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Annual Statement for the year 2015 of the TRANSPORT INSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N >

Bonds:

1.1
1.2

U.S. trEaSUNY SECUMEES........vvveveeeirieeiciseiese et snes
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s..........ovrerrerrrrnrereernesnsenernesnnenns
1.22 Issued by U.S. government sponsored agencies...........covvvvereereennns
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).... .. vervieiiciiiiie e
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cc.......
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.............cc.cocvurrerrinnenee
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA............cccocvevivienicereieeennnes

1.512 Issued or guaranteed by FNMA and FHLMC.............ccccou......

1.513 Al Ot ...
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........

1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521.........ccccooninrnrnenrineeneenenenns
1.523 Al OthET......ouveieeieieeee e

Other debt and other fixed income securities (excluding short-term):

2.1

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
3.2

33

34

35

Investments in mutual funds
Preferred stocks:

321 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
46

Construction and land development
Agricultural
Single family residential Properties...........ccvvvereeniinieeesssseessensenns
Multifamily residential properties.
COMMENCIAl IOANS........couieririeiitreie s
Mezzanine real estate l0ans...........ccovvrrreirneercre s

Real estate investments:

5.1
5.2

5.3

Property occupied by COMPANY..........ccouurierirreeeinereeiseseeeseessieenenns
Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccocvrrrrinrneiininereinineiene
Property held for sale (including $......... 0 property acquired in
SatisfaCtion Of AEDE)..........c i

CONrACE I0ANS......vrieicieieee e

DEIVALIVES. .....covecveciii ettt

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments.............ccccocoevevvierircnnnnen.
. Other invested assets
. Total invested assets

................ 4,547,240

................... 389,057

319,913

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

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

............ 17

............ 0.0
............ 9.3
............ 0.0

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

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

................ 4,547,240

................... 389,057

319,913

................... 775,024

87,342 |....

................ 4,547,240

................... 389,057

319,913

................... 775,024

..87,342 |..

............ 0.0
............ 8.4
............ 0.0

............ 0.0
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Annual Statement for the year 2015 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 6)..........ccruimimiieirineireiscrreseseeeee e

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)........c.cuiiiiriirirr e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3.
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt a bbb a ettt a et et es e sttt et en s ebetann s

4. Total gain (loss) on disposals, Part 3, COIUMN 18........c.uuieiee e g g g o L et ce bbbt bbbttt bbbt es
5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ...ttt ettt a ettt es e st et es s sttt sensnaee

6.2 Totals, Part 3, COIUMN 13- ...t

7. Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12........oiiiiiiinie et
7.2 Totals, Part 3, COUMN 10........coiiiieieiieceiee ettt ettt bbb bbb s et bbb bbb st bbb st et bs s s

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt bbb bbbt b sttt b s s s bbb s e setiee
8.2 Totals, Part 3, COIUMN O........coiiiiiieiiee ettt bbb bbbt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cruiuriiuriiirieieieieces ettt bbb
10.  Deduct total NONAAMILEA BMOUNLS...........ciiiiieriiiiee e

11.  Statement value at end of current period (LINe 9 MINUS LINE 10)........cueu ittt s bbb bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEmMDEr 31 OF PrIOr YEAI..........curiruriieiriiriririceice et
2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........cooiieeceeeeeceeee ettt sttt a bbb s et et ae st es s set et s s s snsebebasn s
3.2 Totals, Part 3, COIUMN 1.ttt

4. ACCTUAN OF QISCOUNL.......cuuiiiveiiititetiieiet ettt ettt s bbb £ b £ b4 s seb s b a8 s bbb s b s e s e A a bbb bbb bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column O..........covemiiieeeeeeeeeete e R B - B B IR+ eeeesessee

5.2 Totals, Part 3, Column 8..........ccccovveeeiiiceessce s NNE ...........................

Deduct amortization of premium and mortgage interest points and COMMITMENE fEES..........cuiuiiiiiiriiri e

© o© N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ettt sttt ettt a ettt e et st et et e s se st et st st atatabebesnsnanas
9.2 Totals, Part 3, COUMN 13.......orieeieirieie et

10. Deduct current year's other-than-temporary impairment recognized:
O T = T R 0o 11 o T e ORI
10.2 Totals, Part 3, COIUMN 10.........c.iiviriiiice ittt et r sttt et s s e s st et et st et et et bessas s s st st atasetetis

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccveveieriiericrierie e
12, TOtal VAIUBHON GIOWENCE..........couieeieiececieiceci s
13, SUDLOLAl (LINE 11 PIUS LINE 12)....uvuieceieciiieiite ettt bbb bbb s bbb bbbt bbb bbb bbb b s bbb
14.  Deduct total NONAAMILEA BMOUNES...........cuieieieiiiirieieieti et

15.  Statement value at end of current period (LINe 13 MINUS LINE 14)........c.iueiiuiiieicsicscsc ettt ntes
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Annual Statement for the year 2015 of the TRAN S PORT I N S U RAN C E COM PANY

© o N o

10.

1.
12.
13.

N

©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiueiiiritirieieiieiei ettt s et bbb bbbt bbbt en

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........crrrerierririerrrrrre s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B..........ouiviieeecteteee ettt ettt ettt a ettt s et et s ettt s s st b sssnsnaee
3.2 Totals, Part 3, COIUMN 2.ttt 0

ACCIUAL OF GISCOUNL. ..ottt ettt ettt e sttt s ettt b s s et et s sseses et s e s et et s s sese s ettt as e s e s et e s s anseses e st anseaes et s snsesebebessnsnseeetes s e sesesasasananaas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13........cccueviieceeee e NNE ...........................

5.2 Totals, Part 3, COIUMN O........coiuiiiiiieicie ettt s st bbb bbb bbb 0

Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16............ccoicuiuiiiieiieiceie ettt et b bbb bbbt bbbt

Deduct amortization of premium @nd EPIECIALION. .........c..evu ettt

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17.......oceireeecee ettt ettt bbbt bbbttt b sttt s s s e bbb s seaee
9.2 Totals, Part 3, COIUMN 14 ...ttt 0

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5.t

10.2 Totals, Part 3, COUMN 11 ...t 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
Deduct total nonadmitted amounts............ccocveereeneercenieniiniiniineen.
Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eururmreiereereereerseneessenessessssessesssessessessessessssesssessssesssssessesssssesssssessessessessessessessessessesesnes 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT..........cvuevuiueiueireicieicieiei ettt 15,418,287
Cost of bonds and stocks acquired, Part 3, COIUMN 7.t bbbt 13,509,030
ACCIUAL O GISCOUNL. ..ottt ettt ettt ettt e ettt e st e b st eesea et et s s e ssa et e b s s sesesesesssss s et et e st snsebet et s snset ettt es e sea et s s e ses et et s s e snseses s snansasnas 1,896
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 2.ttt s bbb s bbb a et et s s s st et s sns et e st s nsebebe b s snsnaetesanan
4.2 Part2, SECtion 1, COIUMN 15.......oiieiie e
4.3 Part2, SECtoN 2, COIUMN 13.......cuiiiiiiciee ettt et a bt bbbt bbbttt en e (156,820)
44 Partd, COIUMN 1.t (156,820)
Total gain (10ss) 0n diSPOsals, Part 4, COIUMN 9.ttt bbb a8 bbb bbb s s bbb s e b ee bbbkttt ettt 30,094
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ccoviuiiiiiiricice et sttt 5,970,820
Deduct amOrtiZation Of PrEMIUM. ..........coiiriiriiteiete ettt b bbbt bbb e a2 s E e b e 28 Ee b £ e b £ e b £ e b £ b s b e s b e s b e s e bbb b s b e s s e b en st ens et et 105,776
Total foreign exchange change in book/adjusted carrying value:
LT = Vo O O T4y T TR
8.2 Part2, SECtion 1, COIUMN 1.t
8.3 Part 2, SECHON 2, COIUMN 16........ocuiuieiiieieiicietetecee ettt ettt bbb e st et sttt et et seas s e sttt eteseseaessannnna
8.4 Partd, COIUMN 5. ...ttt ettt a ettt s s ettt ae s et et ae s et es s sea et atasssensetesesssnnnsntnsanes 0
Deduct current year's other-than-temporary impairment recognized:
Lo TR N = T T 7o) [V I ST UTTRRTTTTINt
9.2 Part 2, SECHON 1, COIUMN 17 ...
9.3 Part 2, SECON 2, COIUMN T4......coovieeceeeeece ettt et a ettt s sn st bt es s sttt s s st s s e aesesessanes
9.4 Part 4, COIUMN 13....ceicieicieieee bbb 0
Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-748-9)........corriririririieieeeeie ettt 22,725,892
Deduct total NONAAMITIEA @MOUNTS.........c..cvivriririiii bbb
Statement value at end of current period (LINE 10 MINUS LINE T1).......cuvuririierirreireecencincrssseeeeseeee ettt ennen 22,725,892
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Annual Statement for the year 2015 of the TRAN S PORT I N 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.......ccooevevvene | o 4547240 | ..o 4,556,112 | covvoervcirerns 4582122 | ..o 4,546,000
Governments (Including all obligations 2. €aANAAA. ... [ e | e | s | e
guaranteed by governments) 3. Other Countries.....oovoeveee [ s [ e | ceseeeeeen s
4. 4,556,112 4,582,122 4,546,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooeeerevereeeeeerereees | e, 389,057 | .o 393,964 | ... 443,627 | oo 380,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals. ..o [ v 319913 | i, 323,565 | oo, 362,232 | oo 300,000
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..oooiieiicnnininnns [ e 2,112,493 2,093,167 [ .o 2,112,902 ...2,092,115
Industrial and Miscellaneous and Hybrid 8. United States. ....175,024 172,013 | e 778,812 [ oo, 777,210
Securities (Unaffiliated) 9. €aANAAA. ... [ e e | e | e
10._Other Countries........cccoeneee | covrininiiisiiiciiniis 87,342 | oo 87,135 [ .o 87,170 | oo 87,000
11, TotalS. oo [ o 862,366 [ ..ovrrrriinniieiinas 859,148 | ..o 865,982 | ..o 864,210
Parent, Subsidiaries and Affiliates 12, TOtAlS. .o [ | s | e | s
13. Total Bonds......ooouwsmennens [ coiviisiiisinnins 8,231,069 [ ..o 8,225,956 [ ..o 8,366,865 | ..oiiriiriins 8,182,325
PREFERRED STOCKS 14, United StateS......covverreees [ [ | e
Industrial and Miscellaneous (Unaffiliated) 15, €aNada.......cooveeicriieniens [ | s | s
16._Other CouNtries. .......courneee [ onrniiniicinicnisininis | s | s
17, TotalS.. oo [ 0 [ 0 [ 0
Parent, Subsidiaries and Affiliates 18. TotalS......vveveeeeeeererreeces Lo Lo L
19. Total Preferred Stocks..... | ..o, 0 [ 0 [ 0
COMMON STOCKS 20. UNited StAtES......ovvrreerieees | errrreeririnriseissisirnsinsenns | ceeeeineesisssssisssssssssssssins | seesessessssssssssssnse s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAGA........ceieeriririeiriens | e [ e | st
22, Other COUNTIES. ....ovvvrrnns | rrrrririisirsiisinsrnsssensensensenes | cersesssssessessesssssesnsssesnesssans | eromssmssssssssssasssssessessesesees
23, Totals. ..o | s 0 [ s (U [P O 0
Parent, Subsidiaries and Affiliates 24, TotalS.....cocoovevereeeeeererreia | e 14,494,821 | ... 14,494,821 | ..coovovevvvvveeirrenen,
25. Total Common Stocks.....|[ ................... 14,494,821 | ... 14,494,821 | oo, 0
26. Total Stocks......ovumrmrssensns | covveniiniiniiines 14,494,821 | oo 14,494,821 | .o 0
27. Total Bonds and Stocks...| ...........c....... 22,725,890 | .covvrvirrrineen 22,720,777 | oo 8,366,865
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Annual Statement for the year 2015 of the TRAN S PORT I N S U RAN C E CO M 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 1
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)

