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Annual Statement for the year 2016 of the TRANSPORT INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N >

Bonds:
1.1 U.S. traSUNY SECUMEIES. .....cvucveevereereceie ettt
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........courvrreerrernerneenresesnsenseeesenens
1.22 lIssued by U.S. government sponsored agencies..........ouvvverereurvenrerennns
Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUMHIES).....vuvvvrvrcieieiciisie et
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............c..cccerrrenes
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.coerrrnienrreineennen.
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA...........ccccoevivieeieeiieeree e

1.512 Issued or guaranteed by FNMA and FHLMC

1.513 AlLOHNET ...ttt
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.........cccoenininenrineneireesenereneens

1.523 Al ONET......oouviriirririenieriesise sttt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFIA SECUMLIES)........cvieiecicteieieete e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
321 AFIlIAEE. ..ot
3.22 UNaffili@ted.......covvreereiieieie e
Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE........cveeveeeiie s
3.32 Unaffiliated.......coevuieeireiireicce e
Other equity securities:
341 AFIIAEEA. ...t
342 Unaffiliated.......cvvvereerieieiisisiesss st
Other equity interests including tangible personal property under lease:
351 AFIlIAEE........cvvoveeiieiiee e
3.52 Unaffiliated.......coevuieeireiriiirecee e
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL. ..ottt ensaen
4.3 Single family residential Properties..........ccovreeienisiieenseeessee s
4.4 Multifamily residential properties.
4.5 COMMErCIAl I0BNS.......coiiiereerrirtirerieeiseisei ettt
4.6 Mezzanine real estate 10aNS...........corvrrerrurininrirreiieseseee s eeeesens
Real estate investments:
5.1 Property occupied by COMPANY........ccorurirrirrinieneereineneisessereee e sesssesesenes
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccovrrrrrriinrnrnniinincrne
Property held for sale (including $......... 0 property acquired in
SatiSfACtion O AEDE).......... vt
CONACE I0BNS.....c.vveivireecieee et

33

34

35

5.3

DEIVALVES. ..ottt bbb
RECEIVADIES fOr SECUMHES........cvveveervecieriseicie e
Securities lending (Line 10, Asset Page reinvested collateral)..............cccccveveiveinnneee.

. Cash, cash equivalents and short-term investments.............ccccceeveevivieeieesiienens
. Other invested assets
. Total invested assets

............ 4,930,172

............... 634,682
..136,509

............. 0.0
............. 9.9

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

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

............. 0.3

............. 0.0
............. 0.4

............ 4,930,172

............... 634,682

136,509 |....

................ 4,930,172

............. 0.3

.......................................... 0.0 | [ |0 | 0.0
.......................................... 0.0 | [eerereee XX e XK [ XXX
............ VNTTTA | BT |l b VTTTA | | i T TTA | AT
........................................................................................ 0......00
.......... 23,840,270 | ..ccovvvvnviiennn0 | eeinn....23,840,270 | .........100.0
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Annual Statement for the year 2016 of the TRANSPORT INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHION YEAI..........c.cuiiueiecieiieiiscte ettt bbbt bbb s bbb bbb bbb s bbbt b
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cccveuereiriireieiesisee et snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccooueiriieieireiee st

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 3. ...ttt
3.2 Totals, Part 3, COMUMN 1. ...ttt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........cuiiuiieieieeieie ettt bbb bbb bbbttt

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoocvene... I B .. 0 R B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........cuiieeicieessc ettt b bbbt
6.2 Totals, Part 3, COIUMN 13......cuieicisenss sttt bbbt

7. Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12.. ...ttt bbbt
7.2 Totals, Part 3, COMUMN 10......c.uiiiirieeieieeiiseesessieess sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt bbbttt s s
8.2 Totals, Part 3, COIUMN ...ttt bbbttt

9. Book/adjusted carrying value at end of current period (LINES 142+ 3+4-5+8-T-8).........cocvvivrireieieiiesie sttt sttt st s st bbb enee
10.  Deduct total NONAAMILEA GMOUNLS..........c.evuiieiieriscieieisee ettt s s E s8R Rt

11. Statement value at end of current period (LiNe 9 MINUS LINE 10)..........coiiiiiriiirirciceeie ettt et et b st es b en s ettt n s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDETr 31 OF PHIOT VAT .........c.evurruriririireiie ettt sttt ssnses
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cerruriinrirriniernsissesessssssesssess st essess s ssesssssssessenes

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccoueveeviiieeieeeeer et nans

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......ouieeicecieeeeteee ettt ettt st bbb a bbb ae b s st s e sennaen
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt st bbbt ae bt sesennan

4. ACCIUAI OF QISCOUN.......ovuvitiecictie ettt ettt e s bt b bbb ae e s s b s bbbt b b s b e b s A s st et b s e bbb e s b e bbbt bbb b bt s e e b st nas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.......ouiieieicicteictete ettt bbbt bbb bbbt a bbbt b st baes

52 Totals, Part 3, COlUMN 8.........ccovvveeieriereeceeeteee e B ‘ JRE R,
Total gain (loss) on disposals, Part 3, Column 18............cccocvvverevverercrreren Jo . B I ettt
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13........ouiiieiceietee ettt bbb bbb bbbt ae bbb seen s
9.2 Totals, Part 3, COIUMN 13.......ouiieicie ettt bbb bbb s bbbt seen s

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ..ottt bbb bbbttt
10.2  Totals, Part 3, COIUMN 10........coiiieiieeieiciieie ettt ettt bbb bbbttt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccovurrrrurrurinsinrireireeeese e
12, TOHAl VAlUBLION AIIOWANCE.........cveuierieriiiiieciecie et bbb
13, SUDLOLAI (LINE 11 PIUS LINE 12)......u ettt cas sttt ss s et £ 8284288882842 s b8 2E e E bbb bbbt
14, Deduct total NONAAMITIEA GMOUNTS...........iuuiiiiriiiriiiii it b bbb bbbttt

15.  Statement value at end of current period (LiNE 13 MINUS LINE 14)..........oiuiuiiriireiieieescireiees ittt sttt bbb bbbt
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Annual Statement for the year 2016 of the TRANSPORT INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

® N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDBEr 31 Of PO YEAI.........c.cuueveeieeieeie ettt s bbb bbb bbb bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuiueieiriireeesse ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceveiiieiniseiee st

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.......ccuiiiireireieieieise ittt bbb bbb

3.2 Totals, Part 3, COIUMN 12.......oiiiieeieicieiseese sttt sttt ien

ACCIUAI OF QISCOUNL. .......vvvvieieie ettt bbbt st s st E s bRt Rt A bbbt

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, Column 13.........coiiieeeeece et . 0 W W B
5.2 Totals, Part 3, Column 9.......cccoovervrriersrneeessessesssesessssessses o) B v & B i

Total gain (I0ss) on disposals, Part 3, COIUMN 19..........c.ccuiiiiiieeeieiceteee ettt st a ettt b b en s et st s et et en s st s s e sansas
Deduct amounts received on disposals, Part 3, COIUMN 16.............coiiiiiiiiiessese sttt ss bbb

Deduct amortization of premium and AEPIECIAHION. ..........c.cvevieieccee ettt sttt b et ae et s sttt s e saneen

Total foreign exchange change in book/adjusted carrying value:
9.1 TOtalS, Part 1, COIUMN 17 ..ottt bbb bbb

9.2 Totals, Part 3, COIUMN 1.ttt s bbbt aen

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ovieieissiceie ettt bbbt b s

10.2 Totals, Part 3, COIUMN T1.....iicieisseeie ettt

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...........cceocererrirerereiiesieieise et sss s sesees
Deduct total NONAAMILEE MOUNES..........c.evierirrieiierse ettt

Statement value at end of current period (LINE 11 MINUS LINE 12).......cvivivercicieieieiesie et s ss st sse s besse st sss s esassnees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 OF PHIOT YEAT ...ttt ss st ss bbbt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........c.evieiciieeie ettt sttt s bbbt s b en s saes

ACCTUAIL OF QISCOUNL........oocviiieitie ettt ettt b a s bbb bbb s e b e b s bbbt s bbb s e bbbttt eb bbb aenae st

Unrealized valuation increase (decrease):

A PA T, COIUMN 2.ttt e bbbt b b bbb s bbbt s b been s

22,725,892

6,532,608

5,652

4.2 Part2, SECON 1, COIUMN 15.......c.oiiieiiiiteie ettt st bbbttt baes

4.3 Part2, SECtioN 2, COIUMN 13.......coiiiiiieiiieteie ettt bbbttt bbbttt

(193,881)

A4 Partd, COIUMN Tttt bbb bbb bbb bbb sttt seen s

(193,881)

Total gain (10ss) on disposals, Part 4, COIUMN 19..........oiirieerireieeeneise ettt se et ss st et s sttt ees
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........couciiiiiiieicieiecs ettt

Deduct @amMOrtiZation Of PIEMIUM..........c.. ettt ettt et ee et et s eSS £ e8RS E bbbt

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt bbb s bbbt s bbbttt

2,656

6,321,396

29,035

8.2 Part2, SECtON 1, COIUMN 19 ...ttt bbb bbbttt a st b e naas

8.3 Part2, SECtON 2, COIUMN TB.........cviiirieeeieieteie ettt bbb bbbttt bt s s b ss e

8.4 Partd, COIUMN 15......ooiecee ettt ettt b s st bbb bt s ettt

Deduct current year's other-than-temporary impairment recognized:
0.1 Part 1, COUMN T4 ettt ettt et s e e a et en sttt s e et en et e s s s et e s s an e et naetes s snaessnaetesenesanssnas

9.2 Part2, SECHON 1, COIUMN 17ttt bbb bbbttt s bbbt

9.3 Part2, SECtON 2, COIUMN T4..........ooiiecieie ettt bbb bbbt bbbt bbb

9.4 Partd, COIUMN 3.ttt bbb s s bbb bbb s bbb n

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccceririiriiiiiieiieeeie et

Deduct total nonadmitted amounts

Statement value at end of current period (LINE 10 MINUS LINE 11)......uoiiuiiieiiiieiecesie ettt bbbt

Si03

22,722,496

22,722,496




Annual Statement for the year 2016 of the TRAN S PORT I N S U RAN C E CO M 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.......cvvveevcrrncns | wovveveieerieeiinenns 4,972,223 | .o 4,963,846 | ...ocvvvrrririinn 4,971,578 | oo 4,970,052
Governments (Including all obligations A 07 - o O O PO OO OE OO oT PO PPN
guaranteed by governments) 3. Other COUNMMIES.....c.ovuiviriiiiies | oiiiiiesieissiesesieisssssiesesssisnes | esserssssssssassessssssessessssessesss | essesssssssessesssssssessesssssssassenss | esssssssessesssnsassessessssessessesas
4. TotalS. ..o | e 4,972,223 | oo 4,963,846 | ..oooririririennena 4971,578 | oo 4,970,052
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...ttt | rnissiessessessnsnenssssnssnssessesnes | fonsssssnssessssnseesssnsensesssnsnsenss | essesssssnsensesssssnsessnssssnsensenns | oessssssessesssnsnsansensesneenseseeas
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. ... ceeieeieiieisieiiississeiiees [ onessesssessessssnsnsssssssnsesssesnes | onrsssnssessssnsssssesseessssssssnsesss | ossesssssssessesssssssessenssssnssssenns | oossssssessessssnssnsenssesnssnsesseas
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........... ..2,592,678 ..2,581,077 ..2,594,768 2,581,776
Industrial and Miscellaneous, SVO Identified 8. United States... .720,146 .718,857 .122,585 717,236
Funds and Hybrid Securities (unaffiliated) 9. Canada........ ..710,125 ...69,812 ...70,166 ..70,000
10. Other Countries 66,383 ...66,104 ...66,482 66,000
11. Totals....cco.e... 856,654 854,773 859,233 853,236
Parent, Subsidiaries and Affiliates 12, TORAIS. ..o | senises | senesssess s sens s snssssssssnnies | crsssssssssssss sttt nnts | chsssnesnsnss st st esnrenees
13. Total BONS.....creemeeemseermnees | ceverivcenneennsniennas 8,421,555 | .ooovvvinriieiennn: 8,399,696 | ..ooovrrirriririnnas 8,425,579 | .oovvveriririnn 8,405,064
PREFERRED STOCKS 14, UNHEA SEALES......veveveriieies [ e | roresieses e esssessiene | cessressesssesss s esssenees
Industrial and Miscellaneous (Unaffiliated) 15, CaANAUA. ... | ceereieeieesssees st sssssenes | sesessessessnsss st st enssenres | eetsessess st ettt enenees
16. Other COUMTIES........urveuurrruene [ erereresrrmesseressnnsnssesssnesnenes | vonenesssesssnssssessssssssensssssssnane | cosssmssssssssssnssssssssssssssssnees
17, TOtAIS...cveveieiriririi e | ceveenieneenieneeneenesneenees 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TORAIS. .. | | st | crssssisse s
19. Total Preferred Stocks......ue. | covivniiniiiniiniincincincienad 0 [ oo [0 0
COMMON STOCKS 20. UNited SEALES........cverrrreeriiens [ cerrieriieieiceienrinessiesniees | eerressessseessesessssesssessin | sessinesiess s
Industrial and Miscellaneous (Unaffiliated) 21, CANAMA. ...t | ettt entens | nebrees sttt benn | seeesess sttt ettt
22. Other COUNMMES. .......creeuurursns | corresresemnrssnesserssssssssnennes | eesserssssssensssssssssssssssssssnssns | sonssssesssssssssssssssssesssssessanes
23, TOtalS.....cooereiieiseieiinisi | i 0 [ o 0 [ e 0
Parent, Subsidiaries and Affiliates 24, Totals......ccoovverierisiiiisiisin | o, 14,300,940 | ..o 14,300,940 |...ccooooviiniiniiniiniisicsiis
25. Total Common Stocks......... | ccooeverrrrnnnen. 14,300,940 | ......cccovnee... 14,300,940 | oo 0
26. Total StoCKS..ouuurusmmmsmsnssssnsns | covvvreinariennienns 14,300,940 | ..o 14,300,940 | .oooovvvcirrirsrrenn: 0
27. Total Bonds and Stocks...... | ...ccccccvvrrnnnne 22,722,495 | ...coovveenne 22,700,636 | .cocvrereriiriririne 8,425,579
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Annual Statement for the year 2016 of the TRAN S PORT | NS 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

21

22
23
24
25
26
2.7

3.1

3.2
3.3
3.4
35
3.6
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2016 of the TRANSPORT |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7asa
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col.
Prior Year

7

1
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

NAIC 1...

