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statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
R =000 L3OO OSSO IR 687,245,426 | .....oovvverererrernrernneinns | cevereeens 687,245,426 | ........... 668,717,649
2. Stocks:
2.1 Preferred StOCKS. ...ttt sssssssssessssns | sesnesesssssnnns 14,791,898 | ..vooeeeeeereeerseeeneennee | eeveeeeenneens 14,791,898 | oo 14,834,966
2.2 COMMON SIOCKS......couerereeerarsseresseeriesessesssessssesssesssssess st esssssessssssssessssessssesssnenes | evseesenceeen 220,313,661 | oo 841,318 | oo 219,472,343 | ..o 215,250,621
3. Mortgage loans on real estate:
BT FIISEIBNS ... | e | st | s LU R
3.2 Other than firStHIENS.....c...cvueiiii e nesienes | resssesseessesssssssesssiessesssins | serinesisesisesiseseessesssesssens | seessnesssessnssensreserenenens LU N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vvorveeisrisiessessesssssse st st sssess st s s bbbt ss s ssessansssssnnss | senssssssssseens 16,585,514 | ..o | cevreiveieninns 16,585,514 | ..covvveeee. 16,600,385
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($....(1,395,722)), cash equivalents ($.......... 0)
and short-term investments ($.....38,688,415).........cccuuurreereeineerisnesesisseesseesessssssssssessssens | nneeessnseeees 37,292,693 | .cooovvvieeinerinereinenrieens [ e 37,292,693 | ...ocooveveenn. 35,405,550
6. Contract loans (including §.......... 0 PrEMIUM NOES)....vurirveririreiierissiseesessseeesssssssssessesssssssssessns | cnssssssessessssssssessesssssesss | sessessssssssssessessssssessessans | oessesssssessnsssnssssessnens (01 O
T DIVALIVES. .....oooieeiieiietire ettt bbbttt | sebbsesb bbbttt ntiens [ sireni st sinenes | et LU N
8. Otherinvested assets......
9. Receivables for securities....
10.  Securities lending reinvested COALEral ASSELS........curuiririnrnririerieinsisissssssessssssesesssnes | srrersssssssessssssessssssssssssnss | eressessessnssssssessesssssnssassns | eersssesssssessessnssnssassnes (01 OO
11, Aggregate write-ins fOr INVEStEA @SSBLS.........cc.evucierieiicieicee ettt saenes | sresssssess s ssessss s sasssnes (01 SR {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cvueveercicrierereeeeseeeeesereseseereseesens | cveevenans 1,010,326,476 | .....coocvvvveee 841,318 | ........... 1,009,485,158 | .............. 982,084,897
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........c.evveeeeieiseieieiseiciesiesieins [ e | covesesisssssssssssssessessenes | cessesssssssesssssesesssssa (01 O
14. Investmentincome dug and aCCTUE...........ccvveevecvciieireieersees et sssessessssenens | sersesesssenenes 5,822,635 | .ovveiereereeeeeeeeseeneen | e 5,822,635 | oooerevrernns 6,050,715
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceveveis | ovrviveiennnn 14,957,512 | oo 15,821 [ oo 14,941,692 | ...coevnecee 11,941,121
