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Annual Statement for the vear 2015 of e N@tional Interstate Insurance Company of Hawaii, Inc

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES......oucvveveeirneircireieeeteeseeseesees et essesnins | eeesessssssssnsens 602,472 |...ccooune. 15 | B02,472 | oo | e 602,472 |...ccooune. 1.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeeeererrerens | woervevsnsnnnens 8,353,864 |.......... 21.2 | oo 8,353,864 | ...coovvvirrreieieienens | e 8,353,864 |.......... 21.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | oevvereiunnnn 3,907,460 |............ 9.9 | i, 3,907,460 |..coovvrrerereriereien | e 3,907,460 |............ 9.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cceeveveervevceeceieen | ceevvivereeineea ATAT |1 |l BA1ABT [ [ e 541,137
1.43 Revenue and assessment obligations . 7,579,832
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA 172,743 |............ 04 | e 172,743 | oo | e 172,743 |............ 0.4
1.512 Issued or guaranteed by FNMA and FHLMC............cccccoocuuneee. 232,091 ..o 0.6 | oo 232,097 | | s 232,091 |..coooeaned 0.6
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oo [ e | e (01 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 2,590,241 |........... 6.6 | oo 2,590,241 | oo | v 2,590,241 | ............ 6.6
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........cccovvvevieinieninieeni | covervenienenns 723,232 | ... 18 | e 723,232 | coeevreresesreniens | e 723,232 | ... 1.8
1,523 All ONEI ..ottt sstenssnssens | seesessessenens 2,508,601 |............ 6.4 | o 2,508,601 | ..eovvrrererreerirrireins | cvereieninnns 2,508,601 |............ 6.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvovveerir ettt sssneias | oeesessnsinnes 3,483,238 |............ 88 | o 3,483,238 | ..o | s 3,483,238 |............ 8.8
2.2 Unaffiliated non-U.S. securities (including Canada) .1,889,791 ..1,889,791 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAfiliAted. ..ottt sttt | seesessestsnesessesssnsssessans | sessesseeens 0.0 [ orereeeeereereierirrieene | reerereeeseesesreesnnees | eeeeeeseees st (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 UNAfili@ted. ..o | st | seeneenens 0.0 [ oo [ e | e (V1 O 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

Mortgage loans:

4.1
42
43
44
45
4.6

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

Real estate investments:

5.1
52

53

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

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

Receivables for securities

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

............ 0.0
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Annual Statement for the vear 2015 of e N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

© (o] ~ o
o
()
o
el
(o]
S
Q
3
o
o
>
=1
w
e
(2]
(@]
8
<
oD
o
o
=3
o
(2]
he)
o
w
S
>
o
Q
=5
w
o
=3
[
3
5
>
[$2]

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the vear 2015 of e N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 29,227,870
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 7,943 477
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 92,798
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 446
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 4,450,890
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 228,997
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 32,584,703
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 32,584,703
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Annual Statement for the vear 2015 of e N@tional Interstate Insurance Company of Hawaii, Inc

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.. ..993,745 992,027 997,784 979,579
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveersrreesssrrerssnrreranees | erveessssiensneernees 993,745 | .o, 992,027 | ..o 997,784 | oo 979,579
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ooocreeisricsssiinsssiienss | v 3,907,460 | ...ooooveviins 3917510 | oo 4,002,500 | ..oooovinrieens 3,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooooiveeieieeiiiseies | e 541137 | oo 557,612 | oo 547,297 | oo 540,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oorsrisssrinsssiinnns | s, 18,537,499 [ .o, RS KReT YA — (ERER XISl — 18,227,606
Industrial and Miscellaneous and Hybrid 8. United States........ccoecvevvveies | o 6,715,072 | oo 6,796,508 | ...ccooovverrirrirnn 6,719,657 | oooovrrrerca 6,903,532
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 1,889,791 | oo 1,941,987 | oo (RECRNT:Z ] [F— 1,875,858
11, Totals...ooscrsesssisssins | s, 8,604,863 | ....occooorrriisiinens 8,738,496 | ..cooooviscriinnns 8,613,342 | .cooovviiriins 8,779,391
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | covveissiiiinniens 32,584,703 | ..ooooviriiiens 33,189,031 | .coovevscriciees 33,056,789 | ..ooescriris 32,026,575
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ..........ccccc...... 32,584,703 | ..ooeverrrirene 33,189,031 | covovvvvrerrrinens 33,056,789
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

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

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

501,350

39,787

542,212

541,137

5.1
52
53
54
5.5
5.6
5.7

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

................. 1,444,643
A

................. 9,050,570

125,004 |....

................. 4,394,938

................. 1,667,951

............... 17,412,495
A

125,004 |....

............... 18,217,921

............... 17,412,495
1,125,004
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC oottt ssss s sssssssssssssssesssssssssesssnsns | sosversinsenssns 1,270,158 | ceovverenee. 2,602,434 | .covvrereen 3,247,613 | oo 114,191 [ o 3443 | . 7,327,839 | oo (LR T [ 5,397,033 | ..overreereeriereninns 15.9 [ 4,010,960 | ..oevevrernes 3,316,879
...................... 60,114 | oo 548,001 | civiieee0868,909 | e | e | e 1,277,024 [ o33 | iii00000006,235 | 0.2 | e 405,774 | ..l..871,250
............................................................................................................................. 375,000

Totals...

.1,330,272

.3,240,435

.3,916,522

.5,838,268

4416,734

4,188,129

Hybrid Securities
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

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

................. 7,184,474

............... 11,435,575

1,233,104

1 2 4 7 10 11
1 Year Over 1 Year Over 10 Years Column6asa Total from Column Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years % of Line 9.7 Publicly Traded Privately Placed (a)
9. Total Bonds Current Year

9.1 NAIC Toeeeeeeeeeeeeeeeeeeeeeeeesessssenssssesssnssssnssssssnsensssnens | (A)ereerenn 0,243,098 | oo 13,669,611 | ...............10,955,661 | ....................968,872 | ............... 1,671,394 | ...............36,508,638 | ...cevvevvevrerreereere93.8 | ot XXX s | e e XXX e | s 33,191,759 | oo 3,316,879
................................................................................................................. 548,001 v 1,930,777 | ...871,250

9.8 Line 9.7 as a % of Col. 6

10. Total Bonds Prior Year

..31,434,418

10.7

10.8 Line 10.7.858 % Of COL 8......ovuiieiieeiieiiecieciesiecieciesieesieesiesies | covssessasssassseseseseees 2911 | 338 i 35.7 [ 306 | 5.9 [k XX Lk XXX e | e 1000 [ e XXX | e 92.5
11. Total Publicly Traded Bonds

11 NAIC oot | creebaesiaeniens 8,228,262 | ...............12,392,440 | ................9,930,790 | ....................968,872 | ....cc..c0......1,671,394 | oo 33,191,759 [ o853 | 31,368,183 | 0923 [ 33,191,759

1.2 NAIC 2 ssensins | crnereesiaenians 1,180,117 [ oo 153,001 | ceviiieeeeee 197,859 | e [ e | eevieerienneend 1,530,777 | 39 [ iiie000086,235 | 0.2 | 1,530,777

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

Total Privately Placed Bonds

................. 1,014,836
....5,000

................. 1,217,171
....395,000

................. 3,316,879
....871,250

1,672,171

12.8 Lin€ 12.7.@5@ % Of COL B....couvvuvererierierinerinerineniseniesisesesenienes [ ceveeesessssssssinenns 284 | s 39.9 .

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccceviviivinnns | vorvviiniiiiiicici, 2.6 | s 4.3 ] i 3.8

(a) 4,188,129 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c) 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

(d

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....6,325,962; NAIC2§........0; NAIC3§......0; NAIC4S.....0; NAIC5S...... 0; NAIC6S.......... 0.




Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIGAtIONS. ......ceorvecvereeeecteee sttt seessssssnsessenns | crerseeseesennens 6,325,962 | c.oovvvrrrnnn 602,472 TN 5,376,527 | covovrerrcreeren 158 | o 6,928,434 | ..o
1.2 Residential Mortgage-Backed Securities..... 99,200 | ... . 391,273 |
1.3 Commercial Mortgage-Backed Securities.... N reerereeresnse s | e | s | e | o0 | e 0.0 [ [ eeveeeieiieennn000 [ L

1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes
1.5 TOAIS.. .ottt enssennsennes | crsesiessieenieas 6,425,162

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

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

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

4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt

4.2 Residential Mortgage-Backed SECUNtiES.........cccovvveevevreeereeieeereeinias

4.3 Commercial Mortgage-Backed Securities.... . 0. 0.0 .

4.4 Other Loan-Backed and Structured SECUHES..........ccoovevevererrerieriees | irereniisieiiesisessiesiesssnes | evsresssssessesesssssesessssseses | eressossessesssssssssessssssessns | cromsessessesissessesssssnseseess {01 0 ] | e

4.5 TOHAIS. ..ottt sttt enaentens | enssssesiensnssnseseensaneas (V] I 501,350 | oo 39,787 | oo, 0 f o0 [ 541137 [ 14 ], 542,212 | oo 1.6 [, 541,137 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 Issuer Obligations..........c.ccoeeun.... 6,323,695 3,600,280 ..12,389,415 212,290,412 [ 361 | 12,389,415 | ..