609,666

.592,914

21,509

3,274 |...

XXX..
XXX
XXX
XXX
XXX

XXX

1,227,363 |..

134

1,031,392 |....

9.9

XXX

XXX
XXX
XXX
XXX
XXX
XXX

XXX

XXX
XXX..
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Annual Statement for the year 2016 of the TRANSPORT |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed (a)

10.1
10.2
10.3
10.4
105
10.6
10.7
10.8

Total Bonds Current Year

Line 10.7 as a % of Col. 7.........

111
11.2
1.3
11.4
115
11.6
1.7
11.8

Total Bonds Prior Year

6,339,501

............... 3,800,613

.10,080 |....

129,391

............. 10,366,014

..10,080 |..

Line 11.7 as a % of Col. 9.........

121
12.2
12.3
12.4
125
12.6
12.7
12.8
12.9

Total Publicly Traded Bonds

Line 12.7 as a % of Col. 7.....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10.

............... 6,304,895
...69.0

131
13.2
133
13.4
13.5
13.6
137
13.8
13.9

Total Privately Placed Bonds

Totals
Line 13.7 as a % of Col. 7.....

Line 13.7 as a % of Line 10.7, Col. 7, Section 10

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

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

.......... 0 current yea

[ T 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.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §....720,693; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Annual Statement for the year 2016 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

2,034,427
.16,023

..3,245,730 |...
..26,029 | ...

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

41
42
43
44
45

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

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

) 319,913

5.1
5.2
53
5.4
55

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

1SSUET OBlIGAtIONS. ......eeeeceeiceiee s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

2,358,826
...81,396

1,691,088

,556

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

...534,688

9,895 »
.34,785 ..282,110
e .30,299 ....90,291
................. 609,667

71

7.2
7.3
7.4
75

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

" 81

8.2

8.4
8.5

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals




Annual Statement for the year 2016 of the TRAN S PORT | NS U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3 Totals

10. Total Bonds Current Year

60IS

10.1 Issuer Obligations...........c.ccceeriireininns
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SeCUNtiES. .........ccocvreereerireercieinns | vvreirineennn 34,785 | i 3,367 | o {1 0
10.4 Other Loan-Backed and Structured Securities 30,299 | 99,309 | oo 10,867 | oo 0
10.5 SVO Identified FUNGS..........ccoevivereieeesieeseeseeseeesenesessenes | aerreess XK Kueiieiieienns | covniennes DS S I .S ST XXX e
10.6 TOAIS....ooivveeceeececeese s sssessnsessesnnsenns | senvennensni2yB9 1,873 | ovviiirinnd 6,304,894 | ...ccooeveinne 75,153 | oo 54,391
10.7 Line 10.6 @52 % Of COL 7..uvviivirieiiieiieisisssissssnenssisniensenssienensens | svsnensssenserserenne @O | eviisieieissnnnns 69.0 | oo 0.8 | i, 0.6
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtIONS. ......vvvecicieieciciseesee et | eeseenseenees 6,159,840 |....cerrene 3,356,445 | ..o | e | e | seneenne ) .9 RN IS ).0.9 G PR ) 0.9 N R 9,516,285
11.2 Residential Mortgage-Backed SECUMtIES.........ovvvrriirieeirineieniieins | eereiesieiienens 67,926 |...ocevvvennene 193,583 | ..o 129,391 | i 73,250 | e 23,259 | .......... D,9,0 SR 9,9.9, S IR XXX oo [ 487,409
11.3 Commercial Mortgage-Backed SECUMtIES.........covvvreerrurrreeeineirieirreinns [ cevereereennnnens 121,817 |, 160,293 | oo | erererererererererererereiens | eeererenenenenen s e enenenenes | ereresenan D00, G IR 9.9.9, SN IR XXX oo oo 282,110
11.4 Other Loan-Backed and Structured SECUMHIES.............ccoeeervireieiiiiees [ eoveeiveeieeseeiiieens | e 90,291 | oo | e | e | e )00 SO R D00, G DO D00 N I 90,291
11.5 SVO Identified FUNAS.........ccoerierieieircrircnreneseeeeeseeseennenee | enrneesse XKKerrennnennns | ceveennens XXXovvveens | v XXX ooovvveras | v .0 S P ) 0.0, S D0.0 S .0, S P XXX oo | XXX............
11,68 TOAIS.....oovceeececeeece e sessnasnes | ererinneerens0,349,583 | v 3,800,612 |..cooovrrrnee 129,391 | oo 73,250 | coovrveernns 23,259 | .......... XXX v [ cerieienns D90 SO DO ) 0.9, COURIN DO 10,376,095
11.7 Line 11.6@8 2% 0f COL 9. | oo 612 | oo, 36.6 | oo, 12 | e, 0.7 | oo 0.2 | ... D 0.0 S .0, S P D0, S [ 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET ObBlIGAtioNS........cevevieceeicieisice e esenes | eereseensnns 2,569,115 |....cco...... 8,071,292 | .oocooiveieierereieiees | et | ervese s | e XXX oo
12.2 Residential Mortgage-Backed SECUNtiES..........ccoveeverrirenireereiririieiinns ..57,473 . 130,927 64,286 | 54301 | 16,139 XXX

12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
128 TOAIS......ceeceeiecec ettt | cesensenienens 2,691,67.

12.7 Line 12.6 @5@ % 0f COl. 7...coucuvvirviriiiriicireiine ..29.4
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

13. Total Privately Placed Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
13.3 Commercial Mortgage-Backed Securities
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds

13,6 TOtAIS ...t
13.7 Line 13.6 @5 @ % Of COL 7..ouvovvievrrerenenenieenisnensisneeessnnennees | censnnrennensnnnnnenns0000 [ v 0.0 | 0.0 |00 | 0.0 | 0.0 | 0.0 [, ) 0.9 N R ) 0.0 G-
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10............ccccecvrvevevrccvees | cvvrveveeriiieinnnnnn0.0 | i 0.0 | eiiiiciiinen0.0 | i 0.0 | 0.0 | 0.0 | 0.0 | D0, 9, SO P XXX............
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Annual Statement for the year 2016 of the TRANSPORT |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

. Book/adjusted carrying value, December 31 of prior year.

2. Cost of short-term INVESTMENS ACQUINED. ........evueiiiieieiieie ettt ssenns | sesesseesssessessesessessesssssnsensesnsantes 11,821,588 | oo TR T T T T
3. ACCIUAI OF BISCOUNL. ..ot | Shbsb bbb bbb 368 | s BB8 | o | S| Hrb b
4. Unrealized valuation INCrEASE (AECTBASE)...........cuuevuerrurrireiirisireiieeiesise st ss e | seesessessest st O O PO OO PO USRS
5. Total gain (I0SS) ON GISPOSAIS........v.eveivireiriiiieiseissiete ittt ss b ss sttt s bsetes | aebassessebastes b e s b s s st s bt seneees 0 [ ottt | netess ettt ettt sttt s etk e skt saes | ShseieeseRae e e e s st e R s bt R Rt nt st ens | SEetseteeE et bRttt
6. Deduct consideration received 0N diSPOSAIS...........ccuriuriiriuriireieirisieieieieisiseie ettt sessss et ssssesens | sresessssssesessesessssssesesssese st sans 13,261,984 | oo RTINS TUOTOTTTTTTT
7. Deduct amortization Of PrEMIUM..........cceuiiirirrieiireieiesie sttt b et essessntnne | 4esessesssessebsssessess e e e s st s b st es bt ssensen 203 | e s 203 | oot enes | cheer ettt ens | Hretset et ettt R Rttt
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c.ciueireireiiirieiesiesie et seisnes | vssessesesesses bbbttt saees L0 O OO OO USSP TSRO oS TPU PSSP
9. Deduct current year's other-than-temporary impairment recognized....

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........coceriurieiiiininrininnns | oreesissiessssesess s 370,710 | oo e 370,710 | oo 0 | oo 0 [ o e 0

11. Deduct total NONAAMItted AMOUNLS...........c.coiiiiiii bbb | rb et [O I OO O OO OO OO OO OO OO PO UU O OO OO OO OO OO OU PO OO OP PO PO U] OO OO OO OO OO OO PO O PO PO PO U OPO

12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.cuiiiiiiiisiniscseiecssissnssnisssssesenisninns | eoreerssnsssessssesenss s nsssssnesssseenes 370,710 | oo 370,710 | v 0 [ oo 0 [ o 0




Annual Statement for the year 2016 of the TRAN S PORT | N S U RAN C E CO M PANY

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 2016 of the TRANSPORT INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PHOT YEaT........cccvcuerireveiiisseieseeseie s | eveesssessesisssssensssessenes 334,086 | .o 334,086 |..covvereriirieesee s
2. Cost of cash equivalents acquired 350,057 | ..o
3. ACCTUAL OF QISCOUNL........couiriiiii bbbt | etbsesisess s 0 [ oo | e
4. Unrealized valuation iNCrease (ABCTEASE)..........ouuiureuriiriieireieieieieseisesssiesesssesse e ssssessesssssssessesns | sesessessessssessessssessessesssessessesns 0 | oo | st
5. Total gain (I0SS) ON AISPOSAIS..........everrireireiiciiiriieieisitssie ettt s st s st ssssntens | sessessessssessesessssessessessnsassesas B4 | e 34 | s
6. Deduct consideration received 0N dISPOSAIS...........c.eiuiieireiiirieieie et ssssssessessessssssses | esssssssessessessssessesssssses 334,086 | .o 334,086 |...covereiirieieee s
7. Deduct amortization Of PrEMIUM..........c.cccuiiiiiiiicce ettt be e | ebessssesessssebesess s s s b sneebens 106 | oo 106 | oot
8. Total foreign exchange change in book/adjusted Carrying VAIUE............c.occuvviveieiieiieieseeesiseieies | seeveiessesss e sssesens 0 [ et | et