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).......c..ccoeeeevevereieeens | coevvereenen. 156,375,902 | ..cvvvrererne. 824,694 | .............. 155,551,207 | ..covvvee. 154,828,220
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... ).ttt snsennes | serssenssenssenssenssenssenssenssns | srreesreesse et seenssenssnes | sreesreesrss s enreas L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrereereiiieresnerieeesieesssessssessesnessesssnes | ovesssesinnens 14,286,163 | ...ooovveeerereerenceiernnnes | ceviereienenns 14,286,163 | ...ovvvvrvreene. 4,845,935
16.2 Funds held by or deposited with reinsured COMPANIES...........c.cvevveveveieeereereieeeieseiens | e 3,390,952 | oo | e 3,390,952 | oo 4,169,889
16.3  Other amounts receivable UNAEr reiNSUrANCE COMTACES...........cvuuuerermererrrirririereierriees | crneeesresiesesessisssssessses | sesssseesssesssesssesssesssenes | ressessseessssesssssssesssnns (U RN
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon..........c.cocoevvvveveeecens | cevveervereenan. 2,350,431 | oo | e 2,350,431 | coveerererne, 2,922,408
18.2 Net deferred taX @SSEL. ...t eses st sst s ssssssensnes | coseerisseesnans 26,723,021 | oo 1,220,153 | oo 25,502,868 | .......cocceenn. 23,084,669
19.  Guaranty funds receivable OF ON ABPOSIL...........cccvveviiirieeie et sesessesesnsens | svessssssessessssessessssessessens | sesesesisssssesssessesssssessssans | eevessesssssesssssesssssssssees (0 O
20. Electronic data processing equipment and SOtWAIE.............ccueverureveieeineieiesseieseesesesesesenes | cvvessesesiens 1,767,148 [ | e 1,767,148 | oo 1,504,791
21. Furniture and equipment, including health care delivery assets ($.......... 0)erererrereererereeeerneseens [ crrereensnse e | e ssesssessssnes | s (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........coeeeevieeneeviens [ eeievesiieesesseesies [ [ (1 T
23. Receivables from parent, subsidiaries and affiliates............ccovueeverreeerceeeseseeeeveeeeeseen | cvevieieinnns 1,706,398 | ..o | e 1,706,398 | .....ccvoeeee. 5,834,669
24. Health care (§.......... 0) and other amoUNtS IECEIVADIE...........c.cocveveieeieiseee e sessenns | cssteiesesiss s sesenss | eevesiessssssesessessssessessns | resssssesiessessessessesssses (01 O
25. Aggregate write-ins for other than invested aSSets.............ccvvviveievverrereeeeeeeeeee e | e 3,992,484 | oo 871,138 | oo 3121347 | oo 2,872,902
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cccrveciiimricrereieseesisessessssessssesssesssesssens | soneeeenens 1,241,699,122 | cooovvvvvns 3,773,124 | ........... 1,237,925,999 | ........... 1,200,140,217
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccrrurreeees [ corerrereneinsinnisinnnsinins [ v | veveeessiseessseseesense (01 O
28, Total (LINES 26 NG 27).........cvvvrrvereeercriieirireseieeriseeesseesiesessessssssssessssesssssesssssessessssenssnessssnss | coneeeenns 1,241,699,122 | ..o 3,773,124 | ........... 1,237,925,999 | ........... 1,200,140,217

