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Annual Statement for the year 2018 of the TRAN S PORT I N S U RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3

Amount Percentage Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N >

Bonds:

1.1 U.S. treasury securities
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. government agencies
1.22 lIssued by U.S. government sponsored agencies..........ouvvverereurvenrerennns
Non-U.S. government (including Canada, excluding mortgage-

backed securities)

Securities issued by states, territories and possessions and political

subdivisions in the U.S.:

1.41 States, territories and possessions general obligations............c..cccerrrenes
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.

1.43 Revenue and assessment obligations

1.44 Industrial development and similar obligations.............cc.coerrrnienrreineennen.
Mortgage-backed securities (includes residential and commercial MBS):

1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA.
1.512 Issued or guaranteed by FNMA and FHLMC
1.513 All other

1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.................
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521
1.523 All other.
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES)........cvieiecicteieieete e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated securities

Equity interests:

............ 5,857,976 cereenennnnD,857,976

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

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

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

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

............. 0.1
............. 0.1

............... 277,732
..100,869

............... 277,732

3.1 Investments in MULUAI FUNGS..........ociiuriricereieree et eessseisennes | eeeessesssessessesssntesens | eeenseeenad 0.0 [
3.2 Preferred stocks:

321 AFIIAEE. ..ottt sttt | sesien sttt nines | erbesineens 0.0

3.22 UNAFfiliALEA.......cvoieeeiiiei s | e | e 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AFIlIAEE........cveeveeiei sttt nnes | sessssiss st ensnns | erressinsees 0.0 [

3.32 UNAffillated.......coueeeeeeieiinieireesceee ettt | sebeeestsneseieni e nnins | ereseineniens 0.0 [
3.4 Other equity securities:

341 AFIIAEE. ...ttt | ereenenas 10,554,155 | .......... 466 | .......... 10,554,155

342 UNQFfiliAteA.......oveevererieiecisie sttt estensns | sessesssssessssssssensansns | sssensinsiens (00 I
3.5 Other equity interests including tangible personal property under lease:

351 AFIlIAEE........cvvoveeiieiiee e

3.52 Unaffiliated.......coevuieeireiriiirecee e

Mortgage loans:
41
4.2
43
44
45
46

Commercial loans

5.1
5.2

5.3

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

Construction and land development
AGFICUIRUIAL......cee et
Single family residential properties
Multifamily residential properties.

Mezzanine real estate loans
Real estate investments:

Property occupied by company.
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)
CONACE I0BNS.....c.vveivireecieee et

100,869 |....

................ 5,857,976

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

.......................................... 0.0 | [ |0 | 0.0

.......................................... 0.0 | [eerereee XX e XK [ XXX
.............................................................. 5,773,318 | covee0rni285 | i 5773318 | [ i 5,773,318 266
........................................................................................ 0......00

.......... 22,670,511 | o0 | .. 22,670,611 | ........100.0
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Annual Statement for the year 2018 of the TRANSPORT INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccooueiriieieireiee st
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt st
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........cuiiuiieieieeieie ettt bbb bbb bbbttt
5. Deduct amounts received on disposals, Part 3, Column 15.........ccccccovrunennd NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15........uiuiirireiiieiiieriieesi s sttt

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

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

7.2 Totals, Part 3, COIUMN 10. ...t
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...t

8.2 Totals, Part 3, COIUMN O.....ooviueiiieieierieeeis ittt
9. Book/adjusted carrying value at end of current period (LINES 142+ 3+4-5+8-T-8).........cocvvivrireieieiiesie sttt sttt st s st bbb enee
10.  Deduct total NONAAMIEA @MOUNS............rveeuriirriiieeisresieeeseeseesesssess st
11. Statement value at end of current period (LiNe 9 MINUS LINE 10)..........coiiiiiriiirirciceeie ettt et et b st es b en s ettt n s

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccoueveeviiieeieeeeer et nans
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......ouieeicecieeeeteee ettt ettt st bbb a bbb ae b s st s e sennaen

3.2 Totals, Part 3, COIUMN 1. ..ottt ettt st bbbt ae bt sesennan
4. ACCTUAL OF GISCOUNL.......veuveeeerieaieeesee et bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......ouiieieicicteictete ettt bbbt bbb bbbt a bbbt b st baes

52 Totals, Part 3, COMMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18........ccccocovvvrrncnrnrrrrrncenn o B IR v et
7. Deduct amounts received on disposals, Part 3, COIUMN 15, ...ttt ettt bbb s bbb s s st st s st nee
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES.......... vttt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........ouiiieiceietee ettt bbb bbb bbbt ae bbb seen s

9.2 Totals, Part 3, COIUMN 13.......ouiieicie ettt bbb bbb s bbbt seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt bbb bbbttt

10.2  Totals, Part 3, COIUMN 10........coiiieiieeieiciieie ettt ettt bbb bbbttt
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccovurrrrurrurinsinrireireeeese e
12, TOHAl VAlUBLION AIIOWANCE.........cveuierieriiiiieciecie et bbb
13, SUDLOLAI (LINE 11 PIUS LINE 12)......u ettt cas sttt ss s et £ 8284288882842 s b8 2E e E bbb bbbt
14, Deduct total NONAAMITIEA GMOUNTS...........iuuiiiiriiiriiiii it b bbb bbbttt
15. Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14).......cu ittt st ss st
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Annual Statement for the year 2018 of the TRAN S PORT I N S U RAN C E CO M PANY

© o N o

10.

1.
12.
13.

Eal N

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI.........c..ccucieireiicieieiiee ettt ettt bbb e s bbb bbb s bbbt
Cost of acquired:

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coieiieicieisetese sttt bbbt s sttt s bbb ann
3.2 Totals, Part 3, COIUMN 12.......oiiiieeieicieiseese sttt sttt ien

ACCIUAL OF QISCOUNL........vvvereticieite ettt st s b s st s bbb b4 s b2 b R4 R s b s bbb s s bbb b s bbb st

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccimerieeeseeessee s . 0 W W B
5.2 Totals, Part 3, Column 9.......cccoovervrriersrneeessessesssesessssessses o) B v & B i

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19.........cuiiiiieieiieieieisetee ettt sttt b s sttt s et b es b st b b e st en bt bbb s et s et s st en st nen
Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvieiireieiscsee sttt bbbt st bbbt n st
Deduct amortization of premium and AEPIECIAHON. ..........c.cvcvieieeecce ettt ettt s et a s e s e s et et a et et b s s s et e s st en s
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 7.ttt

9.2 Totals, Part 3, COIUMN 14.........oiiriieieiresiees sttt

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ovieieissiceie ettt bbbt b s
10.2 Totals, Part 3, COIUMN T1.....iicieisseeie ettt

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...........cceeviirrirereiriiesieieisere et es st s st s s s ssesassnaas
Deduct total NONAAMILEE GMOUNES.........cc.eiierieieiesissie ettt s s s e8RS st en b s

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.cveuieiieeiciieeeeie ettt s bbb bbb et ettt s st en s seesassnnaenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

23,055,850

Cost of bonds and stocks acquired, Part 3, Column 7....

4,182,860

Accrual of discount

10,012

Unrealized valuation increase (decrease):
4.1 Part1, Column12......
4.2 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11......

(364,791)
(19,728)

(384,519)

Total gain (loss) on disposals, Part 4, Column 19.......

7427

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

9,967,585

Deduct amortization of premium

7,130

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15......
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
84 Part 4, COIUMN 15......oouiiriiieeiieeriesei s bR

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14......
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94 Partd, COIUMN 13.. ...t

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE SR(2)........cveveuvierieereiiceeeeiee s sesiesens

278

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9110)..........ccceveieriireisieiiesie sttt st et s e s s s s sssessesnnas

16,897,193

Deduct total NONAAMILEEA AMOUNES..........c.cieieiciiie ettt ettt a ettt s bbb s s s st s et b b b s e bbbt et es st s s s s e seesaes

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.cviuieiieeiciieieeeieteeisss sttt tes bbbt b st b s et s bt es st en s see s sanaenes

