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Annual Statement for the year 2017 of the TRAN S PORT IN S U RAN C E COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuererrireireiieireiseiseiseeseesees s sessesississiens | eesnesnnees 4,738,301 | .o 192 | e 4,738,301 | oo | e 4,738,301 | .oovveneee 19.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.evevevereriersesnens | ovevernnens 1,256,263 | .....cc..... 51 | o 1,256,263 | ..oooveverereeiesiens | e, 1,256,263 | ............. 5.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
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...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........c.cooonsinnivninnns | covvriineiens 162,989 | ............. 0.7 | oo 162,989 | ..overiereeeieins | e 162,989 | ............. 0.7
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccoe | vevvvrvevnnnns 10,924 | ............ 0.0 | i 10,924 | ..o | e 10,924 | ............. 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Lin€ 1.521.........ccuevevevieenneneesseieieins | vevevssienenns 30,990 | ..o 0.1 | oo 30,990 [ oo | e 30,990 | ..o 0.1
1,523 All ONEI...vvieiiriirie sttt sssssensns | sressessnssessas 34,354 | ............. (01 34,354 | | e 34,354 | ............. 0.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 1,069,781 | .oovrenne 43 | 1,069,787 | oo [ e 1,069,781
2.2 Unaffiliated non-U.S. securities (including Canada) .387,939 387,939 |.... ...387,939
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAEEA. ...t ssseteesssssssseensenies | cnenessnnsnesesssnsnnsnenss | eennerseesnd0:0) | rririnnirsensnins | e | et [V IO 0.0
3.32 Unaffilidted........covvmerereieriresesiseeneneniesienssnssssnssnees | senssnssssssssseennens | o000 | [ | (I 0.0
3.4 Other equity securities:
341 AFfilIATE. .. oo | eeeneens 19,364,309 | 1 62.2 | e, 15,364,309 | .ooovverieneiennens | v 15,364,309 | ........... 62.2
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development

Agricultural

Single family residential properties

Multifamily residentia

COMMENCIAl IOBNS........covererieeiieeieieeteee et

Mezzanine real estat

Real estate investments:
Property occupied by company............ccccu....

5.1
52

53

Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
Contract loans
Derivatives

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

. Total invested assets

| properties.

e loans

Sl01




Annual Statement for the year 2017 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

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

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the TRANSPORT INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

Capitalized deferred interest and other:

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

ACCIUAL OF QISCOUNL. ...ttt bbbtk s8Rt E bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........eriiieieetesce ettt es sttt b st s ettt bt en e sae s s snaenes

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

Deduct amortization of premium and AEPIECIAtION............ccciveveiicreee ettt ssb bbb s s et s ettt es e sas s naenans

Total foreign exchange change in book/adjusted carrying value:

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

Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirririrerrrerrereresieeeress et
Deduct total NONAAMIEA BMOUNLS. ...ttt

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 O PHIOE YT .........ocuiuricereiriieetr ettt st
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbbt

ACCTUAL OF QISCOUNL. ..ottt b bbb s bbbt b b s bbb bbb e bbb s bbb n e ss bt ns e

Unrealized valuation increase (decrease):

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

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

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

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

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

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

Si03

22,722,496

...................................... 9,398,671

...................................... 6,134

1,063,369

1,063,369

...................................... (7,028)

10,116,503

...................................... 11,289

0

23,055,849

23,055,849




Annual Statement for the year 2017 of the TRAN S PORT IN S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccovveverrnens | correvencrineriinnns 4,738,301 | oo 4,706,538 | ..ooovvrrerircrinne 4,738,228 | ..o 4,738,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 4,738,301 | oo 4,706,538 | oo 4,738,228 | ..o 4,738,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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 1,431,955
Industrial and Miscellaneous, SVO Identified 8. United States 1,130,835 .1,136,783
Funds and Hybrid Securities (Unaffiliated) 9. Canada
10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.........cooevvevererenes | covevvrererereene 7,691,541 | .. 7,646,266 | ....................... 7,695,864 | .....cccucunnnnnne. 7,679,780
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 15,364,309 | ...ooovviiernae 15,364,309 | .ooovirieeceean 0
25. Total Common Stocks......... | ccoovcrnirien. 15,364,309 | ..oooovrrerinnnn, 15,364,309 | ..ovirieerinernnrins) 0
26. Total StoCKS..ouuurrmmmrsmsrssnans | covevviiiirinnens 15,364,309 | ..o, 15,364,309 | ..o 0
27. Total Bonds and Stocks...... | ....cccccouvvennen. 23,055,850 | ..ovvereirirriinnns 23,010,575 | cooveverrrirrcrir 7,695,864
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Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
...1,927,055 2,811,246

5,322,208

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

4.7

Totals

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

5.6
5.7

............... 1,184,619

................... 40,456

................... 32,636

............... 2,592,678




Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
230,206 1,262,382
10,015 |..

............... 1,227,363

90IS




Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (Ao 3,341,879

10,015

Line 10.7asa % of Col. 7.........

1. Total Bonds Prior Year

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

Line 11.7 as a % of Col. 9.

L0IS

12. Total Publicly Traded Bonds
12,1 NAIC Tttt seenas | cesessensenenn 3,341,879 | .o 4,237,896 | .coovvoreeeinnne 58,618 | ..o 34,937 | o 8,197 | oo [ 7,681,527 | oo 99.9 | .o 9,142,249 | ...ooovvie 100.0 | oo 7,681,527 |.......... XXX
10,015 | .o ). S

............... 3,351,894 | .00 4,237,896 | ..o 58,618 | 34,937 | 8197 |0 e 7,691,541 | 1000 9,142,249 1000 e 7,691,541 [ XK X
....56.1

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

Total Privately Placed Bonds

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

......................... 0.0 crnrnernrnnneend0:0 | 0.0

13.9 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.

(b)  Includes $ 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) 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 §.......... 0; NAIC2S....... 0; NAIC3S....... 0; NAIC4§.....0; NAIC5S..... 0; NAIC6S.......... 0.




Annual Statement for the year 2017 of the TRANSPORT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 1,927,055 |. 2,811,246 |... 5,280,157 4,738,301

42,052

1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T
.. 1,927,055 | ..o 2,811,246 | oo 0

.............. 5,322,209

.............. 4,738,301

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

........................... 0 [evveee XXX | i)

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX ovvervneree | vvrerrrsrnnnenenen0

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

1,155,693 |.........cc..... 100,570 [ oo [ e | e XKX i | 1,256,263 | ......cevvcierinnn. 16.3 | 2,358,826 | ..cocvviiine 258 | 1,256,263 |......ccoovvvviiiciins
...28,925 63,699 | ..o 40,456 | 32,636 | 8197 [ XXX [ B 233,852 B[ 173,913

Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIONS......cvvvvecerecieieeieereeriesssieeeeesseseessssesssnssessensensns | eonnenenensenen 128,345 it 1,151,553 [ oo | e | eveneesssssissssiessnenns | ceneeeees ) 0.0, SO PR 1,279,898 | oo, 16.6 | .o 1,001,424 | oo, 11.0 [ 1,279,898 | ..o,
030,990 | i 0.4 BT 32 | 0.5 ....30,990
34,354 38,152 34,354 |.

. 177,823

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 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
10. Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities............cccoevvrrrrrerernircrieinns | crvvrneineneenn 19173 | i 15,181 | e (V1 O 0
10.4 Other Loan-Backed and Structured SECURties..........ccvvvvrvrevercniins | ceverreinnennnn86,518 | i 80,465 | ..ooovvrrine 10,839 | covereeernns 0
10.5 SVO Identified FUNDS........coorveererrenirirriressncinereieenenneseessneseneenenns | seeneeeeee XK eirnisnnnes | oovennenns 0.0, S PO, S [ XXX
106 TOAIS...... ettt seeessesseseesnenssnsenenes | eesenreneneens 3y 30 1,894 | i 4,237,896 | oo 58,618 | oo 34,937
10.7 Ling 10.6 85 @ % 0f COl. 7...ovoiieiieieieiincinnieissisnineessnssessessnsnsssessnsennns | cernsnnnessnsnen 38 | i 55.1 |t (O 0.5
1. Total Bonds Prior Year
11,1 ISSUET OblIgations..........cvevivriieieireieieeisieieenieiessenensessnensensssnnns | eeeennennenni2yD09, 115 | iiiiiiind8,071,292 [ oo | e enssiees | evveiesienesesseneinies | cereens )0, 0 GO IS ). 0, SO DO 9., G
11.2 Residential Mortgage-Backed SeCURtiEs...........covvrervriereriniinienns | corverveinneeeens STATS | 130,927 | 64,286 | 54,391 | 16,139 | )0, 0 SO IR )., 0, SO PO 9., S
11.3 Commercial Mortgage-Backed SECUTtiEs...........ccvueverivrererniniirereinns | e 34,785 | .o 3,367 [ oo | e | e | s ) 0.9 SN DR ) .9 G PR XXX
11.4 Other Loan-Backed and Structured SECURHES..........cocvvrrvrrerirrereniie | cererreiriennns 30,299 | oo 99,309 | ovvvrerrinns 10,867 | ovvveveeireireersrireiiens | ceveeessresssssssssesssnenns | ceseeenes )00, SR R ). SO I ) 0.0 -
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S DO, S [ .0, S D N R RN PO L. S P XXX
118 TOAIS..... ettt sttt ees | eesneseseenens 2,691,672 |..ovrrenne. 6,304,895 | ..o 75152 | oo 54,391 | oo 16,139 | o (1N PR )., S IR XXX
11.7 Ling 11.6 85 @ % 0f COl. 9..ovuieiiieieii et snineens | ceesnsensssesnaseeaas 294 | o 69.0 | oo 0.8 | oo 0.6 | oo 0.2 | oo 0.0 | 0.0 S S0, S [ 100.0 .o .S S - 100.0
12. Total Publicly Traded Bonds
12.1 Issuer Obligations 3,211,094 4,063,368
12.2 Residential Mortgage-Backed Securities... 35,110 | ... ..78,882
12.3 Commercial Mortgage-Backed Securities L A9173 15,181
12.4 Other Loan-Backed and Structured SECUrties. ..........c.ovoveveveveverereeeeieeies | ceeerrerieeens 86,518 | .ooveveveen 80,465
12.5 SVO Identified Funds XXX
12.6 Totals 3,351,89: 58,618 | .oovevirieins 34,937
12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins 3.6 | 551 | cerreeereeeeeens 0.8 | oo 0.5
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoevevevevereveee | overererererea 436 | 5510 | il (VR T 0.5
13. Total Privately Placed Bonds
13,1 ISSUET ODBlIGAtIONS........cvviicieieiiieie e ssseisnes | cereesesssesssssesessssesnns | cresessssssessssssssssesesens | cnsesssesssnssesessssessnnns | esssssesessssesessnsesessnses | senseessssssesenseesessnnns | seresens XKurernnneenes | wvererennenssnnnnerernnnns0 | vvveieisnrersinnenend0000 | e [0 0.0 [ 9,90, COT IR 0
13.2 Residential Mortgage-Backed SECUMEIES.........ccoiueuriirniinrieeiiiies e | s | cinenseessnnssssssennnns | eosnnssssssessssssssnnses | svsssessnssesnsesessssnnes | serenrns XXKurennnnens | wvveenenesnnnnrerernns0 | vvveveeniereinnennn 0000 | v [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMLIES. ...........cerriiriieeiiieieieiiiens | rernireneinsissiesinsens | ernneesnssnssssssssesiess | evesssesessssssessessnnns | seiessssssssssessesssssenses | sesessessssessesssssssensenns | soenreense XX Kunrrerrernnns | vervesnsnsesennienieensd [ ovecneinsieieinnnnnnn0.0 0| v [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUMIES...........cvverrririererninines e | e | ceveeeesesssnesenesnns | eevesnssssssessnsnenenes | svnereriesnsnenensnnonnns | seonenees X&Kerrernnnnees | ronereersnisninenerienn0 |00 | s (O S 0.0 [ e XXXvtvreviee | e 0
13.5 SVO Identified FUNDS.........ccvverirerernincreierniererernrnennsnnenenns | e XK v e XXX | vereenee XK v XK [ XX [ | o |00 | i O RO 0.0 | XXXorereeane | ereneeerisssnsenenssisnes 0
138 TOAIS. ...t sessssssssessssensssssssessnnsnnsnns | vnssessnssnnsessssnnsens | conrnnnsssnnnninsienens0 | cvnrinnnnsnninens0 | e 0 [0 [0 0 | 0.0 | O 0.0 [ D00 O IS 0
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.0 | o 0.0 [ oo 0.0 | oo (00 0.0 | o 0.0 | oo (0 ) 0.0 N S ) .0 S I ) 0.0 S IS D.0.9 GO IS 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | PO, S ., S PO, S .S N [ 0.0