1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccveieiiiiiicsieeeeseesessssieens Lo (01N N (N (01 R 0
2501. Receivable from insureds for deductible payments............ccccverieieencenieieseseeseesesesnes | veveseieienns 2,195,443 | c.oovrn 148,755 | covevr 2,046,688 | .....cccocue.. 1,732,673
2502. Prepaid XPENSES.........cvcvririeieeirisesesesissesieses s sssss s ssssssessessessssesssssssssssssessssssssssessessssessesessnsns | sesesssssessesssnss 721,289 | oo, 721,289 | oo (01 O
2503. COMMISSION TECEIVADIE. ..........cvveecviecreieicee ettt ss et ss s s s tessnaesssssesns | evesetesessesesnand 658,560 | ..oevvrerrerrerne. 1,003 | oo 657,467 | coovvereererrins 444 526
2598. Summary of remaining write-ins for Line 25 from overflow page..........cc.cuwrremeneneerrirneneennennees | coversesesensereenns 417,192 | o (1] I 417192 | oo 695,702
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).......cccoriiieeniirniiiisiissiisci s | o 3,992,484 | ..o, 871,138 | .o 3121347 | oo, 2,872,902




statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident YEar $.....84,224,835)...........ccocemvoeriereineieeeiesissesssssssessses s s ssssssssss s ssasssessssssssssnssnssnsses | srsessessnnssesseasiens 334,701,979 | o 329,140,383
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES.......c.cuiviieiieieiieieeissieseet sttt sssssessssessens | estessessessssssessesssssssessessssssessesss | sessesssssssessessssessesessessssessesssssnse
3. LOSS AUJUSIMENT EXPENSES.......vuiveiveieictiieie ettt bttt et bbbt b st sae bt sae st sbes s snnns || evsesisbessessesensinaaneas 74,132,518 | oo 73,996,145
4. Commissions payable, contingent commissions and other similar charges 11,686,566 10,873,039
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 11,529,594 [ oo 5,825,499
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurvereiieieinrieie s essessesies | eesiessisseses s 4,291,831 | oo 5,588,197
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))........cevevivereiereierseieierieis [ et | evreisesestes e ssnees
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... ettt ettt a st et es s sa s bt aes st sas | stersssiestensesseesaes s s sees s tnseesaentas | eesiestestnsaesaen s saes st baes st s
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....154,188,856 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveuriereirrinieneeeeineneeeiseieeseeneis | cereesneeneseeneeneenns 137,961,866 | ..ovvveeeeereeienns 133,053,010
10, AVANCE PIEMIUM.....euveevecveeeieeierieteste e testes et bs st sse s st s e b s s s s e s bbbt st s s bbb es s ss s s st en s s et s s s bas s s s ssesassssensessetantanes | sresissssessesnsessessesanenes 842,163 | v 475,926
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovvcvevreviieresieieiseisire e esreses s ses s ssessssssesseses | eveesessesssssessssnsssans 31,660,115 | coveeveeeercreee 24,113,155
13.  Funds held by company under reinsurance treaties.... ...279,051,396 293,326,164
14, Amounts withheld or retained by company for aCCOUNt Of OtHES............cvuriiinirrii st sstnsesss | eesssesessesssesessensnes 17,857,799 | oo 18,619,070
15.  Remittances and items NOt AlIOCAIEA..............cuueiciiieieee ettt bbb s st st esenans | svsebensessessessssestesenas 6,313,208 | oo 2,086,218
16.  Provision for reinsurance (including $.......... 0 CEIIfIEA)....vecvreeeteeee ettt s s benaenens | evesssnseses et raees 1,227,670 | oo 1,808,000
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiiirriiiiiceese sttt | erreese e tees 10,009,552 | ..oooveveririeieinns 3,607,035
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. ......cvuevrieerisciiesiesiscics sttt bbbttt s s s b stensnnans | oessestessessessensnseesens 1,511,864 | oo 1,996,912
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee.
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 ANA 27)........coeveeeeeeeeceteeee ettt es e s sttt s sss s ssesssssssesssnsanssesssnsnss | ssssesssssssssssssanes 922,813,483 [ ..o, 904,544,115
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,000,000 | oo 3,000,000
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........c.cvueiiiiiiieie ettt bbbt s bbbt nsesns | stesssssssessesesssenans 32,108,779 | v 32,108,779
35, UNQ@SSIGNE fUNGAS (SUMIUS).......rvuvererrerireresrernisesesssessessssssesssssssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnn 280,003,736 | oooovrverrerrerrenene 260,487,324
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrerrirrirrrirrenesnseseeessesesssessessssssesssssssssssssssesssssssssessssssessessns | sssesssssssssessssssseas 315,112,515 [ oo, 295,596,102
38.  Totals (Page 2, LINE 28, COL. 3).....uiciciiicieissiee sttt bbbt sttt nsentnns | eriessessensientntas 1,237,925,999 | ..covvvvvririeninns 1,200,140,217
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0