16,897,193
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Annual Statement for the year 2018 of the TRAN S PORT I N S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......cvvvevcrrncns | woveverreerireeienenns 5,857,976 | cooooevercrircrennne 5,839,429 | oo 5,858,461 | .ovoovverrrrirriinas 5,878,000
Governments (Including all obligations A 07 - o O O PO OO OE OO oT PO PPN
guaranteed by governments) 3. Other COUNMMIES.....c.ovuiviriiiiies | oiiiiiesieissiesesieisssssiesesssisnes | esserssssssssassessssssessessssessesss | essesssssssessesssssssessesssssssassenss | esssssssessesssnsassessessssessessesas
4. TotalS. ..o | e 5,857,976 | oo 5,839,429 | ..o 5,858,461 | oo 5,878,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...ttt | rnissiessessessnsnenssssnssnssessesnes | fonsssssnssessssnseesssnsensesssnsnsenss | essesssssnsensesssssnsessnssssnsensenns | oessssssessesssnsnsansensesneenseseeas
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. ... ceeieeieiieisieiiississeiiees [ onessesssessessssnsnsssssssnsesssesnes | onrsssnssessssnsssssesseessssssssnsesss | ossesssssssessesssssssessenssssnssssenns | oossssssessessssnssnsenssesnssnsesseas
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... ..64,419
Industrial and Miscellaneous, 8. United States... 319,775
SVO Identified Funds, Bank Loans 9. Canada........ 26,992
and Hybrid Securities (Unaffiliated) 10. Other Countries 73,877
11. Totals....cco.e... 420,644
Parent, Subsidiaries and Affiliates 12, TOtAIS. ..o | i | oo
13. Total BoNds.....ouururesmsmssssssnsns | covveeneriiiscniienas 6,343,038 | .oooovriirrenennen6,318,121 | 6,344,308 | 6,361,123
PREFERRED STOCKS 14, UNHEA SEALES......veveveriieies [ e | roresieses e esssessiene | cessressesssesss s esssenees
Industrial and Miscellaneous (Unaffiliated) 15, CaANAUA. ... | ceereieeieesssees st sssssenes | sesessessessnsss st st enssenres | eetsessess st ettt enenees
16. Other COUMTIES........urveuurrruene [ erereresrrmesseressnnsnssesssnesnenes | vonenesssesssnssssessssssssensssssssnane | cosssmssssssssssnssssssssssssssssnees
17, TOtAIS...cveveieiriririi e | ceveenieneenieneeneenesneenees 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TORAIS. .. | | st | crssssisse s
19. Total Preferred Stocks......ue. | covivniiniiiniiniincincincienad 0 [ oo [0 0
COMMON STOCKS 20. UNited SEALES........cverrrreeriiens [ cerrieriieieiceienrinessiesniees | eerressessseessesessssesssessin | sessinesiess s
Industrial and Miscellaneous (Unaffiliated) 21, CANAMA. ...t | ettt entens | nebrees sttt benn | seeesess sttt ettt
22. Other COUNMMES. .......creeuurursns | corresresemnrssnesserssssssssnennes | eesserssssssensssssssssssssssssssnssns | sonssssesssssssssssssssssesssssessanes
23, TOtalS.....cooereiieiseieiinisi | i 0 [ o 0 [ e 0
Parent, Subsidiaries and Affiliates 24, Totals......ccoovverierisiiiisiisin | o, 10,554,155 | ..o 10,554,155 | .o,
25. Total Common Stocks......... | ccooeverrrrnnnen. 10,554,155 | ......ccocuevuee. 10,554,155 | oo 0
26. Total StoCKS..ouuurusmmmsmsnssssnsns | covvvreinariennienns 10,554,155 | oovcvvveveriennnens 10,554,155 | ovovveencrrinirssnessiesnienns 0
27. Total Bonds and Stocks...... | ...ccccecvvrinnnnne 16,897,193 | ..o 16,872,276 | oo 6,344,308
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

21

22
23
24
25
26
2.7

3.1

3.2
3.3
3.4
35
3.6
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC 1... ..70,039 ..342,211 6,142 2,251 XXX.. 420,644 | .. 3.7 1,513,050 |.... 19.7 420,644 | ..

.......... XXX
.......... XXX
.......... XXX
.......... XXX
XXX

.......... XXX

.......... XXX
.......... XXX
.......... XXX
.......... XXX
.......... XXX
.......... XXX

.......... XXX

.......... XXX
XXX..

10. Bank Loans

T0.T NAIC Lo | soestseesiessesi e ssnesenenns | sbeseessresesiessreenseniens | sorsesresessessnsesesinssenens | seeseensessensnenneseneenins | ceesiessensenesnseneeninsnns | ereeeiees XXX
102 NAIC 2. | soestse e sse s s nesenins | sbeseessnesessensneesieniens | soenasreesseni e nsienins | seereene s st | ceesiess s | e XXX
103 NAIC 3t | sosb s bbb eniens | Sbnbesi s st b sinnins | senbne st | seere st | shnses s | srenniaes XXX
104 NAIC 4.t | soenbse e ssssa s eneens | soeseeasresesbenaseesieniens | soemasreessensssi e siesienins | sosreesinssene et enine | ceesinsi s | ereeniaes XXX
105 NAIC B | sosb bbb esins | sbse s rs bbb enins | shnaine s | shere st | seesns s | e XXX

10.6 NAIC6
10.7 T AIS. ..t
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Annual Statement for the year 2018 of the TRANSPORT |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed (a)

111
11.2
113
11.4
115
11.6
1.7
11.8

Total Bonds Current Year

Line 11.7asa % of Col. 7.........

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

Line 12.7 as a % of Col. 9.........

3,341,879

............... 4,237,896

10,015 |....

............... 7,681,527

..10,015 |..

131
132
133
134
135
13.6
13.7
138
13.9

Total Publicly Traded Bonds

Line 13.7asa % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11.

............... 4,624,054
...40.5

................... 21,652
0.2

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

Totals
Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year of bonds with Z designations, $
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year of bonds with 5GI designations, $
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.
5,076,836;

0 prior year of bonds with 5* or 5GI designations and $

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

NAIC 2§.......... 0;

...0 current year, $..........

NAIC 3 § 0;

NAIC4 $ 0;

NAIC5$ 0;

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

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

0 prior year of bonds with Z designations and §.......... 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
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SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

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

3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 6,682,233 |. .4,252,578 |... ..10,934,811 ..958 |.. ..10,934,811
1.2 Residential Mortgage-Backed SECUNHIES. ............cocuiiiiriirieieins [ eeeeeeireiriseessissineies | seveerenissinsisemnesssenis | censesssssesssiesinssennnes | seevessesnsssssssssssssinees | seseesenemesesnsssessesnns | seersrees XBKureurennins | cevormsseessessssencnaees 0.0 [ oerenerercrierinns | eerrrerernereeeene 000 |
1.3 Commercial Mortgage-Backed Securities..... 0.0 |..

Other Loan-Backed and Structured Securities..

............ 10,934,811

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

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

41
42
43
44
45

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

Issuer Obligations

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

5.1
5.2
53
5.4
55

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

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

6.1

6.2
6.3
6.4
6.5

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

..11,870

.301,023 |...

1,247 | ...
..28,072 ...

....342,211

71

7.2
7.3
7.4
75

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

" 81

8.2

8.4
8.5

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

1 2 3 4 5 6 7 8 9 10 1 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO..........ccoovvnrnrvniinccnenns | e ) 0.9, SO O ) 0.0, S A ). O.9, SO )., S R XXX cetrveene | orereeeneeneeeeseineensins | eeereeeeeesessesennenees (0 [0 U ISR 0.0 [ e [ e
9.2 Bond Mutual Funds Identified by the SVO.........ccoorerrnrrnninenerniens | crrees XXX [ e 0., S [ 0.0, S 0., S [ XXX ertrrerine [ cnernnnsnennsssesnesnessens | enssnesesssssnsanesneanes (O P 0.0 | | e 0.0 | | e
9.3 TOAIS. ottt | sreneaes DO, SO 0., S [ D, S XXX [ e D S [ [V (V] P 0.0 | oo {0 0.0 | oo {0 0
10. Bank Loans
10.1 BanK LOANS = ISSUE........covriiiiicicinicicinieiissteeeissiecensisisenseissns | essesesssssssensinssenseens | crereenssenesnsssnsesnesnnes | enssemeensssssesesnsiessens | aoieensssssesesnsiesesnsinns | sessssessessssesessesnsenes | cesseeneen ) 0.9 GO IR (V1 0.0 | e ). 0.9 G PR XXX orivvrivine v [ e
10.2

10.3

1. Total Bonds Current Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities...
11.3 Commercial Mortgage-Backed Securities.....
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
11.6

1.7
11.8 Line 11.7asa% of Col. 7.........

60IS

12. Total Bonds Prior Year
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities... - . . s . . . ..204,903 | .... N ..204,903 |.
12.3 Commercial Mortgage-Backed Securities..... - . RO I 0,9, O . XXX.. e ...34,354 | ... 4. ....34,354 |.
12.4 Other Loan-Backed and Structured SECUMtES..........cocvvereererirrreinrens | cevverreinnnnnn86,518 | 080,465 | o 10,839 [ [ eevreneveinenennienes | vveenee XXX e [ v X s e XXX i e 177,823 B 177,823
12.5 SVO Identified Funds
12.6 Bank Loans

12.7 Totals
12.8 Line 12.7 as a % of Cal. 9.........

13. Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
13.3 Commercial Mortgage-Backed Securities.....
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds
13.6 Bank Loans

13.7 Totals
13.8 Line 13.7as a % of Col. 7.........
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11........ccceevererererererernns

14, Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans....

14.7 Totals
14.8 Line 14.7asa % 0f Col. 7....covvevvvereevieeccienes
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

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

2. Cost of short-term INVESIMENS ACUINED. ..ottt tsssensenns | oessessesssessessssssess st an et ensessesaees 532,779 | oo Lo £ I OO OO
3. ACCIUAI OF BISCOUNL. ..ot bbb | Shbesb bbb B30 | .o B30 | .ot | S| Hrb b
4. Unrealized valuation INCrEASE (AECTBASE)...........cuuevuerrurrireiirisireiieeiesise st ss e | seesessessest st O O PO OO PO USRS
5. Total gain (I0SS) ON GISPOSAIS........c.euiririiiieiseieisiieiseiseiesie ettt s st ss et sntes | eesesebsses et e s s e s s sttt een 522 | e e 522 | oottt nes | chets ettt ens | H1etae ettt bRttt nen
6. Deduct consideration received 0N diSPOSAIS...........cciueuriiriueiniriieirieieieiee sttt ssssssesens | etsssesssessesesssssse s st s st s et snnaan 253,847 | oo X I A O OO TR
7. Deduct amortization Of PrEMIUML..........ceieiiurieieieiieie ettt esensessees | £ebassessebstes e b b e esess e s st en s ensenaes 0 O PO OO U ST TT
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c.ciueireireiiirieiesiesie et seisnes | vssessesesesses bbbttt saees L0 O OO OO USSP TSRO oS TPU PSSP
9. Deduct current year's other-than-temporary impairment recognized....