oLIS

Annual Statement for the year 2017 of the TRANSPORT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUIFEA..........c.cviveiriiecieiieie et sss sttt senseses | oeesesssssesessesess s st sessssesessnsebesnsenas 296,897 | .o LR A O O OO RT
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS...........cueuiriieiisiieiiseieisie ettt s st se e es st b b sse st st snsatas | ehetssstesessesesasssebesseses e s e sebasse st et seantanaes 163 | s TB3 | oottt s | ettt ettt ettt et bbbt e st betetees | Hebeteteaet et e et R et E Rttt ettt ne bt
6. Deduct consideration reCeived ON dISPOSAIS...........ccvreuriireueiiieieiiieisssre et ss st ssssesenns | stsesessssssesessssessssssesessssesessnsesesnseses 357,024 | oo KLY 407 S O RO OO TTRT
7. Deduct amortization Of PIEMIUM..........cuiiiiiirereireiie et | otbebs sttt b bbb BB | v BB [ .overeereireieeiei ettt | eeset et ettt ettt saenne | SeEeeseR R Rttt bRttt
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
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).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2017 of the TRANSPORT INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovuriieererrireeeneeeere et iseesssssssee st ssssssessessssssssssssessessnes | ssesssssssssssessasssssessessasssnssessessnsnnssessassnes 660,664 | ... 349,985 | i 310,678 | e
2. Cost of cash equivalents acquired 589,503 | ..o 5,339,241
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS........curerrerieeerrerrerresseeeeisesssessesssesesssssssesessessesssessessess s sses st esssessessessassessessessessaessessessasssnssessass | 1essessosssssssssssosssessessessnsssssnssassanssessessassnssnssns 192 | s 192 | ottt | eeaese ettt sttt bbbt nann
6. Deduct consideration reCeived ON QISPOSAIS...........c.cucuiveieicieiicie ettt et s b bes s sssans | ssesssessessssasteses s b es b bessessesssesse s sanea 6,554,818 | ..o s 939,681 | ..o 5,614,937 | oot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiiirririieiiesiciesetseeis e ens | et 34,983 | oo 0 | oo 34,983 | e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......cciiiieiiiiiiiiiieitisieisi ettt sessetessssassssssressssssessnsssens | ssssesessssesssssssessnsesessssesessssesessssesesnsesessssnes 34,983 | oo 0 | oo 34,983 | oot 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........cccoeviererierennnns
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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, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2017 of the TRANSPORT INSURANCE COMPANY
SCHEDULE D - PART 1