5.2 Residential Mortgage-Backed Securities. 1,423,399 549,960 2,603,802 | .. .3,369,271 ...2,603,802 |..

5.3 Commercial Mortgage-Backed Securities.... e e siesaas | e s | s .. e 0]. e e |

5.4 Other Loan-Backed and Structured Securities..............covvuriverrrrinniinnns | covsiissiinsiinnnens 77,235 | oo 1,303477 [ .o 244,698 | .....coveee.. 250,920 | ............... 1,667,951 [ .o 3,544,282 | o9 | 2,558,238 | .oovvoeeeiceeceeen 75 [ 3,544,282

5.5 TOtAIS...cvuieiiei ettt sss st snn s ensensnnaes | snsessessaseanes 2,569,647 | ..oooiirnnnns 9,050,570 | .oovoverininns 4,394938 [ ..o 854,392 | ..o 1,667,951 [ .o 18,537,499 | o476 | 18,217,921 | o536 [ i, 18,537,499

. Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET ODlIGAtIONS........cvecveveeecvereeserree et seesssressseesenneas | evversiessssnssees LERTON N —— 1,162,536 [ .oveereereeneei2,129,228 | cooeeceeeeeeseeeee [ e | evenrenenienen3AT8,779 | 8.9 | e 3,025,250 | coovvererrerreerennnn8.9 | e 2,165,911

6.2 Residential Mortgage-Backed SECUNtIEs..........c.oevvevveverecveerrcrieressen | coveeiveiesieeinns 900,605 | .oevverernnan 1,289,550 | oovvvrieennn 924,044 | 114191 30443 | 3,231,833 | 83 | 2,813,019 [ o83 | 2,250,823

6.3 Commercial Mortgage-Backed Securities.... e

6.4 Other Loan-Backed and Structured SeCUNtiEs..........c.vvverrererernerieiiens | corerssrsssssees PRIy [ 788,348 | ..o 871,250

6.5 TOtAIS...ouceeeeeeeeee sttt sttt nssnsnsansnaans | snsssseesssneanes 1,330,272 | ... 3,240,435 | oo 3,916,522
Hybrid Securities

7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et

7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

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




Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouivuircireiii st ssssneas | rneiesissias 8,561,903 9,196,853 | ooovvvrrrins 8,958,820 | ...oovvvrirne. 525,649 | .o | 27,243,225 | oo 70.0 | v XX s | e XXX s | s 25,932,356 | ...ccovvrnnnee 1,310,869
9.2 Residential Mortgage-Backed Securities..... .1,552,426 .2,928,934 .1,549,802 ..192,303 6,226,908 ...5,245,898 981,010
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e (01 0
9.4 Other Loan-Backed and Structured SECUMtES.........ovvrvvrrrrerrrenrnrireiinns | corerrssisissnennes 313,887 | oo 2,091,825 | .o 1115948 [ .o 250,920 | ..oooovenneee. 1,667,951 [ ..o, 5440532 | oo 140 [ XXX [k XX [, 3544282 |..cooevnane. 1,896,250
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 10,428,216 | .....ccooue... 14,217,612 | oo 11,624,570 | ccovvvrrrrrnn. 968,872 | ...ocvvvene. 1,671,394 | ...ccoonve. 38,910,665 | ...ooovvrviererenenn100.0 | v XXX s | e XXX s | i 34,722,536 | ..covvernenns 4,188,129
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 26.8 | oo 36.5 | oo 299 [ 2.5 [ 43 | s 100.0 | XXX [ e XXX i e XX [ 89.2 | oo, 10.8
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreriiciieeeeeeee e | ceeseesenesnees 5,091,811 | oo 8,403,363 | ....ccovenne. 10,674,002 | ..covvvrrrnnns 531,631 | oo | e ) 0.9 G DR 90,9 CHIININ U 24,700,806 | ..ooovvoererieiinnes 726 | oo 23,348,534 | ..coovvunnee. 1,352,273
10.2 Residential Mortgage-Backed SECUMHES...........coueerinrineineineineineines | cevireiineiinees 2,065,261 | .coovvvrrrennee 2,902,537 | cooovrris 1,353,797 | oo 301,461 | oo 119,193 [ .o ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 6,742,249 | c.oovvvin. 19.8 | oo 5,527,647 | .ccvvvvne. 1,214,602
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 | | e
10.4 Other Loan-Backed and Structured SECUMHES..........currerreneernereneeineees | corseessissinsinnas 27,402 | .o, 129,675 [ .o, 120,082 [ ..ccovvrennnes 400,013 | .cooovvvnnnene 1,881,066 |............. 0,9, ST [ XXX i, 2,558,238 | ..ooviiininiiines 75 [, 2,558,238 | ..o,
10.5 TOHAIS....ceuuereereireineineisesesee s ensessens | oesbsesnesnees 7184474 | ... 11,435,575 | oo 12,147,881 | oo, 1,233,104 | ..covvvrnnn. 2,000,259 |...ccovun. ) .9 N P 90,9 CHUININ T 34,001,293 | ..oovvveine 100.0 | oo 31,434,418 | .o 2,566,875
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 291 | s 336 | oo 35.7 | oo 36 | s 59 [, XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 925 | oo 7.5

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities

525,649
192,303

11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens

11.4 Other Loan-Backed and Structured SeCUFties...........ccovwervneerneerneiennens

11,5 TOMAIS. ..o

11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccccvvrssrisiiiniinnens

Total Privately Placed Bonds

12.1 1SSUET OBlGALIONS........oovveriirirriieies e sssesssnssns | svsessssessnsssnnssans 46,638 | ..oooovrvrrinnen. 639,376 | ..ovvrrerinnn 624,854 | .oooveerereeerieeieei | e | e 1,310,869 | oo 34 [ 1,352,273 | oo 4.0 | D.0.9 CHRNIN R 1,310,869
12.2 Residential Mortgage-Backed SECUtIES...........covvvrverrerneirrernesriernns | e 736,546 | oo 284 487 | oo 18 [ o 0 [ [ e 981,010 | v 25 [ s 1,214,602 [ oo KT — ). 0.9 GRS 981,010
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens (01 O 0.0 | oo (U1 O 0.0 [ XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES..........ccoovvvrrirrenrernrereens | e, 236,652 | oo, 788,348 | ..o 871,250 | oo | e | s 1,896,250 | .o 49 [ 0 i, 0.0 [ .0, ST 1,896,250
12.5 TOHAIS ..o enines | eestneseesnees 1,019,836 | ..ccoovvvvnnn. 1,672,171 [ e 1,496,122 [ oo 0 [ oo (V1 [P 4,188,129 | oo 10.8 [ e 2,566,875 | ..o 75 [ ). 0.9 CHUIIN R 4,188,129
12.6 Lin€ 12.585@ % Of COL B.....ouvvunvererriieiniineiseissiseiseiieissesssssssesseees | coneesseisseessecsssesnees 284 | s 39.9 | oo KIS A I (VX0 0.0 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvivciinnicinniie ] o, 26 | o 43 ] i 38 | o 00 ] i, 00 ] i, 108 | L., ST R D, SR R D9, S I ., SR 10.8
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Short-Term Investments

SCHEDULE DA - VERIFICATION BETWEEN YEARS

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

oLIsS

10.

1.

12.

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

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuation increase (decrease)

. Total gain (loss) on disposals

. Deduct consideration received on disposals

. Deduct amortization of premium

. Total foreign exchange change in book/adjusted carrying value

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

.............................................. 4,773,423

10,341,894

.............................................. 4,773,423

............................................ 10,341,894

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

Deduct total nonadmitted amounts

6,325,962
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

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

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

013

1 2 Codes 6 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 17 18 19 20 21 22
Current Year's
Unrealized Other-Than- Stated
NAIC Rate Used Valuation Current Year's Temporary Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Effective | When | Admitted Amount| Amount Rec. Maturity

CUSIP Identification Description CHAR | nation Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli

912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019. |SD.. | | ............. l ........... 1 ...100.672 604,031 600,000 602,472 (632) | cvvevcrveereineniienie | ceveeeesnireniiesninnes | eeeee 1750 [ 1.636 [MS...... | oo 2,668 | v 10,500 | 11/12/2014. | 09/30/2019.
0199999. U.S. Government - Issuer Obligation: XXX 604,031 600,000 602,472 0 (632) 0 XXX XXX [ i 2,668 | o 10,500 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities

36241L  S7 2 |GNJO PL 783242 PT 3.00 02/15/2026, ...103.853 171,651 165,282 172,743 (2,188) MON... | ... 06/25/2012. | 02/15/2026.
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039 ...106.531 92,304 86,645 90,447 (1,253) MON... 08/18/2011. | 08/20/2039.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040...........rvvvrrrrrerrnnerressseresnsssssssssssessssssssssssesssssssssssssssssss | ooneeee | oo | sevevsnennes | cosnenrennsT | evvviirrnnrnnnnnnn 87,609 [ s 95.412 83,642 87,664 87,604 MON... | ... 08/27/2012. | 09/20/2040.
38377W W9 1 |GNR 2011-106 ME PAC 3.00 06/20/38 ...100.562 24,933 24,793 25,254 (207 MON... | ... 11/17/2011. | 06/20/2038.
38378T AF 7 |GNR2013-71 GA PAC 2.50 07/20/2041 ...101.789 15,466 15,194 15,225 MON... | ... 09/25/2013. | 07/20/2041.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 387,996 379,579 391,273 0 (3,646 0 XXX XXX XXX
0599999. Total - U.S. Government XXX 992,027 979,579 993,745 0 (4,277 0 XXX XXX XXX
U.S. States, Territories & F i (Direct and - Issuer Obli