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cocviirrieiiininininnns | oreeeiisisiessssesessssseessssssesesees 280,290 | oo e 280,290 | oo 0 | oo 0 [ o e 0

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

12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.cuiiiiiisniscseiscssissnssnisssssesenisninns | eoreerissssssssssesenss s senssessnesnssesenes 280,290 | .o 280,290 | oo 0 | s 0 [ o 0




Annual Statement for the year 2018 of the TRAN S PORT | N S U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PrOr YT ..........ccccovuieviiiieeieecee s

2. Cost of cash equivalents acquired

3. ACCIUAL O QISCOUN.......ocvevieecictte ettt et s et bbbttt s b b en s s aann

4. Unrealized valuation iNCrEaSE (ABCTEASE)..........vururerurerereieesresreeseseesessesssesssesesssssssessssessessssssessessesssssessesssssessessassssnne

5. Total gain (I0SS) ON QISPOSAIS.........uvuurerereereeiseiseeereaeee et eeseeseeseesess s st ees e ss st b st s s st

6. Deduct consideration received on disposals

7. Deduct amortization of premium

8. Total foreign exchange change in book/adjusted Carrying ValUe..........c.ccceueveurieiiiniiisseesee e

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

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9)..........ccceverrrererieererieseeeseiesesiesesens | oreesssesssseses s sses s es s sse s ssse 4,824,223 | ..o 4,796,546 | ..o e 27,677 | oot 0
11. Deduct total NONAAMItIEA AMOUNLS...........cccoiieiiiciiieiicts ettt b s a s ss s b s b s s e s s sssetess | 4sesesessssssesssesessssesesasseb et s sese b s st et s snseten st et ensnaees 0 | ittt ettt n et ns et s nseaensnsetes | eretesssetesnsesessssetesassesesssetebensesesessesebessetesessnsetennne | 4esehetessesessissetesast et et e et b et b et e et et s st et eneae s st enns
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ucviueieiiciiieiciiisie ettt ssssssssesssssssessssssessesas | sosssssesssssssesssssssessessssssessssssssnsessessssnens 4,824,223 | ..o 4,796,546 | oo W Y 4 A 0

5
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2B 5 |UNITED STATES TREAS NTS SD.. | [ e | . 358,629 | ... 98.871 355,936 360,000 .359,709 464 ....0.750 |......0.882 11,020 09/02/2016. | 08/15/2019.
912828 2V 1 |UNITED STATES TREAS NTS SD. | [ v [ 850,500 | .. 98.109 846,681 863,000 .854,760 ...4,028 .....1.375 03/23/2018. | 09/15/2020.
912828 4B 3 |UNITED STATES TREAS NTS SD.. | [ e | 1,020,707 | 99.734 | oo 1,022,274 1,025,000 1,021,493 786 12375 11/14/2018. | 03/15/2021.
912828 4P 2 |UNITED STATES TREAS NTS SD.. |.. |... ..100.320 | .o 1,254,000 1,250,000 1,244,764 478 ...2.625 10/24/2018. | 05/15/2021.
912828 4W 7 |UNITED STATES TREAS NTS ...100.676 50,338 50,000 50,025 4) w2750 . | 08/28/2018. | 08/15/2021.
912828 5B 2 |UNITED STATES TREAS NTS......ciiimiiiiinireeineineisesiesesessssisssssessesssesesns | coeeees ...100.375 85,319 85,000 84,861 17 .. 2.750 . | 10/03/2018. | 09/30/2020.
912828 D2 3 |UNITED STATES TREAS NTS SD. | [ v i 173,672 | 99.719 169,522 170,000 170,398 (1,206) ...1.625 04/06/2016. | 04/30/2019.
912828 F6 2 |UNITED STATES TREAS NTS SD.. | [ e | . 348,361 | o 99.066 346,731 350,000 .349,291 840 .....1.500 11/22/2017. | 10/31/2019.
912828 L3 2 |UNITED STATES TREAS NTS....cooioviviiervereiernnisserenisissssissnssnsssssensnsseees | vvveens | oo | eovsnrnnnne [evnrcnnenn | veiiviinnnnn 194,934 [ 98.113 196,226 200,000 195,781 848 e 1.375 09/26/2018. | 08/31/2020.
912828 P5 3 |UNITED STATES TREAS NTS SD.. | [ v | .. 308,583 | ... 99.806 309,399 310,000 .309,941 478 .....0.750 02/19/2016. | 02/15/2019.
912828 W2 2 |UNITED STATES TREAS NTS SD.. Al 449,878 | ... 98.621 443,795 450,000 449,948 44 ... 1.375 06/06/2017. | 02/15/2020.
912828 W6 3 |UNITED STATES TREAS NTS (511900 [ (ORI IR L1 [ 352,161 |..... 98.883 346,091 350,000 .350,945 (776) ....1.625 06/06/2017. | 03/15/2020.
912828 WS 5 |UNITED STATES TREAS NTS SD.. 421,875 |..... 99.547 413,120 415,000 416,060 (2,114) .....1.625 03/28/2016. | 06/30/2019.
0199999. U.S. Government - Issuer Obligation ...5,858,461 XXX 5,839,429 5,878,000 5,857,976 [ 3,881 | s (1 I 0 XXX XXX XXX
0599999. Total - U.S. Government 5,858,461 XXX 5,839,429 5,878,000 5,857,976 [ I 3,881 | i (] I 0 XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3138EM A2 7 |FNMA PASS-THRU ADJ LIBOR........csvuuieirirereneeneineniseessensssssssssesssssesnens | eevnees | o [ oneesenes A L1 I 43,959 |..... 98.828 42,501 43,005 43,894 w2142 | 1677 {MON.. | e TT | o 936 | 08/03/2015. | 09/01/2043.
3138EP_ YW 8 |FNMA PASS-THRU ADJ LIBOR.......cocuiminiimmrinmmismiemissesssnsssrssensensseessnns | eovnene |0 | onennenes 4 1 IR 20,524 |...102.841 20,362 19,800 20,525 2511 [ 1672 [MON... [ e LY . 504 | 07/31/2015. | 09/01/2044.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMEIES.............ovevreeruereerieieieieieseieci e ....64,483 XXX 62,864 62,805 64,419 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OBlGAtIONS. ... ...64,483 XXX 62,864 62,805 64,419 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
025816  BY 4 | AMERICAN EXPRESS CO.....cc.ovvvrivririrriiisinnieiensssissssssseessssssssnsssssssssssenss | vevvens | oo | ervnvineenn | ovees 1FE ...100.898 35,314 35,000 35,008 16 v 3.700 11/01/2018. | 11/05/2021.
0258M0 EE 5 | AMERICAN EXPRESS CR CORP MTNBE...........cccooosmiimiiniiininniinninniinnienins v | oo | enveeeni2 | el TFE | 009,990 | 98.925 9,893 10,000 19,997 2 102,200 02/28/2017. | 03/03/2020.
06051G  FN 4 |BANK AMER CORP.......ccoviiiiernririenicinnienenissiesssissisnsssnsssssssensesssssnesnnns | ovveens | oo | eovnninnens | oo IFE | i 19,968 .o 98.931 19,786 20,000 19,982 13 e 2.250 11/24/2017. | 04/21/2020.
06406H DF 3 |BANK NEW YORK MTN BKENT......cccovvmmirrmrirmreneenninerieninnencensnisseseniinne | eeiene | oo [eovnernen2 | coed TFE | it 15,054 | e 98.837 14,826 15,000 15,022 | oo | e (11) w2450 02/22/2016. | 11/27/2020.
06367T  7H 7 |BANK OF MONTREAL.......coovverrrveinreinnsineesisnnsssnnssssnessssnnsssssnssssnssssnnssnnnss. | snnses | C [ evvvnninns | coese IFE | v 6,992 | oo 99.945 6,996 7,000 6,995 3 ......3.100 07/10/2018. | 07/13/2020.
05531F  AZ 6 |BB&T CORP SR MEDIUM TERM NTS.......cccoovvmmmrmmrrmrrneennninerserenenensnnins | cevvene | oo | veviverinni | o TFE | 9,995 |, 97.896 9,790 10,000 19,998 1 w2150 10/23/2017. | 02/01/2021.
05531F AV 5 |BB&T CORPORATION......ccostiirirricrierirneeissiseissesississensssssesssssssssesssnnnns | nevene | oo | eervneennni2 | orse IFE | 9,990 |, 97.373 9,737 10,000 19,996 1 ......2.050 05/05/2016. | 05/10/2021.
05567L T3 1 |BNP PARIBAS/BNP PARIBAS US........ccosiviiiemirinrinieienisenerissssesiensesenns | cveees 103.477 15,522 15,000 15,779 (369) ......5.000 11/27/2017. | 01/15/2021.
05565Q CX 4 |BP CAPMKTS P L Cu.ovvvrrecirriseieriesineirnssiseinenssesisesssssssssissnssssssssssensas | oneees | G vvvecnnens 1| et IFE | viiiiiiiin.5,040 | oo 99.145 4,957 5,000 5,037 | s | s (33) 2,315 02/08/2017. | 02/13/2020.
14913Q 2N 8 | CATERPILLAR FINL SVCS MTNS BE......c.ccovureririirinirierineeieressseisssineiienes | coveene 100.264 11,029 11,000 10,995 3 ..r.3.150 09/04/2018. | 09/07/2021.
136069 VX 6 |CDN IMPERIAL BK COMM TORONTO O....cccovverrrrnerrerenrencnssnisensssssnnnnens | wevinee | C [ evvvvnees | et TFE | 009,992 | o0 98.132 9,813 10,000 19,997 1 2,100 09/28/2017. | 10/05/2020.
20030N CP 4 |COMCAST CORP NEW ...100.383 4,015 4,000 4,000 1 ......3.300 10/02/2018. | 10/01/2020.
20030N CQ 2 |COMCAST CORP NEW ..101.014 4,041 4,000 .3,997 1 <3450 10/02/2018. | 10/01/2021.
24422E  TZ 2 |DEERE JOHN CAP CORP MTNS BE........cccccocummiimmiinninrinciinnineeienisnisnsiinns | coniee | oo | eeviverinene | e IFE | 9,995 | L, 98.629 9,863 10,000 .9,999 4 002350 01/03/2018. | 01/08/2021.
24422E UK 3 |DEERE JOHN CAP CORP MTNS BE.... 100.186 8,015 8,000 .8,001 4 3125 09/04/2018. | 09/10/2021.
257375 AK 1 | DOMINION ENERGY GAS HLDGS LLC.........ccocoovvrvmrirriririsrinnicnnienivenisnins [eoven | oo e 1,2 |t IFE | i 15,174 L 98.516 14,777 15,000 15,111 ......2.800 11/27/2017. | 11/15/2020.
26444H AB 7 |DUKE ENERGY FLA LLC......ovvvrerierrrnsirserierineensnisssnsesssensneesensssnssensnns | weeene | oo [eovsernen T | et TFE | i 14,983 .. 98.920 14,838 15,000 14,995 5 ......1.850 01/03/2017. | 01/15/2020.
375558 BB 8 | GILEAD SCIENCES INC........coosvviiriviiicriirisriinnicnsicensrisnsiississiessienisnnns. [ eovnens | oo | enveene ]|t IFE | 10,146 | 99.191 9,919 10,000 10,055 | ..o | e (32) 102550 02/22/2016. | 09/01/2020.
38141G WG 5 | GOLDMAN SACHS GROUP INC.......ccocvsverrrrreinniinriesisssssssississnssssssssssssnsn | svvene | o [eoreein 12| corid TFE | i 14,990 ... 98.128 14,719 15,000 14,997 1 .....2.600 03/22/2017. | 12/27/2020.
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
46623E  KG 3 |JP MORGAN CHASE & COMTN BE........cocvvvrirernrrerernnieresnnersnseiensninnes [ evvenee | oo | veeene 1,2 | et IFE | ciiiiiii.8,000 | . 97.564 7,805 8,000 .8,000 een2.295 |.....2.307 [FA....... 08/03/2016. | 08/15/2021.
606822 AQ 7 |MITSUBISHI UFJ FINL GROUP INC.......cocomerierirnrerrrinnrnerirerineessenssssssnnnens | eoneees | G vvivnnine | v IFE | i, 18,000 | oo 98.852 17,793 18,000 18,000 ..:3.280 07/18/2017. | 07/25/2022.
780136 KN 4 |ROYAL BK OF CDABD CDS......ccccovvimriinrinrisciinniecinnisnisniesniessseniisnins | eovenee | A e | el TFE | 9,994 | L 98.464 9,846 10,000 19,999 0 e0r2.150 10/18/2017. | 10/26/2020.
80283L AN 3 | SANTANDER UK PLC....ooiviveeeerereeereeeresereriereeseesneseressesnerereeseesesesessesneenenenes | evveeie | Cl eoveriveione [ oo IFE ] o 25,083 | ... 98.908 24,727 25,000 25,044 | oo [ s (36) 12375 11/24/2017. | 03/16/2020.
86787E AR 8 |SUNTRUST BK ATL SR MD TM BK NT. L.24,181 | ... 98.814 23,715 24,000 24,081 | oo [ e (74) 102250 08/24/2017.| 01/31/2020.
961214 CS 0 | WESTPAC BKG CORP.. ..10,041 ... 98.724 9,872 10,000 10,018 9) ......2.600 01/03/2017. | 11/23/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBlIGAtIONS. .........cvuuiriuiisiiieniseissiseis s snsssesssnsas | seeeeees 325,765 XXX 321,610 324,000 .325,104 ..(563) (] I 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
81744W  AA 8 ‘ SEQUOIA MTG TR 2013-1........ ...24,865 |..... 94.415 24,359 25,800 24,937 22 ....1.450 07/23/2015. | 02/25/2043.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. ....24,865 XXX 24,359 25,800 24,937 22 [ I 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
61764X BE 4 ‘ MS BOFA ML TRUST 2015-C21.....ccovvevirnniierinnisirersnissiisnsssnssnssessnsssssssenssnssns | eonnne | [nrenenendt | ITFM ] i, 17,086 |..... 99.137 16,986 17,134 17,107 13 ......1.548 04/17/2017. | 03/17/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt ntenrenns | aereenennenennes 17,086 XXX 16,986 17,134 17,107 13 (U] P 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007F  AC 9 |ALLY AUTO RECV TR 2017-4......coovverierrrernrrnerrnerieniseesenssesssensensssessensnnns | nevnne | oo | evvvneneedh [ ot TFE | i 30,000 |..... 99.021 29,706 30,000 30,000 0 w1750 08/15/2017. | 12/15/2021.
126802 DC 8 | CABELAS CC MSTR TR 20151 ...couriernririiinrireiierineisenineisenssssisssnssessenenes | eoneee | o | eoveevnneedh | e TFE | i 20,266 |..... 98.964 19,793 20,000 20,113 | o [ e (44) 1002260 02/25/2016. | 03/15/2023.
12637B_ AB 7 |CNH EQUIPMENT TR 2017-B.....cocovviniiniininninnnisniinnsssnssnessnsssnsssssensnnens |eonsees | oo | onnennned | et IFE | niiiiiii000000..3,383 |l 99.696 3,373 3,383 .3,383 (0) ......1.590 07/18/2017. | 11/16/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. . ..53,648 XXX 52,872 53,383 53,497 | o0 | e (44)] oo (] [P 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... | cesssssssnsnens 421,364 XXX 415,827 420,318 420,644 (572) 0 [ 0 XXX XXX XXX
Totals
7799999. Total - Issuer Obligation 6,184,225 XXX 6,161,039 6,202,000 6,183,080 | ..o [ 3,317 | o (U [P 0 XXX XXX XXX | e 31,694 | .......... 82,911 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities XXX 87,223 88,605 89,356 (3) 0 XXX XXX XXX | e 149 | v 1,817 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities XXX 16,986 17,134 17,107 13 0 XXX XXX XXX .. XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: XXX 52,872 53,383 53,497 | o0 [ (A4) [ i 0 XXX XXX XXX | .. .46 XXX XXX
8399999,  Grand Total = BONGS..........ccrereriiiririieiieiieieisiee e 6,344,308 XXX 6,318,121 6,361,123 6,343,038 | ...ccoervvviieenn0 | i 3,283 | oo (U1 [P 0 XXX XXX XXX | e 31,911 XXX XXX
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