U.S. Governments

Totals

All Other Governments

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

319,913

.................. 319,913

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2015 of the TRAN S PORT I N S U RAN C E CO M 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 1
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)
Industrial and Miscellaneous (unaffiliated)
376,516 1,031,392 | v 9.9 | 003,322,530 [ 283 | 1,031,392 | oo
10,080 10,080 | .cvoveervrrerrenenend 01 [ Lererenienn0.0 | s 10,080 | .cvoueerreerieierieins

Totals

Parent, Subsidiaries and Affiliates
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Annual Statement for the year 2015 of the TRAN S PORT I N S U RAN C E CO M 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

Line 9.7asa % of Col. 6.........ccoererervrnnnnnn.

....10,080

10,080

10,080

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
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 NAIC T e 6,339,501 | .ovovvrenes 3,800,613 [ .ovvvvrreren 129,391 [ 73,250 | 23,259 | 10,366,014 | ..oovevvivrrerenen99.9 [ oiece XXX | e X i | s 10,366,014

10.

Total Bonds Prior Year

............... 8,410,917

.................. 189,675

............... 8,410,917

10.7 TOtAIS...cvcveveie e

10.8 Line 10.7852 % Of COL 8......ovveveeeeeeereeeererrreeererernnins | vereneneneinierereren20.6 | v
1. Total Publicly Traded Bonds

11.1 NAIC1.. ....6,339,501 | .

11.2 NAIC 2.. ....10,080 |.

6,349,581

11.8 Line 11.7as2 % 0f Col. B......oucvvercecce e ...61.2
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccoovevevees | corveiiiiiiicinan 61.2
12. Total Privately Placed Bonds

12.7 Totals...

12.8 Line 12.7as@ % 0f COl. B...c.oueireecccceeee

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccocoevviviiines | oveniinicnienieas 0.0

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

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

NAIC 2§.......... 0;

NAIC 3 §

.......... 0; NAIC4$

.......... 0; NAIC5$

........ 0; NAIC6S.........0.
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Annual Statement for the year 2015 of the TRAN S PORT I N S U RAN C E CO M PANY

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 7

2 3 4 5 6 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
ISSUET OblIGAtIONS. .........cvirciicieiieicee s
Residential Mortgage-Backed Securities............ccovverierieiireinnnn
Commercial Mortgage-Backed Securities...........coooeverinicnicinn.
Other Loan-Backed and Structured Securities..

All Other Governments
ISSUET OblIGAtIoNS..........cveveiveicieieieieiee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............cccovevierinnn.

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations............cccoceuriuevriieininennns
Residential Mortgage-Backed Securities..

41
42

44
45

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

ISSUET ObBlIGAtIONS. .........cvveceiieieieic s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities......
TOtAIS. e s

o 330,084

913

5.1
5.2
53

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

ISSUET OblIGAtIONS. .........cvireeicieieieie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.................. 391,598

............... 1,691,088

421,405 |..

............... 2,112,493

71

72
73
74
75

Hybrid Securities
ISSUET OblIGAtIoNS. .........cvvreieiriieeee s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

81

8.2

8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODlGAtIONS........couvuceiecieicieeieeeee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOHAIS. ..ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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
9. Total Bonds Current Year
9.1 Issuer Obligations...........ccceveurierieiriieeieeieseeeneenessesssessnsesens | ceenennnnnn0,159,840 | i 3,356,445 | oo, [0 (01 [ (0] 9,516,286
9.2 Residential Mortgage-Backed Securities............cccourvienienieniiecns | eorviieinieeeneen67,926 | i 193,583 | e 129,391 | oo 73,250 | e 23,259 | oo 487,409
9.3 Commercial Mortgage-Backed Securities............cooeveevrereenocnns [ covviieineennn 121,817 | 160,293 | .ovcvevieccee [0 (11 [ (01 I 282,110
9.4 Other Loan-Backed and Structured Securities.............cccoevevevvevvvvci | cevvevevereiiiicieiee0 | e, 90,291 [ .o (U I (U [P [V 90,291
9.5 TOtAIS.....vueverireririesie ettt 10,376,095
9.6 Line 95258 % 0f COL B....cvovieriieriiriiiniieniiesesinsissesnssnnsinnes | srnesnsssnserenenenne0 1.2 | o308 | oo 12 [ 07 [ 02 [ 100.0
10. Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. ......vvuveverreeeieeeeeseieseissiseieeeeesseeseeeeeeesseens | sveesnsssennees 3,085,480 [ .oovrernnn 8,320,177 | covovvvrerennns 151,947 [ oo [ [ e, ) 9,9 N SR ) 9.9 N [ 11,557,604 | ..oooovvrrnn 985 | oo 11,557,604 | ..oovovvervreeeens
10.2 Residential Mortgage-Backed Securities...........ccoevverierrieneesnies | cvverieirieis 40,096 | .ooervrerinn 90,741 | e 37,728 | e 11,585 [ oo [, ) 0.9 T ST ) 0.9 G I, 180,150 | wovveveevereieieans 15 e 180,150 [ ..ovovveeeereireierernns
10.3 Commercial Mortgage-Backed SECUMHES...........vueurruierierierrrirnrnes | reereenrinerneennnnrenenenns [ v | oo | neeneeneensensenssnssnsnsens | sensensnssssssssessessessens | seressnsinens ). ,0, O TR XXX | e (O I 0.0 | oo [ e
10.4 Other Loan-Backed and Structured SecUrities............covvvrerienrieins Lo Lo | [ | oo | oo .0, S D0 SO [P (U I 0.0 | [
105 TOHAIS.....cvuivieieie e sssssensenss | evieniesseniens 3,125,577 | oo 8,410,917 | oo 189,675 | woveveerrrnen. 11,585 | oo [V - ) .9 N ISR ) 9.9 T ISR 11,737,754 | oo 100.0 | v, 737,754 | oo, 0
10.6 Line 10.5858 % OF COL. 8.....oviviiiiecse s | ceesessessiensenenenes 26.6 | oo T17 | e, 16 | oo 0.1 [ 0.0 | .0 SR D .0 SN [ 100.0 | .o DS S [T 100.0 | oo, 0.0
1. Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIoONS. ......cvvvevverieieieieeiseie s | evreniessennens 6,159,840 | ...ccovvvvvne 3,356,445 [ ..o [ e [ | e, 9,516,285 | ..ovvveeciinns 9T | oo 11,557,604 | ..cooovvereeine 985 | oo 9,516,285 | ......cco..... XXX
11.2 Residential Mortgage-Backed SECUNHES.........courverrrrriniernrrrrnes | vvvrrerenenenns 67,926 | .oovvrrvreenes 193,583 [ oo 129,391 | oo 73,250 | v 23,259 | coveeeins 487,409 | o AT | s 180,150 | ovvvrevereieiennee 15 ] e 487,409 |..covvnne. XXX
11.3 Commercial Mortgage-Backed SECUMtIES...........covvrvrverrenrenrnrininiines | ceveeeieiennes 121,817 | i 160,293 | oo | e | e | e 282,110 | e 2.7 | oo (O I 0.0 | o 282,110 | oo XXX
11.4 Other Loan-Backed and Structured SeCUMties...........ovrverrerrereenienrnns | cenernrnmsmsnsrsnsnsnse | consnrnnsninnns 90,291 | .ovoiieiernrenrnnnnes | e | s | ceessessensensesnens 90,291 | oo (ORI (O 0.0 [ 90,291 | .o XXX
115 TOHAIS.....cveveee e ssssssssenns | evesiesieiand 6,349,583 [ ....cccvveoe. 3,800,613 | ooocvereinn 129,391 | o, 73,250 | coovveeinn 23259 | ooveernn 10,376,095 | ..oovoveereeie 100.0 | oo 11,737,754 | oo 100.0 | covvennee. 10,376,095 | .............. XXX.........
11.6 Line 11.5858 % OF COL B....oovvvveeecceeeessee s | e B1.2 | v 36.6 | oo, 12 | i 0.7 [ o) 0.2 | oo 100.0 [.ooverne. ) .9 T SRR ) 9.9 T ISR ) 9.0 G [ 100.0 |.oovverennes XXX.........
11.7 Line 11.5asa % of Line 9.5, Col. 6, Section 9.........cccccveviriircercciias | eovrsisieieienns 612 | oo 36.6 | oo, 12 ] i 0.7 [l 0.2 | oo 1000 | .o .S ST .S ST .0 ST [ 100.0 .o XXX.........
12. Total Privately Placed Bonds
12,1 ISSUET ODIGALIONS. .......cuvieciireiiieiieiesieieie sttt sisesssetsieessesssees [ eeteiseiesnsisensisssssssssinns | erseressesnssesnssesnssesnsens | enmsessmsessssssessesessssnsins | sesessssessssesnssssnssesnsses | seesessessssesessessssesnnes | seessessssessssesssessansns (U1 IO (U0 1 N (O I 0.0 | ). 0, O I 0
12.2 Residential Mortgage-Backed SECUMEIES...........ccoueurierurieinierienins [ e [ | e | s | seeiesessensssseenses | eeesieessesssesssssseens (U1 IO (U0 1 N (01 I 0.0 |eovrernenns XXX evtevien [ e 0
12.3 Commercial Mortgage-Backed SECUNHES...........cuveerirrirnirniins [ v [ | s | e | veensesesesenes | s (U1 IR 0.0 | oo (01 I 0.0 |eovrerneens XXX evteevien [ e, 0
12.4 Other Loan-Backed and Structured SECUMtIES. .........cvevvreerneeninens [revrniinniniiiins [ | eonrensnnssnssnssnes | seessesmesssesssesnses | seoeessesssessmesssesssoes | sesssemsssessssasssssessces [V [P 0.0 | oo (1N I 0.0 | XXX ieirinn | o 0
125 TOAIS. vttt nsensensens | sessssessessessennensennenne (0 (0 [0 (01 (O [V (0 [V [ (V0 [— ) 0.9, G I 0
126 Line 12.5858 % OF COL B.....ocvvvveeeeecceece et | cvreveeneie e 0.0 [ i, 0.0 [ i, 0.0 [ oo 0.0 [ oo, 0.0 | oo 0.0 | oo ) .0 G ISR ) .0 G IS ) .0 G D D 0.0 N IS 0.0
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9.........ccccvevevesieiceiees | cvveriieieeeceieians 0.0 [ i, 0.0 [ i, 0.0 [ i 0.0 [ i, 0.0 [ oo 0.0 [ .0 ST R .0 ST R .S S P XXX ooveeeon | e, 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 Of PriOr YEaI..........cciiiiriririninietete e essseesseenes | sereiseieinesee st 903,708 [ oovreeeeeeeireereereeee e 903,708 | oot [ et | b et
2. Cost of short-term iNVeStMENS ACAUITEH............ceieiviiiieicieiciicscs st b bbb b | 2essessssessnses s s s 7,195,009 | .oovoivereeieeeeeeeeen 7,195,009 | .oovieiiciiciieieesee e | ereesisesee e sesens | eetessie st
3. ACCTUAI OF GISCOUNL......eeeeieeaciect ettt stes | oetesess ettt 0 [ oot eeneneieies | et nsens | ceeeee e ennens | cheeee bt
4. Unrealized valuation INCIEASE (AECTEASE).........cuiuiuriuieriieeieieieieie ettt ettt | 2hebsebets s et e et s bbbttt 0 | ettt eneies | ettt ettt enns | ebeeseteth ettt h bbbttt b st nniens | £eehetnhet ettt ettt bbbt enaas
5. Total gain (I0SS) ON QISPOSAIS......c.eeueuieiriiristiriiirieir ettt s bbb s bbbttt bbb sseis || eesebessebsss et s et s sttt 0 | ettt | ettt | erets ettt ne et | ehere bttt
6. Deduct consideration reCeived 0N QISPOSAIS..........ceurririireieiriririie et ssssssasssesess | esessesssesesesssssesesesesssseseseseses 6,287,776 | .o (I A T O DO
7. Deduct amortization Of PIEIMIUM...........cciiuiiiriericire ettt bbb b s b s bbb es st ensebens | eesesessesessesessesesse s s s s s st n st nse st enses 0 | ettt | ettt ettt nsesenns | eteesetesa st et ss ettt bttt s st iens | eesesesetea ettt et bbbt s et enas
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............ccouiuriiuriiirineineineienee e | ettt eneen 0 | ettt eneies | ettt ettt enns | ebensetesi ettt sttt nntens | £eehetnh ettt ettt s bt enaas
9. Deduct current year's other-than-temporary impairment reCOGNIZEM............cvuueurireurieirieirieniereeseeseeeeeeies | aressses s enees 0 ettt sneies | eeetes et sn e e et n et n et st s en s etenns | ettseeseiesesseeanseesnseeseheneesenshenesenehernhens | fthershersthenshen st er et en b en bbb ens et enae
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cocvverrirerreierrieieeisieieies [ e 1,810,941 | oo 1,810,941 | oo 0 | oo 0 [ oo 0
11. Deduct total NONAAMItEd BMOUNTS...........cuiiiiiieiieeie sttt ens | ehieeseestssnsses ettt 0 [ ettt | serens e e et snsensensens | erseeeeeeeeses et sns et st ens st e s s ens st erens | chsetentens ettt
12. Statement value at end of current period (Line 10 MINUS LINE 11).... it | eonssesssse e 1,810,941 | oo 1,810,941 | oo 0 ] i 0 ] o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, SI14