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

oL3

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 Obligati
912828 2B 5 |UNITED STATES TREAS NTS.. SD.. ..358,629 |....98.231 | ................353,632 | ....... 360,000 | ... 359,245 460 [ ..o [ e [ 0.750 |...... 0.882 |FA....... 09/02/2016. | 08/15/2019.
912828 2V 1 |UNITED STATES TREAS NTS.. SD.. |.. . 402,452 |....98.574 | ....cc.e..399,225 | i 405,000 | ... 402,684 232 [ e [ e [ 1.375 |...... 1.598 |MS...... 10/04/2017. | 09/15/2020.
912828 D2 3 |UNITED STATES TREASNTS.............. SD.. [ oo v | i 173,672 |....99.691 | oo 169,475 | e 170,000 | ... 171,604 (1,195) [ oo v [ 1.625 |..... 0.911 |AO...... 04/06/2016. | 04/30/2019.
912828  F6 2 |UNITED STATES TREAS NTS......oouiiiririerissierieniesssseesssssssessessesssseesas | seeees 348,361 |[....99.313 | .o 347,596 | ... 350,000 | ... 348,451 (<1 I SOOI IO PPN 1.500 |...... 1.754 |AO...... 11/22/2017. | 10/31/2019.
912828 K8 2 |UNITED STATES TREASNTS.. SD.. [..|.. . .382,834 |.....99.602 | ................383,468 | .....ccconeenn. 385,000 | ... 384,488 813 [ i [ e [ 1.000 |...... 1.218 |FA...... 12/15/2015. | 08/15/2018.
912828 N9 7 |UNITED STATES TREAS NTS.............. SD. | [ e | i 533,414 |..100.024 | ................533,128 | ....... 533,000 | ... 533,118 (220) | eververrineriens [ e [ s 1.562 |...... 1.423 |JAJO.. 03/28/2016. | 01/31/2018.
912828 P5 3 |UNITED STATES TREAS NTS.. SD.. ..308,583 ...310,000 | ... 309,463 A73 [ s [ e [ e 0.750 |...... 0.907 |FA....... 02/19/2016. | 02/15/2019.
912828 Q8 6 |UNITED STATES TREAS NTS.. SD.. . |... . ..110,057 ....110,000 | ... 110,053 ()] [OOSR ISPSRIROPRTN DO 1480 |...... 1.476 | JAJO.. 06/09/2016. | 04/30/2018.
912828 UZ 1 |UNITED STATES TREASNTS.............. SDu | [ v | e 447,136 |....99.742 | ................448,839 | .cccorirrrnecns 450,000 | ... 449,578 L1745 T [N VRN DO 0.625 |...... 0.913 |AO...... 01/28/2016. | 04/30/2018.
912828 W2 2 |UNITED STATES TREAS NTS.. SD.. 449,878 |...98.898 | ............445041 | ... 450,000 | ... 449,904 25 | i | e | e 1.375 |...... 1.390 [FA...... 06/06/2017. | 02/15/2020.
912828 W6 3 |UNITED STATES TREAS NTS.. SD.. [..|... . 352,161 |....99.391 | ......c..........347,869 | ....... 350,000 | ... 351,722 (440) | vevevrererererrens [ v [ e 1.625 |..... 1.402 |MS...... 06/06/2017. | 03/15/2020.
912828 WS 5 |UNITED STATES TREASNTS.............. SD.. | [ e | e L1 [ 421,875 {....99.652 | .....cccccc... 413,556 | .ovovriiirnecns 415,000 | ... 418,173 (2,091) [ oo | e | e 1.625 |...... 1.112 |JD...... 03/28/2016. | 06/30/2019.
912828 XK 1 |UNITED STATES TREASNTS.............. 101 S [ I T 449,175 ....450,000 | ... 449,818 335 | s | 0.875 |...... 0.953 |JJ....... 01/28/2016. | 07/15/2018.
0199999. U.S. Government - IsSUEr OblIGAtIONS. .........cvrurerirssereniesseessesissessersssnsssenssnsssesssnssnnena 4,738,228 | XXX | .ien4,706,538 | ... 4,738,000 | .o 4,738,301 | oo 0 (249) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL........cvuiiiiiiiiiniiiiiissississniissss s 4,738,228 | XXX | .i4,706,538 | ... 4,738,000 | ............. 4,738,301 | oo 0 (249) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3133EE UZ 1 |FEDERAL FARM CR BKS.......cooomiirieieieiierineiieeiss st essssessessssens SD. | [ [ e L1 I 299,226 |...100.041 | ..ccovvrrrenne 300,123 | oo 300,000 | ... 299,985 379 [ s [ e [ 1.608 02/24/2016. | 03/26/2018.
3137EA DM 8 | FEDERAL HOME LN MTG CORP........ccccsuvimmiriririririnriinerienissesseisssinsnienes | cvvees [P0 PO I L1 [N 101,021 |.....98.809 | ..coovvveereen 98,809 | oo 100,000 | ... 100,570 (B21) | vevereerrrirrieens [ e [ 1.250 08/04/2016. | 10/02/2019.
313560 E5 8 | FEDERAL NATL MTG ASSN.....uiiuiiiiiiiiessemsssisssnsssnss s ssessnsssssssns s (510 1000 R OO I L1 I 857,631 cenennnnn 850,708 | oo 855,000 | ... 855,708 [0 T RO P 1.125 11/20/2015. | 10/19/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 1,257,878 XXX | ... ..1,249,640 1,255,000 | ...ccovneeee 1,256,263 | ..oooovciiinins 0 (824) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3137BP CF 4 |FHLMC REMIC SERIES K-J04.. 1 . . 10,924 (3) ... 1.376 05/11/2016. | 10/25/2020.
3138EM A2 7 |[FNMAPASS-THRU ADJ LIBOR......ccorevirirriirinirierienireesssiesssiesienessenes | oveens 1. ..101.106 | ... . . . 55,068 (26) [ oo | e | e 2.169 08/03/2015. | 09/01/2043.
3138EP YW 8 |FNMAPASS-THRU ADJLIBOR.......coooirimririieinerissrinesiesisseessssssssssssenes | eeeees 1. ...102.328 . . 32,555 [(E:) ) [N VRN IOV 2.511 07/31/2015. | 09/01/2044.
3138YN MK 0 |FNMA PASS-THRU ADJ LIBOR.. 1 ...101.646 35,378 | .. 36,292 (17) 2423 09/02/2015. | 08/01/2045.
31401G Y2 4 |FNMAPASS-THRU ADJ SINGLE........cccoiiiiiiimirinimiimississiisnsssnisnessesssnsnns | s 1. ....39,148 |...104.540 37,042 | .. 39,074 (G0 N [RRIN R 2.705 . 07/27/2015. | 04/01/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 174,077 XXX ....168,672 | .. 173,913 (111) 0 0 XXX XXX XXX ...4,031 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 1,431,955 XXX 1,423,672 ..1,430,176 (934) 0 0 XXX XXX XXX 18,170 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
0258M0 EE 5 | AMERICAN EXPRESS CR CORP MTNBE . v | e 2| AFE ] 9,990 (...99.697 | 9,970 |l 10,000 9,995 5 [ e e [ 2.200 02/28/2017. | 03/03/2020.
0258M0 EK 1 |AMERICAN EXPRESS CR CORP MTNBE . . 5,000 2 ... 1.875 04/27/2017. | 05/03/2019.
02665W BT 7 | AMERICAN HONDA FIN CORP MTN.....couuiimiiririieeieeiesississessesssesesennns ] 14,989 A | | e | s 1.950 .| 07/17/2017. | 07/20/2020.
035242  AG 1 |ANHEUSER BUSCH INBEV FIN INC........cocooiriirimrrcririrneeisnineniesiesesenins | voreees ] 20,110 (L0[0) ) USTOONOIR USTPRRTRION PPN 1.900 08/15/2016. | 02/01/2019.
037833  CE 8 |APPLE INC.....iiuiiiireiieeieiseeissise s ssssssessssnnns | seeees o] . 14,996 L7 SOOI ORI PR 1.550 02/02/2017. | 02/08/2019.
046353  AH 1 |ASTRAZENECA PLC......coitiiiiiirirniieisiseesssieeesisissssssssssssesesssssssesssens | sevnes [oF [ 1] 2FE | o 10,045 | ..... 99.750 10,015 (17) ] cevvverernrnnernnns v | v 1.750 02/22/2016. | 11/16/2018.
046353 AP 3 | ASTRAZENECA PLC......cooiiriirireireerreissriesiesesessssssssessessssesssssssssssssssesss | soneees (O] [T 1FE ...40,181 |...100.104 40,168 (<)) [TSTON VRN IO 2.156 07/21/2017. | 06/10/2022.
06051G  FN 4 | BANKAMER CORP.......ccoccoiiiriiniiniissisesiesinissssse s ssssssssissiiesienes | coenes N [T 1FE| .. ....24,960 |...100.070 24,962 2 2.250 11/24/2017. | 04/21/2020.
06406H CP 2 |BANKNEW YORKMTN BK ENT.......covvmiimirieriminiinnieiieriesessesissineiiens | cevees [P PPN IOV TFE| oo 19,105 |..... 99.966 19,074 (B2) [ oo | e | s 2.100 07/18/2017. | 01/15/2019.
06406H DF 3 |BANK NEW YORKMTN BK ENT......coosvviriimerieiieirniseiseisesiessssessssissssnns | eeveee . 2| 1FE .20,072 20,045 (1) ] [TSTRON VRN IOV 2.450 02/22/2016. | 11/27/2020.
06367T HQ 6 |BANK OF MONTREAL......ccovvitiiiiriierieninsiiesisssiessesisssesssisssiessesssssenns | ooveons Al [ e TFE| i 29,622 . 29,767 146 | oo [ [ 1.500 01/03/2017. | 07/18/2019.
06367T  JW 1 |BANK OF MONTREAL......ccoivimiiriinienisiseesessssessensessssessssssssssesssesssssesns | soveons (O] [T TFE| s 5,000 {....99.681 | ..cccocovrrrerrnnnnd,984 | 5,000 | e 5,000 ((0)]] FSESTERRURIN VPRI IO 1.350 08/24/2016. | 08/28/2018.
064159  HT 6 | BANK OF NOVA SCOTIA......oviimiiiiiiniieeiiesisessssssisesssesssssesssssssssesssenes | soeees Cluorree | e AFE| oo 19,999 20,002 ()] ESSSTOTURIN ISR IOV 1.650 06/09/2016. | 06/14/2019.
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05531F  AZ 6 |BB&T CORP SR MEDIUM TERM NTS........cooviiiiiiriiiinniiiesiiseneiseneieseieenes | ceeeees e | el TFE | 9,995 | 99.054 | .ovcoerrerennn9,905 | 10,000 | e 9,997 2 | i | e | e 2150 |...... 2471 [FAL | s 39 | s 10/23/2017. | 02/01/2021.
05531F AV 5 |BB&T CORPORATION.........cooriiimiiimriineinsiessissesisssss s | coneees 2|l AFE | 9,990 L 98.572 | .o ,857 | 10,000 | 9,995 1] s | oo [ 2.050 |...... 2.077 MN...... 05/05/2016. | 05/10/2021.
05567L T3 1 |BNP PARIBAS / BNP PARIBAS US SRR PR C ...107.489 . 26,912 (B7) | coveveeerrimeriiiies | e [ e 5.000 |...... 2.390 [JJ....... 11/27/2017. | 01/15/2021.
05565Q CX 4 |BP CAPMKTS P L Cu..covoriiiiieissiesienissiississsiesiesessesnssesssssssenens | voenes C 100243 | 5,012 | 5,000 5,069 29 [ e | e | e 2.315 |...... 1.651 [FA...... 02/08/2017. | 02/13/2020.
05565Q DC 9 |BPCAPMKTSPLC.. Clo2] i AFE 3,000 [....99.474 | 2,984 3,000 3,000 | oo [ e [ | s | 1.676 |...... 1.683 [MN...... 04/28/2016. | 05/03/2019.
05565Q DR 6 |BP CAPMKTSPLC.. Cloveene [ e TFE ] 5,000 |.....99.433 | i 8,972 | 5,000 | e 5,000 | ovvermevirrrririnins [ e | e | e | e 1.768 |...... 1.775 |MS...... .| 09/14/2017. | 09/19/2019.
14912L  6W 6 | CATERPILLAR FINL SVCS MTNS BE.........ccooooiiriireiineiereieneeiesesesnssenes [ oo 2] AFE | 9,994 ..99.848 | 9,985 il 10,000 9,997 3 | i | e | s 1.900 |...... 1.932 |MS...... 03/20/2017. | 03/22/2019.
14912L  6Y 2 | CATERPILLAR FINL SVCS MTNS BE.........ccoovumriiiereiieneeieneiiecesiecesiesesienes | cevenas 14,992 LT (UURUPRUTOURO FURTORTORRPOROR IO 2.100 |...... 2138 [J....... 01/06/2017. | 01/10/2020.
14913Q  2F 5 |CATERPILLAR FINL SVCS MTNS BE.. [ I e . 24,980 A | | e | 2.000 |...... 2.054 |MN...... 11/27/2017. | 11/29/2019.
136069 VX 6 | CDN IMPERIAL BK COMM TORONTO O.....ccoooooomrriimririrnrieneiseneiiseiisneeens. | covenas c 1230 | e 9,923 | 10,000 9,996 A | e | e [ 2.100 |...... 2125 |AO...... 09/28/2017. | 10/05/2020.
17275R AR 3 [ CISCO SYS INC.....civiiriiceiieeiieseiisesiessisssi s | ceeeees e 100.112 . 40,290 (109) [ oo [ e | e 2125 |...... 1.501 |MS...... 07/21/2017. | 03/01/2019.
191216 BV 1 [COCA COLA CO....ccooieiiiiceieneeseiseiisesissse s | covenas i1 IFE | 9,993 1..99.162 | 9,916 a2 10,000 9,998 2 | | s | s 1.375 ... 1.397 |MN...... 05/25/2016. | 05/30/2019.
210518  CS 3 | CONSUMERS ENERGY CO.......coovivimiiimieiinriiieseiseseesseseisessissssssssssessssess | e . 10,780 (A45) | covooeverveenie [ e [ e 6.700 |...... 2.032 [MS...... 03/07/2016. | 09/15/2019.
24422E TA 7 |DEERE JOHN CAP CORP MTNS BE........cccccoeuimiiiriiniriisiiniiisesiesississiinns | ceveens . 20,034 (55) [ vororerrrveriireiis | eererinniiieninnis | s 1.750 |...... 1477 |FA..... 05/20/2016. | 08/10/2018.
24422 TJ 8 |DEERE JOHN CAP CORP MTNS BE.... O e | el TFE ] 9,980 {....98.501 | ..o 9,850 | e 10,000 9,989 (0 OO FURORRTROR I 1.250 |...... 1.318 |AO...... 09/06/2016. | 10/09/2019.
24422 TM 1 |DEERE JOHN CAP CORP MTNS BE........coooviiriirriirriinneiinneiissssssssisennnes | ceveees e | e TFE | 4,997 1099778 | 4,989 | 5,000 4,999 2 [ e | e | s 1.650 |...... 1.687 |AO...... 01/03/2017. | 10/15/2018.
24422 TS 8 |DEERE JOHN CAP CORP MTNS BE.........ccoooimiiimiiiniienieisseiieseiienesiennies | ceneees e | el TFE | 4,997 1..99.291 | 4,965 | 5,000 4,998 1] s | oo [ 1.950 |...... 1.975 |JD....... 06/19/2017. | 06/22/2020.
257375  AK 1 | DOMINION ENERGY GAS HLDGS LLC........coooiiviririnniicnrieesiiseseiseneienes | s [ [ . 25,281 (9) ] oveveremriremriees | e [ e 2.800 |...... 2407 [MN...... .| 11/2712017. | 11/15/2020.
26444H  AB 7 |DUKE ENERGY FLALLC.......cooiiiiiirriiiniiisceiisseissessssesssssssssssssennnes | oo [P L TFE| s 14,983 14,990 8 [OOSR ORI I 1.850 |...... 1.892 |JJ....... 01/03/2017. | 01/15/2020.
29736R AL 4 |ESTEE LAUDER COS INC.......cocoiivriiriirciscnriieniisennissneessnsessnsssensssenenes | evvenes | oo | eoveneennsd | i 1FE ....14,998 . 15,000 /2 (ORI DURURR IO 1.800 |...... 1.808 |FA...... 02/06/2017. | 02/07/2020.
30231G AP 7 |EXXON MOBIL CORP.......ccooiiiriiiiniiniiieiiesisiineissiesiessesensissiisssienes | coenes el AFE ] 003,000 {....99.766 | 2,993 [ 3,000 | 3,000 | ovvvrrierieneiins e | v | e [ 1.708 |...... 1.715 |MS...... . 02/29/2016. | 03/01/2019.
375558 BB 8 | GILEAD SCIENCES INC.........ccoiieiiieiiiniisceiiseeissesissesesesesesssnesssesins | e e . 10,088 (672 ) TR OO DO 2550 |....2.221 |MS...... . ; . 02/22/2016. | 09/01/2020.
375558 BR 3 | GILEAD SCIENCES INC.... e [ 4,998 |....99.585 | ....cooccooeeend979 | 5,000 5,000 2 ...r.1.850 09/14/2017. | 09/20/2019.
38141G WD 2 | GOLDMAN SACHS GROUP INC.........ocooirviiirrirriiinrisnsisssisssiiensiesesesns [ covenas . 2] 1FE .20,000 20,000 [ ..o | e [ e [ | 2481 01/23/2017. | 04/26/2022.