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
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.C.V. Change in Market 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. Indicator | Acquired

NONE




AE

Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | strative 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. Symbol (a)| Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
G1011@ 10 6 |BERDA DEVELOPMENTS LIMITED | .1,360,000.000 ..10,554,155 | ..ooovenes 7760 | i 10,654,155 | oo [ | e | s | e (384,791) [ covvnsninssissninsenneninns [ e 364,791 v e J | 01/04/2016.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates ..10,554,155 XXX 0 0 0 XXX XXX
9799999. Total - Common Stock e ..10,554,155 XXX 0 0 0 XXX XXX
9899999. Total Common and Preferred Stock . ettt e atsetetetti ettt ettt neeerenenens | eerieierenas 10,554,155 XXX 0 0 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 2V 1 |UNITED STATES TREAS NTS 03/23/2018........ VARIOUS ...t | chsese bbbt | enesesi st 467,568 | .......... 478,000

912828 4B 3 |UNITED STATES TREAS NTS 11/14/2018........ VARIOUS.... ..ottt 1,020,707 | cooovoerereeirerereeirenenis 1,025,000

912828 4P 2 |UNITED STATES TREAS NTS 10/24/2018........ RBC CAPITAL MARKETS LLC, NEW YORK...... 1,244,287 | oo 1,250,000

912828  4W 7 |UNITED STATES TREAS NTS 08/28/2018........ BMO CAPITAL MARKETS CORP, CHICAGO............

912828 5B 2 |UNITED STATES TREAS NTS 10/03/2018........ CITADEL SEC/INTERNAL, CHICAGO 26

912828 L3 2 |UNITED STATES TREAS NTS 09/26/2018........ BMO CAPITAL MARKETS CORP, CHICAGO........cuuriiriniiiirerisirrissnissrsssssesenssssssssensssmssnsens | oonssnesensssssssssnssesssnssessenssnsssnsenssesssnses | sosessessossssssssssessesssnesensensanes 194,934 | ... 200,000 | ..... 1,302

0599999, TOtAl - BONAS = U.S. GOVEIMMENL. ........c.iveveiiriiiieiietiieiteieisetessessetstessesssessesssssetssssssesssssesesssssessssessesssssssesss | stessessessssassessesassessessessssessessesassessessessssessessesassessessessssessessesassessessessssessessesassessessesessessessesassessessnsessessessesassessessnsesssssessessnsnsessessns | obsssssesssssesssassessnsansessessesssansessnsnsnns 3,062,369 | ..o 3,088,000 [ ...ovvvieieieiceeeies 18,390
Bonds - Industrial and Mi:

025816  BY 4 | AMERICAN EXPRESS CO . 11/01/2018........ RBC DAIN RAUSCHER INC.....ouvriiuiiiiiiisiierssi et sieies | esiessesssisssesss st essesssisentens | atisessessssssssssessessssssessessasssesenn 34,992 35,000 |.......

06367T  7H 7 |BANK OF MONTREAL SR 07/10/2018........ BMO CAPITAL MARKETS CORP, CHICAGO.......c.cvuiuuririireriniiiiresisisesesieisssessessssiessens | oresesssesisssssssesssssssssesssssssssssessenssensens | sessesssssssssssessnsssessnssssssessessanes 6,992 7,000 |.......