Annual Statement for the year 2015 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 O PriOr YEar...........ocverierierienienirnirniererereieieeeseens | e 0 | oo [ e

2. Cost of cash equIvalents ACQUINEM...........cceriivriiiriinicneisce e sssessesenses | cresessessssesnssesssseseees 729,233 | oo 729,233 [ oo

3. ACCTUAL OF ISCOUNL. ...ttt eienns | eeseesees s neeees 0 [ oo | e

4. Unrealized valuation iNCrease (AECTEASE).........uuereerieiuiiriiriserseiserseeseesesseeseesessesesessessessesssssssnes | seesssssesssnsssssssssssessessessennes (1) ] [(0)] PSRRI

5. Total gain (I0SS) ON AISPOSAIS..........ceveureieieiiriiiirieieei bbbt | eeserseeeres s 8 | 8 | s

6. Deduct consideration received 0N diSPOSELS.............ccuiuriiuriiieiiiriiriciicisesseeiseieseesesesniesnees | e 394,956 | ..coovvreecrereriene 394,956 | ..ocveviieiicieeeeece e

7. Deduct amortization of PrEMIUML...........ccoiririiiiiiee ettt enseins | ebessetese bbb 199 [ e 199 | e

8. Total foreign exchange change in book/adjusted Carrying ValUE...............coceurieurininienininninneens | o 0 e [ e

9. Deduct current year's other-than-temporary impairment recognized.............cooeueireeirinieniinneinnes Lo 0 i [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccvvvnvce | orvirnirninniens 334,086 | ...ooovreeeiiieieiins 334,086 [ ..coooeeeeeirieirees 0
11. Deduct total nonadmitted @MOUNLS...........c.ccueririenieriiriie e | ererserer e enener s 0 [ | e
12. Statement value at end of current period (Line 10 minus LiNe 11).........coceeiiiiceiiiiiceesiieeens | cvriisicieeesisceenenas 334,086 | ..ccoovviereree 334,086 [ oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment..

Si15
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, E03, E04, EO5, E06, E07, E08, E09



Annual Statement for the year 2015 of the TRANSPORT INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0l