13063C XS 4 |CALIFORNIA ST REF CM 2.45 12/01/2031.........ccvoviiieriiirniieriiniiissiseseissssessssssssssssssssssessssssies | ceeeeee | | eeveveen ] [ i 1FE ..100.071 | s 1,000,710 | .coovvevuve. 1,000,000 999,990 (10) | v [ e | eeenn 2450 | i 2450 |JD...... 10/09/2015. | 12/01/2031.
20772)  GT 3 | CONNECTICUT-REF-C 5.00 06/01/2021 ...116.672 2,916,800 2,500,000 2,907,470 (70,941) | oo | e [ 000005.000 | eveae 1.826 |JD....... 08/22/2014. | 06/01/2021.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX 3,917,510 3,500,000 3,907,460 0 (70,951 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX 3,917,510 3,500,000 3,907,460 0 (70,951 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & F i (Direct and - Issuer Obli

397118 EG 1 |GREENWOOD CNTY SD 4.40 03/01/2017 ...103.423 517,115 500,000 501,350 (1,108) | oo | e | o400 [ 4.160 [MS...... 09/17/2009. | 03/01/2017.
463020 PY 7 |IRONDALE-B-REF-TXB 2.70 10/01/2021 ...101.242 40,497 40,000 39,787 | oo | cvnvninnciinnnenndd [ [ | 2002700 | 2.801 |AO...... 06/06/2014. | 10/01/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX 557,612 540,000 541,137 0 (1,074) 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX 557,612 540,000 541,137 0 (1,074) 0 XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agl U.S. Political