38141G WG 5 | GOLDMAN SACHS GROUP INC.........ccovvuireiiriirereiiereiienerissenienssisseseenenes | oveeee | oo | ceneen 12 [ i 1FE ....14,990 14,996 B [ e | e | e 2.600 03/22/2017. | 12/27/2020.
38141G WP 5 | GOLDMAN SACHS GROUP INC . 20,002 5 ... 1.950 07/19/2017. | 07/23/2019.
438516 BQ 8 |[HONEYWELL INTL INC e | i e | el TFE ] 1,998 {10099.471 | 1,989 | 2,000 1,999 LI USRI (SN I 1.800 10/23/2017. | 10/30/2019.
46623E KG 3 |J P MORGAN CHASE & CO MTN BE RSSO IO 12 1FE| coiiiieen8,000 |..99.105 | oo 7,928 | 8,000 | e 8,000 2.295 08/03/2016. | 08/15/2021.
46647P  AG 1 |JP MORGAN CHASE BANK NA.... . . . 10,000 ......1.996 05/23/2017. | 06/01/2021.
532457  BF 4 |LILLY ELI & CO..occvoeveceecvcevesesseseiessessssssessssssissssssssssssssssssssssssssssns | vovnees | oo | consseeniine | eoeeIFE | ciiiiiinnnnn40,296 | ..o . . . . 40,217 (C45) ) T EOSTUROOR DU 1.950 07/21/2017. | 03/15/2019.
594918 BV 5 |MICROSOFT CORP.......cccceuvimririiiniinerirenissisnsissisesisenisssssssssnisssseessinnes | vovenen | oo | connennee 1| et IFE 14,990 | . . . . 14,996 B | e [ [ 1.850 01/30/2017. | 02/06/2020.
606822 AK 0 |MITSUBISHI UFJ FINL GROUP INC ..100.896 | ....oovvriereenn.5,045 | 5,000 | e 5,000 <0rrr2.366 02/15/2017. | 02/22/2022.
606822 AQ 7 |MITSUBISHI UFJ FINL GROUP INC ...100.372 30,000 [ oo [ e | e [ | 2.157 07/18/2017. | 07/25/2022.
617446 8B 8 | MORGAN STANLEY.. ...100.115 15,045 (Y0 R OO DU 2.200 05/05/2016. | 12/07/2018.
61744Y AJ 7 |MORGAN STANLEY.. [ [ . ...100.803 10,000 2.293 07/19/2017. | 07/22/2022.
61746B  EH 5 [MORGAN STANLEY......cccoeiimiiiriiriniieiinsiesiesisssisssissiiesienes . . ...100.399 10,000 [ .ooveoeeviirniieries | e | e [ s [ 2.213 02/14/2017. | 02/14/2020.
63743H EN 8 |NATLRURALUTILS COOP MTN BE........ccoooieiiiericneieneiieneisesessneeeneees | oo ] . 34,820 £ ISR ISR PP 1.500 01/13/2017. | 11/01/2019.
66989H AL 2 | NOVARTIS CAPITAL CORP.......coovierrierreirriineiieseiesssssessssessssessssssssssnes | cevinns 1] AFE | 9,961 1099.267 | 09,927 | 10,000 9,973 12 [ [ | 1.800 02/14/2017. | 02/14/2020.
69371R M8 6 |PACCAR FINL CORP SR MTNS BKEN.......cccooovriiimriiimiiisnciineienniinniinns [ o e | el IFE | 3,994 199657 | 3,982 | 4,000 3,998 /2 (OO OO I 1.650 02/22/2016. | 02/25/2019.
69371R N2 8 | PACCAR FINL CORP SR MTNS BK EN........ccoomiriiiriiiriiierenieneeiesneieeneiens [ oo o | el IFE | 9,994 ..98.925 | 9,893 10,000 9,998 1| s | oo [ 1.300 05/05/2016. | 05/10/2019.
713448  DJ 4 |PEPSICO INC......osiiiiiiiiesiciescsssssssssssssssssssssnssens | oo e 39,999 (VOO OO I 1.350 10/03/2016. | 10/04/2019.
717081 DU 4 |PFIZER INC......oiiiiiiieeccseceeceesesi e sesesesssssneseensnins | i . . 19,990 8 (ORI DU IO 1.450 05/31/2016. | 06/03/2019.
718172 BW 8 | PHILIP MORRIS INTL INC......oooiviiriieriieeriieseisesesssseisessesesssssssssssssiens | e ] (1 AFE| oo 14,962 | ..... 99.491 | .o 14,924 | oo 15,000 | .. 14,981 19 | e [ | 1.625 02/15/2017. | 02/21/2019.
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718172 BX 6 |PHILIP MORRIS INTL INC.....ccooiiiiricrierineiineineissenissisensesiseissesssnssnssnennns | eoneeen | oo | oeeveeneens | e IFE | iiiiiii00.9,939 .....99.378 | oiviiiiii09,938 | 10,000 | e 9,956 A7 | s [ e [ e 2.000 |...... 2.223 02/15/2017. | 02/21/2020.
718172 CC 1 |PHILIP MORRIS INTL INC 3,992 {....99.389 | .covoviriiernen 3,976 | i 4,000 | e 3,993 LI TSROSO IPPUTPOTORORRIOR BV 1.875 |...... 1.983 10/31/2017. | 11/01/2019.
742718  EZ 8 |PROCTER AND GAMBLE CO.......cotiiiiviriiineirerissinensesissesssssssssssssesssnees | consees | o | woeeesvenens | oevens 1FE]| ... ..5,998 . . ..6,000 | ....... 5,999 LI SOOI PPN IOV 1.750 |...... 1.771 10/23/2017. | 10/25/2019.
747525  AM 5 |QUALCOMM INC.....cooiiririiiriniieiseissierissieiesssisssssesssnsessesssssenssssssssnsnnss | veviene | oo | evvneerenins | seees 1FE| oo 40,185 |..... 99.622 | ..o 39,849 | .o 40,000 40,142 (<) IR NN IV 1.850 |...... 1.596 07/21/2017. | 05/20/2019.
78013G KN 4 |ROYAL BK OF CDA BD CDS Al [ e 1FE| oo 9,994 | 99.354 | .oiiiieennnn9,935 | 10,000 e 9,999 L J [T ISTRTORORPRIRTRR VPO 2.150 |...... 2.165 10/18/2017. | 10/26/2020.
80283L AN 3 | SANTANDER UK PLC.......cooumiiiiiiineiieriesiieeisessessssssesssessssisssssssssssssenes | seeees [0 [T 1FE| .. 100.025 25,080 () SRR INVRTRRIRN BV 2.375 |...... 2.238 11/24/2017. | 03/16/2020.
822582 BM 3 | SHELL INTERNATIONAL FIN BV......ovirierieiiinirierierereeseeisssienieneseessenenns | veenes [0} I (. TFE | i 13,063 |..... 99.747 13,022 [VZ23) ) [SSSTTON SRR IO 1.625 |...... 1.430 05/16/2016. | 11/10/2018.
857477  AS 2 | STATE STR CORP......eviieciieiseiierieeisees st ssessssssssnsas | seneees N [T 1FE ...10,218 |...100.663 10,130 [C3:) 1 TN IR IO 2.550 |...... 2.050 02/22/2016. | 08/18/2020.
86562M  AJ 9 | SUMITOMO MITSUI FINL GROUP INC.......oovvriiriireiieisirniisisssseiensssiennne | veveees [OF [T 1FE ....30,517 |...101.712 30,463 (54) | vvvvererreinnennins [ | v 2497 |.... 2125 07/21/2017. | 10/19/2021.
86562M AP 5 | SUMITOMO MITSUI FINL GROUP INC.......cooirrmrimeimerisrineeseniseesseeissiinens | eoeees (O ST TFE| oo 5,000 {...100.297 | ....ccccrrnerren5,015 | coiiiiiiinnnnnn.5,000 | e 5,000 | oveurirerirrireninns [ e [ e | e | e 2137 |...... 2.184 07/06/2017. | 07/12/2022.
86787E AR 8 |SUNTRUST BKATL SR MD TM BK NT.....coouriiiiieririreiiseisenieeeseeiseessnins | eeenns . 2| 1FE 40,183 40,161 (22) 2250 |...... 2.062 08/24/2017. | 01/31/2020.
89114Q AV 0 | TORONTO DOMINION BANK.......ccooevirrereimimmirierirereseessssessssesisesssseessniens | eoneees (O3 ISR TFE | e 25,071 25,067 (4) 2250 |...... 2.112 11/27/2017. | 11/05/2019.
89236T CU 7 [TOYOTAMOTOR CRED........oovirrimiireeieineenerissesesssnsssesssssssssssssssssssseens | nnveee | oo | wevvnerinene | one IFE | i 3,000 [1....99.855 | oo 2,987 | 3,000 | e 3,000 ((0)]) SRR VIR IOV 1.700 |...... 1.706 02/16/2016. | 02/19/2019.
89236T DM 4 [ TOYOTAMOTOR CREDIT CORP......c.cvvurirriernirneieririseiesisssssessersssssesensns | coveres 19,999 B [ e [ e [ 1.700 |...... 1.713 01/04/2017.| 01/09/2019.
89236T DU 6 |TOYOTAMOTOR CREDIT CORP......ccooviririrrireerriseriesieseseessssssessesssesens | sevenns e . 14,998 L J [T ISP VP 1.950 |...... 1.964 04/11/2017. | 04/17/2020.
89352H AF 6 | TRANSCANADA PIPELINES LTD......cooirveririrnnrireneiensisessisssisessisessssnnes | cevenns (O] ISR AFE | o 41,977 41,157 (820) | eveveereririrens [ e [ 6.500 |...... 1.807 07/21/2017. | 08/15/2018.
913017  CM 9 |UNITED TECHNOLOGIES CORP.......ccovveuirierirrrierirnineesessssssenssesessssssnnnes | eevneee | o | vovevereres | vevens 1FE ...44,978 44,988 10 | e [ e [ 1.900 |...... 1.921 05/01/2017. | 05/04/2020.
931142 DY 6 |WAL-MART STORES INC.......oevurieiiirerieriineeresissisensssssssssessssessssssssssnssses | eovnees | o | woeersnenens | cevens 1FE ....11,000 11,004 A | e | e | s 1.750 |...... 1.736 10/11/2017. | 10/09/2019.
949746 SP 7 |WELLS FARGO & CO NEW.......cootiiiriiririiieninsiiesiesissessssisssiessesssssenns | sovenes . 2| 1FE .15,000 |...101.247 15,000 [ .oovvvuereerieerienies | vererrenneinsieis | e [ s [ 2.343 |...... 2.399 02/06/2017. | 02/11/2022.
961214  CS 0 |WESTPAC BKG CORP......coorerrerriirieriesieeiseessssssesiessesesessssssssssssssenss | seeees (O] [T 1FE ....33,353 |...100.406 33,221 ()] TN ISR IO 2.600 |...... 2.373 01/03/2017. | 11/23/2020.
961214 DJ 9 | WESTPAC BKG CORP.. | e [o] IR 1FE 14,994 . 99.555 . . 15,001 T | [ [ 2.150 |...... 2.158 02/27/2017. | 03/06/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr ODIGAtIONS. ......vvucverreriresiiseisssii e 1,282,156 XXX s 1,275,191 | oo 1,274,000 | ..ooovvnenne 1,279,898 | .o (1,656) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
81744W  AA 8 [SEQUOIA MTG TR 20131 | ....... | . | ........... 4[ ..... TFM ]| s 30,929 |.... 96.240 | ..o 30,886 | ..o 32,093 30,990 26 | [ [ 1.450 |...... 2.358 |MON... | oo 39 | 482 | 07/23/2015. | 02/25/2043.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... .30,929 XXX ] s 30,886 | .o 32,093 | .o 30,990 | oo 26 0 0 XXX XXX XXX | s 39 | 482 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12625K  AA 3 | COMM MTG TR 2013-CCREB.........cccovvvirirrerriieriinenieniesisseesssssenssensesesnnnes | cevnees | o | veverenenes 4| AFMY 3,519 1099805 | 3,634 | 3,540 | 3,535 8 | e [ s [ 1.024 02/24/2016. | 06/12/2046.
61764X  BE 4 |MS BOFA ML TRUST 2015-C21.....ciiiiiieiinsinsiisiisssiisesississsnsssesssnsssessssnnes | onnees | oo | sevessseeas 4 . 30,820 14 | [ [ 1.548 04/17/2017. | 03/17/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 34,325 XXX 22 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007F  AC 9 |ALLY AUTO RECV TR 20174 .....evvririerirnrirerisirssirerssissiessssissssssssnssnssessesnnes | eovene | oo [vvrineerdt | vt IFE | ciiiiiin.. 30,000 | ... 99.200 30,000 0 [ oo [ e [ 1.750 08/15/2017. | 12/15/2021.
03066D AE 6 |AMERICREDIT AUTO RECV 2016-2........c0evvveereisnrensiesssessssnissssnssssssennns | evveens | oo [ eoverreesidt | ot TFE | i 19,997 .. 99.929 20,003 (3) 2210 04/05/2016. | 05/10/2021.
126802 DC 8 | CABELAS CC MSTR TR 20151 .c.iuuieriiriinrioeiieeieeisesiseisessssssesesesssssenes | ceens ...100.115 20,158 (50) [ oo | e | e 2.260 02/25/2016. | 03/15/2023.
13975H  AG 1 |CAPITAL AUTO RECV ABN 2014-2.......covvvueriririerireirnerieisnssseneesessssssssnns | oveens ...100.167 30,018 (94) [ oo | e | s 2.810 09/01/2015. | 08/20/2019.
12637B  AB 7 |CNH EQUIPMENT TR 2017-B....coovvvrrrierineirnnrineinerieeineesssniseessessssssnessnensns | eonneen | oo | eneevneedt | et IFE | 009,999 | 99.707 10,001 Y28 VSRR DRI PR 1.590 07/18/2017. | 11/16/2020.
36250U AG 9 | GM FINL AUTO LEASE TR 2016-1......vuevieiierriersniseeensssiseressesssssssessssesees | evenes 100.757 | covvevieeennn5,038 | 5,000 | e 5,052 [G5) ) [USTIN INRIRRRROR IO 3.240 09/26/2016. | 03/20/2020.
58772P  AD 0 |MERC-BENZ AUTO RECV TR 2015-T.....ccrvvevererinerinerierineenneeinerneniensseens | vvees | oo | vevverennidh |t IFE | 22,618 |, 99.775 22,589 (/2] [N ISR IR 1.340 01/04/2017. | 12/16/2019.
80284M  AF 7 | SANTANDER DRIVE AUTO 2015-4 P ...100.690 30,000 (VN PRORROUOROORPORN IUUPPOORPPORORPORPPOR PO 2.970 08/20/2015. | 03/15/2021.
80285C AH 4 | SANTANDER DRIVE AUTO 2016-2.......ccciiiniminimiinirmisssnismsessnisnssssesssnessnienns | cvvenes ...100.319 10,002 {11 RTINS [PORTOTRIORIINS PO 2.660 05/03/2016. | 11/15/2021.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ 178,271 XXX 177,823 (210) 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 1,525,682 XXX ..1,517,908 ...1,523,065 (1,819 0 0 XXX XXX XXX
Totals
7799999, Total - ISSUET OBIGIONS.....cocerescrrscesesrese 7278262 | XXX [ 7231370 | e 7,267,000 | oo 7,274,862 [ oo 2729 0 0] o [0 oo [ennd31,391 [ 66,073 | XXX XXX
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Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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
7899999. Total - Residential Mortgage-Backed SECUMHIES..........c...riueriiiiriiieri s 205,006 XXX [ 203,067 | .ooovvvinnnenns 200,765 | ..o 204,903 | ..o 0 (85) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ........uiirririiiiiriieiierississiiesi st sss s ensensssssensns | erosesessasesseas 34,325 XXX ...34,233 22 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.................cccccovevrercrererecererencnenns 178,271 XXX 177,597 . . . . (210) 0 0 XXX XXX XXX | ... .74 XXX XXX
8399999, Grand Total - BONGS.............ovuuuiirririiiiiiiiieiiei et | cvieneienes 7,695,864 XXX | 7,646,266 | ............. 7,679,780 | ............. 7,691,541 | oo 0 (3,002) 0 0 XXX XXX XXX | e 31,977 XXX XXX
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Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
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|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.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 2017 of the TRAN S PORT I N S U RAN C E COM PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
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) inB.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