14913Q 2N 8 | CATERPILLAR FINL SVCS MTNS BE 09/04/2018........ BARCLAYS CAPITAL INC, NEW YORK........cerriierimiieiiriirerissiesnsissiesssssesssssesesssnsns | cereneeesnsisssesssensssssesssssessssessenes | sennnsneessssnessesssssessnensesssnes 10,992 | v 11,0000 [

20030N CP 4 |COMCAST CORP NEW. .... | 10/02/2018........ WELLS FARGO SECURITIES LLC, CHARLOTTE.......coiviiiininrieisisssiessessssssessssssnsessenss | sressesssssseessssssssessssssnsssssesssnsesesss | siesseessnnsssssessnssesesssssssnnsness 3y 999 | vovverrersrseniessesnnnsnsnsnnenendy 000 [ o,

20030N CQ 2 |COMCAST CORP NEW. .| 10/02/2018........ WELLS FARGO SECURITIES LLC, CHARLOTTE........coiieirireereieieineinsseieeeiessesssessesssesssens | rssessessensssssessssssesssssesssssssessssssssssnss | sansesssssssssssssesssssnsessessessssensesssdy 990 | vreverrnennrnnensennnsnenseensennrennendy, 0000 [ i

24422E  TZ 2 |DEERE JOHN CAP CORP MTNS BE 01/03/2018........ JP MORGAN CHASE BANK/HSBCI, NEW YORK.......cccviiiriiiiriimrieinnieienississenissinnnis | e | e 3999 | i 10,000 | e

24422E UK 3 | DEERE JOHN CAP CORP MTNS BE 09/04/2018........ GOLDMAN SACHS & CO, NY ...ttt sensnssss s sessnssenssnsssesenssnssseres | snsssssssssnssenssnsssssessssssensenssssssnssssensnnes | svsmssnsensenssnsnsesssnsensenssnssenee 13998 | wernrersaresersenssreenssnssnsensserenss8,000 | vovees

3899999. Total - Bonds - INAUSHTIAl AN MISCEIIANEOUS............evuieiieieieiiteis ettt h st en et sehe ffedsehseeseseEseE b eeE e L8 eEeE s b 08 eE e heLE oL s eEeEoeb L1 eE e h oL b oL s eE e Heb o8 o8 e heEEH0s£EeE e 08401 £E e 8oLt £ L s Eh L E o0 beEfeE e b oL EeE 8 E oL EH b eEeE b oL E oL eh bbb oL e b bt b edseE s ehstheebed bt eh st b e bbbt en bbbt es 0

8399997, TOtAl = BONMS = Pt 3. .ottt E R0 f SR oo fE8eEEoeEEE s oL E R L E oL EEfEEE LR eE SR LA f L E R E SR £E SRR EEE LR LR EE SRR SRR EE LSRR E LR e eE e feEeeeEeeE e 3,141,331 | s 3,167,000

8399998. Total - BONAS = SUMMANY HEM fTOM P 5. ...ttt se st en sttt s et ess sk e0 eE1e8 1 o0 8 oee 8oL 8o eE L8 4EE 8o E 8L E 401 o088 4L 8184084881080 1408084 E 840810848 eE o8 1eE L0808 EE 0L eEE 4L 84810 E L8 4E 10 E L84 L1 E oL E L1 oL b8 E b eE 00 EebseeteeE e E e bbb 1,041,529 | .o 1,046,000

8399999, TOAl = BOMMAS. ...ttt ettt E R E e f e E o R R £e LEfeEfoEE RS LA R EEE LR eEE LR e R LR feEE R eEE SRRt EEE LR LEE R L E LR EE SRR SR L LR eEE R LR LR R e EeEeen e Rt 4,182,860 | .o 4,213,000

9999999. Total - Bonds, Preferred and COMMON SIOCKS............c.vuiveeveeereieeeeessesseesssesssssssstesssssssesessssssssssesssssssessssss  sassssssssossassnsssasssssssssssssassessssassasessssssesessessssassesassassssses et et aesessssensessesseesesaesessns e s essessns et an s et snsaseesaes e s e ses s et e s s s esassess et s eensnsanains | stastssssasssssassassesneansssansansensansnssnsnees 4,182,860 XXX
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 4