9. Deduct current year's other-than-temporary impairment recognized....

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........cccevrververviens | corvereeeresrisisessesieiseens 349,985 | .o 349,985 | ..ovvcrceeeee e 0
11. Deduct total NONadmitted @MOUNES..........c.cvvireiriiirieiersiese e snsessees | ssrsnsessesssssssesssssssesssssssnsassesses 0 | oot | s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.ccivereiieeisisriniinsiesiesesesiens | covenressesssssssssssesnsnees 349,985 | ..o 349,985 | ..oovirirscsesse e 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, EO3, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2016 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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 Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| 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 Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2B 5 |UNITED STATES TREAS NTS SD.. 354,460 360,000 .358,785 157 +...0.750 |......0.882 |FA....... 09/02/2016. | 08/15/2019.
912828 D2 3 |UNITED STATES TREAS NTS SD.. . . 171,328 170,000 172,798 (874) .. 1625 ]......0.911 | AO...... 04/06/2016. | 04/30/2019.
912828 K8 2 |UNITED STATES TREAS NTS SD. | [ e | i 382,834 |..... 99.867 384,488 385,000 .383,675 803 ....1.000 |.....1.218 [FA...... 12/15/2015. | 08/15/2018.
912828 N9 7 |UNITED STATES TREAS NTS SD.. ..533,414 |...100.287 534,530 533,000 533,337 [ e [ e (77) .....0.762 |......0.725 | JAJO.. 03/28/2016. | 01/31/2018.
912828 P5 3 |UNITED STATES TREAS NTS SD.. . ..308,583 |..... 99.004 306,912 310,000 .308,990 406 10750 |......0.907 |FA....... 02/19/2016. | 02/15/2019.
912828 Q8 6 |UNITED STATES TREAS NTS SD.. | [ s v | i 170,087 |...100.175 170,298 170,000 170,092 5 ......0.680 |......0.667 |JAJO. 06/09/2016. | 04/30/2018.
912828  SM 3 |UNITED STATES TREAS NTS......oviumrimiieririeinsiessissssesssssssssssssssssssessssssnns | senees ..520,753 |...100.124 520,645 520,000 520,061 (254) .....1.000 |......0.953 |MS...... 04/03/2014. | 03/31/2017.
912828 TW 0 |UNITED STATES TREAS NTS SD.. . 449421 | ... 99.910 449,595 450,000 449,725 304 ...0.750 |.....0.826 |AO...... 01/28/2016. | 10/31/2017.
912828 UZ 1 |UNITED STATES TREAS NTS SD. | [ e | i 447,136 |..... 99.512 447,804 450,000 448,306 | ..o [ i 1,169 ......0.625 |.....0.913 | AO...... 01/28/2016. | 04/30/2018.
912828 WS 5 |UNITED STATES TREAS NTS SD.. ..421,875 |...100.746 418,096 415,000 420,264 (1,611) w1625 | ... 1112 | UD....... 03/28/2016. | 06/30/2019.
912828  XJ 4 |UNITED STATES TREAS NTS SD.. Al 449158 |..... 99.984 449,928 450,000 449,705 547 ..0.625 |......0.759 |JD....... 01/28/2016. | 06/30/2017.
912828 XK 1 |UNITED STATES TREAS NTS SD.. | [ | e L1 [ 449,175 |..... 99.680 448,560 450,000 449,483 308 20875 |......0.953 | J....... 01/28/2016. | 07/15/2018.
912828 XN 5 |UNITED STATES TREAS NTS TNOTE 2017......cccvviveriiarinnines SD.. 264,787 |...100.057 265,151 265,000 .264,951 164 .....0.567 |......0.624 | JAJO.. 03/17/2016. | 07/31/2017.
0199999. U.S. Government - Issuer Obligation XXX | i 4,921,794 4,928,000 4,930,172 [ 1,047 | i (] I 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
62889C AA 7 |[NCUA GUARN NTS TR 2011-R2 ...100.001 42,052 42,052 42,052 ....1.052 |.....1.178 |MON... 05/19/2016. | 03/06/2020.
0299999. U.S. Government - Residential Mortgage-Backed Securities . ...42,052 XXX 42,052 42,052 42,052 0 0 [ I 0 XXX XXX XXX XXX XXX
0599999.  Total = U.S. GOVEIMMENE. .....uruuiiesirsireerestesssessisssens s ettt enes | cnssenescens 4,971,578 XXX | 4,963,846 4,970,052 4,972,223 0 | s 1,047 | i (] I 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3133EE  UZ 1 |FEDERAL FARM CRBKS.......cooiiiiiriiiiininieriesiicsiesisssissesissssesiesessenns SD.. | [ | e L1 [T 299,226 |...100.146 300,438 300,000 .299,606 380 .....0.947 1.069 | MJSD. 02/24/2016. | 03/26/2018.
3137EA DM 8 | FEDERAL HOME LN MTG CORP......cocoreurieirerinsereesseisenssssssssensssissennns | ernnnen | oo | oesvnennne | coevsneeens L1 [ 101,021 |..... 99.415 99,415 100,000 .100,891 ..(130) ... 1.250 .0.924 | AO...... 08/04/2016. | 10/02/2019.
3130A8 Y7 2 |FEDERAL HOME LOAN BANKS..........cotvirieiinriirienisissiisssiesienessesssnins | coveene 299,745 | ..... 98.585 295,755 300,000 .299,779 34 ......0.875 .0.906 |FA....... 08/04/2016. | 08/05/2019.
313560 E5 8 |FEDERAL NATL MTG ASSN......ccccovvnnes SD.. ...1,660,863 |..... 99.877 | oo 1,652,964 1,655,000 1,658,551 (1,949) ...1.125 |.....1.007 |AO...... 11/20/2015. | 10/19/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ccoccoeveiniines . 2,360,855 XXX 2,348,572 2,355,000 2,358,826 0 (1,665) [ I 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3137BP  CF 4 | FHLMC REMIC SERIES K-J04..........ocveriniiieineiieriesineiseiseissssissseennnens [ eoneeen | oo | ervveeeedh | e | i 18,674 | 99.112 18,508 18,674 18,671 (3) ......1.376 1.325 |MON... 05/11/2016. | 10/25/2020.
3138EM A2 7 |FNMA PASS-THRU ADJ LIBOR.. ...101.419 68,328 67,372 68,823 ) ...2.164 1.889 |MON... 08/03/2015. | 09/01/2043.
3138EP YW 8 |FNMA PASS-THRU ADJLIBOR.. ..102.573 48,744 47,521 49,309 ) 2,511 MON... 07/31/2015. | 09/01/2044.
3138YN MK 0 |FNMA PASS-THRU ADJ LIBOR.. ...101.978 47,613 46,690 47,918 ) 2411 . MON... 09/02/2015. | 08/01/2045.
31401G Y2 4 |FNMA PASS-THRU ADJ SINGLE........cccoiiiiiiiiniiieniniiisiississiississessssissisnns | s ...106.001 49,311 46,520 49,131 ) .....2409 |.....1.075 [MON... | ... 07/27/2015. | 04/01/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUNtIES...........viriiiiniii s 233,913 XXX 232,504 226,776 .233,852 0 ..(141) 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OblGAHIONS. ...t s 2,594,768 XXX 2,581,077 2,581,776 2,592,678 0 (1,806) 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
0258M0 DM 8 | AMERICAN EXPRESS CR CORP MTNBE...........cccvummiuerieeririnensssninenssenineens [eonenen | oo | vvevvnenine | eeen IFE | i 21,991 | 99.984 21,996 22,000 21,996 5 1125 05/05/2016. | 06/05/2017.
02665W AV 3 | AMERICAN HONDA FIN CORP MTN.....ccovvviirinriirmrierenenseiseissesismsssenssssnns | eviene | o [eovsecreen | et TFE | v 9,961 | i 99.905 9,991 10,000 .9,988 ......0.950 03/11/2016. | 05/05/2017.
035242 AG 1 |ANHEUSER BUSCH INBEV FIN INC......c..ecomiririreiriereniseesserisssessensssenns | eoeees ...100.144 20,029 20,000 20,211 .....1.900 .| 08/15/2016. | 02/01/2019.
037833 BN 9 |APPLEINC..... ...100.074 11,008 11,000 11,020 ......1.300 03/10/2016. | 02/23/2018.
06406H DF 3 | BANK NEW YORK MTN BK ENT......ccovvumirerirriiensnineiesiesssessssiseesesinns | cevees ...100.036 20,007 20,000 20,060 w2450 02/22/2016. | 11/27/2020.
05531F AV 5 |BB&T CORPORATION......costiirirricrierirneiissineisessesssenssssssessssnssssesssnnnnns | nevene | oo | eevvnenenni2 | ot IFE | 9,990 |, 98.145 9,815 10,000 19,993 .....2.050 05/05/2016. | 05/10/2021.
14912L 6P 1 | CATERPILLAR FINL SVCS MTNS BE.......oiveeeeeeeeeserereeereesseeeseressseessresesersenees | eveeeee | oo [eovsecrsees | oo IFE | v 20,039 | ... 99.963 19,993 20,000 20,025 .....1.500 03/31/2016. | 02/23/2018.
17275R BG 6 [CISCO SYS INC....ooviveireieirneiinriseieniseisesssssissssensssssssesssssssssssssessssnnes | sevene | oo | eevvneeinnee | eonee IFE | 5,993 [, 98.910 5,935 6,000 5,995 .....1.400 09/13/2016. | 09/20/2019.
191216 BV 1 |COCA COLA CO....covvvvrrerirerinrerrinsrierieseseesssisssssensesssessenssssssessenssnens. | eoieee | oo | eonseeveenT | oot TFE | 09,993 | Lo 99.336 9,934 10,000 19,996 3 ...1.375 05/25/2016. | 05/30/2019.
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Annual Statement for the year 2016 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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 Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| 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 Accrued During Year | Acquired Date
210518 CS 3 | CONSUMERS ENERGY CO.....ccvvviiririniirinereierinsiessssssisssesssssesessssesssenss | veeens | oo | eevsvenenns 1 e TFE| i 11,583 |...112.430 11,243 10,000 11,225 ...(357) ....6.700 |.....2.032 |MS...... 03/07/2016. | 09/15/2019.
24422E TA 7 |DEERE JOHN CAP CORP MTNS BE........ccostiuirriemrmimeemerisssssensesssseessssenes | soveene ...100.188 20,038 20,000 20,088 | ..oouveerirerireerenns [ e (38) w1750 ... 1476 |FA....... 05/20/2016. | 08/10/2018.
24422E  TJ 8 |DEERE JOHN CAP CORP MTNS BE........cccovvvirneimrneirnrnnissinnnnenssnseesenssnennes | eoveere oo [vervseinens | oo IFE | viiiiiiiiin.9,980 | .o 98.218 9,822 10,000 .9,983 3 1250 ]......1.318 | AO...... 09/06/2016. | 10/09/2019.
30231G AP 7 | EXXON MOBIL CORP........ccooerirremirimiimeriesireseseessssssessessesssssessssssssssessnenes | woneees ...100.216 3,006 3,000 .3,000 1708 .. 1715 [ MS...... 02/29/2016. | 03/01/2019.
30231G AU 6 | EXXON MOBIL CORP........ccovmiirririiiieiiesies i ssssssesssssssesssnses | coneees ...100.120 22,026 22,000 22,062 | .ooovvveriierieiienens [ e (40) w1439 |.....1.200 |MS...... 03/29/2016. | 03/01/2018.
36962G 3H 5 | GENERAL ELEC CAP CORP MTN BE........cooniviriiriniinerierieeseesssssesienes | eoveees ...103.075 25,769 25,000 25,780 (941) 5625 | ... 1171 | MS...... 02/22/2016. | 09/15/2017.
375558 BB 8 | GILEAD SCIENCES INC.......ovuuiiiiieiiciiesieesseissisesiesisessssissssssssesssesnns. | coeees ...101.054 10,105 10,000 10,119 | v | s (27) 12550 |.....2.221 |MS...... 02/22/2016. | 09/01/2020.
38141G VT 8 | GOLDMAN SACHS GROUP INC.......oooeveereeereeesrrinseieresneeseeessesnssisssesssssneens | evveene | o [ eovnrieein2 | coi TFE | i 15,087 ..o 99.603 14,940 15,000 15,088 | ..voovverrerererceins | e (19) +.2.000 |......1.806 |AO...... 05/10/2016. | 04/25/2019.
46623E  KG 3 |J P MORGAN CHASE & COMTN BE........coomirimrrerierineirsneeneriesiesesseessnines | crveee cevrrreneennnnn8,000 e 98.147 7,852 8,000 .8,000 002.295 |.....2.308 [FA....... 08/03/2016. | 08/15/2021.
48126E  AA 5 |JPMORGAN CHASE & CO.....coovvvriririirierierieeseninsiseniesssesssessssessnsenins | eovnens | o | wovenevenens | vevens AFE| oo 24,135 |...100.371 24,089 24,000 24,059 +.2.000 |......1.606 |FA....... 03/11/2016. | 08/15/2017.
617446 8B 8 | MORGAN STANLEY.......ccoouiiiiireireineiiesieseseesssisssssessessssesssssssssssssesssnees | eonnees | 0 | oneesnennns | oevens 1FE ...15,123 |...100.368 15,055 15,000 15,092 .2.200 |......1.883 | JD....... 05/05/2016. | 12/07/2018.
629491 AB 7 [NYSE EURONEXT ....coimiiiiririiririeinnisisissssesesssssesssssssssssssssssssensesssssnes | svvees . ...100.532 21,112 21,000 21,102 +..2.000 |......1.357 | AO...... 05/19/2016. | 10/05/2017.
68389X  AC 9 |ORACLE CORP....ccecuurieriierirneereesssisersesieseseesssisssssessessssesssssssssssssssesssnees | vonenes | oo | vevesseenns 1 ...105.646 21,129 20,000 21,178 ..5.750 |......1.136 | AO...... 05/11/2016. | 04/15/2018.
69371R M8 6 |PACCAR FINL CORP SR MTNS BK EN......ccceoeriiirirrieiniinsiersniseeresisisenens | ereee 3,994 | ... 99.655 3,986 4,000 .3,996 1650 |......1.700 [FA....... 02/22/2016. | 02/25/2019.
69371R N2 8 | PACCAR FINL CORP SR MTNS BK EN......ccevvumirmerinrineireeiseinseriessnensenins | cevees | e 1FE| ... .9,994 |..... 98.815 9,882 10,000 19,997 ...1.300 |.....1.318 [MN...... 05/05/2016. | 05/10/2019.
713448  DJ 4 |PEPSICO INC.......ciiiiiiniiiciieriniinssiesesissinsissiesiesisssssnssssssssssesssenes | coinnis | o | eeiienes (A 1FE| oo 39,994 |..... 99.240 39,696 40,000 39,998 ...1.350 |......1.356 | AO...... 10/03/2016. | 10/04/2019.
717081 DU 4 |PFIZER INC...c..otvririirierinrienieniseissssesienssesesseesssssssnsessessssssssssessesssens | ennees | oo | overinenes | e 1FE 19,977 99.391 19,878 20,000 19,983 w1450 |......1.492 | JD....... 05/31/2016. | 06/03/2019.
717081  EB 5 |PFIZER INC.....oiiiiiireirciisiiee it ssssenes | senees A e 1FE ...19,986 | ..... 99.906 19,981 20,000 19,992 1700 |......1.720 |JD....... 11/14/2016. | 12/15/2019.
718172 BP 3 |PHILIP MORRIS INTL INC......ovivvrrieririiisisisssiesisesssssssssssssssesssssssssnssnsss | evveees | o | renseennns (A TFE| oo 15,050 |...100.067 15,010 15,000 15,025 w1250 |......0.978 |FA....... 05/17/2016. | 08/11/2017.
740189  AK 1 |PRECISION CASTPARTS CORP.........ccocoomrimriinrinniiciienisnisnsississiensinsnens [ eovnnen | oo | envennes ]|t IFE | iiiiii.4,986 | .. 99.802 4,990 5,000 4,992 1250 [ 1411 [0 02/24/2016. | 01/15/2018.
857477 AS 2 | STATE STR CORP 101.009 10,101 10,000 10,177 002550 ......2.050 |FA....... 02/22/2016. | 08/18/2020.
89236T CU 7 |TOYOTAMOTOR CRED......ccovvueririrrirsrinrisenienisseesssnsssssssnssssssessessssssnnns | nevene | oo | wevveeninnee | eonee IFE | 3,000 | 99.684 2,991 3,000 .3,000 0 1700 ... 1.706 |FA....... 02/16/2016. | 02/19/2019.
92826C  AA 0 [VISAINC......oiiiirirererinrinrisninerieniesesssisssiesienessssensssssssensessnssensnnsns | evveene | oo [ eovseveen | oot TFE | i 10,037 e 99.986 9,999 10,000 10,019 | v | e (17) .....1.200 |......0.998 |JD....... 02/22/2016. | 12/14/2017.
94974B  GB 0 |WELLS FARGO COMTN BE........coiverereereeeseeessressseeisseesseesssesnseensssnesesnies | eoniees | oo | evvenriinn | oot IFE | i 20,971 | 99.882 20,975 21,000 20,986 16 w1400 |......1.500 |MS...... 03/11/2016. | 09/08/2017.
06367T  JW 1 |BANK OF MONTREAL.......ccccevvreirerrirrinieieiveissieniensiseisssesesssssssessssssssssssessnses | coninne | Gl viveiviins | en IFE | e 10,000 | .. 99.526 9,953 10,000 10,001 1 ...1.350 |.....1.349 |FA...... 08/24/2016. | 08/28/2018.
064159  HT 6 |BANK OF NOVA SCOTIA.......ccconiriirernrinernsnineiserisssnensenssssssssnsssssnensnenes | eonsees | G vvevnnnne | e IFE | 19,999 | 99.084 19,817 20,000 20,003 4 ......1.650 |......1.651 |JD....... 06/09/2016. | 06/14/2019.
78012K  NL 7 [ROYAL BK CDA.......ccovircriirierneneirernsinsieninsisssssienssssesessssisssssssssssssessssnns. | eonene | G [vvvneinens | v IFE | v, 10,054 | ., 99.448 9,945 10,000 10,047 (7) 1625 |......1.422 | AO...... 08/17/2016. | 04/15/2019.
780088 7D 2 |ROYAL BK OF CDA BD CDS ...100.668 10,067 10,000 10,084 | ..ocoooverrerererrceins | e (34) 002.200 |.....1.790 [JJ....... 02/24/2016. | 07/27/2018.
89114Q BE 7 | TORONTO DOMINION BANK ...100.154 20,031 20,000 20,011 4) .....1.950 03/11/2016. | 01/22/2019.
046353 AH 1 |ASTRAZENECA PLC ...100.179 10,018 10,000 10,031 | v | e (14) w1750 02/22/2016. | 11/16/2018.
05565Q CC 0 |BP CAPMKTS P L Cu.ocvvrrercirineieriesineinssiseisensessssssssssssisssssesssssssesss | onees | G vvvecvnnens 1|t IFE | i 15,034 | 99.943 14,991 15,000 15,023 | oo | e (10) ...1.375 08/17/2016. | 11/06/2017.
05565Q DC 9 |BP CAPMKTS P L C..cevorrerrrinirrerierineesnissinenisenissssssnissssesssessessssnses | eonene | G ovvvven 1| et IFE | 23,000 | oo 99.292 2,979 3,000 .3,000 ......1.676 04/28/2016. | 05/03/2019.
822582 BM 3 | SHELL INTERNATIONAL FIN BV ...100.113 13,015 13,000 13,048 | oo | e (16) w1625 05/16/2016. | 11/10/2018.
961214 CS 0 |WESTPAC BKG CORP.......coiiiuiiiiiiiiiiienierisssessnissssssensenssssssssniens ...100.404 25,101 25,000 25,281 | oo [ (59) ......2.600 02/22/2016. | 11/23/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX 628,297 626,000 .630,717 (2,401) 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
81744W  AA 8 ‘ SEQUOIA MTG TR 2013-1...c.cvenirnnriinnisnesnissnissrsssnssssesenssssissnsssssssssssnssnnens | onenses | oo | eenvnnnenncdh | et IFM i 47,258 |, 97.161 47,644 49,036 47,312 38 ......1.450 |......2.409 07/23/2015. | 02/25/2043.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... XXX 47,644 49,036 47,312 38 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17321 AA 2 |CITIGRP COML MTG TR 2013-GC15......covvrririmrirnrirnneiseisenseniesesenssseisnnns | eeeee | oo | eevvneenncdh | o M| ... 26,034 | 99.985 26,030 26,034 26,034 1378 L1317 07/28/2015. | 09/12/2046.
12625K  AA 3 | COMM MTG TR 2013-CCREB.........ccooerveriirississsisesissssssissssssssssssssssssssssnnes | evesnn | oo | onniennidt | o 1FM ]| i 12,093 ] 99.665 12,125 12,165 12,118 24 .....1.024 02/24/2016. | 06/12/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES..........cuuiriirniiniieri s XXX 38,155 38,200 38,152 24 (1] [P 0 XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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 Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| 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 Accrued During Year | Acquired Date
03066D AE 6 | AMERICREDIT AUTO RECV 2016-2........ccuvireriiiririieisnssiesssseeensssisesennns | evenee | o | vevresenes 41 ... TFE| i 19,997 |...100.026 20,005 20,000 20,006 9 .2.210 |......2.218 |MON... 04/05/2016. | 05/10/2021.
126802 DC 8 | CABELAS CC MSTR TR 2015]......ouuiveuererierrineeieniseeneessssisessenssssesssssnnsens | sevnee | oo | eovereendh | v 1FE ....20,266 |...100.139 20,028 20,000 20,208 | oo [ e (58) 22260 |......2.026 | MON... 02/25/2016. | 03/15/2023.
13975H  AG 1 |CAPITAL AUTO RECV ABN 2014-2........ccvvrrririvineeeierneieeesinsessssenssnsnensniens | eovenee | oo [vnrenrenndh | i 1FE ....30,275 |...100.908 30,272 30,000 30,112 (120) .2.810 |......2.471 |MON... 09/01/2015. | 08/20/2019.
36250U AG 9 | GM FINL AUTO LEASE TR 2016-T......ocverierriermerieriesersenssssssnsesssesssensens | covvees | o [ woveesenes 4. TFE| s 5,120 |...101.279 5,064 5,000 5,105 | e | s (14) .n3.240 |......2.148 | MON... 09/26/2016. | 03/20/2020.
58772P  AD 0 |MERC-BENZ AUTO RECV TR 2015-1......covrvviririircnininererneienesiseisneniennnnne | eovenee | oo [evvnineinnd | i 1FE] 25,075 | 99.968 24,992 25,000 25,040 | .o | e (35) ..1.340 |......1.160 | MON... 04/05/2016. | 12/16/2019.
80284M  AF 7 | SANTANDER DRIVE AUTO 20154.......coomrirrerrrinirierieriesessesssseesssensenens | eoneees ...100.960 30,288 30,000 30,000 0 22970 ......3.011 | MON... 08/20/2015. | 03/15/2021.
80285C AH 4 | SANTANDER DRIVE AUTO 2016-2.....ccurieuriieiinsisseissssssssensssssssssssssssessnns | crsene ...100.275 10,028 10,000 10,003 5 ......2.660 |......2.681 | MON... 05/03/2016. | 11/15/2021.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX 140,677 140,000 140,474 0 ..(213) 0 XXX XXX XXX ...2,849 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX 854,773 853,236 .856,655 0 (2,550) 0 XXX XXX XXX .12,092 XXX XXX
Totals
7799999. Total - Issuer Obligations XXX | i 7,898,663 7,909,000 7,919,715 0 (3,019) 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 323,222 XXX 322,200 317,864 .323,215 0 ...(103) 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMLIES. ... ... vttt snsensensesnees | seeesnes 38,128 XXX 38,155 38,200 38,152 0 24 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.........ccccouevrirennee 140,730 XXX 140,677 140,000 140,474 0 ..(213) 0 XXX XXX XXX XXX XXX
8399999, GraNd TOAl - BONGS..........cuuureeurerrereeseeiseeise sttt ..8,425,578 XXX 8,399,695 8,405,064 8,421,556 0 (3,310) 0 XXX XXX XXX XXX XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.C.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2016 of the TRAN S PORT | 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 1" 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
G0483# 10 5 |ARMITAGE INTERNATIONAL INS CO LTD.....cvuuvvmmrererrmrineeneresessneesenssssessensns | eevvvene | oe | eevnes 120,000.000 | ...............6,482,800 | ......... 54.209 6,482,800 . (25,887) | ....... 01/04/2016.
G1011@ 10 6 |BERDADEVELOPMENTS LIMITED......cocoomiiiiiiriniieiieiicinssiesiesissiseniies | s ....1,360,000.000 | ... ...3,292,565 | ........... 2.491 3,292,565 | ..o | s | v | e | e 164,570) i | e [RLCZXT(0) ) [N DO 01/04/2016.
000000 00 0 |GOLDSTREET INSURANCE COMPANY.......cooiiiumirimrismerssmsssmsssnsssnssssssmsssnsnnes | eonnnnes | ane | eonereens 10,000.000 | .ooovvernens 4,525,575 | ... 447.012 | oo 4,525,575 | oo | | e | s | oo (8424) [ cirrinninsnenssessiins | e (3424 ....... 05/31/2012.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 14,300,940 XXX 14,300,940 0 0 ..(193,881) ... XXX XXX
9799999. Total - COMMON SEOCK......uuiveuieieririiererisssis i 14,300,940 XXX 14,300,940 0 0 ...(193,881) | ... XXX XXX
9899999. Total COMMON NG PrEfEITEA SEOCK............veerveeiereeiieirieiistieete st ene | aetseseseseseessessiseeseesiessiseensenses | aesissiinns 14,300,940 XXX | e 14,300,940 0 0 |0 [ i (193,881) [ o0 | e, (193,881) | coooocvvreciicrins 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 $....