000000 00 0 |FACILITY INS HLDGS COPR- CL ARST PP......cccoovumiminmminmiinnnmnsrisnessnsenissnsnns | arnenes | ane | covennrens 1,071,000 [ oo | essissiiieniiesies | evisiiiessssissssssssssssies | eossissssssssessssssssnsens |« 913 A 01/01/1998.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated 0 XXX 0 913 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates

G1011@ 10 6 |BERDA DEVELOPMENTS LIMITED. e | e ....1,360,000.000 ...10,918,946 | ........... 7.860 .10,918,946 1,143,581 1,143,581 01/04/2016.

000000 00 0 | GOLDSTREET INSURANCE COMPANY........cccccoiiiimiiniiiiiiiinisnioniississsisenissisonns | cennies | ane | coonnieas 10,000.000 4,445,363 | ....... 444540 | ... 2 A445.363 |0 [ | | | e (80,212) ..(80,212) 05/31/2012.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates. ..o v 15,364,309 XXX s 15,364,309 0 1,063,369 | ..oooiiiiiiiinnnn0 | i 1,063,369 XXX XXX
9799999. Total - Common Stock 15,364,309 XXX 15,364,309 913 1,063,369 ...1,063,369 XXX XXX
9899999. Total Common and Preferred Stock. .. 15,364,309 XXX . 15,364,309 913 1,063,369 ...1,063,369 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.




€3

Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP 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.
912828 2V 1 |UNITED STATES TREAS NTS............... 10/04/2017........ VARIOUS ..ottt 402,452 171
912828  F6 2 |UNITED STATES TREAS NTS 11/22/2017........ JP MORGAN CHASE BANK/HSBCI, NEW YORK........ccvviiireriiieriiiniineieeierissisesisessesenens 348,361 348
912828 W2 2 |UNITED STATES TREAS NTS 06/06/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE 449,878 1,914
912828 W6 3 |UNITED STATES TREASNTS............... 06/06/2017........ BARCLAYS CAPITAL INC, NEW YORK 352,161 1,298
0599999. Total - Bonds - U.S. Government............ 1,552,852 3,731
Bonds - Industrial and Mi:

02007F  AC 9 |ALLY AUTO RECV TR 2017-4... 08/15/2017........ DEUTSCHE BK SECS INC, NY (NWSCUS33) 30,000 30,000

0258M0  EE 5 | AMERICAN EXPRESS CR CORP MTNBE 02/28/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE 9,990

0258M0  EK 1 | AMERICAN EXPRESS CR CORP MTNBE 04/27/2017....... GOLDMAN SACHS & CO, NY. 4,998
02665W BT 7 | AMERICAN HONDA FIN CORP MTN......coniverniiririnrinrierinercrisnirenes 07/17/2017........ BARCLAYS CAPITAL INC, NEW YORK... 14,985

037833  CE 8 |APPLEINC.....ccccovvrevirnnne 02/02/2017........ GOLDMAN SACHS & CO, NY....cocoorrunrrnrrierirerirrnnns 14,989

046353 AP 3 | ASTRAZENECA PLC. [ 07/21/2017........ VARIOUS ..ot 40,181

06051G  FN 4 |BANK AMER CORP... 11/24/2017........ BARCLAYS CAPITAL INC, NEW YORK.......ccccruvrmrvrvirnrrrnne 24,960