11506K CY 5 |BROWARD PORT-REF-B 5.00 09/01/2019 ..111.954 610,149 545,000 568,100 (5,774) | .oovrvverireriiericnens | o [ .5.000 [, 3.752 [MS..... | oo 9,083 | o 27,250 | 11/29/2011. | 09/01/2019.
249218 AU 2 |DENVER CO SCHS COPS B 2.598 12/15/2021 ...100.016 250,040 250,000 240,120 1,477 3.335 |JD....... 6,495 | 09/25/2013. | 12/15/2021.
3133EF TR 8 |FED FARM CREDIT 2.45 12/21/2022 99.525 497,623 500,000 500,000 [ cvvveeverveeermrmeesenns [ eerrermmerreisnnreesnns [ eermeeseeneeisenneisnns | eeeeeneneenniennnnens | coeenn 2450 | i, 2450 |JD...... 12/18/2015. | 12/21/2022.
313560 QJ 5 |FANNIE MAE 2.25 10/17/2022........ccommvveiirireriiniincsissiisesissesesesssssssssesssssssssssssssesssesssssnssssssssnnsnes | eovenee oo | cvvereened e | v 49,672 | 98.882 49,441 50,000 49,675 | oo [ orerineriieniienend e | | 2250 [ 2.354 |AO...... 12/03/2015. | 10/17/2022.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 ..119.473 597,365 500,000 571,228 (10,239) | ccvvveevieriiceriienins | e | 20005.000 | e 2.550 |MN...... 04/25/2012. | 05/01/2022.
3130A5 RJ 0 |FED HOME LN BANK 2.55 06/29/2022 ...100.427 10,043 10,000 10,000 | ceoveeeeiieriireniens [ erireriiesnineniinenes | ceneereieniensinenies | cervnnssinensnnssens | c00en 2980 | e 2.550 [JD....... 06/19/2015. | 06/29/2022.
3130A5 T8 2 |FED HOME LN BANK 2.65 06/29/2022 LA ...100.429 35,150 35,000 35,000 | oo | [ e [ e | 200 2.680 | 2.650 |JD...... 06/24/2015. | 06/29/2022.
31331)  7G 2 |FED FARM CREDIT 3.15 01/12/18.......cooiiiiiiiiiiieciiiseiesissieseiesiiesssssssiessssssssssssssssssssssssssons | cvvens | oo | cossssnensies [ eovinsinns 1 ...103.938 254,648 245,000 245,320 (151) | covveenerieriieni | e | 0003150 | i 3.083 |J........ 03/31/2011.| 01/12/2018.
31331 AW 3 |FED FARM CREDIT 4.1501/07/2019 ...107.994 23,759 22,000 23,259 (399) | cevvevrerrererrireniienies | cevrineniieniinenniees | e 150 | i 2.180 |JJ........ 08/26/2011. | 01/07/2019.
31331Q X3 6 |FED FARM CREDIT 4.25 06/18/2018 ..107.147 10,715 10,000 10,578 (V270 ) RO VPPN DN 3.1 ) I DO 1.839 |JD....... 11/29/2011. | 06/18/2018.
31331V V8 6 |FED FARM CREDIT 5.51 09/07/2016. ...103.206 72,244 70,000 71,439 (2,066) | ..oovvvoeeieereeeneiiens | overeieneiiessisneins | 2.0.510 [, 2454 |MS...... 01/31/2011.| 09/07/2016.
31331Y  4S 6 |FED FARM CREDIT 5.05 08/01/18. ...109.423 670,761 613,000 644,007 (11,379) | cevvvevereieniienens | e | 20005.050 | i 3.000 |FA...... 04/28/2011. | 08/01/2018.
31331Y HQ 6 |FED FARM CREDIT 4.625 12/15/2017 ...106.685 61,877 58,000 61,137 (1,562) | oooecrveerenrrineeneins | ovveersrinneeneiiinnens | 4625 [ s 1.798 |JD....... 08/29/2011. | 12/15/2017.
313370 SZ 2 |FED HOME LN BANK 2.25 09/08/2017 ...101.933 76,450 75,000 75,760 (A1) | cevverrrerecrireei | e | 00000 2.250 | oveee 1.638 | MS...... 09/26/2011. | 09/08/2017.
313370 US 5 |FED HOME LN BANK 2.875 09/11/2020 ...104.642 523,208 500,000 508,000 (1,587) | orveerenrriienneins | e | 2875 [ 2511 [MS...... 12/04/2013. | 09/11/2020.
313380 VF 1 [FED HOME LN BANK 2.30 10/04/2022............couvvemeririeriirrnerinesnisssissssisssissssisssssssssssssnsesssssens | conenee | | eevenen] | [ 44775 | 99.168 44,626 45,000 44,800 [ ..o [ e8| | e |0 2,300 [ 2.372 |AO...... 02/04/2015. | 10/04/2022.
3133EA 7)1 |FED FARM CREDIT 1.82 11/13/2020..........cccoemvuinriiereiieriineiisniisssississsississsesssssssssssssssssssnnies | eovenne oo | connieensd [ ] viiiinnn..856,216 | ... 99.165 882,565 890,000 864,982 A786 [ ..o [ | 2001820 | 2436 |MN...... 02/25/2014. | 11/13/2020.
3133EC  CU 6 |FED FARM CREDIT 1.80 01/15/2021..........coriueriiiriereriincniseniienssiessisssseessssssssssssssssssssssssssssnssssns | coneeee | | eevvveen ] v | riii...888,622 | ... 99.018 920,868 930,000 898,967 5,700 | covveeeeeeereeeeecenenes | eevecenerereercesesinees | 001,800 | oooo 2509 |JJ........ 02/25/2014. | 01/15/2021.
3133EC Q6 4 [FED FARM CREDIT 1.74 05/21/2020..........cccocoommrvimrmiinriinnriienisnsiisnisnsssnsssnsssssssssssssssssnsssssnsss | coneeee | | eevveen ] | [ 9,610 | 99.258 9,926 10,000 9,723 | oo | i 9 [ [ [ 1740 2410 |MN...... 01/28/2014. | 05/21/2020.
3133EE  FR 6 |FED FARM CREDIT 2.48 12/22/2021 ...100.932 267,469 265,000 265,000 [ cvvveererveeermrneennnns [ eerrernenriisnnnneinins [ e | oo | e 2480 | s 2.480 |JD....... 12/10/2014. | 12/22/2021.
3133XE UG 2 |FED HOME LN BANK U116 4.875 03/11/2016 ...100.845 118,997 118,000 118,855 (4,377) | e | e | 875 |, 1.126 |MS...... 09/26/2011. | 03/11/2016.
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3133XH VS 8 |FED HOME LN BANK 5.00 12/09/2016 ...103.868 420,667 405,000 413,394 (8,710 02/25/2011. | 12/09/2016.
3133XN 5N 5 |FED HOME LN BANK 5.00 12/08/2017 ...107.331 364,926 340,000 354,725 (7,314 05/12/2011. | 12/08/2017.
3133XP  CT 9 |FED HOME LN BANK 4.25 03/09/2018. ...106.513 205,570 193,000 202,906 (4,400 12/27/2011. | 03/09/2018.
3133XX P5 0 |FED HOME LN BANK 4.125 03/13/2020. ...109.742 71,332 65,000 69,960 (1,115 12/27/2011. | 03/13/2020.
31359M  EL 3 [FANNIE MAE 0 06/01/17.......oooeiiriirciscissciesisseiesissssssesnsssssssnsssssssnssssnssssnssssnsssnssssnsss | @eeee | o [ eovenniinns | connveenn T | i 207,719 | 98.448 270,732 275,000 260,291 9,911 03/08/2010. | 06/01/2017.
31359M SD 6 |FANNIE MAE 4.60 06/05/2018. ...107.875 350,592 325,000 332,355 (2,849 05/18/2010. | 06/05/2018.
3135G0 VT 7 |FANNIE MAE 2.50 03/27/2023..........ocosvvvrrerererressesiessissssssssssssssssssssssssssssssssssssssssssssssssnssssssssesssssnssns | eovsene | oo | convviensd [ evvverriensd | oereirerinnnn 99,925 | ... 99.640 99,640 100,000 99,932 7 04/24/2015. | 03/27/2023.
3136FP  ET 0 |FANNIE MAE 12.00 03/10/2016. ...100.306 180,551 180,000 180,089 (460) 06/28/2011. | 03/10/2016.
3136FP  TQ 0 |FANNIE MAE 2.20 10/27/2017 ...101.908 20,382 20,000 20,356 (192) 02/28/2012. | 10/27/2017.
3136FT  B7 3 |FANNIE MAE 2.00 02/07/2020 ...101.155 288,291 285,000 282,337 614 10/22/2013. | 02/07/2020.
3136G0  F8 9 |FANNIE MAE 2.40 10/04/2022. ...100.249 400,994 400,000 395,219 339 06/25/2015. | 10/04/2022.
3136G1 6D 6 |FANNIE MAE 1.3506/26/2020...........coucvermrrerererierireessneesserssnerssessssssssssssssssssnssssesssmsssssssseesssensses | eoeeee | oo | cvnerereed [ evvvnerernsd | v 474,375 | 98.088 490,438 500,000 481,523 3,875 02/20/2014. | 06/26/2020.
3136G1 B8 1 |FANNIE MAE 2.2501/30/2023........ccoommveerereenrisseseinsssssessssssssssssssssssssssssssssssssssnssssssssssssssssnsssossses | ovmeee | oo | coneriensd | evveneriensd | cervienrinnnn. 198,000 | ... 98.673 197,346 200,000 198,179 179 03/27/2015. | 01/30/2023.
3136G1  JE 0 |FANNIE MAE 2.00 04/16/2021........ccoomrreririreeiiinrirereiessisessssesssessssssssssssessssssssssnesssenssssssssssesssensnes | eovenee | oo | cvneverned [evvvnerernsd | v 48,645 | L 99.230 49,615 50,000 48,933 187 06/12/2014. | 04/16/2021.
407288 WP 0 [HAMILTON CNTY OH SWR B 5.46 12/01/2021 .111.222 111,222 100,000 109,516 (2,264 10/28/2013. | 12/01/2021.
413890 CX 0 [HARRIS CN HOUSTON- 5.00 11/15/2023. 121147 121,147 100,000 118,317 (2,091 12/10/2014. | 11/15/2023.
46246K  J2 9 |IAFIN-TXB-B-ST RE 3.73 08/01/2021 ...106.116 15917 15,000 15,393 (63, 09/17/2013. | 08/01/2021.
49151E 4K 6 |KY PPTY BLDG-BABS KY 4.64 11/01/2017. ...105.323 526,615 500,000 500,009 (5) 10/28/2009. | 11/01/2017.
56036Y AJ 4 |MAIN ST NAT GAS INC-B-GA 5 16. ...100.832 | coovvrenne 1,134,360 | ..ccovonnven. 1,125,000 | ...ooovnevne 1,125,004 (18) 07/18/2007. | 03/15/2016.
649083 AA 0 [NEW VALLEY GEN 17.299 03/15/19 ...109.073 131,676 120,723 128,228 (4,338) 05/11/2010. | 03/15/2019.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027 ...106.232 159,348 150,000 150,124 (8) 08/10/2012. | 06/01/2027.
67755C WH 8 |OH ST-ADULT CORRECT 5.00 10/01/2019. .. 111.154 277,885 250,000 262,215 (3,498 01/21/2009. | 10/01/2019.
880591 EA 6 |TENN VALLEY AUTH 5.50 07/18/2017 ...106.658 159,987 150,000 154,165 (2,571 02/23/2010. | 07/18/2017.
880591 EC 2 |TENN VALLEY AUTH 4.50 04/01/2018 ...107.083 278,416 260,000 277,452 (7,577 02/24/2012. | 04/01/2018.
88059F AZ 4 [TVAPRIN STRIP 0 12/15/17....ccooiriciiiieriicriseiiesiisssiissessssiissssisssssssssssssssssssssssssssssssssssssonsssss | @eeee | o [evvvnninnns | v [ i 15,914 L 97.328 17,519 18,000 17,316 340 09/27/2011. | 12/15/2017.
91754R __UY 1 |UT BRD RGTS-A-UT V 5.00 11/01/2027 ...118.879 392,301 330,000 375,525 (5,974) 09/19/2012. | 11/01/2027.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX [, 12,725,392 12,197,723 12,389,415 (64,141) 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all Non-Guaranteed Obligations of Ag U.S. Politi gage-Backed Securities
3136A0 DT 1 |FNR2011-77 ASEQ 3.50 08/25/2036.............ccvvummierreiiicieereissieneesniissessssisssssssssssnsssssssssnsssnnss | coveies | oo | covensseennes ...101.320 3,812 3,762 3,767 (13 SOOI [OOSR DO 3.500 |.....2.534 [MON... | ..ot [ e 132 | 07/25/2011. | 08/25/2036.
3136A4  VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40...........cooomirirriinerieriisesiissiisssiisssissssssssssssssssssssssssssssssssennss | eeneee | or | ovneivnnens | eevvennn T | i 161,640 | L0 98.533 161,387 163,789 161,858 403 | oo [ | e 2.000 3,276 | 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40..........cvcuereemerireriinerisereiserisesssesesssessssessssessssssssssssssssssssssssesssenssses | senseee | ee | ovserinnenns | vervveens T | cvvreriinennnnen 57,002 | o 99.802 56,623 56,736 56,915 (54) | covvverrierineniieni [ e | e 2.000 |......1.883 [MON... [ .cccoevrrrerirecn95 | v 1,135 | 04/25/2012. | 09/25/2040.
3136A7  5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041..........coouvieriicriicriisceisssiisssiississssssssssssssssssssssssssssssssssens | eeveee | or | ovsninnnnns | eovvennn T | i 16,408 | L 98.867 16,013 16,196 16,360 (46) | covvvoreverierriieni [ e | e 2.000 324 | 08/27/2012.| 07/25/2041.
3136AA MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042...........cococmuriemiiriciiinnniinesiisssinessisssisnssssssssssssssssssessssnssinnns | sovenee | oo | vevvevnnnsens | evvvserirns | vverinenienenn 21,601 [ 98.551 20,877 21,184 21,545 (B1) | covvereveerrinerireni [ e | e 2.000 |......1.547 [MON... | ..coovririrrcrnnn35 | o 424 | 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR2012-145 TAPAC 1.25 11/25/2042..........oooiviciirciccisncisecisneisssisnsisnissssssssssssssssssssnnnes | coeene [ oo | cenveienninns [ eovenneens ] | v 70,396 | 96.839 68,401 70,633 70,427 L5 20 UURSOOORN DU PO 1.250 883 | 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041...........cocvveucriicriicriicniinesiissiisesisssssissssssssssssssesssssenssnssses | eoeene | oo | cenvivenniens | evvvnneires | vverivenienen 43,140 | 96.878 41,853 43,202 43,142 N OUTOUSTORPPIURPTORPPOOR VSOOI DN 1.500 |.....1.515 [MON... | cccovveriiennn 54 [ i 648 | 03/22/2013. | 08/25/2041.
3136AC A5 0 [FNR2013-18 PAPAC 2.00 11/25/2041........ccovvrvieerrirsenricissensiiisssssisissssssssssssssisesssssssssssssssesssssnns | eevvene | oo | cvvssensennes [eenvrenns | v 212,269 | e, 98.667 213,681 216,567 212,696 (572218 SOTUTRRTOIROTIN IUOOTIRRTOIRRTORN PO 2.000 |......2.454 [MON... | c.coovrrrrereea 36T | s 4,331 | 06/25/2014. | 11/25/2041.
3136AC  JY 8 [FNR2013-17 PC SEQ 2.00 03/25/2039...........coecvumrrririiniieniisiiissiienssiesisssssssissesssssssssenssssssssenns | ceneees | [ evvenninnes | conevveen ] [ e 14,908 |, 99.490 14,602 14,677 14,861 (59) | covvvoreveeriieniiieni [ e | e 2.000 294 | 04/24/2013. | 03/25/2039.