1 2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828 K8 2 |UNITED STATES TREAS NTS SD.. [ e e 1 382,834 99.352 382,504 385,000 382,871 KA ORI DU PYO 1.000 |...... 1.218 |FA....... 12/15/2015. | 08/15/2018.
912828 KT 6 |UNITED STATES TREAS NTS SD.. |..].. ...100.477 470,230 468,000 468,249 (1,029) | oo | | oo 2375 |..... 2.162 [MS...... 03/08/2011.| 03/31/2016.
912828 KW 9 |UNITED STATES TREAS NTS SD.. |..|.. ..101.117 490,418 485,000 487,839 ((GR 1072 ) USRI DU DRt 3250 |...... 1.825 |MN...... . . 05/24/2011.| 06/31/2016.
912828 PS 3 |UNITED STATES TREAS NTS SD.. |..].. ...100.122 2,180,657 2,178,000 2,178,005 (245) [ covoovnvncicnnis [ e | 2000:2.000 | e 1.998 |J........ . 03/21/2011.] 01/31/2016.
912828 QA 1 |UNITED STATES TREAS NTS SD.. |.. ...100.445 110,490 110,000 109,975 94 04/08/2011.| 03/31/2016.
912828 QJ 2 |UNITED STATES TREAS NTS SD.. |..].. ...100.277 310,860 310,000 309,931 379 03/25/2011.| 02/29/2016.
912828 SM 3 |UNITED STATES TREAS NTS SD.. [ | [, I 610,884 |...100.156 610,953 610,000 610,369 (294) 04/03/2014. | 03/31/2017.
0199999. U.S. Government - Issuer Obligation: 4,582,122 XXX [ s 4,556,112 | ..oocvvnnes 4,546,000 | .............. 4,547,240 0 (7,860) 0 0| XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 4,582,122 XXX | e 4,556,112 | ..cccoovuuun 4,546,000 | .............. 4,547,240 0 (7,860) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & F i (Direct and - Issuer Obli:
57582N  G8 2 |MASSACHUSETTS ST. SD.. [ s [ e 1FE | i 175,514 | ...104.498 156,747 150,000 154,182 (4,463) | oo | | 5.500 |...... 2418 [JD....... 12/27/2010. | 12/01/2016.
677520 3J 5 |OHIO ST, SD.. | o [ 1= P 268,113 |...103.138 237,217 230,000 234,875 (6,805) [ ..oveunrieriiniiiennis | | 5.000 |...... 1.966 |MS...... 12/02/2010. | 09/15/2016.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 443,627 XXX 393,964 380,000 389,057 0 (11,268) 0 0] XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 443,627 XXX 393,964 380,000 389,057 0 (11,268) 0 0 XXX XXX XXX XXX XXX
U.S. Political ivisions of States, Territories & F i (Direct and - Issuer Obli
495098  TK 1 |KING CNTY WASH SCH DIST NO 405, ‘ SD.. | . | ............. | ...... AFE | e 362,232 |...107.855 323,565 300,000 319,913 (10471 | | [ 5.000 |...... 1.480 |D.coccs | o 1,250 | oo 15,000 | 09/27/2011. ] 12/01/2017.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 362,232 XXX 323,565 300,000 319,913 0 (10,171) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 362,232 XXX 323,565 300,000 319,913 0 (10,171) 0 0[] XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Agencies and ities of and Their U.S. Political ivisions - Issuer Obligations
13017H AE 6 | CALIFORNIA EARTHQUAKE AUTH REV......civirruimerereeimeresnessesssssssssesssssssssssssssssssssssssssssssssnses | seseees . 2 [ 1FE| ... ...100.933 30,280 30,000 30,588 (LG15) ) [T DRSS PR 2.805 |...... 2.080 [JJ........ 421 07/28/2015. | 07/01/2019.
313560 E5 8 |FEDERAL NATL MTG ASSN 2.99.363 | Lo 1,644,449 | ............. 1,655,000 | ....ccooeeeee 1,660,500 (<1 SRRION [OPTRRRTY OV 1.125 |...... 1.007 |AO...... 3,724 11/20/2015. | 10/19/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX [ s 1,674,729 | oo 1,685,000 | ..oooonnen 1,691,088 0 (451) 0 0 XXX XXX XXX 4,145 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authorities of Backed Securiti
3128ME  G3 9 |FHLMCPC GOLD COMB 15 ...103.425 73,374 70,945 73,788 (A7) ] oo | e | o 3.000 |...... 1.933 |MON... [ oo LLLA - 715 | 07/23/2015. | 11/01/2027.
3137BL VY 1 |FHLMC REMIC SERIES K-J02 .....99.454 9,174 9,225 9,202 (U USROS DO OO 1.639 |...... 1.722 | MON... 13 20 | 11/10/2015. | 10/25/2019.
3138EM A2 7 |FNMAPASS-THRU ADJ LIBOR ...101.367 88,971 87,771 89,703 (1) [ oo [ e | e 2.184 | ... 1.908 |MON... [ coovirvireriinnas LU [P 643 | 08/03/2015. | 09/01/2043.
3138EP YW 8 |FNMAPASS-THRU ADJ LIBOR ...102.131 71,310 69,822 72,499 125 [ oo [ eevireriieneniieneinens | e 2511 | ... 2.036 |MON... 146 583 | 07/31/2015.| 09/01/2044.
3138YN MK 0 [FNMAPASS-THRU ADJLIBOR ...101.842 57,519 56,479 57,993 (1)) SOOI VRN DRI 2418 |.... 2.096 [MON... | ..o 14 | 344 |1 09/02/2015. | 08/01/2045.
31401G Y2 4 |FNMAPASS-THRU ADJ SINGLE ...105.691 59,716 56,501 59,731 17 2.059 |...... 0.673 [MON... | cooooriircri 97 | s 489 | 07/27/2015. | 04/01/2033.
3138LU Q5 7 [FNMAPASS-THRU INT 15 YEAR . ...103.547 58,373 56,373 58,489 [(<I0)J) [OOSR (UOOSORRIROO PO 3.000 |...... 2.020 [MON... | oo 14 | 569 | 08/05/2015. | 05/01/2027.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 421,363 XXX 418,438 407,115 421,405 0 42 0 0 [ XXX XXX XXX 848 3,363 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligation 2,112,902 XXX 2,093,167 2,092,115 2,112,493 0 (409) 0 0 XXX XXX XXX 4,992 3,363 XXX XXX
Industrial & Mi (Unaffiliated) - Issuer Obli
0258M0 DM 8 | AMERICAN EXPRESS CR CORP MTNBE..........coivvimriiirirreineriressisesisessssesssessssssssssssssessssssssenenes | seseees [P (OO I 1FE 30,914 99.539 30,857 31,000 30,924 LS B USRI DU DU 1125 |...... 1.304 | Duceee [ o 25 | e 174 | 10/29/2015. | 06/05/2017.
00206R  AY 8 [ATET INC.....oooiiieieiiisi s | crsiiae . ...100.661 10,066 10,000 10,080 (128) [ covooovceiirnricsris [ e | e 2400 |...... 1407 | FA | 91 | e 240 | 01/02/2014. | 08/15/2016.
053015 AD 5 |AUTOMATIC DATA PROCESSING INC.........oeovuuriiiiiiiniiniiiesiiesisisssiessisssisessssssssssssssssesessssssnes | ceseees . ...100.379 10,038 10,000 9,996 4 2250 |..... 2272 [MS...... 66 09/08/2015. | 09/15/2020.
06406H DF 3 |BANKNEW YORK MTN BK ENT......ccoiiiiiiiriiiriicisiscissssssssssssssssssssssssssssssssssssssnsnees. | seveens . .....99.560 9,956 10,000 9,999 5 [ [ | 2450 |...... 2467 |MN...... 23 11/19/2015. | 11/27/2020.
05531F  AM 5 [BB&T CORPORATION.......cciiiuiimmiiiieiiieiisssisesssse s | eenies . .....99.350 9,935 10,000 9,955 T [ i [ e | e 1.450 |...... 1.685 | J........ 68 08/31/2015. | 01/12/2018.
14912L  6M 8 | CATERPILLAR FINL SVCS MTNS BE..........ovvuemrrerrrimcriresisssssesssssessessssssssssssssesssssssssssssssssssssssons | soseees . ...100.074 25,019 25,000 24,982 (S [SUSTURTIURURIOR POVSIURRN PYOPN 1.800 |...... 1.833 [MN...... 60 11/09/2015. | 11/13/2018.
166764  BA 7 |CHEVRON CORP NEW.......oiiiiiiiiiiciiissiiisiiesisesisiesiisssssasssssssssssss s sssesssssess | cessies . .....99.095 29,729 30,000 30,000 [ oo | e | s | s | s 1.790 |...... 1.798 |MN...... 66 11/09/2015. | 11/16/2018.
17275R AR 3 [CISCO SYS INC...ouiviriiiriiiiisii ittt sstes | eeees . ...100.858 10,086 10,000 10,126 (1)) ESSTUUTTRRTRRIIPORN DUNPIORRTTRIRRTRON PP 2125 |...... 1722 |MS...... 71 11/19/2015. | 03/01/2019.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
191216 BR 0 |COCA COLA CO. .....99.627 2,989 3,000 2,999 0 5 10/22/2015. | 10/27/2017.
235851 AN 2 | DANAHER CORP DEL .....99.948 4,997 5,000 4,995 2 24 09/10/2015. | 09/15/2018.
24422E TA 7 |DEERE JOHN CAP CORP MTNS BE ...100.026 10,003 10,000 9,992 2 53 09/08/2015. | 08/10/2018.
375558 BB 8 |GILEAD SCIENCES INC .....99.962 14,994 15,000 14,979 6 114 09/09/2015. | 09/01/2020.
375558 BE 2 |GILEAD SCIENCES INC ...100.435 3,013 3,000 3,000 1 17 09/09/2015. | 09/04/2018.
437076 BJ 0 |HOME DEPOT INC. ...100.147 15,022 15,000 15,000 6 27 | 09/08/2015. | 09/15/2017.
548661 DF 1 [LOWES COS INC ...100.291 3,009 3,000 3,000 2 7 | 09/09/2015. | 09/14/2018.
68402L AC 8 |ORACLE CORP/OZARK HLDG INC ...100.147 40,059 40,000 40,072 (1,850) 968 | oo 2,100 | 02/04/2014. | 01/15/2016.
69371R M6 0 [PACCAR FINL CORP SR MTNS BK EN .....99.660 29,898 30,000 29,985 8 200 08/10/2015. | 08/14/2018.
718172  BP 3 |PHILIP MORRIS INTL INC ...100.150 10,015 10,000 9,982 7 49 08/04/2015. | 08/11/2017.
740189 AK 1 |PRECISION CASTPARTS CORP. ....99.227 9,923 10,000 9,988 1 58 10/21/2015. | 01/15/2018.
828807 BW 6 [SIMON PPTY GROUP LP. ...102.705 21,568 21,000 21,605 (168) 92 551 | 09/28/2015. | 12/01/2016.
857477 AS 2 |STATE STR CORP ...101.245 17,212 17,000 16,969 8 160 08/13/2015. | 08/18/2020.
92826C AA 0 |VISAINC .....99.888 9,989 10,000 9,996 2 6 12/09/2015. | 12/14/2017.
976843 BK 7 |WISCONSIN PUB SVC CORP. .....99.363 7,949 8,000 7,994 1 10 12/01/2015. | 12/04/2018.
002799 AV 6 |ABBEY NATL TREAS SVCS PLC ....99.844 19,969 20,000 19,955 14 141 08/17/2015. | 08/24/2018.
046353 AH 1 |ASTRAZENECA PLC ....99.719 9,972 10,000 10,000 22 11/10/2015. | 11/16/2018.
05574L  PT 9 |BNP PARIBAS / BNP PARIBAS US. ...101.434 15,215 15,000 15,437 142 147 08/17/2015. | 08/20/2018.
822582 BK 7 |SHELL INTERNATIONAL FIN BV .....99.482 9,948 10,000 9,986 3 18 11/05/2015. | 11/10/2017.
822582 BM 3 |SHELL INTERNATIONAL FIN BV. ....99.449 9,945 10,000 9,971 4 23 11/05/2015. | 11/10/2018.
961214  CS 0 [WESTPAC BKG CORP.........reuurerureeseressssesssrsssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssesees | ssees {38 Y 1= [P 21,984 |...100.390 22,086 22,000 21,993 9 60 11/17/2015. | 11/23/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 427,666 XXX 423,458 423,000 423,961 (1,909) 0 2,644 3,099 XXX XXX
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
81744W  AA 8 |SEQUOIA MTG TR 2013-1 ‘ ....... | . | ......... 2 | ...... FE | e 65,982 |.....96.588 66,128 68,464 66,004 21 [ [ [ 1.450 |...... 2424 [MON... | .o, 83 | s 415 | 07/23/2015. | 02/25/2043.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie: 65,982 XXX 66,128 68,464 66,004 21 0 0 XXX XXX XXX [ KT 415 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
17321 AA 2 |CITIGRP COML MTG TR 2013-GC15. ... iiimiiieriieiiiereissesise s sissesssesessssssssessssssssssessssssssesssensns | eneees .....99.483 69,883 70,246 70,246 [ ..oooooerveereeriens [ eerrriineensiinnecnnins [ e | seessesensessssneeneens | e 1.378 |...... 1.357 |MON... [ ccooocriciaaas 81 | e 408 | 07/28/2015. | 09/12/2046.
12592L  BE 1 [COMM MTG TR 2014-CORE20.........ovcoumurrerrmaereesmmsnsessssessesssesssssssesssssssesssssssessssssssessssssssssssssessssssns. | soveres .....97.564 57,645 59,085 58,840 /N [SSOTTTSRPTN (OSSR IO 1324 ... 1.543 |MON... 65 257 | 08/31/2015. | 11/13/2047.
125917 AA 4 | COMM MTG TR 2014-LCT5.......oomiiciseicic s | sesiees .....98.906 57,263 57,897 57,675 25 | s [ s [ 1.259 |...... 1.505 | MON... 61 306 | 07/29/2015. | 04/12/2047.
46639E  AA 9 |JP MORGAN CHASE CMBS 2012-LCY.........cerrrvoroeerroreesiiisesssessessssssesssssssssssssssssssssssssssssssssssssns | eovvoes .....99.795 20,603 20,646 20,594 L FSOPIOORSION DRSNS PP 0.670 |...... 1.342 | MON... 11/19/2015. | 12/17/2047.
61762X  AQ 0 [MS BOFA ML TRUST 2013-C12......ouvrierucrrerrmniessneesissessssssssssssssessssssesssssssesssssasesssssssessssssssssens | coveees X .....99.099 62,507 63,075 63,018 3 [ [ | 1313 |...... 1.343 |MON... | ... 07/27/2015. | 10/17/2046.
90269C  AA 8 |UBS-BARCLY COML MTG TR 2012-C2.....0cuiiiiiiiiiiississiiisssii i ssssessssssssssssssssssnsssnies | cvniens | oo | covenninnd | avvees 1FE ..11,731 |.....99.693 11,761 11,797 11,737 6 [ [, [ 1.006 |...... 1.691 |MON... | ... . 11/19/2015. | 05/11/2063.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: 282,059 XXX 279,663 282,746 282,110 51 0 0 XXX XXX XXX [ e 297 | oo 1,343 XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and iti
03065N  AF 2 | AMERICREDIT AUTO RECV 2015-3.........c0uumivimmreimrisnsessesisaesessesssnsesssesssssssssesssssssssesssssssssesssnnseses | sesenne .....99.306 29,792 30,000 30,059 LTS T ORISR DU PYPOON 2.730 2.695 [MON... 52 262 | 08/04/2015. | 03/08/2021.
13975H  AG 1 [CAPITALAUTO RECV ABN 2014-2..........ccooriiriiiinsiissiissiisiississsssssssssssssssssssssssssssssssssses. | coneees ...100.515 30,154 30,000 30,232 (G5) 1 SUUURURROORN DRI PO 2.810 |...... 2.386 [MON... 26 281 09/01/2015. | 08/20/2019.
80284M  AF 7 | SANTANDER DRIVE AUTO 20154.....c0ccuuiiieersinnesnsssnesssssssessssssssssses s s ssssessssnsssssnnees | cosenee ....99.842 29,953 30,000 30,000 0 oo [ | o 2.970 |..... 3.011 [MON... 40 270 | 08/20/2015. | 03/15/2021.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX 89,899 90,000 90,291 16 0 0] XXX XXX PSS I 118 [ 812 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 865,982 XXX 859,148 864,210 862,365 (1,820) 0 0 [ XXX XXX XXX 3,141 5,670 XXX XXX
Totals
7799999, Total - Issuer Obligation 7507185 | XK | 7371829 [ oo 7,334,000 | 7,371,259 (31,659 0 0 oo [0 o [ 42580 | .. 121211 | 3 XXX
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
7899999. Total - Residential Mortgage-Backed Securities 487,346 | XXX 484,565 475,579 487,409 0 63 0 0 [ XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. 282,059 XXX 279,663 282,746 282,110 0 51 0 0 [ XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 90,275 XXX 89,899 90,000 90,291 0 16 0 0 [ XXX XXX XXX XXX XXX
8399999. Grand Total - Bonds 8,366,865 XXX 8,225,957 8,182,325 8,231,069 0 (31,528) 0 0 XXX XXX XXX XXX XXX
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Annual Statement for the year 2015 of the TRANSPORT INSURANCE COMPANY
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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJAC.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Change in B/AC.V. nation Acquired