06406H CP 2 |BANK NEW YORKMTN BKENT........ 07/18/2017........ US BANCORP INVESTMENTS INC, ST PAUL................. 19,105

06367T  HQ 6 | BANK OF MONTREAL......coovuiiiiiiiriniicissiseie e siseesieesessseneenes A 01/03/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE........cccsirtinrieeniieiinireresiseeesiissieenns 29,622

05531F  AZ 6 |BB&T CORP SR MEDIUM TERM NTS 10/23/2017........ MORGAN STANLEY & CO INC, NY. 9,995

05567L T3 1 |BNP PARIBAS / BNP PARIBAS US 1112712017 PERSHING LLC, JERSEY CITY... 26,969

05565Q  CX 4 |BP CAPMKTS P L C..ooovviriicieiieiseisississesssssse s [ 02/08/2017........ BARCLAYS CAPITAL INC, NEW YORK... 5,040

05565Q DR 6 [BP CAPMKTSPLC [ 09/14/2017........ GOLDMAN SACHS & CO, NY....c.cvuiririrrirnirersiniinae 5,000

14912L 6W 6 | CATERPILLAR FINL SVCS MTNS BE... 03/20/2017........ JPMORGAN SECURITIES INC, NEW YORK 9,994

14912L  6Y 2 |CATERPILLAR FINL SVCS MTNS BE... ... | 01/06/2017........ VARIOUS ...ttt 14,983

14913Q  2F 5 |CATERPILLAR FINL SVCS MTNS BE... .| 112712017, MITSUBISHI UFJ SECURITIES, NEW YORK 24,976

136069 VX 6 |CDN IMPERIAL BK COMM TORONTO O ¢ 09/28/2017........ WELLS FARGO SECURITIES 9,992

17275R AR 3 [CISCO SYSINC.....ccovviererrcieriercirerirnee 07/21/2017........ BK OF NEW YORK MELLON/TORONTO DOMINION..... 40,399

12637B  AB 7 | CNH EQUIPMENT TR 2017-B......vuiiiireiiiiicieiiiseisiiei st 07/18/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE........ccosiriiniieiniieiieirersniseiesi e 9,999

24422E  TM 1 | DEERE JOHN CAP CORP MTNS BE.... 01/03/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE 4,997

24422E TS 8 |DEERE JOHN CAP CORP MTNS BE 06/19/2017. DEUTSCHE BK SECS INC, NY (NWSCUS33) 4,997

257375  AK 1 | DOMINION ENERGY GAS HLDGS LLC.......coeiiririirrieiiniieniseieiessseiessssssesessssssssssesssssssssenss | sosessssssessns 11/2712017........ CITIGROUP GBL MKTS/SALOMON, NEW YORK . 25,290

26444H  AB 7 |DUKE ENERGY FLALLC 01/03/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE........ccstierniieenieiseiereeiseeesieeisenns 14,983

29736R AL 4 |ESTEE LAUDER COSINC.... 02/06/2017........ J.P. MORGAN CLEARING CORP..........ccrvverriiriririres 14,998

375558  BR 3 | GILEAD SCIENCES INC..... 09/14/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE.........ccosmvuiieiimniierirsinseenniees s 4,998

38141G WD 2 | GOLDMAN SACHS GROUP INC......ccovvvrriiiririiicinrineieeinsiresesiseeesieeiees 01/23/2017........ GOLDMAN SACHS & CO, NY....coocvuirirircirierieniniines 20,000

38141G WG 5 | GOLDMAN SACHS GROUP INC......ccovvreriririiriieiniisiersssiesesisseensnnaees 03/22/12017........ GOLDMAN SACHS & CO, NY....coovviirrriririnieiniineinns 14,990

38141G WP 5 | GOLDMAN SACHS GROUP INC 07/19/2017........ GOLDMAN SACHS & CO, NY....c.cvuerirrrrirrirerinniriinee 19,998

438516 BQ 8 |[HONEYWELL INTL INC 10/23/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE........cccostrtiniiienrieiseieissiseisenssssisenns 1,998

46647P  AG 1 |JP MORGAN CHASE BANK NA. 05/23/2017........ JPMORGAN SECURITIES INC, NEW YORK 10,000

532457  BF 4 |LILLY ELI & CO 07/21/2017........ SUNTRUST ROBINSON HUMPHREY INC, ATLANTA, 40,296

58772P  AD 0 | MERC-BENZ AUTO RECV TR 2015-1......ccuiveririrerrnrereirsniersinneenns 01/04/2017........ BK OF NEW YORK MELLON/TORONTO DOMINION..... 19,997

594918 BV 5 |MICROSOFT CORP................. 01/30/2017........ JP MORGAN CHASE BANK/HSBCI, NEW YORK.......cccvviiirerinrieriniinniriiseierissiesieessennnens 14,990

606822  AK 0 |MITSUBISHI UFJ FINL GROUP INC......ovvurviireeriiririeisisisseieresieenes D 02/15/2017........ MORGAN STANLEY & CO INC, NY.....c.cvvrrnene 5,000

606822  AQ 7 |MITSUBISHI UFJ FINL GROUP INC [ 07/18/2017........ MORGAN STANLEY & CO INC, NY 30,000

61744Y  AJ 7 | MORGAN STANLEY 07/19/2017........ MORGAN STANLEY & CO INC, NY 10,000

61746B  EH 5 [ MORGAN STANLEY......cccoimiieiiiiiieriniesnsissississssssssesssssenes 02/14/2017........ MORGAN STANLEY & CO INC, NY.....c.cvvrrnen 10,000

61764X  BE 4 |MS BOFA ML TRUST 2015-C21 04/17/2017. WELLS FARGO SECURITIES LLC, CHARLOTTE 38,767

63743H EN 8 |NATL RURAL UTILS COOP MTN BE.. 01/13/2017........ US BANCORP INVESTMENTS INC, ST PAUL................. 34,728

66989H AL 2 | NOVARTIS CAPITAL CORP......covvrirrcriirereinsieniesessesesie e 02/14/2017........ JPMORGAN SECURITIES INC, NEW YORK 9,961
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Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
718172 BW 8 |PHILIP MORRIS INTL INC 02/15/2017........ CREDIT SUISSE, NEW YORK (CSUS) 14,962

718172 BX 6 |PHILIP MORRIS INTL INC. 02/15/2017........ CREDIT SUISSE, NEW YORK (CSUS) 9,939

718172 CC 1 |PHILIP MORRIS INTL INC......oovvvrivimririeimiieieeesienseeeseesessssssssenssenesseeens 10/31/2017........ BARCLAY'S CAPITAL INC.......cvomeimirierieenieniesisseeseeseessenssessseenns 3,992

742718 EZ 8 |PROCTER AND GAMBLE CO.......cocoomrvmriirieieireiiesisenieens 10/123/2017........ JP MORGAN CHASE BANK/HSBCI, NEW YORK.........ovuuirieireieniicisseiseisesiesiseneneens 5,998

747525  AM 5 |QUALCOMM INC.....ocvimrermiermirisiiieiiesiseses sttt ssssentenssenesne | nevesssesssssons 07/21/2017........ GOLDMAN SACHS & CO, NY. 40,185

78013G KN 4 |ROYAL BK OF CDA BD CDS.......ovvurirmrimeinmerieeesnessessseesessssssssssessesiseesns C 10/18/2017........ RBC CAPITAL MARKETS LLC, NEW YORK.... 9,994

80283L AN 3 | SANTANDER UKPLC 11/24/2017........ BK OF NEW YORK MELLON/TORONTO DOMINION..... 25,083

86562M  AJ 9 | SUMITOMO MITSUI FINL GROUP INC 07/21/2017........ PERSHING LLC, JERSEY CITY... 30,517

86562M AP 5 | SUMITOMO MITSUI FINL GROUP INC 07/06/2017........ PERSHING LLC, JERSEY CITY... 5,000

86787E AR 8 |SUNTRUST BKATL SR MD TM BK NT.....ccoovvvurrrerirrererierisnricrienes 08/24/2017........ SUNTRUST ROBINSON HUMPHREY INC, ATLANTA 40,183

89114Q AV 0 | TORONTO DOMINION BANK............... [ 11/27/2017........ BANK OF NEW YORK, NEW YORK.......cc.covvvrerrrirerineinerienes 25,071

89236T DM 4 [TOYOTAMOTOR CREDIT CORP............. 01/04/2017........ CITIGROUP GBL MKTS/SALOMON, NEW YORK . . 19,993

89236T DU 6 |TOYOTAMOTOR CREDIT CORP............. 04/11/2017........ MERRILL LYNCH PIERCE FENNER, CHARLOTTE........ccostvuueimerieneieeisiseessessesseeesenens 14,993

89352H  AF 6 | TRANSCANADA PIPELINES LTD [ 07/21/2017........ GOLDMAN SACHS & CO, NY.....cooomriirirrirriiniinns 41,977 40,000 1,163
913017 CM 9 |UNITED TECHNOLOGIES CORP. 05/01/2017........ CITIGROUP GBL MKTS/SALOMON, NEW YORK 44,978 45,000

931142 DY 6 |WAL-MART STORES INC 10/111/2017........ MORGAN STANLEY & CO INC, NY.....c.ccocuvnee. 11,000 11,000

949746 SP 7 |WELLS FARGO & CO NEW......cooiviririerinnierienisrisssiiessienienes 02/06/2017........ WELLS FARGO SECURITIES LLC, CHARLOTTE 15,000 15,000

961214  CS 0 |WESTPAC BKG CORP.. C 01/03/2017. GOLDMAN SACHS & CO, NY. 8,013 8,000 | ... 25
961214 DJ 9 | WESTPAC BKG CORP.. . C 02/27/2017........ CITIGROUP GBL MKTS/SALOMON, NEW YORK 14,994 15,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 1,079,034 | i 1,073,876 3,147
8399997.  Total - BONAS = Pt 3.ttt 2,631,886 | oo 2,628,876 6,878
8399998. Total - Bonds - Summary Item from Part 5........ccccocriinirininnisissssisnianenas 279,677

8399999. Total - Bonds 2,911,564

Common Stocks - Parent, Subsidiaries and Affiliates

G1011@ 10 6 |BERDA DEVELOPMENTS LIMITED....c.cooiviriiiminiisnnineneraserenens 07/03/2017........ MERGER......oiviiriiriniriniianas 6,487,107 XXX