Annual Statement for the year 2016 of the TRAN S PORT | 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

€3

62889C  AA 7 |NCUA GUARN NTS TR 201T1-R2......ouiiiiiriiiiiniiiiieissies s ssssssssesssssssssesssssnsssnss. | sessessnesnsees 05/19/2016........ | WELLS FARGO SECURITIES LLC, CHARLOTTE .47 470 47,470

912828 2B 5 |UNITED STATES TREAS NTS 09/02/2016.. VARIOUS ..358,629 360,000

912828 D2 3 |UNITED STATES TREAS NTS 04/06/2016........ | NOMURA SECS, NEW YORK 370,000

912828 N9 7 |UNITED STATES TREAS NTS 03/28/2016........ [ VARIOUS.........couiiiiriiitieee et 533,000

912828  P5 3 |UNITED STATES TREAS NTS 02/19/2016.. CITIGROUP GBL MKTS/SALOMON, NEW YORK. 310,000

912828 Q8 6 |UNITED STATES TREAS NTS 06/09/2016........ | CITIGROUP GBL MKTS/SALOMON, NEW YORK 170,000

912828 TW 0 |UNITED STATES TREAS NTS 01/28/2016........ [MERRILL LYNCH PIERCE FENNER, CHARLOTTE.... 450,000

912828  UZ 1 |UNITED STATES TREAS NTS 01/28/2016.. CITIGROUP GBL MKTS/SALOMON, NEW YORK. 450,000

912828 WS 5 |UNITED STATES TREAS NTS 03/28/2016........ [ VARIOUS.........comiiiiriiitieieeie b 445,000

912828  XJ 4 |UNITED STATES TREAS NTS 01/28/2016........ | JP MORGAN CHASE BANK/HSBCI, NEW YORK 450,000

912828 XK 1 |UNITED STATES TREAS NTS 01/28/2016........ [BARCLAYS CAPITAL INC, NEW YORK........covvrurererinrines 450,000

912828 XN 5 |UNITED STATES TREAS NTS TNOTE 2017 03/17/2016........ JP MORGAN CHASE BANK/HSBCI, NEW YORK.......coiiiiiiiiimieiiieninniisinsssisssisssnisssienes | onmessmissmissensenssessssmessssssensssssensnnes | sonsenssnessnsssssssenssensssnessnesss 2084, 181 | wovererenes 265,000

0599999,  TOtal - BONAS = U.S. GOVEIMIMENL............ooeveveieieiiieiteteiictete ettt ete et saete et eaetesesaetesesssetesesassesessseses  ebassesesssesesssssssesassesesesassesesassesesessssesessesesesessssesessesesetessesesasesesesessssesasnsesesesseseses e sesesesassesansesesesessesesessssesetessssessssesesnsetesesassess  edetessssesesosassesassssesesasensesansssesessaetanan 4,308,183 | oo 4,300,470

Bonds - U.S. Special Revenue and Special A
3133EE UZ 1 |FEDERAL FARM CRBKS........oiieiiiciririeeieiersniee e esssneenes 02/24/12016........ MERRILL LYNCH PROFESSIONAL CLR........cvuiiiiiiiiiiieiiieiesieieissiesissessesesssessssseseenes | erestesessssssssssssessssssessesssssessesssessansses | stsessesssssessessnessesssssessssanes 299,226 | ........... 300,000 [ oo 281
3137EA DM 8 | FEDERAL HOME LN MTG CORP........covviiireriiiniinsieissisiesssssessesssssssssssssssssessssssssensssssssenss. | eosssessnssnns 08/04/2016........ [NOMURA SECS, NEW YORK ..101,021 100,000 | .ovververererreirirrierse e 427
3130A8 Y7 2 |FEDERAL HOME LOAN BANKS 08/04/2016........ | MORGAN STANLEY & CO INC, NY......oviiiiririniinriricisisisssessssssssssssssenisnes 529,550 | ... 530,000 13
3137BP  CF 4 |FHLMC REMIC SERIES K-J04 05/11/2016........ BARCLAYS CAPITAL INC, NEW YORK......ccttiriiieriiieiisissssinsssssssssssnsssesessesssssssssansssssnses | oomssssersssssssonssssssssssssessassssssesssssnssons | aeessssossssssssssssessasssessansssssanees 20,000 |t 20,000 18
3199999. Total - Bonds - U.S. SPECial REVENUE NG SPECIAI ASSESSMENES. ... . .euureieereseriuarseeseetesesaesaeeeseesseeeasesesaess | eeeesessessesassessesasseesessessesessessesasseesessessesessessesassesseesessesessessesaesessessessesessessesassessessessesessessesaesessessessesessessesassessessessesaesassesessesessessns | oesessssossessessssassessesansassessesnsansessesnsees | eesssassessessssossessessnsassessessnsaes 949,796 | ........... 950,000 | ..o 739
Bonds - Industrial and Miscell:

0258M0 DM 8 | AMERICAN EXPRESS CR CORP MTNBE 05/05/2016........ BK OF NEW YORK MELLON/TORONTO DOMINION

02665W AV 3 | AMERICAN HONDA FIN CORP MTN 03/11/2016........ | BK OF NEW YORK MELLON/TORONTO DOMINION

03066D AE 6 | AMERICREDIT AUTO RECV 2016-2 04/05/2016........ | RBC CAPITAL MARKETS.................

035242  AG 1 |ANHEUSER BUSCH INBEV FIN INC 08/15/2016........ VARIOUS.... ..ottt

037833 BN 9 |APPLE INC. 03/10/2016........ [VARIOUS.......oovuieiireeieeie st

06406H DF 3 |BANK NEW YORK MTN BK ENT . 02/22/2016........ | PERSHING LLC, JERSEY CITY

05531F AV 5 | BB&T CORPORATION......coivieriiiiiiniieinerssieniseessesssseensnsnes 05/05/2016........ DEUTSCHE BK SECS INC, NY (NWSCUSB3).......cvutireiriirirrieieissisessessssesesssssesssssssssss | sossesssesssssssssessssssssesssssssssssessasssessens | sessessssssssossessssessesssssessssnes 9,990 | covviieee e 10,000 |.......

126802 DC 8 | CABELAS CC MSTR TR 2015-I 02/25/2016........ [ JPMORGAN SECURITIES INC, NEW YORK.......ccccvvurererinrirerinirns

14912L 6P 1 | CATERPILLAR FINL SVCS MTNS BE. 03/31/2016........ [VARIOUS.......oooveiiiiercieie st

17275R BG 6 [CISCO SYS INC.....oiiiieieieieiesee ettt sssentens | soesiesenessnes 09/13/2016........ CITIGROUP GBL MKTS/SALOMON, NEW YORK.

191216 BV 1 [COCA COLA CO..coiiiiiiiiiiiiiii i 05/25/2016........ | CITIGROUP GBL MKTS/SALOMON, NEW YORK

12625K AA 3 |COMM MTG TR 2013-CCRE8 02/24/2016........ [ CANTOR FITZGERALD & CO/DEBT CAP MKTS, NY.............

210518  CS 3 |CONSUMERS ENERGY CO 03/07/2016........ PERSHING LLC, JERSEY CITY

24422E  TA 7 |DEERE JOHN CAP CORP MTNS BE 05/20/2016........ | VARIOUS

24422E  TJ 8 |DEERE JOHN CAP CORP MTNS BE 09/06/2016........ | DEUTSCHE BK SECS INC, NY (NWSCUS33)

30231G AP 7 | EXXON MOBIL CORP. 02/29/2016........ [MERRILL LYNCH PIERCE FENNER, CHARLOTTE....

30231G AU 6 |EXXON MOBIL CORP 03/29/2016.. VARIOUS . . . .

36962G  3H 5 | GENERAL ELEC CAP CORP MTN BE 02/22/2016........ | WELLS FARGO SECURITIES LLC, CHARLOTTE cevnrrennnnssenensnennenne 20,0000 |
375558 BB 8 |GILEAD SCIENCES INC............... 02/22/2016........ | JPMORGAN SECURITIES INC, NEW YORK.. 10,000 | oo 114
36250U AG 9 | GM FINL AUTO LEASE TR 2016-1 09/26/2016.. JPMORGAN SECURITIES INC, NEW YORK.. 5,000 4
38141G VT 8 | GOLDMAN SACHS GROUP INC 05/10/2016........ | GOLDMAN SACHS & CO, NY 15,000 15
46623E KG 3 |JP MORGAN CHASE & CO MTN BE 08/03/2016........ [ JPMORGAN SECURITIES INC, NEW YORK.......cocoviirireriniireriiiniininisinniesesinssensssnnns | s | soneennneseneesnessnseense8,0000 | oo 8,000 0 [,

48126E  AA 5 | JPMORGAN CHASE & CO. 03/11/2016.. JP MORGAN CHASE BANK/CORRESPONDENCE, NY.

58772P  AD 0 | MERC-BENZ AUTO RECV TR 2015-1........ccccvvvueee 04/05/2016........ | WELLS FARGO SECURITIES LLC, CHARLOTTE