3136AD P9 4 [FNR2013-41 AE SEQ SSUP 2.00 07/25/2037........ccevemirvieerirenriesiinessiesiissssissssssssssssssssssssssssssssssins | conenee | oo [ evvnenrinnes | conerveen ] [ oo 9,911 [, 99.775 10,162 10,185 9,971 57 | coeereemnnreeineeneins | coevesriissssisssennes | oo 2.000 204 | 11/25/2013.| 07/25/2037.
3136AE 6N 2 |FNR2013-74 HA SEQ 3.00 10/25/2037 ...102.202 114,873 112,398 114,208 (455) | oo [ e | e 3.000 3,372 | 07/23/2013. | 10/25/2037.
3136AE  Z4 2 |FNR2013-70 VA PAC 3.00 08/25/2026 ...102.848 12,922 12,565 12,786 (A1) | oo [ e | e 3.000 |......2.557 [MON... | ..coovrirnrrae3T [ i 377 | 06/21/2013. | 08/25/2026.
3136AF  NE 0 |FNR2013-75 VG PAC AD 3.25 08/25/2026 ...102.353 17,175 16,780 17,140 (68, 3.250 |.....2.579 [MON... | ..cccoiinriienncdB | i 545 | 09/24/2013. | 08/25/2026.
3137A2  PF 2 |FHR 3766 HE PT 3.00 11/15/20. ...102.100 205,112 200,892 201,901 (13 [T FUTTRTIN BN 3.000 6,027 |12/28/2010. | 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040..........ccmrvemerirmreieeriieresenerisessseessssssssessssssssesssssssssesssssssnesssens | eensee | ae | wonserirnenns | vervireen T | v 21,918 | L0 99.306 21,132 21,280 21,876 (138) | cevveververerrineniienins | cervineniieeeiinesniees | e 2.750 |.....1.819 [MON... | oo | i 585 | 12/26/2012. | 09/15/2040.
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3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025. ...103.811 52,691 50,757 51,410 (476 ..2,030 |02/24/2011. | 09/15/2025.
3137A9 VR 4 |FHR 3835BA SEQ 4.00 08/15/2038 ...104.996 194,517 185,262 191,401 (1,934 06/27/2011. | 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037........ooreiiriicriiiriieniieniieseisesisssesssssisssssssssssssssssssssssssssssssnseses | soeene | oo | conveensiens [ evvvnnenes | cvvnviineninennn 82,796 | 99.626 41,710 41,867 42,605 (214 09/19/2012. | 12/15/2037.
3137AJ)  HW 7 [FHR 3960 YH SEQ 2.00 08/15/2040...........ccoevverrrerrrierereineioeneisneissessissesssessssnssssessssnssssesssssnssssassssnns | coeneen | o [evvsseiiens | connvven [ i 157,458 [ . 99.357 153,008 154,088 156,905 (717 09/20/2012. | 08/15/2040.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041 ...101.330 38,688 38,180 39,354 (354 03/25/2013. | 03/15/2041.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40. ...100.569 74,906 74,482 77,518 (585) 10/24/2012. | 12/15/2040.
3137AT Q5 4 |FHR 4097 TG SEQ 2.00 05/15/2039.........oveoeveeeeeeeereeeeeesereeseeeesereeesseeseseesseeeseseeessseeseseseseseseneeessnenne | eoeenee oo | eoveevernies [ ereerereeesd | o 19,681 | o 98.002 19,845 20,249 19,741 123 07/22/2013. | 05/15/2039.
3137AU ML 0 [FHR 4102 LA PAC 1.75 01/15/2040..........cccoomiriiriiieriiniissisnsiesinsisssissnsssssissssssssssssssssssssnsses | connees | oo [ eevvenniennns | cvnnvveen ] [ i 262,216 |, 97.141 252,420 259,849 253,484 1,423 02/25/2014. | 01/15/2040.
3137AU X8 7 [FHR 4123 AE SEQ 2.00 09/15/2039.........covecreeeereeeeeeieeeeeeeeeseseesseessssesssssssssssssssssssssessssssssssossssosssses | conneee | oo [evemnreinns | connreennd [ eovvienniiinnnennn 8,927 | . 97.931 6,760 6,903 6,922 (6) 05/17/2013. | 09/15/2039.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028............coocovriviriiriiieiicisniissessssisssssssssssssssssssssssssssssssssssnnsnes. | eeveee | oo | oeneveinnnns | coveenne | i 29,940 | L. 96.964 30,310 31,259 30,190 179 07/22/2013. | 03/15/2028.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031 ...103.871 295,138 284,139 289,782 (1,129) 02/12/2014. | 08/15/2031.
3137B7  WH 8 |FHR 4311 EA PAC 2.00 09/15/43........coourverereeerireeeineresesesnersssssssesssssssssessssssssssssssssssssssssssnssssens | eevenee | oo | wovsererneens | evvevnnnes ] | ovverirnnnnennn 137,087 | oncd 99.970 139,068 139,110 137,412 546 07/22/2014. | 09/15/2043.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043, ...101.191 26,804 26,488 26,471 7 06/02/2014. | 12/15/2043.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044 ...100.882 33,555 33,262 33,229 15 06/25/2014. | 03/15/2044.
313970 RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24 ...104.345 241,888 231,815 234,485 (2,154) 07/22/2011. | 07/25/2024.
31398F  JG 7 |FNR2009-80 MA SEQ 4.00 04/25/2027 ...100.394 33473 33,342 33,439 (452) 09/24/2010. | 04/25/2027.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 2,613,496 2,591,899 2,603,802 (6,129) 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag | Other Loan-Backed and iti
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043 ...106.682 227,836 213,565 213,566 (0) 08/14/2013. | 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045............cccovvvmrniinriiniinniisneiisnisnessssissnssssssssnssssnins | eoveene oo | s [l IFE ] .. 485,763 | ... 98.613 479,025 485,763 485,763 0 01/13/2015. | 02/01/2045.
647200 X6 6 [NMMTGE FIN SFM C | 4.50 10/01/2043 ...103.097 235,737 228,656 237,255 (1,295 08/08/2013. | 10/01/2043.
31350A BR 8 | FHLMC VAR M034 CL A 4.15 04/15/2025 2103757 | e 1,032,380 | ..oooveeenenn 995,000 | ...oooovee. 1,024,556 2,056 09/11/2015. | 04/15/2025.
649883 VZ 5 |[NY MTGE AGY-178 3.50 10/01/2043 ..110.767 758,754 685,000 703,086 (2,194) | oo | e [ 2003500 [.....3.091 [AO.oe. | v 5,994 | L 24,889 |07/11/2013. | 10/01/2043.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043 ...109.731 910,767 830,000 880,057 (5,845 16,600 34,117 | 11/08/2013. ] 07/01/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. XXX 3,644,499 3,437,984 3,544,282 (7,278 0 |0 | XXX [ XXX [ XXX | e 27,132 | o 98,176 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX s 18,983,387 [ .oovennn 18,227,606 | ............ 18,537,499 0 (77,548 0 [ oo 0] XXX [ XXX | XXX | e 134,939 | ...........576,410 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00206R AZ 5 |AT&T INC 3.875 08/15/2021 ...103.446 134,480 130,000 131,593 (251 12/23/2013. | 08/15/2021.
037411 AX 3 |APACHE CORP 3.625 02/01/2021..........ccocooirviiriiinniisniiinnissssiissnesissesnnisssssssnssssessnsssssssssessnsonss | coneeee | | eeveenn] | i FE [ 15,185 [ L 98.706 14,806 15,000 15,129 (24 08/19/2013. | 02/01/2021.
039483 AY 8 |ARCHER DANIELS 5.4503/15/2018. ...108.153 69,218 64,000 68,339 (1,877 12/23/2011. | 03/15/2018.
039483 BB 7 |ARCHER-DANIELS 4.479 03/01/2021 ...109.163 163,745 150,000 160,291 (1,814 03/06/2014. | 03/01/2021.
05565Q BU 1 |BP CAPITAL MKT PLC 3.561 11/01/2021 ...101.642 574,278 565,000 578,922 (2,146 02/20/2014. | 11/01/2021.
075887 AW 9 [BECTON DICKINSON 3.25 11/12/2020 ...101.532 152,299 150,000 153,001 (568 03/25/2014. | 11/12/2020.
075887 BA 6 |BECTON DICKINSON 3 11/08/21 ...100.885 50,442 50,000 50,937 (145 01/26/2012. | 11/08/2021.
097014 AL 8 |BOEING CAP CORP 4.7 10/27/19 ...109.741 82,306 75,000 82,817 (1,956 12/18/2012. | 10/27/2019.
11042A  AA 2 | BRITISH AIRWAYS 4.625 06/20/2024 ...103.646 969,982 935,858 935,869 16 06/25/2013. | 06/20/2024.
26442C AJ 3 | DUKE ENERGY CAR 4.30 06/15/2020. ...108.229 54,114 50,000 53,591 (751 12/22/2011. | 06/15/2020.
458140 AH 3 |INTEL CORP 1.95 10/01/2016. ...100.855 91,778 91,000 91,263 (346 11/21/2011. | 10/01/2016.
458140 AJ 9 |INTEL CORP 3.30 10/01/2021 ...103.552 517,759 500,000 524,657 (188, 12/09/2015. | 10/01/2021.
611662 BM 8 [MONSANTO CO 2.75 04/15/16 ...100.461 55,254 55,000 55,114 (389) 06/13/2011. | 04/15/2016.
62856R  AB 1 |MYRIAD INT HOLDINGS BV 6.00 07/18/2020, ...106.061 397,728 375,000 375,000 10,188 22,500 |07/11/2013. | 07/18/2020.
713448 BW 7 |PEPSICO INC 3.00 08/25/2021 ...102.408 20,482 20,000 19,830 27 09/25/2013. | 08/25/2021.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
854502 AC 5 [STANLEY BLACK 3.40 12/01/2021........coiviuriiecriineiiicriisssiisnissssssssisssssssessssssssssssssssssessssssssensses | connene | | sevveen ] [ v 1FE 15,018 |...101.939 15,291 15,000 15,014 (2) 09/25/2013. | 12/01/2021.
87612E AP 1 |TARGET CORP 5.375 05/01/2017.....ccoureeereemerireriisenisesesseeisesesssessssesssssessssessssssssssssssssssssssssssssinns | seveeee IO I 1FE | ... 174,482 |...105.539 158,308 150,000 155,378 (3,915) 11/03/2010. | 05/01/2017.
89236T BB 0 [TOYOTA MTR CRED MTN 2.10 01/17/2019.......cvuuuiiiiiiiissi s | cennne | oo | coniieans 1] 15 =3 10,055 |...100.180 10,018 10,000 10,034 (11) 01/28/2014. | 01/17/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 3,524,352 XXX 3,532,285 3,400,858 3,476,779 (14,341) 0 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
073877 CS 9 |BSABS 2005-SD3 1M1 MEZ FLT 07/25/2035. 502,441 |.... 88.758 554,736 625,000 539,581 18,437 12/05/2013. | 07/25/2035.
12489W QE 7 |CBASS 2005-CB8 AF3 SEQ SNR 4.1978 12/35.........ovvvrirerernericrinserieerisssssssessssssesssssssssssssssessssnne | eevenee | oo | vovverenneens | e IFM | iiii00....965,000 | ... 98.500 | ..oorvererrennns 985,000 | ...vvoveen. 1,000,000 965,002 2 01/27/2015. | 12/25/2035.
12647TH BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE..........ccccoevviiriiiiririinrieniisssisesiisssissssssssssssssssses | cenenes | oo [ evvvvneinnns | o TFEM | ... 251,678 [ .. 97.349 258,156 265,186 257,778 6,012 07/19/2013. | 12/27/2036.
46637U  AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042..........ocmmivvvereseeriessessiiesssseosssssssssssssssssssssssssssssssssssssssssssessssssens | ooeine cererreennnnn 121,831 | 99.170 741,803 748,011 723,232 3,278 12/10/2013. | 10/27/2042.
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035...........coorverrriicrinriisnriisseisssiessesssssssssssssnssssssssnsnsns | ceneee | oo [ evvevenniens | coenn IEM | i 324,230 |..... 95.000 327,353 344,582 315,524 2,066 11/01/2013. | 11/25/2035.
59020U W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35 368,109 88.085 385,439 437,576 368,929 8,414 07/19/2013. | 12/25/2035.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036............cooveooveeeoeeceercesereeseceseresssecessreessecessneeesseessneeesneesnne | eveeee | oo |eecernressene | eorie IEM | oo 59,451 |..... 99.300 61,494 61,928 61,787 2,106 06/27/2013. | 02/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 3,192,740 XXX 3,313,980 3,482,282 3,231,833 40,314 0 XXX XXX
Industrial & Miscell: (Unaffiliated) - Other L Backed and iti
143120 AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28..........covvviiiiiciriisisnsissississississssisssssnins | s 100.000 400,000 400,000 400,000 3.338 |..... 3.312 |JAJO... 12/11/2015. | 01/20/2028.
233046 AD 3 |DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45............coovvemmrrirnerinnirinerissseisssissssisssssssssisesssessssssssnens | conenee | oo [ evvineerrnes | coeen2AM | ciiiiii...496,250 | ... 99.694 494,731 496,250 496,250 (0) . . FMAN. 01/22/2015. | 02/20/2045.
46617U AN 1 | JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23.........ccooooiieeiiiiiniisssisii s | o ..1,000,000 |..... 99.750 [ .o 997,500 [ ... 1,000,000 | .............. 1,000,000 | ..o [ | e | e | 3.000 |..... 3.011 [JAJO...| ... 03/24/2015. | 04/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 1,896,250 XXX s 1,892,231 | oo 1,896,250 | .....ooce. 1,896,250 (0) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 8,613,342 XXX 8,738,496 8,779,391 8,604,863 25,974 0 0] XxX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: 21,396,592 XXX 21,336,830 ..20,238,582 20,917,263 (151,139) 0 0] XxX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 6,203,998 XXX 6,315,472 6,453,760 6,226,908 30,540 0 0] XxX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 5,456,199 XXX 5,536,730 5,334,234 5,440,532 (7,278) 0 0] XXX XXX XXX XXX XXX
8399999. Grand Total - Bonds 33,056,789 XXX | e 33,189,031 | ........ 32,026,575 32,584,703 | ...oovovvrirrcien0 | e (127,877) 0 0] XXX XXX XXX ,003,009 XXX XXX
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