NONE
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F Current Year's Other- NAIC
or Rate per Share Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted | Used to Obtain Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Fair Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
000000 00 O [GOLDSTREET INSURANCE COMPANY.........cccooommmmmermiiriimimiesissiisiissesessssssssssssssssssssssssassssssssssssssssssosssssinns | sovesenes .| e 10,000.000 4,528,999 | ... 452.900 4,528,999 (55,241) (55,241) 05/31/2012.
000000 00 O |BERDA DEVELOPMENTS LIMITED. 1,360,000.000 3,457,135 2542 3,457,135 (123,159) (123,159) 12/29/2015.
000000 00 0 |ARMITAGE INTERNATIONAL INSURANCE COMPANY, LTD 120,000.000 | ...ooccneccd 6,508,687 | ............ 54.240 6,508,687 21,580 21,580 12/29/2015.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliafes...............ccoiiiiiriiiiss s s | o 14,494,821 XXX 14,494,821 0 0 (156,820) 0 (156,820) 0 XXX XXX
9799999. Total - Common Stock 14,494,821 XXX 14,494,821 0 0 (156,820) 0 (156,820) 0 XXX XXX
9899999. Total Common and Preferred Stock. XXX 14,494,821 0 0 (156,820) 0 (156,820) 0 XXX 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 2015 of the TRAN S PORT I NS U RAN C E CO M 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 Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 K8 2 |UNITED STATES TREAS NTS....iiiiiiiiiiierississesessssssssssesessssssssensssssssansssssssssssssssssssssesssssssssenss | sesssossessans | 12/15/2015........ BARCLAYS CAPITAL INC, NEW YORK......0uuittiisriniesissssseemsssesssssssssssssssssssassssssesssssssses | oonsosssessosssssonsssssssssssesssssssssessssssansons | arsssssessosssssassisssessassssssassanes 382,834 | .o, 385,000 | ......... 1,287

0599999.  Total - BONAS = U.S. GOVEIMIMENL. ... ...ttt 08 20 0480840080808 £E0 8080080840888 08400840840 E 880840080840 E 8808008084808 £0E 0080840840400 8008084008400 8008084008080 E 800 0EEE e LS e0E 0 E bbbttt | eobbenss bbbt 382,834 | oo 385,000 | ......... 1,287
Bonds - U.S. Special R e and Special A

13017H  AE 6 | CALIFORNIA EARTHQUAKE AUTH REV. ... | 07/28/2015........ STIFEL NICOLAUS 70

3135G0 E5 8 |FEDERAL NATL MTG ASSN .| 1112012015........ VARIOUS .

3128ME  G3 9 |FHLMC PC GOLD COMB 15.....ouiirriririiniiesiiesiesissesssies st ssesssesssssssns | sevesesesnssinns 07/23/2015........ DEUTSCHE BK SECS INC, NY (NWSCUS33)

3137BL VY 1 |FHLMC REMIC SERIES K-J02 ... | 11110/2015........ BARCLAYS CAPITAL INC, NEW YORK

3138EM A2 7 |FNMA PASS-THRU ADJLIBOR.......ccccovvrrrnnes .... | 08/03/2015........ SUNTRUST ROBINSON HUMPHREY INC, ATLANTA.

3138EP YW 8 | FNMA PASS-THRU ADJ LIBOR ... | 07/31/2015........ BNP PARIBAS SECS CP/FIXED INCOME, PA........ccoonierieerniinnererseeienes

3138YN MK 0 |FNMA PASS-THRU ADJ LIBOR. .1 09/02/2015........ WELLS FARGO SECURITIES LLC, CHARLOTTE

31401G Y2 4 |FNMAPASS-THRU ADJ SINGLE........ccoiiiieiiiiiinirinescissie e sssssseens. | oevseesnesnnins 07/27/12015........ SUNTRUST ROBINSON HUMPHREY INC, ATLANTA.

3138LU Q5 7 [FNMA PASS-THRU INT 15 YEAR.....cccovivinnines 08/05/2015........ CREDIT SUISSE, NEW YORK (CSUS).....cccuuiiiiieiiiisieisnissisnssseserssmssteenssssssesessssrssnsenssens | sossmsstesssssessssssnssessssssessanssssssnssnssessanes | shosssomsssssesssmssesssnssssenssessessn 63,380

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAl ASSESSMENS. ... ..evuurerrsersirsireiersssesesersassssssesssessasssesses | erosssessasssessessasssessassaessesssessessasssessassasssessasssessasssessassasssessassssssesssessassonssesssessesessanssesassaessanssnssessassessensanssensansanes ......2,139,350
Bonds - Industrial and Mi:

0258M0 DM 8 | AMERICAN EXPRESS CR CORP MTNBE.........coiiiiiiririierniiiiensieesesisisssssisenssssssessssisssenes | cesnssnssnssnns 10/29/2015........ US BANCORP INVESTMENTS INC, ST PAUL.......cotiiiiiintinsiieisiese e

03065N  AF 2 | AMERICREDIT AUTO RECV 2015-3 .| 08/04/2015........ BARCLAYS CAPITAL INC, NEW YORK

053015 AD 5 |AUTOMATIC DATA PROCESSING INC 09/08/2015. MERRILL LYNCH PIERCE FENNER, CHARLOTTE.

06406H DF 3 |BANKNEW YORKMTN BKENT........cccoou.... | 11119/2015........ DEUTSCHE BK SECS INC, NY (NWSCUS33)

05531F  AM 5 | BB&T CORPORATION ... | 08/31/2015........ SOUTHWEST SECURITIES INC, DALLAS

13975H AG 1 |CAPITAL AUTO RECV ABN 2014-2 ... | 09/01/2015........ BNP PARIBAS SECS CP/FIXED INCOME, PA.

14912L 6M 8 | CATERPILLAR FINL SVCS MTNS BE..... .| 11/09/2015........ JPMORGAN SECURITIES INC, NEW YORK...

166764 BA 7 | CHEVRON CORP NEW. 11/09/2015 MORGAN STANLEY & CO INC, NY

17275R AR 3 [CISCO SYSINC.....coovviiiviircinisieicsisiseins .. | 1111912015........ CREDIT SUISSE, NEW YORK (CSUS)

17321 AA 2 |CITIGRP COML MTG TR 2013-GC15.......ccevvririrnririeree ... | 07/28/2015........ WELLS FARGO SECURITIES LLC, CHARLOTTE

191216  BR 0 |COCA COLA CO. ... | 10/22/2015........ WELLS FARGO SECURITIES LLC, CHARLOTTE

12592L.  BE 1 |COMM MTG TR 2014-CCRE20. .| 08/31/2015........ VARIOUS........coviirieeiereierrerenineenes

12591T  AA 4 |COMM MTG TR 2014-LC15.. 07/29/2015. DEUTSCHE BK SECS INC, NY (NWSCUS33)

235851 AN 2 | DANAHER CORP DEL ... | 09/10/2015........ CITIGROUP GBL MKTS/SALOMON, NEW YORK.

24422E  TA 7 |DEERE JOHN CAP CORP MTNS BE........c.ccco..... .... | 09/08/2015........ CITIGROUP GBL MKTS/SALOMON, NEW YORK.

375558 BB 8 | GILEAD SCIENCES INC. ... | 09/09/2015........ JPMORGAN SECURITIES INC, NEW YORK........ccccosvvemrranee

375558 BE 2 | GILEAD SCIENCES INC .... | 09/09/2015........ JPMORGAN SECURITIES INC, NEW YORK

437076  BJ 0 [HOME DEPOT INC......cocvvrrmrrrrrrrrrrirnns .| 09/08/2015........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE.