617446 8B 8 | MORGAN STANLEY. 05/05/2016........ | WELLS FARGO SECURITIES LLC, CHARLOTTE

629491  AB 7 |NYSE EURONEXT 05/19/2016.. SOUTHWEST SECURITIES INC, DALLAS
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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
68389X  AC 9 | ORACLE CORP......ooeirriieiniiceeiei s 05/11/2016........ PERSHING LLC, JERSEY CITY 99
69371R M8 6 |PACCAR FINL CORP SR MTNS BKEN 02/22/2016........ | CITIGROUP GBL MKTS/SALOMON, NEW YORK........cccosiuiriirierieriieinininninsniesienennnes | creneesssissinesiesssssessnsessesssssnses | snsenersnnsssensnnsesnsenne 3 994 [ v d,0000 | e,
69371R N2 8 |PACCAR FINL CORP SR MTNS BKEN 05/05/2016.. JPMORGAN SECURITIES INC, NEW YORK..
713448 DJ 4 [PEPSICO INC.....couiiiiiiirririiiisiieesiesie sttt enssenesns | sevisssisssians 10/03/2016........ | CITIGROUP GBL MKTS/SALOMON, NEW YORK.......cccvirierirrerieirinirieriereseesssissiienes | erveriereinessnsinssiessessesssnesssessnns | onrenessessnesennnssssensne 89,994 | iiiiivcivnincinerscnnieennnnn 40,000 | e
717081 DU 4 |PFIZERINC.... 05/31/2016........ [MORGAN STANLEY & CO INC, NY....ooooiiiriririieriniiienrierssisierssiessessssssesssssessensnenesinss. | snserersnnissesssssnssnssesssssessessssesonse | soesesseesenssensesssnsensnsenssensoens 1R 1 | vvvvvrververnnrerensnesennereennenenn 20,000 [ v
717081 EB 5 |PFIZERINC... 11/14/2016.. MERRILL LYNCH PIERCE FENNER, CHARLOTTE.........ccvitmiiiieririsirnnienssssiessnsisesenss | seneseesensnsisssnsssnsssssesssssesssssnnsns | sennnsnnssssessssseseesnne 15986 | tvervvviveiinninrcnnninniennnennnnni20,000 [ i
718172 BP 3 | PHILIP MORRIS INTL INC......ocouiiiirriiireineireiseieiesiseiee et sssseessessssssesssenssssenssens. | cesessessessns 05/17/2016........ [VARIOUS.........oomiiirriiiieeise et 52
740189  AK 1 |PRECISION CASTPARTS CORP. 02/24/2016........ [ MITSUBISHI UFJ SECURITIES, NEW YORK 8
80285C  AH 4 | SANTANDER DRIVE AUTO 2016-2.. .| 05/03/2016.. JPMORGAN SECURITIES INC, NEW YORK........covirririirriniererinsieresissiesiessnnienenes | cvesmnsesiessssessessseesesssessssesesnnes | coonnessmsssessnnsessesnnessesnnnene 3998 | oveiviveveeineseseineisrisenennnn 10,000 | i
857477  AS 2 | STATE STR CORP 02/22/2016........ [MORGAN STANLEY & CO INC, NY ..ottt 5
89236T CU 7 |TOYOTAMOTOR CRED .1 02/16/2016........ | CITIGROUP GBL MKTS/SALOMON, NEW YORK.........ccccovuiriierniiiieriniirieniensinsiernninees [ | consseensnsssesensnsnesessnseseerensssndy000 | oviverersrvenienensninesninnenn 3,000 [,
92826C AA 0 |VISAINC......ccccrvvrnee. .1 02/22/2016........ |MERRILL LYNCH GOV'T SECURITIES........ccoeimiriiiriirerneirererineins 47
94974B  GB 0 |WELLS FARGO CO MTN BE........oouiivirierieiinieienirisneiiessisssesisesesseinsiens 03/11/2016........ RBC DAIN RAUSCHER INC 7
06367T  JW 1 |BANK OF MONTREAL.......ccvvviririirrirene 08/24/2016........ | BMO CAPITAL MARKETS CORP, CHICAGO. ....10,000 ....10,000 |.......
064159  HT 6 |BANK OF NOVA SCOTIA 06/09/2016........ | SCOTIA CAPITAL (USA) INC, NEW YORK.......ccocrrirrrrmirrereriniierinsissisnissssnssesssisssnsnes. | ernsnernsssssessssnsssesssesessesnse | e 19,999 | v 20,000 | e,
78012K  NL 7 |[ROYALBKCDA......... 08/17/2016........ SCOTIA CAPITAL (USA) INC, NEW YORK......ccovvrrireririreriirireriereneeesinesseseneenes 57
78008S 7D 2 |ROYAL BK OF CDA BD CDS 02/24/2016........ | BANK OF NEW YORK, NEW YORK 20
89114Q BE 7 | TORONTO DOMINION BANK 03/11/2016........ | BK OF NEW YORK MELLON/TORONTO DOMINION 59
046353  AH 1 |ASTRAZENECAPLC (O 02/22/2016........ GOLDMAN SACHS & CO, NY ..ot sssssssessesssssessssssssesssesssssssnes | arnssensessssssnsssssesssssesessssssnsnsseessones | seennnnessessnssesesssnsseneneessees 10,045 | it 10,000 48
05565Q CC 0 [BPCAPMKTSPLC 08/17/2016........ [MORGAN STANLEY & CO INC, NY ..ot nsssns 15,000 61
05565Q DC 9 |BP CAPMKTSPLC 04/28/2016........ | JP MORGAN CHASE BANK/HSBCI, NEW YORK 3,000 |.......
822582 BM 3 |SHELL INTERNATIONAL FIN BV................ SR 05/16/2016........ PERSHING LLC, JERSEY CITY. 13,000 5
961214 CS 0 | WESTPAC BKG CORP...... SR 02/22/2016........ GOLDMAN SACHS & CO, NY. . 25,000
3899999. Total - Bonds - INAUSEIAI AN IMISCEIIANEOUS. ... ...ttt ees s feseeE oo R eS8 R EEeEE 8080 SR EEf 08 E 0S8 01 £ 0880 E 8L E 480 E o8008 E e E £ hE£EEEE 0oL Ef 0 E oL E e h e e ekiee s bbbttt 742,492 | ... 734,996 ..2,394
8399997, TOtAl = BONMS = P 3.tttk f 88 R 88 R £H b4 £E1eEEEEEEE 8oL E R EE oL 8 EE L E oL SR E 8oL E 1R L E oL £EfEEE L E 8 R E L E£EE4EE LR L b 4L 8 EEE oL £ E L E e E L E 4L eE L E L E L E 4L E AL S L E bR £e fehseEEeeE e E bR bbb 6,000,471 | v 5,985,467 | ..o e 10,055
8399998. Total - BONAS = SUMMANY HEM fIOM Pa 5......cc.iiuiiiisiiieisitiieiesss st sss e ese st es st ses s es st ens s b e o0 e41e88easeeesee 808 E 848810840 E 8108014884080 8488084080140 840 4E 8080848080840 E L 140 E o8 4E 10808 4L 8081 E 84 E L1 o0 L1 4E 800848 E oL E e E b e bt b et feeEeeteeb e b et e b e bbbttt en et een st nes | nssessenssnesentens st sen s 532,137 530,222 | ..... 1,053
8399999. Total - Bond 6,532,608 6,515,689 | ..o 11,109
9999999. Total - Bonds, Preferred aNd COMMON STOCKS. ..........c.vviireveiereereeeeseseesessseessssssssstesssssssesessssssssesesssssssesesses  saessssssssssassessseasssssssssesssasssesssassassssssesssessessssassssssesnesssessessesassesssesesssesseesesassasaseensesseeseessasseseeeeseessessessesess et s eensessssassetneessesanesns | atantossesanesesessassetseensessnsanesnsensessntenees 6,532,608 | XXX s 11,109
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
62889C AA 7 [NCUA GUARNNTS TR 2011-R2......ccovvvrirvririirne .. 1 12/05/2016. | PRINCIPAL RECEIPT.......coviviiiriernnines | ververerneirerinsinsiens | covivernins 5419 5419 5419 . 03/06/2020.
912828 D2 3 |UNITED STATES TREAS NTS.......coooovvrrmrirnrerenns .| 06/16/2016. | VARIOUS........cvvrierrieinerierineesensnees | coersesesseessssnsssens . 203,328 | . 200,000 204,320 (172) ) 04/30/2019.
912828 KT 6 |UNITED STATES TREAS NTS... .. | 06/08/2016. | MATURITY.... ..468,000 .468,000 473,023 468,249 (249) )] ... 03/31/2016.
912828 KW 9 |UNITED STATES TREAS NTS... .| 07/31/2016. | MATURITY.... vern485,000 | .........485,000 | ..........518,194 487,839 (2,839) )| ... . 485,000 | ..o | e | 0 | s 7,881 | 05/31/2016.
912828 PS 3 |UNITED STATES TREAS NTS. .| 04/13/2016. | MATURITY ..o | eeesessseesssinsisenss | cevenas 2,178,000 | ...... 2,178,000 | ...... 2,179,126 2,178,005 (5) (5) [ coveereererrnnes | ervreins 2,178,000 | .ooovvvrrierins [ v | v [ e 21,780 | 01/31/2016.
912828 QA 1 |UNITED STATES TREAS NTS... .| 04/21/2016. | MATURITY.... ..110,000 ..109,549 109,975 25 25 ceevrernnen 110,000 | oo e [ e | i 1,238 |03/31/2016.
912828 QJ 2 |UNITED STATES TREAS NTS... v |- | 03/22/2016. | MATURITY.... ..310,000 | ..........308,512 309,931 69 cerrnernsen 310,000 | oo [ [ e | 5,472 | 02/29/2016.
912828 SM 3 |UNITED STATES TREAS NTS.......ccccovvrvmrirmrrenns .. | 12/28/2016. | VARIOUS 90,000 90,130 90,054 (40) [ oo | e (B0) e | e 90,014 | oo v 133 | 133 | 1,059 |03/31/2017.
912828 WS 5 |UNITED STATES TREAS NTS......ccovinirrinrinninnnns .. | 06/10/2016. | VARIOUS ....30,592 ....30,000 ....30,454 (24) 30,430 | o [ 162 | i 162 | 179 | 06/30/2019.
0599999. Total - Bonds - U.S. Government ,880,487 ,918,727 3,644,053 [ (3,235) | .oververnnns 0 3,881,011 [0 | (524) | oo (524) | ... 45,015 XXX
Bonds - U.S. States, Territories and P ion
57582N G8 2 |MASSACHUSETTS ST ..112/01/2016. | MATURITY ..150,000 | . . . . 175,514 154,182 . 150,000 . 8,250 | 12/01/2016.
677520 3J 5 |OHIOST ... |..|09/15/2016. | MATURITY.... . 230,000 | . 230,000 268,113 234,875 R o ....230,000 | ... [T | I [P 11,500 | 09/15/2016.
1799999, Total - Bonds - U.S. States, TeITItories & POSSESSIONS............c.ccccviiiiiiies  aovieeierereeieeeeeeeseveeeeseseeesesesesesesaesesnsesesesssassssssesesessasssness | eeeesieen 380,000 | .......... 380,000 | .......... 443627 389,057 0 380,000 |................ (0] (| [P 0.... 19,750 XXX
Bonds - U.S. Political Subdivisions of States
495098 TK 1 |KING CNTY WASH SCH DIST NO 405........cc....... | . ‘ 08/02/2016. | PERSHING LLC, JERSEY CITY....ccocivene [ corrrmrrnniineiseiannes | covirneens 317,364 | .......... 300,000 | .......... 362,232 319,913 | [ e (6,034) | .ooovviviininns [, [(SH0RZ ] T [P 313,880 | .o [ s 3,484 | .. 3484 | ... 10,167 | 12/01/2017.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES. ......uuuiiuiiiiiiiiiiiis v ses s s ssessssssssnseniss | cessesiens 317,364 | .......... 300,000 | ......... 362,232 319,913 [ (6,034) | oo (U I (6,034) [ oo 0 ] s 313,880 | ..o 0 [ 3,484 | ... 3484 | ... 10,167 XXX
Bonds - U.S. Special R and Special A it
13017H AE 6 |CALIFORNIA EARTHQUAKE AUTHREV............. .| 01/08/2016. | STIFEL NICOLAUS.......ccovvrumrrierireriiees | coerirererereiesinnniens 30,300 30,000 30,676 30,588 (4) (C) RN I 30,584 07/01/2019.
3130A8 Y7 2 |FEDERAL HOME LOAN BANKS.... ... |.. | 08/23/2016. | WELLS FARGO SECURITIES LLC, CH... |.... 229,292 | . 230,000 229,805 3 I T RN IO 229,808 08/05/2019.
3128ME G3 9 |FHLMCPC GOLD COMB 15.. .| 01/15/2016. | VARIOUS ....73,805 73,788 (71) 73,716 11/01/2027.
3137BL VY 1 |FHLMC REMIC SERIES K-J02 . | 10/25/2016. | VARIOUS 9,202 9,202 17 ...9,219 10/25/2019.
3137BP CF 4 |FHLMC REMIC SERIES K-J04 . | 12/01/2016. | PRINCIPAL RECEIPT.. 1,326 1,326 0 10/25/2020.
3138EM A2 7 |FNMAPASS-THRU ADJLIBOR . [ 12/01/2016. | PRINCIPAL RECEIPT.. 20,399 20,852 20,848 (449) 09/01/2043.
3138EP YW 8 |FNMAPASS-THRU ADJLIBOR... . | 12/01/2016. | PRINCIPAL RECEIPT.. 22,301 23,116 23,156 (855) 09/01/2044.
3138YN MK 0 |FNMA PASS-THRU ADJ LIBOR... . [ 12/01/2016. | PRINCIPAL RECEIPT.. ....10,053 10,052 (262) 08/01/2045.
31401G Y2 4 |FNMA PASS-THRU ADJ SINGLE. ... | .| 12/01/2016. | PRINCIPAL RECEIPT.. . veevennen 10,549 10,552 (571) 04/01/2033.
3138LU Q5 7 |FNMA PASS-THRU INT 15 YEAR....c.ccooininininnns .. | 01/25/2016. | VARIOUS 56,373 58,549 58,489 41) 05/01/2027.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......coce wovviiirciiniiniiiininniersnensrssissessnsssssssnssenssnsseesensssssssensssnssssseens | ceonnenen 464,808 | v 460,338 | .......... 467,931 236,674 [V (2,234) ] oo 0 XXX
Bonds - Industrial and Miscellaneous
0258M0 DM 8 | AMERICAN EXPRESS CR CORP MTNBE............ .| 01/08/2016. | PERSHING LLC, JERSEY CITY....covvvvee | coerreeereirerirneinnns 30,836 31,000 30,914 30,924 1 W e | e 30,925 | [ e [CC1C) ) I (1)) e~ 37 | 06/05/2017.