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. States, Territories and P:
13063C XS 4 |CALIFORNIA ST REF CM 2.45 12/01/2031 I I | 10/09/2015........ BANC OF AMERICA SECURITIES, 1,000,000 ...1,000,000
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.......ccovvivieenirniinnenas 1,000,000 ..1,000,000 | ....... 0
Bonds - U.S. Special Revenue and Special A
3130A5 RJ 0 |FED HOME LN BANK 2.55 06/29/2022 .| 06/19/2015........ STIFEL NICOLAUS 10,000
3130A5 T8 2 |FED HOME LN BANK 2.65 06/29/2022 .| 06/24/2015.. CANTOR FITZGERALD & CO.. 35,000
313380 VF 1 |FED HOME LN BANK 2.30 10/04/2022 .| 02/04/2015........ JANNEY MONTGOMERY SCOTT. 44,775 348
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025. 09/11/2015........ CITIGROUP.......cocoevvrrerirrrans 1,027,500
3135G0 VT 7 |FANNIE MAE 2.50 03/27/2023................. 04/24/2015........ INTL FCSTONE PARTNER......c.ovvmiveiiieirireierieiees 99,925 208
3136G0  F8 9 |FANNIE MAE 2.40 10/04/2022................. 06/25/2015........ FIFTH THIRD ..ottt 394,880 2,187
3136G1 B8 1 |FANNIE MAE 2.2501/30/2023................. 03/27/2015........ JANNEY MONTGOMERY SCOTT......cccvvvermrirrenne 198,000 ..200,000 750
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045............coverrrimirirerieririrnsiissinssiessesissssssssessinenins | vevesnsessniens 01/13/2015........ RBC CAPITAL MARKETS 500,000 . ..500,000
3133EF TR 8 |FED FARM CREDIT 2.45 12/21/2022.........c.cooevieiieiireiineirereeissiesisieisesisesesisseessesssseessessssss | neveernesnnens 12/18/2015........ RAYMOND JAMES & ASSOCIATES.........ccooverirerersceerieereeseneenes 500,000 | ..o 500,000 [ oo 34
3135G0  QJ 5 |FANNIE MAE 2.2510/17/2022................. 12/03/2015........ ANCORA ADVISORS LLC 49,672 50,000 147
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 2,859,752 2,840,000 3,674
Bonds - Industrial and Miscell
12489W  QE 7 | CBASS 2005-CB8 AF3 SEQ SNR 4.1978 12/35 01/27/2015........ RAYMOND JAMES & ASSOCIATES........covuiririrriierinsrierirereneenns 965,000 ...1,000,000 3,375
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28.... 12/11/12015........ CITIGROUP.......ooovrrrerirrinns 400,000 400,000
233046  AD 3 | DNKN 2015-1A A2l ABS SNR 3.98 02/20/45..........ccovurimiriiininiirsinsissississsssssisesssssseessssssssenss. | seessnesnssns 01/22/12015........ GUGGENHEIM CAPITAL MARKET........cooitiiiiiireritisiesieissssesenssssessessssissnssssesssssessenes 500,000 | ..o 500,000
458140  AJ 9 |INTEL CORP 3.30 10/01/2021................. 12/09/2015........ ANCORA ADVISORS LLC 524,845 500,000 3,346
46617U AN 1 | JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23........ccoviiniiimniisiinnisirsisssisessnsssesensnsssssnssnssenssnens | sossessrensiee 03/24/2015........ JEFFERIES & CO 1,000,000 . ...1,000,000
3899999. Total - Bonds - INAUSHIal ANA MISCEIIANEOUS............iuiiiiieiiiisiet itttk eeehs b8t 3,389,845 | .o 3,400,000 6,721
8399997. Total - BONS = Part 3.t 7,249,597 7,240,000 | i 10,395
8399998. Total - Bonds - Summary Item from Part 5..........ccceininiinnnssnssisnnenes 693,880 695,000 2,407
8399999, TOAl - BOMMAS. ... ..ottt 8808 SEE e HE £ fE1eEE LR eEE R E SRR E s TOABATT | i 7,935,000 | oo 12,801
9999999. Total - Bonds, Preferred and COMMON SHOCKS............cueruriueirieieiieiieisessie ettt st ss st s st s st ssessess e2sesessessebssessessse e s esses s e b s ee s e s s e b e s s s e b s et s s s e ee bbb s s b bbbttt 7,943,477 XXX s 12,801
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