46639E  AA 9 | JP MORGAN CHASE CMBS 2012-LC9.......... 11/19/2015........ BARCLAYS CAPITAL INC, NEW YORK

548661 DF 1 [LOWES COS INC......ocvvvrirrrrreireriiicirerirenns .... | 09/09/2015........ JPMORGAN SECURITIES INC, NEW YORK........ccooorvrrrrrnnee

61762X AQ 0 |MS BOFA ML TRUST 2013-C12...... ... | 0712712015........ WELLS FARGO SECURITIES LLC, CHARLOTTE

69371R M6 0 |PACCAR FINL CORP SR MTNS BK EN ... | 08/10/2015........ JPMORGAN SECURITIES INC, NEW YORK

718172 BP 3 |PHILIP MORRIS INTL INC . | 08/04/2015........ SG AMERICAS SECURITIES LLC, NEW YORK.......covveiirirrierseinsieississeensssisesssiesesnsns

740189  AK 1 |PRECISION CASTPARTS CORP......cotiuiircriiitirerierisireriesissiesississssessssse s ssssssessesissisessenes | cesessnsssessns 10/21/2015........ PERSHING LLC, JERSEY CITY.

80284M  AF 7 | SANTANDER DRIVE AUTO 2015-4.. .... | 08/20/2015........ WELLS FARGO SECURITIES LLC, CHARLOTTE

81744W  AA 8 | SEQUOIAMTG TR 2013-1............... ... | 07/23/2015........ FTN FINANCIAL SECURITIES CORP, MEMPHIS

828807 BW 6 |SIMON PPTY GROUP LP. ... | 09/28/2015........ SOUTHWEST SECURITIES INC, DALLAS.........coovviriirnineirirerineins

857477 AS 2 |STATE STRCORP......ccccevvvirner. .| 08/13/2015........ GOLDMAN SACHS & CO, NY ...t esssssessssssssensas

90269C  AA 8 |UBS-BARCLY COML MTG TR 2012-C2 11/19/2015........ BARCLAYS CAPITAL INC, NEW YORK.......ceueiutiiieiiniiieinsiesesisiesiessessssssesessessesnes | cevsessessssisssessesssssssssessesssssessssssssens | atesesssssesssssnessessnsesessessnssenins 12,445

92826C AA 0 |VISAINC ... | 12/09/2015........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE........ccovintinriernniseererierinsesessssessssenenns 9,995

976843  BK 7 |WISCONSIN PUB SVC CORP... .| 12/01/2015........ WELLS FARGO SECURITIES LLC, CHARLOTTE 7,993

002799 AV 6 |ABBEY NATL TREAS SVCSPLC............ Ruciiein 08/17/2015........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE..........coiiitiriiiiieiiieiscissiesesissesesienes | essessesssisssesssssssssssessssssessesssssssens | stesessssssssssnessessnsssessesssssesin 19,942
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M 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 Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
046353  AH 1 |ASTRAZENECA PLC. 11/10/2015........ MORGAN STANLEY & CO INC, NY

05574L  PT 9 |BNP PARIBAS / BNP PARIBAS US.........cccvvune. 08/17/2015........ JP MORGAN CHASE BANK/HSBCI, NEW YORK........ccccovvrirrririrnrierssinnienns

822582  BK 7 |SHELL INTERNATIONAL FIN BV.......... 11/05/2015........ JPMORGAN SECURITIES INC, NEW YORK... 10,000

822582 BM 3 | SHELL INTERNATIONAL FIN BV.......... 11/05/2015........ JPMORGAN SECURITIES INC, NEW YORK... 10,000

961214 CS 0 | WESTPAC BKG CORP.......ccocovrninnes 111712015........ CITIGROUP GBL MKTS/SALOMON, NEW YORK.

3899999. Total - Bonds - INAUSHIIAl ANA MISCEIIANEOUS...........c.veieeieiieteieeiiete ettt ettt et et sessee s stsstsssessetesssssssassessnss  eeessessessssassessessssssessessesassessessessesessessetassessessessesassessesaesaesessessesaesessetesaesesses et sesees et et aesesses et et an s et et et snsassessntnes

8399997, TOtal - BONMS = Pt 3. ..ot fE kLR

8399998. Total - Bonds - Summary Item from Part 5.

8399999,  Total - BONGS.........c..ovoivreireiiieiierciiieie s .....3,441,629

Common Stocks - Parent, iaries and Affiliates

000000 00 O |BERDA DEVELOPMENTS LIMITED.......cccsiiirimiiiiirieieiinsieresissiesssisessssesssssssessssssessesssssness | seessnssessns 12129120150 | oo bbb | bt 1,360,000.000 | ..covrvucernirieirieieierinins 3,580,294 XXX e
000000 00 0 |ARMITAGE INTERNATIONAL INSURANCE COMPANY, LTD.....cocooiimimiiiinniinmnnisnirensnissesnissisns | corenennennes 1212912015, ... | ittt | ceeeiens et 1,120,000.000 | ..o 6,487,107 XXX s
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 10,067,401 XXX 0
9799997. Total - Common Stocks - Part 3. 10,067,401 XXX 0
9799999. Total - Common Stocks.........ccccceve.. 10,067,401 XXX 0
9899999. Total - Preferred and Common Stocks............ 10,067,401 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ..........c.euiiereviiiieieriieiriieieetieeis ettt eaies | eesessesseteessee s et e s ess e s ees e s ses et e s e s e ee R oLt ee e s e e ee b ee s eL et e R Lot e et e e ee s ee et s eesens | oeesessesanesee et aaesnessesinsaensenseessenseenens | coessessares 13,509,030 XXX s 3,639
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M PANY