03065N AF 2 [AMERICREDIT AUTO RECV 2015-3 .| 01/14/2016. | CITIGROUP GBL MKTS/SALOMON, NE. | .... 29,850 30,000 30,000 30,059 (1) [() ] TR I 30,058 e (P01 S (V0L ) 96 |03/08/2021.
00206R AY 8 |AT&TINC weee | | 01/08/2016. | SALOMON BROTHERS INC.........cococeene JROTR IO 10,069 | .cocvvvenee 10,000 | .coovvvenee 10,334 10,080 2 2) 08/15/2016.
053015 AD 5 |AUTOMATIC DATA PROCESSING INC..........co.... ..101/08/2016. | WELLS FARGO SECURITIES LLC, CH... | ...oevovvevveiveiivirnns | v 10,098 | ............ 10,000 9,991 9,996 0 .0 09/15/2020.
06406H DF 3 |BANKNEW YORK MTN BK ENT .| 01/08/2016. | STIFEL NICOLAUS 10,017 ....10,000 9,994 9,999 (0) (0) 11/27/2020.
05531F AM 5 |BB&T CORPORATION ... | .. | 01/08/2016. | GOLDMAN SACHS & CO, NY. . 9,962 | . ....10,000 9,947 9,955 0 .0 01/12/2018.
14912L  6M 8 |CATERPILLAR FINL SVCS MTNS BE.................. .| 01/07/2016. | MERRILL LYNCH GOV'T SECURITIES... | .cccovvvrerrcrierins 25,099 25,000 24,977 24,982 0 20 | | e 24,982 11/13/2018.
166764 BA 7 |CHEVRON CORP NEW.. .1 01/08/2016. | MITSUBISHI UFJ SECURITIES, NEW..... 29,924 30,000 30,000 30,000 L0 e | 30,000 11/16/2018.
17275R AR 3 |CISCO SYS INC <o | .. | 01/08/2016. | GOLDMAN SACHS & CO, NY........cc....... . [T I 10,128 | .oocvvvenee 10,000 | .cooovrvenee 10,131 10,126 (1) 1) 03/01/2019.
17321 AA 2 |CITIGRP COML MTG TR 2013-GC15..........ocennee. .. 1 12/01/2016. | PRINCIPAL RECEIPT........ocvivrrniierniiens | v | e 44212 | o 44212 | o 44,212 44,212 .0 09/12/2046.
191216  BR 0 |COCA COLA CO...ccooorrrirerieriereseesseiserieniens .| 01/08/2016. | JP MORGAN CHASE BANK/HSBCI, NE.. | .....ccccvvverrenirvnnns | e 2,988 3,000 2,999 2,999 0 .0 10/27/2017.
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12625K AA 3 |COMM MTG TR 2013-CCRES.... .| 12/01/2016. | PRINCIPAL RECEIPT........cccovirrrrincrirns JESTTRTRROT ISR 6,831 6,831 6,790 41 A1 [ s | e 6,831 06/12/2046.
12592L. BE 1 |COMM MTG TR 2014-CCRE20.. ... | .| 01/14/2016. | VARIOUS 58,551 59,085 58,833 58,840 8 W8 e | 58,848 11/13/2047.
12591T  AA 4 |COMM MTG TR 2014-LC15....ccvmririeririirireni .| 01714/2016. | VARIOUS.......oovvvrericeririserneriesineennnes | cerernensseisseessnsinens | ovevennenn 0,291 | i, 57,897 | oo 57,650 57,675 9 .9 04/12/2047.
235851 AN 2 | DANAHER CORP DEL ..101/08/2016. | GOLDMAN SACHS & CO, NY. 5,000 4,993 4,995 0 .0 09/15/2018.
24422E  TA 7 |DEERE JOHN CAP CORP MTNS BE. <. | 01/08/2016. | GOLDMAN SACHS & CO, NY. co [ e | e 10,026 | i 10,000 9,990 9,992 0 .0 08/10/2018.
375558 BB 8 | GILEAD SCIENCES INC.......ccovvvviviinririrsincirnns .. | 01/08/2016. | PERSHING LLC, JERSEY CITY.............. 15,105 | .oovvenee. 15,000 | .covvenee. 14,973 14,979 0 .0 09/01/2020.
375558 BE 2 | GILEAD SCIENCES INC.......ocoovvvririirirerierienes ..| 01/07/2016. | DEUTSCHE BK SECS INC, NY (NWSC.. | ... ..3,016 3,000 3,000 3,000 .0 09/04/2018.
437076 BJ 0 |HOME DEPOT INC ..| 01/08/2016. | DEUTSCHE BK SECS INC, NY (NWSC.. | ... 15,025 | coovrvnnee 15,000 | .coovrvnnee 15,000 15,000 .0 09/15/2017.
46639E  AA 9 |JP MORGAN CHASE CMBS 2012-LC9................. .1 01/19/2016. | VARIOUS........vvimriiririneiierineiiesinnes | coevirereseeessssssniens 20,605 20,646 20,583 20,594 12 12/17/2047.
548661 DF 1 |LOWES COSINC ..| 01/08/2016. | DEUTSCHE BK SECS INC, NY (NWSC.. | ... 3,000 3,000 3,000 09/14/2018.
61762X AQ 0 |MS BOFA ML TRUST 2013-C12. .. [ 01/25/2016. [ VARIOUS........oovvvvirriesnrisseriissesissssiiens | avviesssiisssisnssiinns | avvrrennn02,615 | i, 63,075 | ... 63,016 63,018 2 10/17/2046.
68402L AC 8 | ORACLE CORP/OZARK HLDG INC .1 01/15/2016. | MATURITY ...oocvvmririrerierienieeneniseinns 40,000 | ....covon. 40,000 | ....ovvvne 43,592 40,072 (72) 01/15/2016.
69371R M6 0 |[PACCAR FINL CORP SR MTNS BK EN ..101/08/2016. | MITSUBISHI UFJ SECURITIES, NEW..... 29,942 30,000 29,977 29,985 0 08/14/2018.
718172 BP 3 |PHILIP MORRIS INTL INC ..| 01/08/2016. | PERSHING LLC, JERSEY CITY.............. 10,019 | v 10,000 9,982 0 08/11/2017.
740189 AK 1 |PRECISION CASTPARTS CORP... ..| 01/08/2016. | GOLDMAN SACHS & CO, NY. ..9,953 ....10,000 9,988 0 01/15/2018.
81744W AA 8 |SEQUOIAMTG TR 2013-1.. .| 12/01/2016. | PRINCIPAL RECEIPT.. . ...19,428 ...19,428 18,730 02/25/2043.
828807 BW 6 |SIMON PPTY GROUP LP... .. 1 01/08/2016. | WELLS FARGO SECURITIES LLC, CH... | .... 21,545 21,000 21,774 21,605 12/01/2016.
857477 AS 2 |STATE STR CORP .| 01/08/2016. | GOLDMAN SACHS & CO, NY........ccoovuuee . 17,232 ....17,000 16,969 08/18/2020.
90269C AA 8 |UBS-BARCLY COML MTG TR 2012-C2. .| 10/31/2016. | VARIOUS LA1,797 LA1,797 11,737 61 05/11/2063.
92826C AA 0 [VISAINC . | 04/13/2016. | WELLS FARGO SECURITIES LLC, CH... | .... 20,061 20,000 9,996 (3) 12/14/2017.
976843 BK 7 |WISCONSIN PUB SVC CORP . |..101/08/2016. | JPMORGAN SECURITIES INC, NEW Y.. | .... 8,000 7,994 0 12/04/2018.
046353 AH 1 |ASTRAZENECAPLC.. C|01/08/2016. | PERSHING LLC, JERSEY CITY.. 10,000 10,000 11/16/2018.
05574L  PT 9 |BNP PARIBAS / BNP PARIBAS US, ...| C| 01/08/2016. | WELLS FARGO SECURITIES LLC, CH... | ... 15,437 (3) 08/20/2018.
80283L AF 0 | SANTANDER UK PLC 2% NTS 18. ...|C|01/08/2016. | GOLDMAN SACHS & CO, NY 19,955 0 08/24/2018.
822582 BK 7 |SHELL INTERNATIONAL FIN BV... C|01/08/2016. | PERSHING LLC, JERSEY CITY.. 9,986 0 11/10/2017.
822582 BM 3 |SHELL INTERNATIONAL FIN BV... ....| €| 01/08/2016. | SG AMERICAS SECURITIES LLC, NE.... | .... 9,967 9,971 0 . 11/10/2018.
961214 CS 0 |WESTPAC BKG CORP.......cccomiriririrririnisirnsniens C|01/08/2016. | GOLDMAN SACHS & CO, NY. 21,984 21,993 (0) {(0)] Y 21,993 11/23/2020.
3899999, Total - Bonds - Industrial and MISCEIIANEOUS................cvvviriveieiiiiieiiiis ettt ettt ensesse e essessessnsensessessssnsenses | eoesiesnns 745543 | ........ 745971 | .......... 749241 | .............. 728,826 | ................ [V 739 0 739 (U I 746,391 XXX
8399997. TOAl = BONAS = PAM 4.t bbbt | eniens 5,788,202 | ....... 5,762,728 | ...... 5,941,757 5,318,524 0] (19,821) | oo 0 [t (19,821) [ ovvvrvvennnnnd 0 ] i 5,786,853 XXX
8399998. Total - Bonds - Summary Item from Part 5 533,191 532,137 [VAS) ] P [ [VASK) ) I ....531,883 XXX
8399999. Total - Bonds ...6,321,393 ......6,473,894 5,318,524 0 ] (20,074) 0 (20,074) 0 6,318,737 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...........c..euuieriuriiriiiiiins oeeieisiesesnessseiseesessesss et ssisssssssesesanens | avsend 6,321,393 XXX | 6,473,894 5,318,524 0| s (20,074) | ...ovvvvencnd () (20,074) [ ...veovvennnd (V)] [ 6,318,737 XXX
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SCHEDULE D - PART 5
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 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B/A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special R and Special A t
3133EF E5 2 |FEDERAL FARMCRBKS........ccccovvvrnec. .. | 02/24/2016 | BARCLAYS CAPITAL INC, NEW YORK.. | 03/17/2016 | BMO CAPITAL MARKETS CORP, CHIC. 265,000 264,960 265,315 264,971 L TSRO DU SOOI USRI IR 344 | ... 344 | ... M4 | e
3137BL  VZ 8 |FHLMC REMIC SERIES K-J02................ .. | 03/11/2016 | BARCLAYS CAPITAL INC, NEW YORK.. | 03/30/2016 | WELLS FARGO SECURITIES LLC, CH... 30,000 30,581 31125 | s 30,567 | oo [ e (L] o [P (14) [ oo Lo | v, 558 | oo 558 | oo JA T 32
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIal ASSESSMENS .......vuruiuieiieieieeeeateeessessesesssseeseeseeseseessesesassseseessesessessesee et seseesee et eeseesee et et aesee e sesenseesse e sesensasansenne 295,000 295,542 296,440 295,538 0 (3) 0 ()] (U I [V I 902 | .......... 902 | .......... 186 | .oovenvae 32
Bonds - Industrial and Miscellaneous
02007X AB 2 |ALLY AUTO RECEIVABLES TRU 2 A2.... | .. | 02/24/2016 | BARCLAYS CAPITAL INC, NEW YORK.. | 06/16/2016 | BARCLAYS CAPITAL INC, NEW YORK.. 35,000 34,999 34,923 | e 34,999 | .o | e (VI PR IO 0 [ ovveerienine [ erereeneneene [ s O] (76) | vvovvenee 124 | e
SG AMERICAS SECURITIES LLC, NEW
166764 AV 2 |CHEVRON CORP NEW......ccccvuvurvrurrrinns .. | 02/24/2016 | YORK 06/16/2016 | PERSHING LLC, JERSEY CITY. 25,000 24,831 25,091 | e 24,856 | ..o | e 25 | o [, 25 | i | e | e 235 | e 235 | e 274 | ......... 168
MERRILL LYNCH PIERCE FENNER,
17275R BB 7 |CISCO SYS INC....cocvvvievieririirrireris .. | 02/22/2016 | CHARLOTTE 06/01/2016 | BARCLAYS CAPITAL INC, NEW YORK.. 25,000 24,993 25,202 | v 25,001 | oo | i 9 | e | e 9 [ [ e | e 201 | s 201 | e 104 |
MERRILL LYNCH PIERCE FENNER,
47788M AB 6 |JOHN DEERE OWNER TR 2016............. .. | 02/23/2016 | CHARLOTTE 06/16/2016 | BARCLAYS CAPITAL INC, NEW YORK.. 35,000 35,000 34,902 | v 35,007 [ oviericiiins | e /0 [STOTORORORN IR T | oo v [ v (108) | .voovveer (108) | ..o 122 | s
JPMORGAN SECURITIES INC, NEW
478160 BR 4 |JOHNSON & JOHNSON........cccourrivrrianns .. | 02/25/2016 | YORK 04/19/2016 | RBC DAIN RAUSCHER INC.................... 8,000 7,999 8,021 8,000 I ST P LI TIPS DU RO 20 | e 20 | e 13 | s
MERRILL LYNCH PIERCE FENNER,
89237K AB 9 |TOYOTA AUTO RECV OWN TR 2016-A. | .. | 02/23/2016 | CHARLOTTE 06/16/2016 | BARCLAYS CAPITAL INC, NEW YORK.. 35,000 34,997 34,880 | v 35,018 [ oreiriiriiens | e 21 | e [ 21 [ | e | e (LK) p— (139) | voovvrene 109 | oo
JP MORGAN CHASE BANK/HSBCI,
90290K AC 9 |USAA AUTO OWNER TR 2014-1............ .. | 03/11/2016 | NEW YORK 10/15/2016 | PRINCIPAL RECEIPT............ 13,222 13,193 13,222 | 13,222 | oo | s 28 | e [ e 28 | e | e | e 0 22 0
06366R E7 6 |BMO BANK OF MONTREAL...........cc..c.... C| 03/11/2016 | PERSHING LLC, JERSEY CITY............. 06/16/2016 | BMO CAPITAL MARKETS CORP, CHIC. 30,000 29,820 30,072 | oo 29,843 | .oivceiriiens | e 23 | e [ 23 | s | e 229 229 293 | ... 175
US BANCORP INVESTMENTS INC, ST
20030N AU 5 [COMCAST CORP NEW......cccovuverrurriinns C| 05/06/2016 | PAUL 09/01/2016 | MITSUBISHI UFJ SECURITIES, NEW..... 22,000 23,776 23,366 | ..o 23,405 | ..ooveiciins | e (7(0) ) IO ISR (B70) | vevrerererne | rerererirnrins | e (40) [ ..overeve. (40)| ....... 1,124 | ...l 678
CITIGROUP GBL MKTS/SALOMON,
80283L  AK 9 | SANTANDER UK PLC 2.5% MTN 19....... C| 03/07/2016 | NEW YORK 06/30/2016 | PERSHING LLC, JERSEY CITY. 7,000 6,988 7,073 6,992
3899999, Total - Bonds - Industrial and Miscellaneous.... 235,222 236,595 236,751 236,345 0
8399998. Total - Bonds 530,222 532,137 533,191 531,883 0
9999999. Total - Bonds, Preferred and Common Stocks.......... 532,137 533,191 531,883 0