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

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
912828 2V 1 |UNITED STATES TREASNTS... .| 04/04/2018. | NOMURA SECS, NEW YORK.....ooooccvmees | i 19,524 | o, 20,000 | coovvvons 19,520 7 20 I IS 19,526 | covvveerreens (V] ) 16 | 09/15/2020.
912828 K8 2 |UNITED STATES TREAS NTS .| 08/15/2018. | MATURITY... 385,000 | oo 385,000 382 834 384,488 512 08/15/2018.
912828 N9 7 |UNITED STATES TREASNTS... .| 02/28/2018. | MATURITY... 533,000 | ......... 533,000 533414 533118 [ oo e 118) i TRE:) ) —— 01/31/2018.
912828 Q8 6 |UNITED STATES TREASNTS... | 063112018, | MATURITY oo | 110,000 | oo 110,000 | oo 110,057 RRTOXVEK ORI DU ) | ISVTINITN I (X)) p—— 04/30/2018.
912828 UZ 1 |UNITED STATES TREAS NTS... ...| .. | 05/25/2018. | MATURITY... 450,000 | .......... 450,000 | ......... 447,136 449,578 422 04/30/2018.
912828 XK 1 |UNITED STATES TREAS NTS......ooovvieviiiiirnnnnins .. 08/01/2018. | MATURITY ..ooooovovivinenvnmnsnmnmnsnsnssssssinis | 450,000 | .......... 450,000 | ........ 449,175 | oo PRI —— 182 ceeenenener: 450,000 07/15/2018.
0599999. Total - Bonds - U.S. Government 1,947,524 | ...... 1,948,000 | ...... 1,942,136 | oo 1,927,055 | .o 0 0 951 [ I 1,947,526 XXX
Bonds - U.S. Special R and Special A
3133EE  UZ 1 |FEDERAL FARM CR BKS .1 04/01/2018. | MATURITY ...oooovvvvvirmnnrvssnnnsiissscsiiinns | 300,000 | .......... 300,000 299,226 299,985 15 15 03/26/2018.
3137EA DM 8 |FEDERAL HOME LN MTG CORI .| 01/05/2018. | NOMURA SECS, NEW YORK.. T37 |, 100,000 | .......... 101,021 100,570 @) (4) 10/02/2019.
313560 E5 8 |FEDERAL NATL MTG ASSN... - 10/19/2018. | MATURITY 855,000 | .......... 855,000 857,631 855,708 (E001:)) P — T00L)) p—— 10/19/2018.
3137BP CF 4 |FHLMC REMIC SERIES K-J04 . | 12/25/2018. | PRINCIPAL RECEIPT.. ..10,929 10,924 5 5 10/25/2020.
3138EM A2 7 |FNMA PASS-THRU ADJLIBOR .| 12/01/2018. | PRINCIPAL RECEIPT 1. 10,926 11,157 (230) 09/01/2043.
3138EP YW 8 |FNMAPASS-THRU ADJLIBOR.... .1 12/01/2018. | PRINCIPAL RECEIPT.....coovvvvvmmmmvvisssnnn | 11,592 | oo, 11,592 | v, 12,016 12,022 [CT ) OO IO (. <) § DSOS I 11,592 09/01/2044.
3138YN MK 0 |FNMAPASS-THRU ADJLIBOR.... ...| .. | 04/20/2018. | VARIOUS 35,543 35,378 36,332 36,292 (73) ..36,218 08/01/2045.
31401G Y2 4 |FNMA PASS-THRU ADJSINGLE.......c.ccccomirrernae .. | 04/120/2018. | VARIOUS 38,588 37,042 39,148 39,074 (17) . ..38,957 04/01/2033.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......c.  woovvrsivrssnsssnssvsssisssssssssssssssssssssssssonssssssesssssnss | 1,361,316 | ... 1,360,867 | ... 1,367,472 | oo IO — [ (7] — ] E— (R —— [ 1,364,189 XXX
Bonds - Industrial and Miscellaneous
02586M0 EK 1 |AMERICAN EXPRESS CR CORP MTNBE. .| 05/14/2018.| JPMORGAN SECURITIES INC,NEW Y. | | . 4,962 5.000 4,998 5.000 0 0 ..5,000 05/03/2019.
02665W BT 7 |AMERICAN HONDA FIN CORP MTN . 107/12/2018.| SG COWEN SECS CORP......ccovvvrerrrrenes 14,669 14,989 2 2 14,991 07/20/2020.
03066D AE 6 |AMERICREDIT AUTO RECV 2016-2 .| 07/11/2018. | BNP PARIBAS SECURITIES . 19,905 20,003 0 ) N P 20,002 05/10/2021.
035242 AG 1 |ANHEUSER BUSCH INBEV FIN INC .1 03/20/2018. | DEUTSCHE BK SECS INC, NY (NWSC.. | 19,888 20,110 (V7] ] S I (V72 | [ [N 02/01/2019.
037833 CE 8 |APPLEINC ..101/08/2018. | US BANCORP INVESTMENTS INC, ST.. 14,922 14,996 0 0 02/08/2019.
046353 AH 1 |ASTRAZENECA PLC...occccomrrvvmrmmverrsivnssnvsrssnen C|01/08/2018. | GOLDMAN SACHS & CO, NY oo | | 9,972 10,015 ©) ) 11/16/2018.
046353 AP 3 |ASTRAZENECA PLC C| 04/12/2018. | PERSHING LLC, JERSEY CITY... 40,087 40,168 3) 3) 06/10/2022.
06051G FN 4 |BANK AMER CORP .| 04/12/2018. | CITIGROUP GBL MKTS/SALOMON,NE. | | 4,935 4,992 1 K 04/21/2020.
06406H CP 2 |BANKNEW YORK MTN BK ENT.... .| 04/04/2018. | GOLDMAN SACHS & CO, NY......ccccoornuee . 18,895 | oo, 19,000 | ovvvr. 19,105 19,074 L) O I [(2:)) —— 01/15/2019.
064064 DF 3 [BANKNEW YORKMTN BK ENT....ccoccoomvvvrrrrerrn .| 04/12/2018. | GOLDMAN SACHS & CO, NY........cc..... S R 4.940 5,000 5018 5011 o 1) 11/27/2020.
06367T HQ 6 |BANK OF MONTREAL.... C| 07/11/2018. | VARIOUS 30,000 29,622 29,767 54 54 07/18/2019.
06367T JW 1 |BANK OF MONTREAL.... C| 02/15/2018. | BANK OF NEW YORK, NEW YORK 5,000 5,000 5,000 (0) ...5,000 08/28/2018.
064159 HT 6 | BANK OF NOVA SCOTIA ..|C107/12/2018. | PERSHING LLC.......coovorrrirrrircrirnnenns i 1978 20,000 | oo, 19,999 20,002 TG0 PR IS () | DO B 20,001 06/14/2019.
05567L T3 1 |BNP PARIBAS / BNP PARIBAS US ...|C|04/12/2018. | MORGAN STANLEY & COINC, NY.cc. | | 40521 | oo 10,000 | oo 10,788 10,765 (69) 01/15/2021.
05565Q DC 9 |BPCAPMKTSPLC ..| C | 04/11/2018. | MORGAN STANLEY & CO INC, NY. 3,000 3,000 3,000 05/03/2019.
05565Q DR 6 |BPCAPMKTSPLC.... C| 07/12/2018. | WELLS FARGO BAN K. 5.000 5.000 09/19/2019.
13975H AG 1 |CAPITAL AUTO RECV ABN 2014-2.... . | 04/20/2018. | PRINCIPAL RECEIPT....... 30,275 30,018 (18) 08/20/2019.
14912L  6W 6 |CATERPILLAR FINL SVCS MTNS BE.... .1 01/08/2018. | GOLDMAN SACHS & CO, NY........ccoouneee B 9,994 9,997 0 03/22/2019.
14912L  6Y 2 |CATERPILLAR FINL SVCS MTNS BE.... .| 04/12/2018. | CITIGROUP GBL MKTS/SALOMON,NE. | | agur | 45000 | o 14,983 14,992 1 01/10/2020.
14913Q  2F 5 |CATERPILLAR FINL SVCSMTNS BE........ccoovnneee .| 02/15/2018.| GOLDMAN SACHS & CO, NY 24,976 24,980 1 11/29/2019.
17275R AR 3 |CISCO SYSINC .1 01/08/2018. | GOLDMAN SACHS & CO, NY .oovvvecenn |l 80072 | 40,000 | oo 40,399 40,290 (5) 03/01/2019.
12637B  AB 7 |CNH EQUIPMENT TR 2017-B.....ccccoovvrririrrirncnens .. | 12/15/2018. | PRINCIPAL RECEIPT. e | 6,617 6,616 6,618 (1) 11/16/2020.
191216 BV 1 |COCA COLA CO .102/15/2018. | MORGAN STANLEY & CO INC, NY ... | 9,876 | v, 10,000 9,993 9,998 0 05/30/2019.
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
12625k AA 3 |COMM MTG TR 2013-CCREB.....occcoooooororrrrnns . [03/12/2018. | VARIOUS I 3,540 3540 3519 3535 6 6 06/12/2046.
210518 CS 3 |CONSUMERS ENERGY CO .| 11/29/2018. | CALLED @ 102.7815000..........c0ccrevrrnvcn e | 10,278 | 10,000 | oovoveees 11,583 10,780 (G0 I I (502) [ cvvooreerriiina 09/15/2019.
24422E  TA 7 |DEERE JOHN CAP CORP MTNS BE. .. [ 01/05/2018. | JPMORGAN SECURITIES INC, NEW Y.. | 20,000 20,126 20,034 (1) (1) 08/10/2018.
24422E  TJ 8 |DEERE JOHN CAP CORP MTNS BE .| 02/15/2018.| GOLDMAN SACHS & CO, NY.........ccvuvenee o 9807 | 10,000 9,980 9,989 1 A 10/09/2019.
24422E TM 1 |DEERE JOHN CAP CORP MTNS BE. .. 1 01/05/2018. | GOLDMAN SACHS & CO, NY 5.000 4,997 4,999 0 0 10/15/2018.
24422E TS 8 |DEERE JOHN CAP CORP MTNS BE .| 02/15/2018. | ICAP/ICROSSTRADE, NEW YORK... 5,000 4,997 4,998 0 .0 06/22/2020.
257375 AK 1 |DOMINION ENERGY GAS HLDGS LLC. .. | 04/12/2018. | GOLDMAN SACHS & CO, NY .cccooomvmmmme | 0009 | o TN 10,116 10,112 (R ) T B (R0 P—— 11/15/2020.
29736R AL 4 |ESTEE LAUDER COS INC.. .. | 02/15/2018.| GOLDMAN SACHS & CO, NY ..oovvveeen |l 14821 | 15,000 | oovver. 14,998 15,000 0 02/07/2020.
30231G AP 7 |EXXON MOBIL CORP. ..| 04/11/2018.| GOLDMAN SACHS & CO, NY . 3,000 3,000 3,000 .0 03/01/2019.
375558 BR 3 | GILEAD SCIENCES INC .. | 07/12/2018. | WELLS FARGO SECURITIESLLC, CH...| . | ... 4,941 5,000 4,998 5,000 .0 09/20/2019.
362500 AG 9 |GM FINL AUTO LEASE TR 2016-1. .. | 07/11/2018. | RBC DAIN RAUSCHER INC......ovvvvimnnn | 5,010 5.000 5.120 5,052 [0 R (L)) I— 03/20/2020.
38141G WD 2 | GOLDMAN SACHS GROUP INC.... .. | 04/12/2018. | BNY/MIZUHO SECURITIES USA INC,.... . 20,210 20,000 20,000 20,000 0 04/26/2022.
38141G WP 5 | GOLDMAN SACHS GROUP INC .. | 04/12/2018.| GOLDMAN SACHS & CO,NY .ovvcvemen |l 19794 | o 20,000 | oo, 19,998 20,002 ) 1) 07/23/2019.
438516 BQ 8 |HONEYWELL INTL INC ..102/15/2018. | MERRILL LYNCH PIERCE FENNER, C.. o 2000 1,998 1,999 0 0 10/30/2019.
46647P AG 1 |JP MORGAN CHASE BANK NA........cccomerirrernnns .. | 07/12/2018. | MIZUHO SECURITIES USA.....oovvvccivmeen | | 10,051 | o TN o — 10,000 10,000 0 06/01/2021.
532457 BF 4 |LILLYELI&CO ..101/08/2018. | PERSHING LLC, JERSEY CITY... 39,982 | oo 40,000 | oo 40,296 40,217 ) 3) 03/15/2019.
58772P AD 0 |MERC-BENZ AUTO RECV TR 2015-1 .1 02/15/2018. | VARIOUS . 22 536 22 582 22 618 22 589 0 ) 12/16/2019.
594918 BV 5 |MICROSOFT CORP. ..|.. | 02/15/2018. | WELLS FARGO SECURITIES LLC, CH... | 14,857 | oo, 15,000 14,996 0 0 02/06/2020.
606822 AK 0 |MITSUBISHI UFJ FINL GROUP INC.........cccoovvrunee D[ 07/12/2018. | DAIWA SECS AMER INC, NEW YORK... | 5,000 5,000 .0 02/22/2022.
606822 AQ 7 |MITSUBISHI UFJ FINL GROUP INC... 04/12/2018. | RBC CAPITAL MARKETS LLC, NEW Y... | 12,063 ...12,000 12,000 0 07/25/2022.
617446 8B 8 |MORGAN STANLEY. .| 01/05/2018. | WELLS FARGO SECURITIES LLC, CH... 15,002 15,000 15,045 o 1) 12/07/2018.
61744Y AJ 7 |MORGAN STANLEY... .| 10/26/2018.| MORGAN STANLEY & CO INC, NY........ . 10,064 ...10,000 10,000 0 07/22/2022.
61746B EH 5 |MORGAN STANLEY... .| 07/12/2018. | DAIWA SECS AMER INC, NEW YORK... | _ 10,028 ..10,000 10,000 0 02/14/2020.
61764X BE 4 |MS BOFA ML TRUST 2015-C21......ccccovvvrvvrnernnns .| 12/01/2018. | PRINCIPAL RECEIPT........cccovirrrricrinns . i ..13,759 i 13,726 33 33 03/17/2048.
63743H EN 8 |NATL RURAL UTILS COOP MTN BE.. .| 07/11/2018. | VARIOUS ) 34371 35,000 34728 34.820 i 41 11/01/2019.
66989H AL 2 |NOVARTIS CAPITAL CORP .| 02/15/2018. | WELLS FARGO SECURITIES LLC, CH... ...10,000 9,961 9,973 2 2 02/14/2020.
69371R M8 6 |PACCAR FINL CORP SR MTNS BK EN .. | 04/11/2018. | PERSHING LLC, JERSEY CITY... 4,000 3994 3998 0 0 02/25/2019.
69371R N2 8 |PACCAR FINL CORP SR MTNS BK EN .| 07/11/2018. | PERSHING LLC | 9,994 9,998 1 A 05/10/2019.
713448 DJ 4 |PEPSICOINC .. 101/08/2018. | GOLDMAN SACHS & CO, NY.........coocee.. . 39,994 39,999 0 .0 10/04/2019.
717081 DU 4 |PFIZER INC .. | 04/02/2018. | WELLS FARGO SECURITIES LLC, CH... | 19,990 2 2 06/03/2019.
718172 BW 8 |PHILIP MORRIS INTL INC .. | 04/04/2018. | MORGAN STANLEY & CO INC, NY 14,981 4 4 02/21/2019.
718172 BX 6 |PHILIP MORRISINTL INC .. | 07/12/2018. | CITIBANK . 9,956 1 11 02/21/2020.
718172 CC 1 |PHILIP MORRIS INTL INC .| 04/12/2018.| GOLDMAN SACHS & CO, NY.........ccocuunee . 3993 1 R 11/01/2019.
742718 EZ 8 |PROCTER AND GAMBLE CO. .. | 02/15/2018. | GOLDMAN SACHS & CO, NY o 5,999 0 .0 10/25/2019.
747525 AM 5 |QUALCOMM INC.... .| 04/02/2018.| GOLDMAN SACHS & CO, NY 40,142 [25)) [ I (1)) I— 05/20/2019.
80284M AF 7 | SANTANDER DRIVE AUTO 2015-4 .. | 04/11/2018. | JP MORGAN CHASE BANK/HSBCI, NE.. 30,000 0 0 03/15/2021.
80285C AH 4 |SANTANDER DRIVE AUTO 2016-2 .| 07/11/2018. | JPMORGAN SECURITIES INC, NEWY.. | 10,002 0 1) 11/15/2021.
81744W AA 8 |SEQUOIAMTG TR 2013-1 .. | 112/01/2018. | PRINCIPAL RECEIPT.......cccovvirirrrririrnnine . 6.076 | oo 216 216 02/25/2043.
822582 BM 3 |SHELL INTERNATIONAL FIN BV......ccocomivirerirns C|01/05/2018. | WELLS FARGO SECURITIES LLC, CH...| o 12,944 | oo 13,000 | . 13,063 13,022 0) (0) 13,022 11/10/2018.
857477 AS 2 |STATE STRCORP | 04/12/2018. | CITIGROUP GBL MKTS/SALOMON, NE. | B 9,957 | oo 10,000 | oo 10,218 10,130 [T IO [ N B 10,116 08/18/2020.
86562M AJ 9 | SUMITOMO MITSUI FINL GROUP INC................ C|07/12/2018. | VARIOUS . . 30,498 30,000 30,517 30,463 | oo | e, 279 279 | oo | 30,742 10/19/2021.
86562M AP 5 | SUMITOMO MITSUI FINL GROUP INC................ C|03/26/2018. | PERSHING LLC, JERSEY CITY ccooooovvveee | 5,009 5,000 5,000 5,000 0 [ | s 5,000 07/12/2022.
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 4