Qo3




statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (WHIteN §.....224,808,718)........ooeeceeceecreeeeesee s sseesses s seesssesssesssesssesssensssssnsssssssssessssssssssssnss | evveessesssnns 231,697,304 230,088,704 467,582,779
1.2 Assumed......... (written$.....89,168,452).... ..89,140,570 |.coovvrrerirnns 80,353,824 170,561,243
1.3 Ceded.. . (written $.....163,717,823).. .175,487,382 ....167,533,852 344,279,468
14 Net . (WIIEN $.....150,259,347)......oooeeeeeeeeeereeeee et sseesses s es s s seesssesssessssssssssssnsssessssssssnsssnns | evveessenssens 145,350,491 142,908,676 293,864,554
DEDUCTIONS:
2. Losses incurred (current accident year $.....77,555,769):
2 DIMBCE....eoee ettt s ettt et ettt st st n st st s st stensansensaensnsans | eveeseesienies 147,266,390 | .............. 150,080,426 | .............. 321,846,346
2.2 Assumed. ..52,979,441 |... 54,412,534 | . 115,728,125
2.3 COAB. ..ottt ettt ettt et et et e st sa s st stentnsaenes | sressessesians 120,210,195 | ..oooevee. 119,571,814 | .............. 254,215,898
2ANBL.....oeeeee et e et e e a st se et s st e sttt es s senssensantnssenes | srerseseeseneas 80,035,636 |....ccoevvnven 84,921,146 | .............. 183,358,573
3. Loss adjustment expenses incurred.. ....16,165,946 |... 17,318,648 |. ...37,361,208
4. Other underwriting EXPENSES INCUITEM..........cccvuevivieeieeieisiteie ettt bbbt b st bnanes | sbessesnsnsenas 46,853,041 |................. 42,252,855 |................. 81,204,623
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). .301,924,404
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....cvrvuieieeineireieieineeseeeseseesessesese st ssesssssssssessssssssees | seseesessessnesses 2,295,868 | ...ovrvirenne (1,583,974)[ .eoveerenen. (8,059,849)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 14,440,589 |.....ccooeonee. 13,439,816 |....ccocvvvneee 28,373,356
10. Net realized capital gains (losses) less capital gains tax of §.....912,932........c..cooirreeeeeeieeeeeeereeeeeeeee s | coressiessieseees (2,671,795) v (B5517) [ oo (2,150,867)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 11,768,793 | ..ooveree 13,404,299 ..o 26,222,489
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 0) vt stes s sres st ssn s saestes s stensnsnsans | arsessessesseessessessnseanaans (0 I TR DO
13. Finance and service charges not included in premiums A ..94,944 1 ... . ....188,990
14. Aggregate write-ins for MISCElANEOUS INCOME..........vururerirririrririeissessie s ssssessesssssssssesssnsssssesssssesssnssnssesssnsns | sressessasssessas (2,495,315)] ooveereeenen(2,263,343) | e (4,472,724)
15. Total other income (LINES 12 thrOUGN 14).......oucuirieeiceicteee ettt s bes et sssssssesnsnses | sressssessesnsas (2,400,371)] covovvereienees (217457 oo (4,283,734)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ...ttt ettt stesaens | evsesasssnsinees 11,664,291 |...ovvvvneeend 9,645,755 | .overernnn 13,878,905
17. Dividends t0 POIICYNOIAETS...........vuureriererieirerine et essss st sssess s sssnsssssessssssessessensssssessanssnssessenssssessessenss | ensssssessassssssesssssanssnssesses | sessssesssssnssessanssnssessensanss | oossssssnssessanssnssessansssssssas
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17)........coieicurireiieieieie ettt seste s besss s s s sesns | evsessssssssns 11,664,291 |[...ccvvvevneeend 9,645,755 | ..ovvererennn 13,878,905
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 5407,674 |..ccoovnenn 2,835573 | .o 1,331,092
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)..........ccceviuiveireieretiesieiesetssie et sesses s sesssssssssenes | cvesvesssensennnd 6,256,617 |....ccco.c.... 6,810,182 |................. 12,547,813
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ..295,596,102 ....284,679,704 | . .284,679,704
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ....6,810,182 |. ...12,547,813
23. Net transfers (to) from Protected Cell accounts

24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance.. .
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt
Dividends t0 SIOCKNOIAETS.........c.ucuuiiiiiieiiciee bbb bbb
Change in treasury stock
Aggregate write-ins for gains and 10SSES IN SUMPIUS..........c.cvuiveicieerereiieie ettt asbs s
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

...................... 542,891
.................... (200,736)

2,689,305 |.

................. 19,516,413

................. 13,155,159

................. 10,916,398

.............. 315,112,515

.............. 297,834,863

.............. 295,596,102

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402.
1403.
1498.
1499.

MISCEIIANEOUS.......cvoeieiieiieiets ittt st s sttt
Funds held interest
Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

...................... 513,422

(3,008,737)] ..

...................... 534,047

.(2,797,390)] .