Annual Statement for the year 2016 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
000000 00 0 |GOLDSTREET INSURANCE COMPANY .....coieiutesuiiustrsersasessesssseesssessees et s 48 08 0888888ttt | sensssnssas | 10709.......... 13-3882158...... 2ciB1 | NO [ s | e 4,525,575 10,000.000 | ..vovvenierinisninnienas 100.0
1199999. Total - CommOn Stocks - U.S. ProPErtY @NA CASUBHY INSUIET. .. ... iuieieieieieititissssssserssssseeerss st ees s e2 1248148882804 8 1884888108108 E 880810800 oLk eE1eE 8oL L8 L8 E oAb £E 8L 1oL £ 8 E 8L b8 E £ E 181 bbbttt ents | binntenbensans s en b entees (L] 4,525,575 | o 0 XXX XXX
Common Stocks - Alien Insurer
G0483# 10 5 |ARMITAGE INTERNATIONAL INS CO LTD..ououuiiuuiumaeessieseeesseesseesseiseessesssessssssse s ss st sttt | freniseenas 2ciB4 NO | oo | e 6,482,800 | ..oovivrrrrririesnnn35,570 | i, 120,000.000 | ..cvoucverrereirriiriinnas 100.0
G1011@ 10 6 | BERDA DEVELOPMENTS LIMITED. ....cuiuuuiiesiresiessieississesssenesotessesssssssess s etttk | crenesssesas 2ciB4 NO 3,292,565 | ..o 11,985 [ i 1,360,000.000 | ...ovevveriiiniriririnnes 100.0
1499999. Total - Common Stocks - Alien Insurer.. 0 9,775,365 XXX XXX
1899999, TOAI = COMIMON SHOCKS. ... .vvrresersseresitisseieesss stttk E 8088 f S EEE 0L E S E L0 E LA E L EE 0oL o LR E 0L oEE €1 eEE e E LR L 0L oL E L0ttt ettt | cnbnnissnns st 0. 14,300,940 XXX XXX
1999999. Total - Preferred @and COMMON STOCK.........c.ciiiuiieiieieieiceetete ettt ettt ettt et s st et eseaebes s ae s e e s s etetes s aeses s s esetes s seses s sesetebasassesssesetessssstesansesetesanse  4essssetetassssssssssesesassssssesssesetesssesesessesetesnsse et s sstebesseseees s setebessnsesetessssebessssstesssnsetasnsnsesensnaes | etesesssesssinsesesssssesansnsend {0 I 14,300,940 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: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding
Common Stocks
G0483# 10 5 | ARMITAGE INTERNATIONAL INS CO LTD TRANSPORT INSURANCE COMPANY.......ovuurimmiimmrisreseessessesssesssesss st sttt snsennns | aebsesssesssnsss st as s ss st ensssniens | eesssesssessseessenssssssesseens 120,000.000 | .vooverrerrerrieieerieniereneees 100.0
G1011@ 10 6 | BERDA DEVELOPMENTS LIMITED......cciiuuueiuriermeesuseesessessseessseessesssssssesssesssss sttt bbbt TRANSPORT INSURANCE COMPANY .....coutiuuitutimmeisneitseeseesssissesssesssesessees st s st s bbb bbbt ess et | cebseebsse bbb e b s bbb en bt es | fbaeebsnsssenss st s saneena 1,360,000.000 | ..oovorerermereineiierieeereeiseenns 100.0
000000 00 O |GOLDSTREET INSURANCE COMPANY.....oiiiiiiiriiiriarisessssssessessssssssnsssssesssssssesensssssssansssees TRANSPORT INSURANCE COMPANY ... tttteteittierssssstesersssssseessssssssass st esssns 081t ensnsansens | dosesessonsssssansonsessanssessensssssensensssssansns | ersosssssonssessasssessassnsanese 10,000.000 | .oveveiiiriinirinercisseeineas 100.0
0299999. Total- CommON SKOCK e eeheeeseeeeeseeeeresseneesserEeeeesEeEeEsenEeeE oL E LR f LR bR . XXX XXX
.............................................................................................................................................................................................. 0 XXX XXX