9199999. Total - Common Stocks - Parent, SUDSIAIANES ANT AFfIAEES. .............vieieiieiiie ettt st et eestetseeetsstessebeesesesses et asses s et seeseseeses et eesens e b e s et eeses et et ensessetessesansessntantensessessnsan 6,487,107 XXX | 0
9799997. Total - Common Stocks - Part 3.......ccccoeeniiniininiininns 6,487,107 XXX ] 0
9799999. Total - Common Stocks.... 6,487,107 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 6,487,107 S 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..vuiuririiiieiiieieei ettt eie | eesessee s s e s ettt ettt 9,398,671 XXX e 7,038




Annual Statement for the year 2017 of the TRAN S PORT I N S U RAN C E COM PANY

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current 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 GUARN NTS TR 2011-R2 w [ [ 13012017, | VARIOUS......ooeovvnssssnsnesssn | 42,083 | ... 42,052 | oo 42,052 | oo X117 O DO 0 03/06/2020.
912828 Q8 6 |UNITED STATES TREAS NTS, .| 05/11/2017. | JP MORGAN CHASE BANK/HSBCI,NE..| | | R — X — 60,031 | ... 60,033 |....... 10 10 04/30/2018.
912828 SM 3 |UNITED STATES TREAS NTS... . 1 03/31/2017. | VARIOUS 520055 520000 | oo 520,753 | ... 520061 |...... (53) (53) 03/31/2017.
912828 TW 0 |UNITED STATES TREAS NTS.... .| 11/01/2017. | MATURITY... I T 450,000 | .......... 450,000 | .......... 449421 | oo 449725 |...... 275 275 10/31/2017.
912828 XJ 4 |UNITED STATES TREASNTS.... woe |- [ 0713172017 | MATURITY ..ooooooeeneeeevevesssssssnnenen || 450,000 | ooo..... 450,000 | oo..... 449158 | oo 449,705 | ..... 295 205 06/30/2017.
912828 XN 5 |UNITED STATES TREAS NTS TNOTE 2017........ .. | 08/31/2017. | MATURITY. 265,000 265,000 | .......... 264,787 | ... 264,951 |....... 49 49 07/31/2017.
0599999. Total - BONds = U.S. GOVEIMMENL......coooooooiiieivereersssiincvenessis s || 1,787,243 | ....... 1,787,052 | ....... 1,786,202 | .......... 1,786,526 | oo 0 575 0 575 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3130A8 Y7 2 |FEDERAL HOME LOAN BANKS. .109/20/2017. | VARIOUS..........ooomvmvvvvsmmmriismsnviissnnnn | 296,523 299,779 | ...... 55 LT T B 299,834 08/05/2019.
313560 E5 8 |FEDERAL NATL MTG ASSN .| 06/06/2017. | BMO CAPITAL MARKETS CORP, CHIC. | . 798,448 | .........800, 803, 801,961 |....... (466) (17 N I 801,495 10/19/2018.
3137BP CF 4 |FHLMC REMIC SERIES K-J04... .| 12/01/2017. | PRINCIPAL RECEIPT. N 7746 | oo TT46 | oo 746 | oo T T44 | 1 1 7,746 10/25/2020.
3138EM A2 7 |FNMAPASS-THRU ADJ LIBOR ..| .- 112/01/2017. | PRINCIPAL RECEIPT. o 13,440 | o000 13,440 | oo 43,738 | 43,730 | (290) (290) . 09/01/2043.
3138EP YW 8 |FNMAPASS-THRU ADJLIBOR.......cccovvviirerines .. | 12/01/2017. | PRINCIPAL RECEIPT. 16,129 | oo 16,129 | oo 16,719 | oo 16,736 | (607) (607) 16,129 09/01/2044.
3138YN MK 0 |FNMA PASS-THRU ADJLIBOR.... ..| .1 12/01/2017. | PRINCIPAL RECEIPT. 11,31 | 11,311 | 11,616 | 11,609 | (298) (212 I IS 11,311 08/01/2045.
31401G Y2 4 |FNMAPASS-THRU ADJ SINGLE. .. |.. | 12/01/2017. | PRINCIPAL RECEIPT. 9478 (532) (532) 9,478 04/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS........... .co.cirervvrinneriiiinesssissesssssssssssssssssssssssssssssssssis | 1,153,075 | ......1,158,104 | ......1,162,813 | .......... 1,161,568 | ................. (L (2,135) 0 (2,135) [\ 1,159,433 XXX
Bonds - Industrial and Miscellaneous
0258M0 DM 8 | AMERICAN EXPRESS CR CORP MTNBE............ .. | 06/11/2017.| JPMORGAN SECURITIES INC,NEW Y. | | .21998 | .......22000 | 21991 | oo 21,996 | ..o 3 3 06/05/2017.
02665W AV 3 | AMERICAN HONDA FIN CORP MTN................... .. 105/05/2017. | MATURITY ...ooovoiirirnrirnieenieceii . 12 12 05/05/2017.
037833 BN 9 |APPLEINC......... ..107/10/2017. | JP MORGAN CHASE BANK/HSBCI, NE.. (9) 02/23/2018.
06367T JW 1 |BANK OF MONTREAL.... .| €| 05/22/2017.| SCOTIA CAPITAL (USA) INC, NEW........ . (0) 08/28/2018.
05565Q CC 0 |BPCAPMKTSPLC ...| C| 10/24/2017. | GOLDMAN SACHS & CO, NY................. i 14998 15000 | 15,034 | 15023 | (23) 11/06/2017.
14912L 6P 1 |CATERPILLAR FINL SVCSMTNS BE........c.cocouc.. .. [ 11/14/2017.| JPMORGAN SECURITIES INC,NEWY..| | 19987 | .20000 | oo .20.039 | oo 20,025 | ..o (19) 02/23/2018.
17275R  BG 6 |CISCO SYSINC .. | 07/10/2017. | JP MORGAN CHASE BANK/HSBCILNE..| | 50969 | . 6000 | o 5993 | oo 5995 | ... 1 1 09/20/2019.
17321 AA 2 | CITIGRP COML MTG TR 2013-GC15.........cruvvnee. .. | 07/11/2017. | PRINCIPAL RECEIPT.......oooovommvvvcivmvnn | 26034 | 26034 | 26034 | o 26,034 | 0 09/12/2046.
12625K AA 3 |COMM MTG TR 2013-CCRES. .1 12/01/2017. | PRINCIPAL RECEIPT ... | ol 8625 | o 8625 | o 8574 | 8591 | 34 34 06/12/2046.
30231G AU 6 | EXXON MOBIL CORP .| 07/10/2017. | GOLDMAN SACHS & CO, NY...ooovvvvereea | 21999 | 22000 | 22401 | o 22,062 | o (28) (28) 03/01/2018.
36962G 3H 5 |GENERAL ELEC CAP CORP MTN BE.... .| 05/11/2017. | PIPER, JAFFRAY & HOPWOOD.....ccoooo | | 25353 | ... .25000 | ... 26722 | oo 25780 | ..o (399) (399) 09/15/2017.
38141G VT 8 | GOLDMAN SACHS GROUP INC .| 11/14/2017. | PERSHING LLC, JERSEY CITY cooovveeee | L 14966 | v 15.000 | i 45087 | i 15.068 | oo, (25) (25) 04/25/2019.
48126E  AA 5 |JPMORGAN CHASE & CO .| 08/15/2017. | MATURITY ....oooorrvvimnnirissnnnsvissssinenss | ok 24.000 | 24000 | oo 28435 | o 24,059 | .o (59) (59) 08/15/2017.
58772P AD 0 |MERC-BENZ AUTO RECV TR 2015-1 .1 12/15/2017. | PRINCIPAL RECEIPT ..o | ol 0088 | o 22848 | o 02458 | o 12475 | (19) (19) 12/16/2019.
61764X BE 4 |MSBOFAML TRUST 2015-C21 .| 12/01/2017. | PRINCIPAL RECEIPT. o i 07983 7983 o 7960 22 22 03/17/2048.
629491 AB 7 |NYSE EURONEXT. .. | 05/11/2017. | PIPER, JAFFRAY & HOPWOOD............. i 21040 | 21000 | 21185 | 21102 | (48) (1)) [ I 21,054 10/05/2017.
68389X AC 9 |ORACLE CORP. .| 11114/2017. | US BANCORP INVESTMENTS INC, ST.. | | 20324 | occ....20.000 | o 21756 | o 21178 | (793) (793) 20,385 04/15/2018.
717081 EB 5 |PFIZERINC ... | .. | 12/04/2017. | GOLDMAN SACHS & CO, NY................ 49895 20000 | 19986 | 19992 | 2 2 19,995 12/15/2019.
718172 BP 3 |PHILIP MORRIS INTL INC .1 06/11/2017.| GOLDMAN SACHS & CO, NY oo | L 45005 | v 415.000 | 45050 | 15,025 | oo (15) [ ) T 15,010 08/11/2017.
740189 AK 1 |PRECISION CASTPARTS CORP... .| .. | 12/04/2017.| GOLDMAN SACHS & CO, NY i 2996 | 8000 | 8986 | 8992 | 7 7 4,999 01/15/2018.
78012K NL 7 |ROYAL BK CDA C|10/18/2017. | BANK OF NEW YORK, NEW YORK........ i 9970 ] 10000 | 10,054 | 10,047 | (16) (1)) R 10,031 04/15/2019.
780085 7D 2 |ROYAL BK OF CDABD CDS.. C| 05/16/2017. |[BARCLAYS CAPITALINC, NEWYORK.. | | 10.068 | o00.......10.000 | oo 10.099 | oo 10.064 | ... (15) (15) 110,049 07/27/2018.
81744W AA 8 |SEQUOIAMTG TR 2013-T..couvverrerrcreirriieeiinne .. [12/01/2017. | PRINCIPAL RECEIPT.........cooovviirrrinnens i 16,943 | 16943 | 16329 | 16347 | 596 596 02/25/2043.
89114Q BE 7 |TORONTO DOMINION BANK.........ccovurrerirrernns C|06/02/2017. | BK OF NEW YORK MELLON/TORONTO | | 20,081 | .00 20.000 | ociii20.015 | coooon20.011 oo Lo 2) (7)) T I 20,009 01/22/2019.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current 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
92826C AA 0 [VISAINC..... .| 07/10/2017. | JPMORGAN SECURITIES INC, NEWY... | 10,037 | oo 10,019 ... (1) (1) 10,009 (18)] .. 12/14/2017.
94974B GB 0 |WELLS FARGO COMTN BE.......cccouvvvrvuirieriiens . 109/08/2017. [ MATURITY ..oocorrerrrrinerieriereneens 20,971 20,986 |....... 14 14 21,000 09/08/2017.
3899999.  Total - Bonds - Industrial and MiSCENIaNEOUS.......coccvvsssvvrssssvrsssssnssisess eovssesssssssisssssssssssssssssssssss s | 409,613 | ........ 409,004 | ......... 412585 | ............ 392,882 | oo 0 (789) 0 (789) 0 410,016 XXX
8399997. Total - Bonds - Part 4..... ...3,349,931 | .......3,354,160 3,361,600 | ..........3,340,977 | oo 0] (2,349) 0 (2,349) 0 3,356,550 XXX
8399998. Total - Bonds - Summary Item from Part 5...........ccoeirniicrieieie e 279,465 280,000 | vorooe00. 279,677 | oo | o 197 197 ..279.874 XXX
8399999. el I 3,629,396 | ... 3,634,160 | ... 3,641,277 | oo 3,340,977 | oo 0| (2,153) 0 (2,153) 0] 3,636,424 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
G0483# 10 5 | ARMITAGE INTERNATIONAL INS COLTD......... [ [07/0312017. TMERGER. .. v | o 120,000.000 | ....... 6,487,107 XXX | 6,487,107 | ..oooo 6,487,107 | oo | oo (] PSR [ 6,487,107 | ovovosesss | oo | s [ P XXX
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates................. ocvvirrcviiininivsnnn || 6,487,107 XXX | 6,487,107 0 0 0 0 6,487,107 XXX
9799997, Total - Common Stocks - Part 4 487,107 XXX .......5,487,107 0 0 0 0 6,487,107 XXX
9799999. B 6,487,107 XXX | s 6,487,107 0 0 0 0 6,487,107 XXX
9899999, Total - Preferred and COMMON SIOCKS. ..o vsvs sttt st | 6,487,107 XXX | 6,487,107 0 0 0 0 6,487,107 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS.........coovsvvsivssctsicsi it | 10,116,503 XXX | 10,128,384 (2,153) 0 (2,153) 0 0,123,531 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