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

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJ/A.CV. Change in Carrying Value at | Gain (Loss) on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion R i (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912810 DT 2 |UNITED STATES TREAS BDS. o [ 1111512015, [MATURITY oo sssssssesssssnsens | cosensssssssnssssnssiens | oeveseeees 105,000 | .....occe 105,000 | ........... 147,558 108,027 (3,027) [ oo e (3,027) 105,000 0. 10,369 | 11/15/2015.
912828 KT 6 |UNITED STATES TREAS NTS .. | 03/19/2015. | BNP PARIBAS SECURITIES, 236,876 232,000 234,490 232,634 (104) (104) 232,530 [ oo [ e 4,346 | ........... 4,346 | ......... 2,588 | 03/31/2016.
912828 NZ 9 |UNITED STATES TREAS NTS .. | 10/01/2015. | MATURITY. 800,000 800,000 | ........... 798,034 799,691 309 800,000 0. 10,000 | 09/30/2015.
912828 QA 1 |UNITED STATES TREAS NTS . 1 06/05/2015. | GOLDMAN SACHS.........cooouisiiiinniiiniissiississsiisnes [ | covenees 132,092 | ........... 130,000 .129,467 129,859 47 129,906 | ..oooovvvveriies | o 2,186 | ........... 2,186 | ........ 2,014 | 03/31/2016.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ...ttt ettt es ks s s s Ef e feeEf s £e4oeEEseEE e E e E Lk E £ E Lk L8 E kb kbbb bbbttt | criines 1,273,967 | ........ 1,267,000 ..1,309,549 1,270,211 0 (2,775) 0 .1,267,436 0 6,532 6,532 | ....... 24,971 XXX
Bonds - U.S. States, Territories and P
677521 CN 4 |OHIO STATE ‘ ‘ 10/01/2015. [ MATURITY. 866,520 766,883 | ..o | e (16,883) ] .... 750,000 0. 37,500 | 09/01/2015.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ........iiririririririsessisiseersnans essemsesssssssssssssssssssssssessenssnsssssssssssesssssssenessnsenssssssssesssssenssssesssnssssssssssssees | ansenense (90,000 | erierrerna 750,000 | vovivinns 866,520 | ..coovvenes 766,883 | ..o 0] . (16,883)] ... 0 750,000 0 0 0].... 37,500 XXX
Bonds - U.S. Special Revenue and Special A
3128ME  G3 9 |FHLMC PC GOLD COMB 15 .. | 12/15/2015. | PRINCIPAL RECEIPT. 4,232 4,232 4,403 (171) (171) 4,232 0 21 | 11/01/2027.
31296T 3G 7 |FHLMC PC GOLD COMB 30 #A18899, .. [ 08/15/2015. [ VARIOUS.........oooieiriiniiicriisniissessssessssisssisisnnns | coseressssssnsssnsssens | oevesanees 197,423 | ........... 178,308 | ........... 182,627 180,150 (347) (347) 179,803 | oo | s 17,620 | ......... 17,620 | ......... 6,333 | 02/01/2034.
3137BL VY 1 |FHLMC REMIC SERIES K-J02 .. | 12/28/2015. | PRINCIPAL RECEIPT 775 775 773 2 2 775 0 10/25/2019.
3138EM A2 7 |FNMAPASS-THRU ADJLIBOR .. | 12/28/2015. | PRINCIPAL RECEIPT 3,677 3,677 3,758 (82) (82) 3,677 0 14 | 09/01/2043.
3138EP YW 8 |FNMAPASS-THRU ADJ LIBOR .. | 12/28/2015. | PRINCIPAL RECEIPT 5,247 5,247 5,439 (192) (192) 5247 0 22 | 09/01/2044.
3138YN MK 0 [FNMA PASS-THRU ADJLIBOR .. | 12/28/2015. | PRINCIPAL RECEIPT. 3,387 3,387 3,478 91) (91) 3,387 0 9 | 08/01/2045.
31401G Y2 4 |FNMAPASS-THRU ADJ SINGLE .. | 12/28/2015. | PRINCIPAL RECEIPT 3,563 3,563 3,766 (203) (203) 3,563 0 16 | 04/01/2033.
3138LU Q5 7 |FNMAPASS-THRU INT 15 YEAR .| .. | 12/28/2015. | PRINCIPAL RECEIPT 4,652 4,652 4,831 (180) (180) 4,652 0 22 | 05/01/2027.
576000 AX 1 |MASSACHUSETTS ST SCH BLDG AUTH . [ 12/15/2015. | VARIOUS 385,000 385,000 | ........... 431,878 391,598 | ..o e (6,598) | ..o | o (6,598) 385,000 0 ... 19,250 | 08/15/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments....................... 607,956 | ........... 588,841 | ........... 640,953 | .............. 571,748 | .o 0 [ (7,860) | ..o (] I (7,860) 0 590,337 0. 17,620 | ........ 17,620 | ....... 25,687 XXX
Bonds - Industrial and Mi:
0258M0 DA 4 |AMERICAN EXPRESS CR CORP MTNBE............cccoovumcriinriinees .. | 04/14/2015. | MORGAN STANLEY & CO INC NY......ceriiumriimniinns [ eoreriinniiieniieniis | e 100,860 | ........... 100,000 | ........... 103,646 101,454 (589) (589) 100,865 09/15/2015.
037833 AR 1 |APPLEINC .. | 11/12/2015. | VARIOUS 153,859 150,000 151,983 151,947 (219) (219) 151,728 05/06/2021.
00206R AY 8 [AT&TINC .. | 11119/2015. | VARIOUS 141,526 140,000 | .. .144,698 142,763 | ..o | s (1,423) | oo | e (1,423) 141,340 08/15/2016.
053015 AD 5 |AUTOMATIC DATA PROCESSING INC.........cccoovvvmiiniiniiininnis .. | 11/12/2015. | GOLDMAN SACHS & CO, NY 20,072 20,000 | ....ccco..ce. 19,982 9 9 19,991 09/15/2020.
084664 BN 0 |BERKSHIRE HATHAWAY FIN CORP... .. | 07/30/2015. | JPMORGAN SECURITIES INC, NEW Y. .100,717 .100,000 .103,845 101,694 | .o | e (1,028) | oo | e (1,028) 100,666 12/15/2015.
17321  AA 2 |CITIGRP COML MTG TR 2013-GC15... .. | 12114/2015. | PRINCIPAL RECEIPT . ..10,102 | .. ..10,102 | .............10,102 0 10,102 09/12/2046.
20030N AL 5 |COMCAST CORP NEW o[ 06/29/2015. [ CALL.....oveeiiiiiirininrnininnnsiniiniies | ceseesesissiesiesiens | cevinnins 155,835 | .......... 150,000 | ........... 165,956 158,861 (3,623) | ..o | e (3,623) 155,238 03/15/2016.
12592L BE 1 |COMM MTG TR 2014-CCRE20. .. | 12114/2015. | PRINCIPAL RECEIPT 3,743 3,743 3,727 16 16 3,743 11/13/2047.
125917 AA 4 |COMM MTG TR 2014-LC15. .. | 12/14/2015. | PRINCIPAL RECEIPT. 5,445 5,445 5,422 23 23 5,445 04/12/2047.
24422E  QZ 5 [DEERE JOHN CAP CORP MTNSBE.......coocoovviirieiinriicrciienais .. | 10/26/2015. | VARIOUS 154,573 150,000 157,298 155,254 | .o | e (1,424) | oo | s (1,424) 153,831 09/18/2017.
268648 AP 7 |EMC CORP MASS .. | 07/30/2015. | RBC DAIN RAUSCHER INC 150,164 150,000 .149,186 149,242 124 124 149,367 06/01/2018.
36962G 5H 3 |GENERAL ELEC CAP CORP MTN BE........ccocvurimrimrinrinrinrinnes .. | 10/26/2015. | SUNTRUST ROBINSON HUMPHREY INC........ccccooov. | corrrrrirrerirerirenis 102,548 100,000 .105,940 104,551 (2,070) [ oo [ (2,070) 102,481 10/17/2016.
377372 AG 2 |GLAXOSMITHKLINE CAP INC .. | 11/03/2015. | VARIOUS . 100,100 | .. 100,000 | .. .100,040 100,021 (15) (15) 100,007 03/18/2016.
38143U SC 6 |GOLDMAN SACHS GROUP INC o | 1172072015, [VARIOUS.........coviriiriiniinrisrierississiesississienians | coveeieiiessssssssinns | cevinnins 100,670 | ......... 100,000 | ........... 105,309 102,474 | oo | e (1,916) [ oo [ (1,916) 100,558 02/07/2016.
458140 AH 3 [INTEL CORP .. | 10/26/2015. | JP MORGAN CHASE BANK/HSBCI, NE 101,255 100,000 .103,260 102,032 (948) (948) 101,084 10/01/2016.
46623E  JR 1 |J P MORGAN CHASE & CO MTN BE........cccoommruumiriireinerireniins .. | 10/15/2015. | MATURITY. 100,000 100,000 .100,354 100,151 (151) (151) 100,000 10/15/2015.
46639E  AA 9 |JP MORGAN CHASE CMBS 2012-LC9 .|| 12/17/2015. | PRINCIPAL RECEIPT. 2,780 2,780 2,171 8 8 2,780 0 12/17/2047.
58013M EB 6 |MCDONALDS CORP MED TERM NT BE.. .. | 07/23/2015. | JPMORGAN SECURITIES INC, NEW Y......oooiiriinenis [ eoreriinnniicniiinniins | ceriieees 164,052 | ........... 150,000 | ... 173,655 167,727 (3,510) | oo | e (3,510) 164,217 | oo [ (G| [P (165) | ......... 6,839 | 10/15/2017.
61762X AQ 0 |MS BOFA ML TRUST 2013-C12 .| 12/117/2015. | PRINCIPAL RECEIPT. 8,577 8,577 8,569 8 8 8,577 0 25 | 10/17/2046.
674599 CB 9 |OCCIDENTAL PETE CORP DEL .. | 10/26/2015. | RBC DAIN RAUSCHER INC.........cocosvviiniiiiriiinniinns [ e | e 151,482 | ........... 150,000 .153,005 152,075 (796) (796) 151,279 203 203 | ......... 3,165 | 02/15/2017.
68402L AC 8 |ORACLE CORP/OZARKHLDG INC........cccovvmivrrirririiriirrinnias .. | 10/26/2015. | JP MORGAN CHASE BANK/HSBCI, NE 60,602 60,000 62,882 (2,273) [ oo [ (2,273) 60,610 (8) (6] [ 4,060 | 01/15/2016.
81744W AA 8 |SEQUOIA MTG TR 2013-1 . | 12/28/2015. | PRINCIPAL RECEIPT 6,421 6,421 233 233 6,421 0 18 | 02/25/2043.
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJ/A.CV. Change in Carrying Value at | Gain (Loss) on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock C Par Value Actual Cost Carrying Value (Decrease) Accretion R i (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
89236T BB 0 |[TOYOTA MOTOR CRED. .. | 10/26/2015. | RAYMOND JAMES/FI,SAINT PETERSB .152,063 .150,000 150,477 150,450 (90) (90) 150,360 4,043 | 01/17/2019.
91159H HB 9 |U S BANCORP MTNS BK ENT. . | 10/26/2015. | MORGAN STANLEY & CO INC, NY. 101,410 .103,532 102,893 | oo | e (1,262) [ oo [ (1,262) 101,631 | oo [ eerieeend(221) | i (22) | e 2,102 | 11/15/2016.
90269C AA 8 [UBS-BARCLY COML MTG TR 2012-C2.........coeevemrvirnnriiriiinni | oo 12/11/2015. | PRINCIPAL RECEIPT 718 714 4 4 718 05/11/2063.
929903 CH 3 |WACHOVIA CORP NEW .. | 10/26/2015. | BARCLAYS CAPITAL INC, NEW YORK.......cccccoouvuiins [ cormrimriiniiciiciicns | e 104,535 | ...........100,000 | ........... 112,182 108,117 (3,699) cerenneennn(3,699) 104,418 | .o el 17 |l 17 | 5,844 | 10/15/2016.
78011D AC 8 |ROYAL BK CDA . | 10/26/2015. | MORGAN STANLEY & CO INC, NY 99,989 99,739 99,748 75 99,823 [ ..o [ e 166 | 166 | 1,333 | 09/19/2017.
046353 AB 4 |ASTRAZENECA PLC R| 08/18/2015. | JLMORGAN SECURITIES INC, NEW Y .163,602 .168,815 168,033 .(4,143) 163,890 8,334 | 09/15/2017.
06739F GF 2 |BARCLAYSBKPLC F | 10/26/2015. | MORGAN STANLEY & CO INC, NY .165,835 159,586 155,058 8,271 | 09/22/2016.
21685W BL 0 |COOPERATIEVE CENTRALE RAIFFEL.......ccoooouiiiriiincriinriies R| 08/25/2015. | PERSHING LLC, JERSEY CITY. .102,469 101,382 100,235 | .oovvveviiniens e (13) [ e (13) [ 1,859 | 10/13/2015.
25152C MN 3 |DEUTSCHE BK AG LONDON F | 07/28/2015. | DEUTSCHE BK SECS INC, NY (NWSC. . .167,658 166,918 163,333 8,250 | 09/01/2017.
539473 AG 3 [LLOYDS TSBBKPLC F | 11/20/2015. | VARIOUS.........covviiriiiriiririisniiienicsseiseniisssiseniins | conevseniienssisssiennes | ceneneen 191,232 | 1100....150,000 | ... 161,966 155,691 151,149 82 82 | . 9,479 | 01/21/2016.
822582 AH 5 |SHELL INTERNATIONAL FIN BV......ccooiiiiiiniiiiinniecieeiecienis F | 04/14/2015. | MERRILL LYNCH PIERCE FENNER SM 105,273 102,491 101,507 (334) (334) | oo 1,851 | 09/22/2015.
89152U AE 2 |TOTAL CAPITAL F | 11/19/2015. | VARIOUS. .103,434 101,964 100,578 22 22 2,658 | 03/15/2016.
3899999. Total - Bonds - Industrial and MISCEIANEOUS............iuuiiii i s | sviines 3,288,965 | ....... 3,207,786 ..3,382,416 3,270,401 | .0 ] o (44,847) | 0 | (44847 [0 ] 3,283,030 0 5,935 5935 | ... 104,756 XXX
8399997. Total - BONAS = PaAM 4. e | snsieens 5,920,889 | ....... 5,813,627 | .. ,199,438 5,879,242 5,890,803 0] 30,086 | ......... 30,086 | ..... 192,914 XXX
8399998. Total - Bonds - Summary Hem from Part 5. bbb | e 49,931 | .o 50,000 | ............. 49,910 49,923 8 8 90 XXX
8399999. QLo =TT OO OO OO OO OO OO OO OO PO PO OO PP PP PO PO PO PP POPPPOPPOPPOPOPOPPPR IFTROTOON 5,970,820 | ........ 5,863,627 ..6,249,348 5,879,242 5,940,726 0] . 30,094 | ... 30,094 | ... 193,004 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........u.uriusuiiisiiiis it et | snssas 5,970,820 XXX ..6,249,348 5,879,242 5,940,726 [ 30,094 | ... 30,094 | ... 193,004 XXX
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE D - PART §