0399999. Total - Preferred and Common Stock
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation:
ABB FIN USAINC.......coovviririeieiereieieseieeeeiseisssensssnis | evernnns | o0 05/24/2016. | WELLS FARGO SECURITIES LLC, CHARLOTTE | 05/08/2017. 15,026 (45) | v [ | e 15,000 | cooviiieines 15,071 | oo 36 [ [ 1.625 |....1.131 |MN..... | ceoerine 122 | e 13
AMERICAN HONDA FIN CORP MTN.....cccoovvveremrrmenrininens | cevrnvninns | oo 08/17/2016. | JPMORGAN SECURITIES INC, NEW YORK........ 05/05/2017. 10,001 () TSI ISR IR 10,000 | oo 10,003 | oo ST T IO 0.950 |....0.912 [MN..co. | covvrerrrnens 48 | i 28
BK OF NEW YORK MELLON/TORONTO
ILLINOIS TOOL WKS INC......ooovvrrereerrrmerierieneseesssninnns | eeverinens | oo 03/11/2016. | DOMINION 02/25/2017. 25,000 () [T ISR IR 25,000 | oovrrenerinne 25,001 | coovvviverrenn TS e | e 0.900 |.....0.899
TOYOTA MTR CRD CORP MTN BE.. .. | 03/11/2016. | PERSHING LLC, JERSEY CITY.... .| 01/12/2017. 10,003 (85) [ -oneereernreireriies [ e | e 10,000 210,088 | e 96 [ [ 2.050 |....0.987
Dreyfus Treas & Agy Cash Mtg .. 1 07/10/2015. | BNY Mellon Wealth Management . 01/31/2017. | .. 160,678 160,678 ..160,678
Dreyfus Treas & Agy Cash Mtg... . | 12/01/2016. | Xerox State & local Solutions Inc... 01/31/2017.] .. 150,000 150,000 ..150,000 . e |
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations 370,708 0 (132) 0 0 370,678 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). 370,708 0 (132) 0 0 370,678 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer OblIGatioNs. ........cuwrrrereiressersserissrerssesesseeas 370,708 0 (132) 0 0 370,678 XXX XXX XXX
8399999. Subtotals - Bonds. 370,708 0 (132) 0 0 370,678 XXX XXX XXX
9199999. Total - Short-Term Investment: 370,708 0 (132) 0 0 XXX XXX 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 2016 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 D

Citizens Bank Boston, MassaChuSEtts............ccccviriiniiniiniicissessssiesinis | i 55,268 | XXX
Citizens Bank Boston, MassachUSEtES................ccccurvuiricicriiescesessseissesenins | v 346,915 | XXX
Wells Fargo Bank San Francisco, California..............cc.ceeeeeeeeeeeeeeeesesieseseessessssssenens | eeeiinns (5,102) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 397,081 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 397,081 | XXX
0599999. Total Cash XXX XXX 0 0 397,081 | XXX

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

1. January. 242,385 | 4. April 2,252,124 | 7. July 774,468 | 10. October. 1,934,276
2. February. 339,037 | 5. May. 2,265,900 | 8. August 388,386 | 11. November. 2,068,123
3. March 157,296 | 6. June 2,292,186 | 9. September. 1,362,084 [12. December. 397,081

E26
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Annual Statement for the year 2016 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2 3 4

Code Date Acquired Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

U.S. Government Bonds - Issuer Obli

UNITED STATES TREAS BILLS 349,985 | ..o 6
0199999. U.S. Government Bonds - Issuer Obligation: 349,985 6
0599999, TOtal - U.S. GOVEIMMENE BONGS...........cocvveieiviiiteteticteteiitetetetcteteteeteteteseaeteteseeteteseeaetesssetesesessesesassesesessssssasassesesassssssessssesetas  oetesessssssesassssesessssssesassssesesassssesasesesesassesesasesesesassssesasssesesssssesassnsesesassssesas | 4assesessssssesessssssesssssetessssssesssssetesassesetessesetesassesesessssetesassssesessnsesasas | sessesessssesesessssesasssesesasassesans 349,985 6
Total Bonds

7799999, SUDLOAIS = ISSUBT ODIIGAHONS. ...t eeeee et teeis ettt eeees e e seseseseeeesseseeseseeseeeeeeseesseeeseseeseeseeeeseeseeeeseseeseeseeaeseeseeeeseseesesses | 4efeeseessssesessessesasssesessesseseesessesaesseseeseeseseeseeeeaeteeseeeeseseeseeeeaeEeeseeeesesentesetae | 401eeseesesessessesaesessessneseseeseesesaesaesee et sesenses et antessesssesesensesesansessessesnns | coessessssassessesnssssessessnsansassaes 349,985 6
8309999, SUDLOIAIS = BONGS......vvueerriteisiesstteisste sttt eesets sttt s 2881088488808 8 4814088488080 808 eE e 80k eeE o0t se 4E1eeEeEseLE e R eEE oL e R LR R e R L LR LR L LR E R4 R 1 LR eEE R R R 4Lt R LR oLt eE ekt LE1eEAeLEeeE oLt oL e e R e R e R L b LR bbbttt eene | Cenrenb ettt 349,985 6
8699999, TOAl = CASI EQUIVAIBNES..........eeeeeieeeee ettt es s s s a2 822 e85 s e ee 8 a5 s e e ne s e e s e e etaeees S44e8esseeaeseeseeseeesaeEesseEaeEees e e s e e e e eeEeeseE e e e e A e e s e A e R ee A e e e e e A e eR e S s e e e R ee R e s A e R e Eeeseesetres | SResseEeeEeesesaee et eeReE s e R e RS R e R A e R e R eE A SR e e R e A e e R e AR e Rt e s et et esensessetnts | erseeeeessesseeetantesnes et ssenrenan 349,985 | ..o 6




Annual Statement for the year 2016 of the TRAN S PORT I N S U RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama AL
2. Alaska
3. Arizona. .....B.... |RSD FOR WC BY INS CODE 23-961 111,469 110,821
4. Arkansas... .....B.... |RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C). 104,658 103,954
5. California.. ... ......B.... | RSD FOR WC BY INS CODE, A1, SEC 11690-11719 146,659 146,082
6. Colorado
7. Connecticut CT
8. Del DE|.....B... |RSD BY INS CODE, SECTION 513(B) 130,074 130,373
9. District of Columbia DC
10.  Florida FL
11, GEOMGia..eeureeerirerrieriieerirenees GA|.....B... |RSD BY OCGA 33-3-8 THROUGH 33-3-10 104,752 104,871
12.  Hawaii HI
13.  Idaho. ID|....B... |RSD FOR WC BY INS CODE, SECTION 41-317 35,467 35,261
14.  lllinois IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20. Maine ME
21, Maryland MD
22, Massachusetts........c...oouuervvr MA|.....B... |RSD BY GEN LAWS, CHAPTER 152, SEC 61 & 62 533,675 534,488
23.  Michigan Mi
24, Minnesota MN
25.  Mississippi MS
26, MiSSOUI.......ooomrreerncrreeieerreneaned MO|.....B... |RSD BY INS CODE, CHAPTERS 374 TO 381 24,971 24,920
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire NH
31, New Jersey. NJ
32, New MeXiCO......comuwrvverrrrrrereennes NM|.....B.... |RSD 1978 ANNOTATED SEC 59-27-24 & 24.5. 316,798 316,478
33.  New York NY
34, North Carolin.........cc...coeeereeeenenn NC|.....B.... |RSD BY GEN LAWS, CHAPTER 58-5-1 360,005 360,424
35.  North Dakota, ND
36.  Ohio... " RSD BY INS CODE, SECTIONS 3929.08 & 3929.10 3,021,466 3,013,543
37.  Oklahoma OK
KL T O] (Yoo Ty OO OR |.....B.... |RSD BY INS CODE, SECTIONS 731.624 & 731.628 109,874 109,648
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina SC
42, South Dakota. SD
43.  Tennessee N
44, Texa X
45, Utah ut
46.  Vermont VT
A7, VIFGINia.....cveeoeeereerieereesseneeninnns VA|....B... |RSD BY INS CODE, TITLE 38.2, CHAPTER 10, A7. 503,938 503,396
48.  Washington WA
49.  West Virginia. Wv
50.  Wisconsin Wi
51.  Wyoming Wy
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Vi
56.  Northern Mariana Island MP
57.  Canada CAN
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,021,466 3,013,543 2,482,340 2,480,716
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......rvevvicrieiinianes XXX XXX 0 0 0 0

E28
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