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

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
86787E AR 8 |SUNTRUSTBKATLSRMD TMBKNT.............. .| 04/12/2018. [ CITIGROUP GBL MKTS/SALOMON,NE. | | 15,825 | oo 16,000 | oo 16,002 16,006 ") ) ..(180) 01/31/2020.
89114Q AV 0 | TORONTO DOMINION BANK.......cococrerererrernenns C| 07/12/2018. | VARIOUS 24,815 25,000 25,071 25,067 (1) [ I (12) 11/05/2019.
89236T CU 7 |TOYOTAMOTOR CRED .. | 01/05/2018. | GOLDMAN SACHS & CO, NY. 3.000 0 02/19/2019.
89236T DM 4 |TOYOTA MOTOR CREDIT CORP.. ... |.. | 01/05/2018. | GOLDMAN SACHS & CO, NY. 19,999 0 .0 01/09/2019.
89236T DU 6 | TOYOTAMOTOR CREDIT CORP.......cccocccrorrns .| 04/12/2018.| MORGAN STANLEY & CO INC, NY........ . . 14,998 0 0 04/17/2020.
89352H AF 6 | TRANSCANADA PIPELINES LTD.. C| 01/05/2018. | PERSHING LLC, JERSEY CITY c.oovvvvveene | | 41,025 | oo 40,000 | covvvvoren 41,977 41,157 (2 R (VX)) — 08/15/2018.
913017 CM 9 |UNITED TECHNOLOGIES CORP.. .| 02/15/2018.| MORGAN STANLEY & CO INC, NY........ .44.329 ..45,000 ..44,978 44,988 1 A 05/04/2020.
931142 DY 6 |WAL-MART STORES INC........ccoovvrmrrrrirnrrrnirnirns ..101/08/2018. | GOLDMAN SACHS & CO, NY......ccccvene. 10,951 | ..o 11,000 | oo........1,000 11,004 ) (0) 10/09/2019.
949746 SP 7 |WELLS FARGO & CO NEW. v |+ 1 07/12/12018. | MIZUHO SECURITIES USA......oovommvne | o, 15,158 | v, X0l 15,000 15,000 0 02/11/2022.
961214 CS 0 |WESTPAC BKG CORP. ... | C| 04/12/2018. | CITIGROUP GBL MKTS/SALOMON, NE. | 22,724 23,000 23,312 23,194 TG O L)) — ) - 11/23/2020.
961214  DJ 9 |WESTPAC BKG CORP.......ocoomrrvrrerirreiareeinnes C|07/12/12018. | PERSHING LLC....c..cooorrvvrrrerrrrerrnierns R T | o 15,000 | oo 14,994 15,001 (0) (0) .(230)] .. 03/06/2020.
3899999, Total - Bonds - Industrial and MISCElIANEOUS..............cccvuriimiiiiiiiiiiiiis i | 1,172,302 | ...... 1,176,790 | ....... 1,183,281 ..1,180,811 0 (121) 0 Moo | 01,180,690 [0 |, (8,666)| ..........(8,666) XXX
8399997. Total - Bonds - Part 4 481,142 | . 485,657 | . 492,888 .4,473,598 0 (712) 0 V... ) 11,542) | . XXX
8399998. Total - Bonds - Summary Hem from Part 5...........ccoocoivrmiiiiiiriiiiiiiins i | 1,041,006 | ...... 1,046,000 | ...... Oy R [OOSR 31 .(833)] .. ...(833) XXX
8399999, TOHAL = BONMGS...... e SRR | 5522148 | ... 5,531,657 | ....... 5534417 | ........... 4,473,598 0 (401) [\ [ (401) [ oo (V] 5,534,245 | ..o 0. (12,375) ] ........ (12,375) XXX
Common Stocks - Industrial and Miscellaneous
000000 00 O [FACILITY INS HLDGS CORP CL ARST PP........ [ - | 12/01/2018.  TENDER OFFER 071,000 [ oo 75 XXX 0 (ORI (TN (ST 75 | oo 1 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous................c.coevcenee R 75 XXX 0 0 0 0 0 .0 ([ (] P (U 75 | oo, 75 [ 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
000000 00 0 [GOLDSTREET INSURANCE COMPANY............ [ - [09/01/2018. [MERGER TO ACCREDITED 110,000.000 | ...... 4,445,362 XXX | 4425635 | .......... 4,445,363 | .....(19,728) | covoociossses | eoseessseens | s (19,728) 4425635 | oo | v, 19,727 | ... 19,727 XXX
9199999 Total - Common Stocks - Parent, Subsidiaries and Afiliates............oooo wovivivmsiesicssisnssessesssssssesssssssssesssssssssesssssies | 4,445,362 XXX 4,425,635 ..4,445,363 (19,728) 4,425,635 | .0 [ 19,727 | ........19,727 XXX
9799997. Total - Common Stocks - Part 4 445,437 XXX 4,425,635 .(19,728) 4,425,635 19,802 XXX
9799999. T0tal - COMMON SIOCKS.....vvrsvressvvsersvsessvsesssnsessssssssnsesssssessnsss s st || 4,445,437 XXX | 4,425,635 . (19,728)] ... 4,425,635 ....19,802 XXX
9899999. Total - Preferred and COMMON SIOCKS........ooooccvrrssirrrssvrrsssinrniss o | 4,445,437 XXX ] 4425635 | .......... 4,445,363 | .....(19,728) | oo [0 | (19,728) | oo 0 4,425,635 | .o [ 1019,802 | .. 19,802 | i 0 XXX
9999999, Total - Bonds, Preferred and Common StOCKS.........c..verevviiieeererinieinnns 967,585 XXX ,960,052 (20,129) 0 19,959,880 40,077 XXX
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B/A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 3N 8 |UNITED STATES TREAS NTS.........c...... .. | 02/22/2018 | VARIOUS 04/04/2018 | VARIOUS 330,000 327,902 327,737 | o 327,995
912828 3Y 4 |UNITED STATES TREAS NTS................ .. | 03/20/2018 | VARIOUS 04/04/2018 | JP MORGAN CHASE BANK/HSBCI, NE.. 90,000 89,878 89,922 | v 89,880
912828 4C 1 |UNITED STATES TREAS NTS... 05/15/2018 | VARIOUS 07/11/2018 | VARIOUS ..180,000 ...179,286 179,294 ...179,342
912828 4J 6 |UNITED STATES TREAS NTS... . |..| 05/22/2018 | VARIOUS, 07/12/2018 | VARIOUS ..165,000 ....164,392 ..164,403 ....164,437
912828 4Q 0 |UNITED STATES TREAS NTS........ccooucc. .. | 07/11/2018 | VARIOUS 10/03/2018 | INTERCOMPANY TRANSFER 75,000 74,944 74,616
912828 3S 7 |UNITED STATES TREAS NTS DTD 809. | .. | 04/20/2018 | VARIOUS 07/11/2018 [ VARIOUS.....ccooivrnriinnineinsnississenssninnes | serssseenne 130,000 | covvres 129,191 | oo 129,020
0599999. Total - BONAS - U.S. GOVEIMMENL. ... ...ttt oettess sttt 970,000 965,592 964,992
Bonds - U.S. Special R and Special A it
3130AD N3 2 |FEDERAL HOME LOAN BANKS.............. .. | 02/08/2018 | PERSHING LLC........ccoovmrrireririnriieiinns 04/12/2018 | MORGAN STANLEY & CO INC, NY........ 30,000 29,945 29,846 | c.oovveenvn. 29,949
CITIGROUP GBL MKTS/SALOMON,
3130AD  UJ 9 |FEDERAL HOME LOAN BANKS.............. .. | 03/15/2018 | NEW YORK 04/12/2018 | MORGAN STANLEY & CO INC, NY........ 15,000 14,997 14,984 .14,997
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 45,000 44,942 44,830 .44,947
Bonds - Industrial and Miscellaneous
00037B  AD 4 |ABB FIN USAINC.......cccoomurimrrmrriirinienns .. | 03/26/2018 | CREDIT SUISSE, NEW YORK (CSUS)....| 07/12/2018 | MORGAN STANLEY & CO INC, NY........ 9,000 8,994 8,977 8,999
035240 AK 6 |ANHEUSER-BUSCH INBEV WLDW INC. | .. | 03/20/2018 | BARCLAYS CAPITAL INC, NEW YORK.. | 04/30/2018 | BNY/MIZUHO SECURITIES USA INC..... 10,000 10,000 10,174 ..10,000
JPMORGAN SECURITIES INC, NEW
209111 FR 9 |CONSOLIDATED EDISON CON Y INC.. |.. | 06/21/2018 | YORK 07/12/2018 | MIZUHO SECURITIES USA..........ccceen. 6,000 6,000 6,011 6,000
WELLS FARGO SECURITIES LLC,
369550 BF 4 | GENERAL DYNAMICS CORP..........c...... .. | 05/08/2018 | CHARLOTTE 07/12/2018 | MIZUHO SECURITIES USA.........cccoeee. 2,000 2,000 2,006 .2,000
JPMORGAN SECURITIES INC, NEW
377373 AF 2 | GLAXOSMITHKLINE CAP PLC................ C| 05/10/2018 | YORK 07/12/2018 | DAIWA SECS AMER INC, NEW YORK... 4,000 4,000 4,016 4,000
3899999. Total - Bonds - Industrial and Miscellaneous.... 31,000 30,994 31,184 30,999
8399998. Total - Bonds 1,046,000 | ......... 1,041,529 | ........ 1,041,008 | .........1,041,840
9999999, Total - Bonds, Preferred and COMIMON SEOCKS..........ccciiviiiiieis  wovteveiieiiseiesssesse st s s b st b s a8 s b st bbb 81 bbb s bt b st b s n s s b s snsennenaens | seessnses 1,041,529 | ......... 1,041,006 | ......... 1,041,840
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Annual Statement for the year 2018 of the TRAN S PORT | NS U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Alien Insurer
G1011@ 10 6 | BERDA DEVELOPMENTS LIMITED. . ... iiuutuuitsessstesseessssssesssess e eess s ssss s8££ ‘ ............ | 8biv NO [ | e 10,554,155 | ovvoiveniiiniinninenssninssisnns | e 1,360,000.000 [ ...oovoivenininirinninnes 100.0
1499999, Total - COMMON STOCKS = AIBN INSUIET............oeeiveiiieiieieeeceteteieeeteteeee ettt et ettt s e et ee e e et et s st e e e s eaesesesassesasseasssassssassseass s aesasasssasensssastesasasssesssnses | evavssssssssssesasssssesssesteses s e s e s s aetet s s e et et saetetesnsetesssantetasassnanssassesasessssnssssssssasnsssnsisnnsasasanssanss | auetissesesasssssesissesesasassasad (V] [ 10,554,155 XXX XXX
1899999, Total - COMMON SHOCKS. ....eoveerieseissresersers st ..10,554,155 XXX XXX
1999999. Total - Preferred and Common Stock ..10,554,155 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.
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.........ccocoosmiimiinniinniinnissiisnisinnees