................... 1,236,101
(5,708,825)

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE............cvevieeecieeete ettt ss st sass s snsesanns | ereseesinans 154,382,008 | ............. 153,322,570 | ............. 296,286,429
2. NetinVestMENtINCOME.........cc.iiiiii bbb | eriesinesiens 15,818,992 | ... 14,592,736 | .....ccvveune 30,939,075
3. Miscellaneous income ....(2,400,371)] .... ..(2,174571)] ... ....(4,283,734)
4. Total (LINES 1 TOUGN 3)....oouvveevirriicrisisiiieceie st es sttt nssennes | seveesssnens 167,800,629 |............. 165,740,736 | .....c.co.... 322,941,770
5. Benefit and 0SS related PAYMENLS...........coeviiiiiiieiciceee ettt | evaesessesannes 83,135,331 | cevvereree 63,850,893 | ............. 149,382,962
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviviriieeiceeee e | everieiesenns 57,661,358 | ...cocoucee. 54,642,711 | e 112,789,581
8. Dividends paid t0 POCYNOIAETS.......c..c.cuiiieeisiee et s st ssessessssessnsns | sressessssessessessnsessesessssens | sesessessnsassessesssssnsesessns | srestessesssssssessesesssssssesses
9.  Federal and foreign income taxes paid (recovered) net of $.....912,932 tax on capital gains (losses).. 5,748,629 2,576,168 5,494 541
10, Total (LINES 5 HOUGN 9).....vvuuverriiriririiericiieri ettt | eressesinns 146,545,318 | ............. 121,069,772 | ... 267,667,084
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........c.ccuriurreriieneireieeineieieesstseesessestseesessesssssessessssssssssssessessssssessessas | cosssessessnees 21,255,311 | ovverrris 44,670,964 | ....cooovene 55,274,685
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMGAS....ooeviceeirieeses ettt | crienntenenes 80,869,446 | ............... 57,913,129 | oo 126,713,380
1202 SHOCKS. .vvvuevereeteessecete e ese bbbt | cesnere e 5,492,329 | ....ocoovvirenn: 4,536,118 | .ovvvererennne 26,527,935
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  Other iNVESIE @SSELS........cvuvuerirrciicererei st sssnen | ceseeresenesenns 1,207,513 | oo 750,000 | oovvorverrerennn. 750,000
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents...........ccocvcueieieicicrieieieseeseens [ e [ s [ e
12.7 Miscellaneous proceeds [ ...11,455,466 ...314,725
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeieierecicieessieiie st stes s ssssss et ssessssssssesssses | eessssasssssens 87,569,288 | ............... 74,654,713 | v 154,306,040
13.  Cost of investments acquired (long-term only):
131 BOMAS. ..ottt bRttt | crieenesnenes 98,112,005 | ..cooovevernne 95,819,926 | ....ccovnve 192,694,305
13,2 SHOCKS. . vvvuevereeeeseeeseeesse e eeesseeessee st es s sess s8Rt ennta | serneneeneenaes 6,126,207 | ...ooeverrrrenn. 6,654,342 | ... 22,096,104
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE..vvvvuvereeeer ettt ettt | serenennentenenas 280,458 | .oveoveeereinnn 930,043 | ovvevever 1,170,876
13.5  Other iNVESIEA @SSELS........cvvuuirirceiicriieiiiesi ettt | cebseenisessenes 1,485,319 | .cooovveis 1,325,000 | ...ccoovrirnne 3,997,680
13.6  MiSCEllANEOUS APPICAHIONS. .....ceuvueecererrireereie e ittt sttt ss et ss e en s st entensnnens | sosessssesssssssanes 485,047 | oo | e
13.7 Total investments acquired (LINES 13.1 10 13.6).....cureirrrieiriieieissisessesise s ssessssssssessessessessssssesssssssssessenes | sessssssssans 106,489,036
14.  Netincrease or (decrease) in contract 10ans and PremiUm NOTES. ...t sessesssssses | sesessssesssssssesessesssssneans
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (18,919,749)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (APPHEA)..........cccveveririecieiees ettt s b ssssstesse s bssesssessessnses | eresessessessesanes (448,420 ................. 8,254,998 | ............... 26,298,445
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | coovvveiiennnnns (448,420 ................. 8,254,998 | ............... 26,298,445
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccvevvevcvvcaes | covrrrreiernnns 1,887,143 | ....coo... 22,851,363 | .cocevrrnne 15,920,204
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT ....eouirvvreverriririeeieriscss sttt ennen | crineentsnenes 35,405,550 | ..occvevnvnn. 19,485,346 | ......ccoce... 19,485,346
19.2 End of period (Line 18 plus Line 19.1)....... 37,292,693 42,336,709 35,405,550
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 e | enene e | snreneree e | e
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