1 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 | inB./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.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 2X 7 |UNITED STATES TREASNTS................ .| 10/04/2017 | RBS/EQUITY FINANCE, NEW YORK...... 11/28/2017 | JP MORGAN CHASE BANK/HSBCI, NE.. | .............. 15,000 | .oooverenee 14,970 14,905 14,972 2 2 [ e e [ e (67) (67) 34 3
912828 XV 7 |UNITED STATES TREASNTS.......ccnene .. | 07/17/2017 | BARCLAYS CAPITAL INC, NEW YORK.. | 10/05/2017 | RBS/EQUITY FINANCE, NEW YORK...... , 99,636 99,823 22 22
0599999, Total - Bonds - U.S. Government... 115,000 ...114,541 ... 114,795 0 24 0 24
Bonds - Industrial and Miscellaneous
037833 CS 7 |APPLE INC.....oeevriineircrierineiiseieniis . | 05/04/2017 | GOLDMAN SACHS & CO, NY........c........ 07/10/2017 | PERSHING LLC, JERSEY CITY...cccovvviee | vevvrrrrinnns 15,000 | ccoovrrvnees 14,985 14,988 14,990 6 (51 PO IVRRURTORRN (NN (V2] I— (V3] E— 46 [,
CITIGROUP GBL MKTS/SALOMON,
25468P DP 8 |DISNEY WALT COMTNSBE.......c.ccocunnee .. | 03/01/2017 | NEW YORK 10/04/2017 | JEFFRIES, 15,000 | v, 14,996 15,053 15,000 4 L/ VORI VRPN IO X I I 53 | e 171 | i
DEUTSCHE BK SECS INC, NY
25468P DU 7 |DISNEY WALT COMTNSBE.........ccocvunue .. | 06/01/2017 | (NWSCUS33) 10/04/2017 | JPMORGAN SECURITIES INC, NEW Y.. 40,000 39,954 39,960 39,967 14 14 [ [ e | s (1] [~ (1) 240 [ .o,
JPMORGAN SECURITIES INC, NEW
437076 BQ 4 |HOME DEPOT INC. .. | 05/24/2017 | YORK 12/04/2017 | GOLDMAN SACHS & CO, NY.... 9,926 10,000 6 6 91
458140 AZ 3 |INTEL CORP... . | 05/08/2017 | MORGAN STANLEY & CO INC, NY....... 12/04/2017 | GOLDMAN SACHS & CO, NY. 14,931 14,997 3 3 | e | eveeiveieniens | eeverieneenn(66) [ v (66) | e 158
DEUTSCHE BK SECS INC, NY
553794 AD 0 |MUFG AMERICAS HOLDINGS CORP.....|.. | 01/10/2017 | (NWSCUS33) 11/14/2017 | WELLS FARGO SECURITIES LLC, CH... 35,022 34,998 17 17 [ e | v 28 | 24 | 608
74460D AB 5 |PUBLIC STORAGE........cccooumiimirirenirn. .| 09/13/2017 | MORGAN STANLEY & CO INC, NY........ 12/04/2017 | CANTOR FITZGERALD & CO/DEBT CA. 4,935 5,000 0 26
RBC CAPITAL MARKETS LLC, NEW
78012K C6 2 |ROYALBKCDA.......cccosiiernricriecireinne A| 02/28/2017 | YORK 06/02/2017 | BK OF NEW YORK MELLON/TORONTO | ......ccccenc.. 15,000 | .cooovrrrnnes 14,989 15,047 14,996 7 /0 (TN ORI IR 51 51 80
BK OF NEW YORK MELLON/TORONTO
89114Q BE 7 |TORONTO DOMINION BANK.......ccocoonuet C| 01/18/2017 | DOMINION 06/02/2017 | BK OF NEW YORK MELLON/TORONTO | ....cocvvneee 15,000 | .ot 15,013 | . 15,061 15,130 117 7 s Lo [, ()] I [(S1¢) ] I 109 | v 2
3899999, Total - Bonds - Industrial and Miscellaneous. 164,906 | ............ 164,924 | ............ 165,079 0 173 0 173 )] 1)) I 1,527 | e 95
8399998. Total - Bonds ..279,677 279,465 279,874 0 197 0 197 ).
9999999. Total - Bonds, Preferred and Common Stock: 279,677 279,465 279,874 0 197 0 197 )| -
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 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.......ccocuuiimiiiniiiniiensenesssiessnienns | ............ | 10709 NO | i | v 4,445,363 | ..o | 10,000.000 | ...vovverireriiriiiinians 100.0

1199999. Total - Common Stocks - U.S. Property and Casualty INSUTE ..ottt essss st ensenssennas 0 [ 4,445,363 | oo 0 XXX XXX
Common Stocks - Alien Insurer

G1011@ 10 6 ‘ BERDA DEVELOPMENTS LIMITED......cotttrtsttestestssssssssess e es s | ............ | ................... NO | o | o 10,918,946 | ..o 22,979 | o 1,360,000.000 | ...oovvvevninniirnninns 100.0
1499999. Total - Common Stocks - Alien Insurer.. (V] 10,918,946 22,979 XXX XXX
1899999. Total - Common Stocks.. 0 ......15,364,309 22,979 XXX XXX
1999999. Total - Preferred and Common Stock. (1] RN 15,364,309 22,979 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

G1011@ 10 6 |BERDA DEVELOPMENTS LIMITED........ccoovmivirrireimmerierrenirenereenns TRANSPORT INSURANCE COMPANY......couvtmtimmesaessesssessseseseesssesssesssesssess s essssssse st ss st essssestens | aesseesssnsssssesssessssesssenssssssessssssnentnes | sesesssssssnsssessseessenens 1,360,000.000 | .eoovvrrerrerrreinerierieeereenns 100.0

000000 00 0 |GOLDSTREET INSURANCE COMPANY.......iiiuiiinieiirisisisssisssissssassssnssseisssnsssesas TRANSPORT INSURANCE COMPANY ... ttttttutisettseseseess et es st 8188888888818kttt nens | SebteeE s ettt | semtsens sttt 10,000.000 [ .ooveorereiiiniisniienierisssnisniaaa 100.0
0299999. Total - Common Stock 0 XXX XXX
0399999. Total - Preferred and Common Stock 0 XXX XXX
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Sch. DA - Pt. 1
NONE

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

E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Citizens Bank Riverside, RI 32,531 | XXX
Citizens Bank Riverside, RI 1,582,136 | XXX
Wells Fargo Bank SaN FrancisCo, CA........c.eiiverieeerieeieieeeseeee e ssenaens | enieins 3,670 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 1,618,337 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 1,618,337 | XXX
0599999. Total Cash XXX | XXX 0 0 1,618,337 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 2,089,557 |4. April 1,073,583 | 7. July. 907,632 | 10. October. 1,031,500

2. February 1,551,564 | 5. May. 1,051,585 |8. August 1,111,879 | 11. November. 1,691,737

3. March 1,268,589 | 6. June 761,993 | 9. September. 851,342 | 12. December. 1,618,337

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
996085 24 7 |Dreyfus Treas & Agy Cash Mtg 01/01/2017....... 0.001 | oo | 34,983 439
8699999. Total - All Other Money Market MUtUal FUNDS............cc..ciirriiiiniiiiiiisi s 34,083 439
34,983 | oo 0 439

8899999. Total - Cash Equivalents

XA
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. Alaska
3. Arizona RSD FOR WC BY INS CODE 23-961 110,885 109,617
4. Arkansas... RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C) 104,818 103,728
5. California.....ccccurmeerrerisnrriirinnennn RSD FOR WC BY INS CODE, A1, SEC 11690-11719 146,001 144,495
6. Colorado....
7. Connecticu
8. Del RSD BY INS CODE, SECTION 513(B) 130,028 130,031
9. District of Columbia
10.  Florida .
B PR €Yo o - OO RSD BY OCGA 33-3-8 THROUGH 33-3-10. 104,889 104,473
12.  Hawaii
13.  Idaho. RSD FOR WC BY INS CODE, SECTION 41-317 35,282 34,878
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts RSD BY GEN LAWS, CHAPTER 152, SEC 61 & 62 535,903 533,004
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri. RSD BY INS CODE, CHAPTERS 374 TO 381 24,990 24,910
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. RSD 1978 ANNOTATED SEC 59-27-24 & 24.5. 316,049 314,611
33.
34. RSD BY GEN LAWS, CHAPTER 58-5-1 361,324 358,409
35.  North Dakota. .
36.  Ohio... RSD BY INS CODE, SECTIONS 3929.08 & 3929.10 3,021,046 2,999,941
37.  Oklahoma.. .
38.  Oregon RSD BY INS CODE, SECTIONS 731.624 & 731.628 109,956 109,605
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia RSD BY INS CODE, TITLE 38.2, CHAPTER 10, A7 504,630 502,640
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 3,021,046 2,999,941 2,484,753 2,470,403
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
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).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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