TRANSPORT INSURANCE COMPANY.

1,360,000.000

0299999. Total - Common Stock

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

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREAS BILLS @....... .107/24/2018. | GOLDMAN SACHS & CO, NY ....coouivririrrierreeieiessse e 01/10/2019. A4.558 | .o [ e [ | s | 45,000 e 2T INTA e | e
UNITED STATES TREAS BILLS @....... . | 08/28/2018. | GOLDMAN SACHS 08/15/2019. 146,523 | oo [ [ e | e | e 150,000 243 [N/AL..
UNITED STATES TREAS NTS.....coiiiiiiniininnniiisrnnisesensssisssssssenssnssses | oseonnnns | oo 07/24/2018. | MERRILL LYNCH PIERCE FENNER SM.......cccovvoviniirirnnines 07/15/2019. 89,209 636 90,000 242 [,
0199999. U.S. Government Bonds - Issuer Obligations...........ccouvieiinininiiiessscs s 280,290 0 636 0 0].......285000 XXX XXX
0599999. Total - U.S. Government Bonds 280,290 0 636 0 [V 285,000 XXX XXX
Total Bonds
7799999. Subtotals - Issuer OblIgatioNS. ........rveeresresseessreesessenssresseesssniss 280,290 0 636 0 (U [ 285,000 | ..cooovrennce 279,654 | oo 1,956 | oo 0] XXX XXX XXX | e [ P 18
8399999. Subtotals - Bonds 280,290 0 636 0 0 s 285,000 | ..o 279,654 | oo 1,956 | oo, 0] XXX XXX S I (I I 18
9199999. Total - Short-Term Investment; 280,290 0 636 0 0 )99 SO [ 279,654 | ............ 1,956 | .ovveevrrrnns 0] XXX XXX XXX | e (V) [ 18
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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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, Rl...........cccoviiiiiiis s | oo 79,004 | XXX
Citizens Bank RIVErSIde, Rl........ooiiiiiiiiccisssscssesssesseisesssssssssssnnnes | coneieins 538,551 | XXX
Wells Fargo Bank SaN FrancisCo, CA.........coveieiicieieiee e ssessanens | coeeiens 51,250 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 668,805 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 668,805 | XXX
0599999. Total Cash XXX | XXX 0 0 668,805 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 24,957 | 4. April 24,402 | 7. July. 33,279 | 10. October 79,004
2. February. 704,983 | 5. May. 552,334 | 8. August 805,064 | 11. November. 538,551
3. March 123,450 |6. June 37,000 |9. September. 25,091 |12. December. 51,250

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
CcusIpP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued | Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREAS BILLS. 12/31/2018....... 01/10/2019....... 2,398,813
UNITED STATES TREAS BILLS. 12/17/2018....... 01/02/2019....... 2,397,734
0199999. U.S. Government BONAS = ISSUBT ODIIGAIONS..............cuurrrviimiiriiiisicsissii st 01000 48R | 4,796,546
0599999. Total - U.S. GOVEIMMENT BONGS.........c.cvvuiciieiciiti ettt 8880102 H88LE 1L L0 hee b e bbb | 4,796,546
Total Bonds
7799999. Subtotals - Issuer Obligations...............coocevvvirrrviiiinseiiinnnns 0
8399999, SUDLOLAIS = BONGS..........vuuiiiiiriiiiiiii it b bbb SLbi bbb 0
All Other Money Market Mutual Funds
996085 24 7 | DreyfUus Treas & AGY CASh MEG........uiuiiuiueiiiiiiieiiiis sttt s8££ b bbb be L4 seb i s bR bbbttt | i enines 01/01/2018....... ..0.001 1Y o P B 6.750
8699999. Total - All Other Money Market MUUAI FUNDS.................iviieiic s 27677 | [ 6,750
8899999. Total-Cash Equivalents s | 4,824,223 | oo 2125 | o 6,750
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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 AL
2. Alaska
3. Arizona ...B.... |RSD FOR WC BY INS CODE 23-961 110,296 109,502
4, Arkansas... ...B.... |RSD BY INS CODE, SECTIONS 23-63-206(1)(B) & (C) 104,980 104,796
5. California.. ... ...B.... |RSD FOR WC BY INS CODE, A1, SEC 11690-11719 145,334 144,343
6. Colorado
7. Connecticut CT
8. Del DE|.....B... |RSD BY INS CODE, SECTION 513(B) 128,607 127,542
9. District of Columbia DC
10.  Florida FL
L PR €Yo T O GA|.....B... |RSD BY OCGA 33-3-8 THROUGH 33-3-10 104,532 105,336
12.  Hawaii HI
13.  Idaho. ID|....B... |RSD FOR WC BY INS CODE, SECTION 41-317 35,094 34,841
14.  lllinois IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20.  Maine ME
21, Maryland MD
22, Massachusetts........c...oouuervvr MA|.....B... |RSD BY GEN LAWS, CHAPTER 152, SEC 61 & 62 534,635 535,811
23.  Michigan Mi
24, Minnesota MN
25.  Mississippi MS
26, MiSSOUI.......ooomrreerncrreeieerreneaned MO|.....B... |RSD BY INS CODE, CHAPTERS 374 TO 381 24,848 24,934
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire NH
31, New Jersey. NJ
32, New MeXiCO......comuwrvverrrrrrereennes NM|.....B.... |RSD 1978 ANNOTATED SEC 59-27-24 & 24.5. 314,951 312,659
33.  New York NY
34, North Carolin.........cc...coeeereeeenenn NC|.....B.... |RSD BY GEN LAWS, CHAPTER 58-5-1 360,329 355,645
35.  North Dakota, ND
36.  Ohio... " RSD BY INS CODE, SECTIONS 3929.08 & 3929.10 3,019,776 3,008,779
37.  Oklahoma OK
KL T O] (Yoo Ty OO OR |.....B.... |RSD BY INS CODE, SECTIONS 731.624 & 731.628 119,229 119,681
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina SC
42, South Dakota. SD
43.  Tennessee N
44, Texa X
45, Utah ut
46.  Vermont VT
A7, VIFGINia.....cveeoeeereerieereesseneeninnns VA|....B... |RSD BY INS CODE, TITLE 38.2, CHAPTER 10, A7. 514,724 513,646
48.  Washington WA
49.  West Virginia. Wv
50.  Wisconsin Wi
51.  Wyoming Wy
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Vi
56.  Northern Mariana Island MP
57.  Canada CAN
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,019,776 3,008,779 2,497,560 2,488,735
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......rvevvicrieiinianes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Cash Flow 5 Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2M-International 59
Five-Year Historical Data 17 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
General Interrogatories 15 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Jurat Page 1 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Overflow Page For Write-ins 100 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 1 E01 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 2 E02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Part 3 E03 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 2 E05 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Part 3 E06 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 1 E07 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 2 E08 | Schedule P-Part 3H-Section 1-Other Liability—-Occurrence 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1 E10 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3M-International 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 3 E13 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 4 E14 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 5 E15 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3T-Warranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Part 1 E17 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 68
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Section 2 E21 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 1 E22 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification SI14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL-Part 1 E24 | Schedule P-Part 4M-International 69
Schedule DL-Part 2 E25 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E26 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 7
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made I
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty il
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5BPrivate Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5SE-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R—Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 6M—International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R—Products Liability—Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R—Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims—Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
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