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

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
36241L  S7 2 |GNJO PL 783242 PT 3.00 02/15/2026 .| 12/15/2015. | MBS Paydown 54,296 56,910 (922) (922) 54,296 0 837 |02/15/2026.
38373A D9 4 [GNR 2009-69 PV PAC 4.00 08/20/2039. . | 12/20/2015. | MBS Paydown 29,226 30,528 (108) (108) 29,226 0 624 | 08/20/2039.
38375G 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040............cccvvvreriiriiicciinnians .. | 12/20/2015. | MBS Paydown ....16,149 3 16,138 1 1 16,149 (1N IO 129 | 09/20/2040.
38377W W9 1 | GNR 2011-106 ME PAC 3.00 06/20/38 .|| 12/20/2015. | MBS Paydown 60,687 | ............. 60,687 | ............. 63,493 62,015 [ .o | e (1,203) (1,203) 60,687 0 889 | 06/20/2038.
383787 AF 7 |GNR2013-71 GA PAC 2.50 07/20/2041.... . | 12/20/2015. | MBS Paydown 2,446 2,446 2,453 2,452 (4) (4) 2,446 0 34 | 07/20/2041.
0599999. Total - BONAS - U.S. GOVEIMMENE........cuuieriesiiseiseiseissessess ettt et o0t ookt | nniennions 162,804 | ........... 162,804 | ........... 170,207 | oo, 168,043 | ..o | (2,237) 0 (2,237) 0 162,804 0 0 0 2,513 XXX
Bonds - U.S. States, Territories and P
57582N 2R 5 |MA CONS LN-SER C 5.00 09/01/2018.........ccccocisiiisiisiiniiccinieas | . ‘ 09/01/2015. | Call @100.0....ociiiiieiei s | ceseisesisesissnessnnsenes | oenisniansd 485,000 | ........... 485,000 522,204 487,996 (2,996) (2,996) 485,000 0] ... 24,250 | 09/01/2018.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ... oo | onnesanees 485,000 | .......... 485,000 522,204 487,996 (2,996) 0 (2,996) 0 485,000 0 0 0. 24,250 XXX
Bonds - U.S. Special Revenue and Special A
3128X2 RA 5 |FREDDIE MAC MTN 5.30 12/01/2015.........ccovvverrrrrrererienienins .. | 12/01/2015. | Maturity 205,000 205,000 242,398 211,955 | i [ v (6,955) (6,955) 205,000 0. 10,865 | 12/01/2015.
31331S 2K 8 |FED FARM CREDIT 4.70 08/10/2015. .. | 08/10/2015. | Maturity 35,000 | ..cooouue 35,000 ..39,362 35,662 (662) (662) 35,000 0| 1,645 | 08/10/2015.
3133EC RZ 9 |FFCB-CALL02/15 2.375 06/17/2021. .| .. | 02/09/2015. | Call @100.0 200,000 200,000 .199,406 199,437 563 563 200,000 0 686 | 06/17/2021.
3133ED SN 3 |FED FARM CREDIT 2.64 08/12/2021..........cccooorvviimriicnirerinnns .. | 08/12/2015. | Call @100.0. 265,000 265,000 265,000 265,002 (2) (2) 265,000 0 6,996 |08/12/2021.
3133ED WS 7 |FED FARM CREDIT 2.49 10/02/2020. .| 01/14/2015. | Call @100.0. 215,000 215,000 215,000 215,000 0 215,000 0 10/02/2020.
3133ED X5 6 |FED FARM CREDIT 2.625 10/08/2021..........ccooovvvirnriricricnriis .. | 10/08/2015. | Call @100.0. 65,000 | ............ 65,000 | ............ 64,951 64,953 47 47 65,000 0 10/08/2021.
3133EE DY 3 |FEDFARM CREDIT 2.60 12/02/2021 .. 03/26/2015. | Call @100.0......coouveerrieecrieeriiicsiieseisesieeneisseniiienes | oereieesiiessssenieens | ceveenians 150,000 | ........... 150,000 | ...ccoveee 149,760 149,761 239 239 150,000 0 12/02/2021.
31350A BR 8 |FHLMC VAR MO034 CL A 4.15 04/15/2025.. .| 10/15/2015. | Partial Call @ 100..0. 5,000 5,000 5,138 0 5,000 0 27 | 04/15/2025.
3136A0 DT 1 |FNR2011-77 A SEQ 3.50 08/25/2036 . | 12/25/2015. | MBS Paydown 3,992 3,992 4,066 4,013 (6) (6) 3,992 0 86 | 08/25/2036.
3136A4 VH 9 |FNR2012-14 HA PAC 2.00 07/25/40. . | 12/25/2015. | MBS Paydown 35,563 | .. 35,104 237 237 35,563 0 376 | 07/25/2040.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40 . | 12/25/2015. | MBS Paydown 9,789 9,789 9,835 9,823 3 3 9,789 (V1 [ 103 | 09/25/2040.
3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041 . | 12/25/2015. | MBS Paydown 4,363 4,363 4,420 4,410 (10) (10) 4,363 0 48 | 07/25/2041.
3136AA MJ 1 |FNR2012-139 BH PAC 2.00 02/25/2042... .|..| 12/125/2015. | MBS Paydown 3,466 3,466 3,534 3,528 (1) (1) 3,466 0 37 | 02/25/2042.
3136AA Y7 4 |FNR2012-145 TAPAC 1.25 11/25/2042..........coccovervrinrirnriinen. .. | 12/25/2015. | MBS Paydown LATBIT | s 17,617 | o 17,558 17,563 16 16 17,617 0 [ 129 | 11/25/2042.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041... .|.. | 12/25/2015. | MBS Paydown 7,001 7,001 7,080 7,081 0 0 7,091 0 55 | 08/25/2041.
3136AC A5 0 [FNR2013-18 PA PAC 2.00 11/25/2041 . | 12/25/2015. | MBS Paydown 34,233 | oo 34233 | ........ 33,554 33,576 320 320 34,233 0 364 | 11/25/2041.
3136AC JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039 . | 12/25/2015. | MBS Paydown 2,639 2,639 2,680 2,676 3 3 2,639 0 29 | 03/25/2039.
3136AD P9 4 |FNR2013-41 AE SEQ SSUP 2.00 07/25/203 . | 12/25/2015. | MBS Paydown 1,757 1,757 1,710 1,715 12 12 1,757 0 19 | 07/25/2037.
3136AE 6N 2 |FNR2013-74 HA SEQ 3.00 10/25/2037.........coovvemruiecrinriircriens .. | 12/25/2015. | MBS Paydown LAT211 | 17,211 | 17,587 17,526 (108) (108) 17,211 0 307 | 10/25/2037.
3136AE  Z4 2 |FNR2013-70 VA PAC 3.00 08/25/2026 . | 12/25/2015. | MBS Paydown 996 996 1,019 1,015 (1) (1) 996 0 16 | 08/25/2026.
3136AF NE 0 |FNR2013-75 VG PAC AD 3.25 08/25/2026 . | 12/25/2015. | MBS Paydown 1,319 1,319 1,355 1,350 0 0 1,319 0 23 | 08/25/2026.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20. . | 12/15/2015. | MBS Paydown 92,577 | oo 92,577 | oo 93,792 93,143 (210) (210) 92,577 0 | 1,440 | 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040..........oooovvverriirrirriccries .| 12/15/2015. | MBS Paydown 5,615 5,615 5,784 5,777 (39) (39) 5,615 0 81 | 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025 . | 12/15/2015. | MBS Paydown 25944 | ... 25944 | ... 26,892 26,352 (79) (79) 25,944 0 09/15/2025.
3137A9 VR 4 |FHR 3835BA SEQ 4.00 08/15/2038 . | 12/15/2015. | MBS Paydown 50,489 52,335 (544) (544) 50,489 0 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037.........covvvecricriieriicniireniis .| 12/15/2015. | MBS Paydown 12,572 12,811 (85) (85) 12,572 0 12/15/2037.
3137A)  HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040.. . | 12/15/2015. | MBS Paydown 43,659 | 43,659 | ............. 44,614 44,507 (310 (310 43,659 0 08/15/2040.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.. . | 12/15/2015. | MBS Paydown 7,021 7,021 7,266 7,248 66 66 7,021 0 03/15/2041.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40. . | 12/15/2015. | MBS Paydown L0913 | s 10,913 | s 11,432 11,381 (38) (38) 10,913 0 12/15/2040.
3137AT Q5 4 |FHR4097 TG SEQ 2.00 05/15/2039 . | 12/15/2015. | MBS Paydown 3,823 3,823 3,712 3,720 17 17 3,823 0 44 | 05/15/2039.
3137AU ML 0 [FHR 4102 LA PAC 1.75 01/15/2040...........cococovvrrimrriienicriicens .. | 12/15/2015. | MBS Paydown L4845 | L 48,745 | ............ 47,313 47,420 601 601 48,745 0 [ 482 | 01/15/2040.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039 .| 12/115/2015. | MBS Paydown 1,252 1,252 1,256 1,255 (0) (0) 1,252 0 14 | 09/15/2039.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
3137B0 TR 5 [FHR4186 MC PT 1.50 03/15/2028. .| 12/15/2015. | MBS Paydown 5,763 5,763 5,520 5,550 121 121 5,763 0 50 |03/15/2028.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031.........c.ocovvmrerrirrinrinrinrinnaas .. | 12/15/2015. | MBS Paydown 37,209 38,027 (288) (288) 37,209 0 08/15/2031.
3137B7 WH 8 |FHR 4311 EA PAC 2.00 09/15/43 .. | 12/15/2015. | MBS Paydown 119,588 | oo [ e 1,379 1,379 121,276 0 09/15/2043.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043...........cccoviviirinciciccisci .. | 12/15/2015. | MBS Paydown 12,389 (2) (2) 12,396 0 12/15/2043.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044. .. | 12/15/2015. | MBS Paydown 20,401 3 3 20,420 0 03/15/2044.
313970 RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24 . | 12/25/2015. | MBS Paydown 23,513 1,072 23,172 0 07/25/2024.
31398F JG 7 |FNR2009-80 MA SEQ 4.00 04/25/2027. .. | 12/25/2015. | MBS Paydown 98,805 (757) 97,831 0 04/25/2027.
57419R  GH 2 [MD ST CMNTY DEV ADMIN A 4.00 07/01/2043. .. | 12/01/2015. | MBS Paydown 19,256 0 19,256 0 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045... .. | 12/01/2015. | MBS Paydown . 0 14,237 0 02/01/2045.
647200 X6 6 |NMMTGE FIN SFM C|4.50 10/01/2043 .. | 12/01/2015. | MBS Paydown v 13,814 14,378 (12) (12) 13,814 0 10/01/2043.
649083 AA 0 |NEW VALLEY GEN 17.299 03/15/19.. .| 03/15/2015. | Sinking Fund Redemption 27,139 29,350 (199) (199) 27,139 0 03/15/2019.
649883 VZ 5 |NYMTGE AGY-178 3.50 10/01/2043 .. | 08/20/2015. | Partial Call @ 100.0. cereeennn 19,000 [ ...75,000 | ... ..77,546 77,220 | .o [ v (2,220) (2,220) 75,000 0 10/01/2043.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043 .| 10/01/2015. | Partial Call @ 100.0..........cvvvureecriinciiicriinesiisniinens | oo | coveeniens 140,000 | ........... 140,000 | ........... 150,492 149,429 | ..o | e (9,429) (9,429) 140,000 0 07/01/2043.
93978T LZ 0 |WA HSG-SF PROG-1A- 4.8506/01/2028. .|.. [ 03/01/2015. | Call @100.0. 255,000 255,000 255,243 255,209 (209) (209) 255,000 0 06/01/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 2,445,159 | ... 2,445,159 | .......2,513435 | .........2,450,214 | ................. 0 (17,467)] oo, (V] (17,467) | ..o 0] e 2,445,159 0 0 0 XXX
Bonds - Industrial and Miscellaneous
039483 AY 8 |ARCHER DANIELS 5.4503/15/2018...........ccooovvinmimnniiniinrins .. | 09/04/2015. | Partial Make Whole Call @ 110.54.............cccoocvnvvienns | conrvvvnriinnciieniiens | e 17,686 | 16,000 17,554 (314) (314) 17,240 | v | e 446 | .o 446 | ........... 867 | 03/15/2018.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 12/20/2015. | Sinking Fund Redemption 41421 41,421 1 1 41,421 (1 I 1,221 | 06/20/2024.
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 R .. | 12/27/2015. | MBS Paydown 113,682 | ... 107,802 | ..oovvevicriccnes | v 1,224 1,224 113,682 0 238 | 12/27/2036.
233046 AD 3 |DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45 .. | 11/20/2015. | MBS Paydown 3,750 3,750 0 0 3,750 0 85 | 02/20/2045.
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042... . | 12/27/2015. | MBS Paydown .131,908 127,479 1,485 131,908 0 2,206 | 10/27/2042.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/203 .. | 12/25/2015. | MBS Paydown 66,999 289 72,891 0. 2,189 | 11/25/2035.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035... .. | 12/25/2015. | Pass-Through Los: 0 0 11/25/2035.
59020U W4 3 [MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35 .| .. | 09/25/2015. | Pass-Through Los: 7,551 0 0 12/25/2035.
59020U W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35..........cccooovervvrnnnane .. | 12/25/2015. | MBS Paydown 89,566 | .............89,566 | ............. 75,349 74,020 8,194 8,194 89,566 0 12/25/2035.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036..........cccocceuuemiiniiniinnians .. | 12/25/2015. | MBS PaydOown.........cccoviiniisiiniisiississississississiines | onnisssisssisssissinnies | sonniens 192,023 .184,342 188,527 2,378 2,378 192,023 0 02/25/2036.
3899999. Total - Bonds - Industrial and Miscellaneous 662,927 .636,278 | ............. 623,803 | ..o 0 [ 13257 | oo, 0f........13,257 0 662,481 0 [ 446 | .............. 446 8,791 XXX
8399997. Total - Bonds - Part 4 ........3,755,890 3,842,124 3,730,055 0 (9,443) 0 (9,443) 0] s 3,755444 |............... 0 i 446 | .............. 446 | ....... 81,495 XXX
8399998. Total - Bonds - Summary ltem from Part 5. s | s 695,000 | ........... 695,000 | ..........693,880 | ... | o [ e 1121 1,121 695,000 [ ..ooveoinicenn [ [ | e 7,536 XXX
8399999. Total - Bonds ......4,450,890 | ........ 4,459,288 | ........4,536,003 3,730,055 0 (8,322) 0 (8,322) (O 4450444 |.............. 0 [ 446 | .............. 446 | ....... 89,031 XXX
9999999. Total - Bonds, Preferred and Common Stocks .r.4,450,890 XXX ........4,536,003 3,730,055 0 (8,322) 0 (8,322) 0] s 4,450,444 |............. 0 [ 446 | .............. 446 | ....... 89,031 XXX




Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

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

S3

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / [ Impairment BJ/A.CV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special A
3133EA  SA 7 |FFCB-CALL04/15 2.59 06/06/2022 .. | 03/10/2015 | PIPER JAFFRAY / US BANCORRP........... 04/14/2015 | Call @ 100.0........cooerierirrirrinrinrierienis | e 175,000 | ..ooeveeee 174,738 | ..o 175,000 175,000 263 263 0| 1612 |...... 1,196
3133EE VN 7 |FFCB-CALL10/15 2.48 06/30/2022 .| 05/27/2015 | PIPER JAFFRAY / US BANCORP........... 10/09/2015 | Call @ 100.0 300,000 299,175 300,000 300,000 825 825 0 3,906 |....... 1,199
3133EE XD 7 |FFCB-CALL10/15 2.54 10/06/2022 .. | 03/30/2015 | STIFEL NICOLAUS .| 10/29/2015 | Call @ 100.0 65,000 65,000 65,000 65,000 0 0
3133EE 78 6 |FFCB-CALL09/15 2.83 12/23/2022 .| 06/17/2015| CANTOR FITZGERALD & CO. .| 09/23/2015 | Call @ 100.0........oorveeriereecieriiceeies | v 100,000 | .........c.. 100,000 | ..covveveae 100,000 100,000 0 0
3133EE_ 79 4 |FFCB-CALL09/15 2.62 03/23/2022 . | 06/25/2015 | JANNEY MONTGOMERY SCOTT........... 09/28/2015 | Call @ 100.0 55,000 54,967 55,000 55,000 33 33 0
3199999. Total - Bonds - U.S. Special Revenue and Special A LLC T OO PO PO O OO OO PO OO PO OO OO P OO PO PO SO OO O PO PO PO PO POP PO PP PO PO PR PUSPPPPPPPORPORS FTTTRPPRPOON 695,000 693,880 695,000 695,000 (L] I 1,121 0 1,121 0 0 0 0
8399998. T08AL = BONGS...... e Lt L | e 695,000 693,880 695,000 695,000 0 [, 1,121 0 1,121 0 0 0 0
9999999, Total - Bonds, Preferred @nd COMIMON STOCKS..............ooviuiiieeieeseeeeeeeeseeeesseeee s seesstesse seseessseessseseseesaseesasesssesssesesessseaseseasssessessssaee s sseasesessessassesasses s ssssssesssesesnsseansesssssesnsesssssssssssssssnsssessssenssssnsnsenssssnansensnssna | evsesenssend 693,880 695,000 695,000 (| 1,121 0 1,121 0 0 0 0




Annual Statement for the vear 2015 of e N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares | % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
60934N 10 4 | FEDERATED GOVT OBLIGATION FUND.........ccccvviiiriiiieiieiinienienienienies | cevieiins 1121312015, | DIRECT ... | ceveee XXX..... 3,693,846 3,693,846 203 ......0.010 MON.. 177
31846V 80 7 [FIRST AMER TREASURY OBLIG CL Y...ccoooisiiiisiiissiiessissiiessicssiessissiis | v | o 12/31/2015. [ DIRECT ..o | e XXX..... 2,632,115 2,632,115 | .o [ | e [ [,
8899999. Total - Exempt Money Market Mutual Funds 6,325,962 0 0 0 0 6,325,962 203 0 XXX XXX
9199999. Total - Short-Term Investment: 6,325,962 0 0 0 0 6,325,962 203 0 XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2015 of the

National Interstate Insurance Company of Hawaii, Inc

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Fifth Third CiINCINALt, OH.......ovoerieiiiiiciii i siseneies | woreneins 57 540,156 | XXX
0199999. Total - Open Depositorie XXX XXX 57 0 540,156 | XXX
0399999. Total Cash on Deposit: XXX XXX 57 0 540,156 | XXX
0599999. Total Cash XXX XXX 57 0 540,156 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 108,273 | 4. April 10,004 (7. July 212,436 | 10. October. 78,639

2. February 108,277 | 5. May. 10,004 |8. August 212,445 | 11. November. 78,642

3. March 10,004 | 6. June 212,426 | 9. September. 78,636 | 12. December. 540,156

E26
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Annual Statement for the vear 2015 of e N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ArKansas........oooreeneererinens
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9. District of Columbia
10, Florida. ..o
11.  Georgia.
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22.
23.  Michigan...
24.  Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina..
35. .
36. PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS 3,169,685 3,194,685
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 602,472 604,031
59. Total XXX XXX 3,169,685 3,194,685 602,472 604,031
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.........c..ccc0e.. . WORKERS COMPENSATION 602,472 604,031
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).........coccvrvecriincniees XXX XXX 0 0 602,472 604,031

E28




2015 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S—Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification Sl14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL—Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2—Products Liability—-Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F—Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F—Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5SR—Products Liability—Occurrence 81
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Sl01
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—Made 58

INDEX




	1 - JURAT PAGE
	SI01 - SUMMARY INVESTMENT SCHEDULE
	SI02 - SCHEDULE A - VERIFICATION
	SI02 - SCHEDULE B - VERIFICATION
	SI03 - SCHEDULE BA - VERIFICATION
	SI03 - SCHEDULE D - VERIFICATION
	SI04 - SCHEDULE D - SUMMARY
	SI05 - SCHEDULE D - PART 1A - SECTION 1
	SI06 - SCHEDULE D - PART 1A - SECTION 1
	SI07 - SCHEDULE D - PART 1A - SECTION 1
	SI08 - SCHEDULE D - PART 1A - SECTION 2
	SI09 - SCHEDULE D - PART 1A - SECTION 2
	SI10 - SCHEDULE DA - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART A - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART B - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART C - SECTION 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART C - SECTION 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE E - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE A - PART 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE A - PART 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE A - PART 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE B - PART 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE B - PART 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE B - PART 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE BA - PART 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE BA - PART 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE BA - PART 3
	E10 - SCHEDULE D - PART 1
	E10.1 - SCHEDULE D - PART 1
	E10.2 - SCHEDULE D - PART 1
	E10.3 - SCHEDULE D - PART 1
	E11, E12 - SCHEDULE D - PART 2 - SECTION 1
	E11, E12 - SCHEDULE D - PART 2 - SECTION 2
	E13 - SCHEDULE D - PART 3
	E14 - SCHEDULE D - PART 4
	E14.1 - SCHEDULE D - PART 4
	E15 - SCHEDULE D - PART 5
	E16 - SCHEDULE D - PART 6 - SECTION 1
	E16 - SCHEDULE D - PART 6 - SECTION 2
	E17 - SCHEDULE DA - PART 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART A - SECTION 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART A - SECTION 2
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART B - SECTION 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART B - SECTION 2
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART D - SECTION 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB-PART D-SECTION 2
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DL -  PART 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DL -  PART 2
	E26 - SCHEDULE E - PART 1
	E27 - SCHEDULE E - PART 2
	E28 - SCHEDULE E - PART 3
	INDEX - INDEX