and Going Concern

A. Accounting Practices

The Quarterly Statement of National Interstate Insurance Company (Company) has been prepared on the basis of
accounting practices prescribed or permitted by the State of Ohio Department of Insurance. The Ohio Department
of Insurance requires insurance companies domiciled in the state of Ohio to prepare their statutory financial
statements in accordance with the National Association of Insurance Commissioners’ (NAIC) Accounting Practices
and Procedures Manual subject to any deviations prescribed or permitted by the Ohio Department of Insurance.
There are no deviations prescribed or permitted by the Ohio Department of Insurance utilized in these financial
statements as shown below:

A w bR

© N o’

C. Accounting Policy

6.

Net income state basis

Effect of state prescribed practices
Effect of state permitted practices
Net income, NAIC SAP

Statutory surplus state basis
Effect of state prescribed practices
Effect of state permitted practices
Statutory surplus, NAIC SAP

State of
Domicile 06-30-2016 12-31-2015
Ohio $ 6,256,617 $ 12,547,813
$ 6,256,617 $ 12,547,813
Ohio $ 315,112,515 $ 295,596,102

$ 315,112,515

$ 295,596,102

Investment grade loan-backed securities are stated at amortized value. The prospective adjustment method is

used for all loan-backed securities. Non-investment grade loan-backed securities are stated at the lower of
amortized value or fair value.

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Erro

s

No significant change.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

D. Loan-Backed Securities

1.

The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed

securities at the date of purchase to determine effective yields; significant changes in estimated cash flows
from the original purchase assumptions are accounted for on a prospective basis.

it has the intent to sell or the inability or lack of intent to retain the investment in the security.

recognized during the three months ended June 30, 2016.

The Company does not have any loan-backed securities with an other-than-temporary impairment for which

The following table shows each loan-backed security with an other-than-temporary (“OTTI”) impairment

Amortized Present Value Amortized
Cost Before of Projected Recognized Cost After Fair Value at Date
Cusip OTTI Cash Flows OTTI OTTI Time of OTTI Reported
3622EAAA8 $ 1,811,245 $ 1,533,020 $ 94,749 $ 1,716,496 $ 1,716,496  03/31/2016
872225AD9 712,485 640,626 47,684 664,801 664,801  03/31/2016
TOTAL XXXX XXXX $ 142,433 XXXX XXXX XXXX
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

4, The following table shows all loan-backed securities with an unrealized loss:
a. The aggregate amount of unrealized losses:
1. Less than 12 months $ (1,103,267)
2. 12 months or longer (539,842)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 49,126,822
2. 12 months or longer 24,320,167
5. Based on historical payment data and analysis of expected future cash flows of the underlying collateral,
independent credit ratings and other facts and analysis, including management’s current intent and ability to
hold these securities for a period of time sufficient to allow for anticipated recovery, management believes
that, based upon information currently available, the Company will recover its cost basis in all of these
securities and no additional charges for other-than-temporary impairments will be required at June 30, 2016.
E. Repurchase Agreements and/or Securities Lending Transactions
The Company does not have any repurchase agreement and/or securities lending transactions at June 30, 2016.
I. Working Capital Finance Investments
The Company does not have any working capital finance investments at June 30, 2016.

J. Offsetting and Netting of Assets and Liabilities

The Company does not have any derivative, repurchase agreements, reverse repurchase agreements,
securities borrowing or securities lending assets or liabilities at June 30, 2016.

Note 6 — Joint Ventures, Partnerships and Limited L iability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiari es, Affiliates and Other Related Parties

No significant change.

Note 11 — Debt
B. Funding Agreements with Federal Home Loan Bank (FHLB)

Not applicable.