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

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign |  Foreign Interest and Paid for
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Disposal (Decrease) Accretion Recognized (12+13-14) B.JA.C.V. | on Disposal Disposal Disposal During Year | Dividends
Bonds - Industrial and Mi:
US BANCORP INVESTMENTS INC, ST
913017 BZ 1 |UNITED TECHNOLOGIES CORP.........cocooviuriiinrirrirriirriisrias .| 08/18/2015 | PAUL 09/22/2015 | JAMORGAN SECURITIES INC, NEW Y. 30,000 29,913 29,928 29,916 3 3 12 12 80 30
JPMORGAN SECURITIES INC, NEW
96042D  AJ 8 [WESTLAKE AUTO RECV TR 2015-3 144A........ccccooovvvsniicniiannn. [ 10/09/2015| YORK 10/16/2015| WELLS FARGO SECURITIES LLC, CH... 20,000 19,997 20,003 20,007 10 10 (4) (4) 10
3899999. Total - Bonds - Industrial and Miscellaneous. 50,000 49,910 49,931 49,923 0 13 0 13 0 0 8 8 90 | e 30
8399998. Total - Bonds. 50,000 49,910 49,931 49,923 0 13 0 13 0 0 8 8 90 30
9999999. Total - Bonds, Preferred and Common Stocks 49,910 49,931 49,923 0 13 0 13 0 0 8 8 U [ 30




Annual Statement for the year 2015 of the TRAN S PORT I N S U RAN C E COM PANY

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 Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual|  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares  [% of O
Common Stocks - U.S. Property and Casualty Insurer
000000 00 O |GOLDSTREET INSURANCE COMPANY. l ‘ crnenennn 10709 2ciB1 NO 4,528,999 10,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 4,528,999 XXX XXX
Common Stocks - Alien Insurer
000000 00 O [BERDA DEVELOPMENTS LIMITED. 2ciB4 NO 3,457,135 | ..ccooeeees 1,360,000.000 | ............ 100.0
000000 00 O |ARMITAGE INTERNATIONAL INSURANCE COMPANY, LTD 2ciB4 NO 6,508,687 | ............ 1,120,000.000 | ............ 100.0
1499999. Total - Common Stocks - Alien Insurer. 0 9,965,822 XXX XXX
1899999. Total - Common Stocks 0 14,494,821 XXX XXX
1999999. Total - Preferred and Common Stock 0 14,494,821 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.

2. Total amount of intangible assets nonadmitted §..........0.

SCHEDULE D - PART 6 - SECTION 2

4
Total Amount of

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

Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 O |GOLDSTREET INSURANCE COMPANY TRANSPORT INSURANCE COMPANY 10,000.000 100.0
000000 00 O |BERDA DEVELOPMENTS LIMITED TRANSPORT INSURANCE COMPANY .......ccotiiimiiiiimriieniiessisnsssiesiians | nesisssssssessssssssssissssseenns | sovseens 1,360,000.000 | .....ooocrveucria 100.0
000000 00 0 | ARMITAGE INTERNATIONAL INSURANCE COMPANY, LTD........cccouerernnreenne TRANSPORT INSURANCE COMPANY ........cvuuuiirereresnsrssssessensssssnssssesssenssns | osssesssessssssessssssssssssssssnssssss | sssssssns 1,120,000.000 | ...ocverrerniriennes 100.0
0299999. Total - Common Stock 0 XXX XXX
0399999. Total - Preferred and Common Stock. 0 XXX XXX

E16
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE DA - PART 1

MENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVEST
6 7

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1" 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in onBond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion R i BJA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obligations
Dreyfus Treas & Agy Cash MG..........cccovrimininieineieeiessssssiseeiseesenns | veeesnens .107/10/2015. | BNY Mellon Wealth Management rrerrereen 1,020,940 | e e [ [ | 1,020,940 | ........... 1,020,940
Federated Teasury Obligation #68. .. | 11/15/2006. | Suntrust Bank 300,000 300,000 300,000 [ .ovvvrerrererereniens [ e [ e | e 0.001
First Amer Tres Oblig Fd Instl. .. | 11/15/2006. | US Bank. 360,000 360,000 360,000
US Treasury Money Market. . 1 02/15/2008. | Wilmington Trust 130,000 130,000 130,000 | .ovvveeierisrenenns | erererensnesnisnnns | ceesesnesnenns | coneed 0.001
0199999. U.S. Government Bonds - Issuer Obligation: .1,810,940 0 0 0 ..1,810,940 0 0 XXX XXX
0599999. Total - U.S. Government Bonds .1,810,940 0 0 0 ..1,810,940 0 0 XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: .1,810,940 0 0 0 ...1,810,940 0 0 XXX XXX
8399999. Subtotals - Bonds .1,810,940 0 0 0 ,810,940 0 0 XXX XXX
9199999. Total - Short-Term Investment: 11,810,940 0 0 0 ...1,810,940 0 0 XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2015 of the

TRANSPORT INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Citizens Bank Boston, Massachusetts 239,839 | XXX
Citizens Bank Boston, Massachusetts 107,567 | XXX
Wells Fargo Bank San Francisco, California..............cccoivveiereeircieieieeesesesesieeeeeeenes | cveeins 52,080 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 399,486 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 399,486 | XXX
0599999. Total Cash XXX XXX 0 0 399,486 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 1,286,373 | 4. April 1,498,655 | 7. July. 581,173 | 10. October. 1,566,831
2. February. 1,011,171 | 5. May. 1,249,145 | 8. August 2,349,558 | 11. November. 316,545
3. March 722,551 | 6. June, 1,184,174 | 9. September 2,097,457 | 12. December. 399,486

E26
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Annual Statement for the year 2015 of the TRAN S PORT I NS U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description ‘ Code Date Acquired Rate of Interest Maturity Date ‘ Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY BILLS [ [ 113012015 [ o [.....01/2812016 154,980 11
0199999. U.S. Government Bonds - Issuer Obligation: 154,980 11 0
0599999. Total - U.S. Government Bond: 154,980 11 0
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
ANHEUSER BUSCH INBEV FIN INC........oocouuuerrrereememmeeressssssssssssessssessssssassesssssessssssssesesssssssssessessessssssssssssssssssssssmnesessssssnenmmneesns e | e 12/02/2015 | ................0.800 |....... 01/15/2016 22,003 81 (6)
GENERAL ELEC CAP CORP MTN BE .12/02/2015 | .....ceeeer.....0.918 | ... 01/08/2016 26,002 56 (9)
GOLDMAN SACHS GROUP INC .12/02/2015 | .....eveeerrrr 5350 | 01/15/2016 22,036 543 (74)
JPMORGAN CHASE & CO .12/02/2015 | .....c.......2.600 | ....... 01/15/2016 25,017 300 (35)
LLOYDS TSB BK PLC .12/02/2015 .01/21/2016 22,047 A77 (68)
TOTAL CAP CDA LTD .12/02/2015 | ................0.700 |...... 01/15/2016 20,002 30 (5)
TOYOTA MOTOR CRED. .12/02/2015 | ... 0473 | 01/07/2016 20,001 23 (3)
TYCO ELECTRONICS GROUP S A .12/02/2015 | ................0.524 |...... 01/29/2016 22,000 20 0)
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation: 179,107 1,530 (199)
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 179,107 1,530 (199)
Total Bonds
7799999. Subtotals - Issuer Obligation 334,086 1,541 (199)
8399999. Subtotals - Bond 334,086 1,541 (199)
8699999. Total - Cash Equivaler 334,086 1,541 (199)




Annual Statement for the year 2015 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama.
2. ..
3. RSD FOR WC BY INS CODE 23-961 109,975 110,490
4. RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C) 104,977 105,291
5. RSD FOR WC BY INS CODE, A1, SEC 11690-11719 1,290,497 |..coovvnennen. 1,285,318
6.
7.
8. Delaware........c.ccccoruermreiennnenn DE | ST..|RSD BY INS CODE, SECTION 513(B) 130,000 130,000
9. District of Columbia.
10.  Florida
11.  Georgia . |RSD BY OCGA 33-3-8 THROUGH 33-3-10 105,349 104,331
12.  Hawaii .
13, 1dah0...a RSD FOR WC BY INS CODE, SECTION 41-317 35,019 35,167
14.  llinois
15.  Indiana
16.  lowa
17.  Kansas...
18.  Kentucky.
19.  Louisiana.
20.
21.  Maryland .
22.  Massachusetts. RSD BY GEN LAWS, CHAPTER 152, SEC 61 & 62 537,052 539,252
23.  Michigan.
24, Minnesota..........cocevevreiinniinns
25.  Mississippi
26.  Missouri . |RSD BY INS CODE, CHAPTERS 374 TO 381 25,000 25,031
27.  Montana..
28.  Nebraska
29.  Nevada
30.  New Hampshir
31, New Jersey. .
32.  New Mexico. RSD 1978 ANNOTATED SEC 59-27-24 & 24.5 315,168 316,501
33.  New York....
34, North Carolina. . |RSD BY GEN LAWS, CHAPTER 58-5-1 360,000 360,000
35.  North Dakota... .
36. RSD BY INS CODE, SECTIONS 3929.08 & 3929.10. 3,030,372 3,027,929
37. RSD BY INS CODE, SECTION 613 319,913 323,565
38.  Oregon.... RSD BY INS CODE, SECTIONS 731.624 & 731.628. 110,000 110,134
39.  Pennsylvania..
40.  Rhode Island...
41.  South Carolina.... . |RSD BY INS CODE, SECTIONS 38-9-80 & 38-15-30. 728,432 729,515
42.  South Dakota..
43.  Tennessee
44.  Texas..
45, Utah....
46, Vermont.........coccveiiniiniiinninas
47.  Virginia .|RSD BY INS CODE, TITLE 38.2, CHAPTER 10, A7, 504,954 505,569
48.  Washington.
49,  West Virginia
50.  Wisconsin....
51, WYOMING..ooverrerrrereeieieninnnd
52.  American Samoa.
53.
54.
55.  US Virgin Islands. .
56.  Northern Mariana Islands........... MP|..ccoe.
57.  Canada.........ccoooommvuvnrreenne . CAN L
58.  Aggregate Alien and Other.. XXX XXX 0 0 0
59. Total XXX XXX 3,030,372 3,027,929 4,676,336 | ..cooorvrernnn 4,680,164
DETAILS OF WRITE-INS
B80T, oot | ceieenei
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........covvrviiiniiiiininns XXX XXX 0 0 0
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Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K—Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L—Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 38-Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years S0 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability-Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification SI14 | Schedule P-Part 4J)-Auto Physical Damage 69
Schedule DL—Part 1 E24 | Schedule P—Part 4K-Fidelity/Surety 69
Schedule DL—-Part 2 E25 | Schedule P—Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 4 23 | Schedule P—Part 4T-Warranty 7
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F-Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F—Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5SE-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 7
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5SR-Products Liability-Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R—Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R—Products Liability—Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule SI01
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
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