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences
and Other Postretirement Benefit Plans

A. Defined Benefit Plan

Not applicable.

Note 13 — Capital and Surplus, Dividend Restriction s and Quasi-Reorganizations

No significant change.

Note 14 — Liabilities, Contingencies and Assessment S

G. All Other Contingencies

Lawsuits arise against the Company in the normal course of business. Contingent liabilities from litigation, income
taxes and other matters are not considered material in relation to the financial position of the Company.

Note 15 — Leases

No significant change.

Note 16 — Information about Financial Instruments w ith Off-Balance Sheet Risk and Financial Instrument s with
Concentrations of Credit Risk

No significant change.
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 17 — Sale, Transfer and Servicing of Financial

Assets and Extinquishments of Liabilities

B. Transfers and Servicing of Financial Assets

Not applicable.
C. Wash Sales

Not applicable.

Note 18 — Gain or Loss to the Reporting Entity from

Uninsured Plans and the Uninsured Portion of Parti ally

Insured Plans

No significant change.

Note 19 — Direct Premium Written / Produced by Mana

ging General Agents / Third Party Administrators

No significant change.

Note 20 — Fair Value Measurements

A. Inputs Used for Assets and Liabilities Measured at Fair Value

1. Fair Value Measurements by Level 1, 2 and 3

The Company must determine the appropriate level in the fair value hierarchy for each applicable
measurement. The fair value hierarchy prioritizes the inputs, which refer broadly to assumptions market
participants would use in pricing an asset or liability, into three levels. It gives the highest priority to quoted
prices (unadjusted) in active markets for identical assets or liabilities and the lowest priority to unobservable
inputs. The level in the fair value hierarchy within which a fair value measurement in its entirety falls is
determined based on the lowest level input that is significant to the fair value measurement in its entirety. The
Company’s management is responsible for the valuation process and uses data from outside sources
(including nationally recognized pricing services and broker/dealers) in establishing fair value.

Level 1 inputs are quoted prices (unadjusted) in active markets for identical securities that the reporting entity
has the ability to access at the measurement date.

Level 2 inputs are inputs other than quoted prices within Level 1 that are observable for the security, either
directly or indirectly. Level 2 inputs include quoted prices for similar securities in active markets, quoted prices
for identical or similar securities that are not active and observable inputs other than quoted prices, such as
interest rate and yield curves.

Level 3 inputs are unobservable inputs for the asset or liability.

The following table provides information as of June 30, 2016 about the Company’s investments measured at

fair value.
Assets at fair value Level 1 Level 2 Level 3 Tota
Bonds
Industrial and Misc $ - 7,903,453 - $ 7,903,453
Total Bonds $ - 7,903,453 - $ 7,903,453
Perpetual Preferred Stock
Industrial and Misc $ 9,990,025 1,000,000 - $ 10,990,025
Total Preferred Stocks $ 9,990,025 1,000,000 - $ 10,990,025
Common Stock
Industrial and Misc $ 38,240,814 - 2,230,743 $ 40,471,557
Mutual Funds 3,004,961 - - 3,004,961
Total Common Stocks $ 41,245,775 - 2,230,743 $ 43,476,518
Total assets at fair value $ 51,235,800 8,903,453 2,230,743 $ 62,369,996
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following table provides information as of December 31, 2015 about the Company’s investments
measured at fair value.

Assets at fair value

Bonds
Industrial and Misc

Residential Mortgage Backed Securities

Total Bonds

Perpetual Preferred Stock

Industrial and Misc

Total Preferred Stocks

Common Stock
Industrial and Misc
Mutual Funds

Total Common Stocks

Total assets at fair value

Level 1 Level 2 Level 3 Total
$ - $ 14,463,319 $ - $ 14,463,319
- 1,062,275 - 1,062,275
$ - $ 15,525,594 $ - $ 15,525,594
$ 8,640,780 $ 2,046,000 $ - $ 10,686,780
$ 8,640,780 $ 2,046,000 $ - $ 10,686,780
$ 36,594,100 $ 806,004 $ 2,301,726 $ 39,701,830
2,899,895 - - 2,899,895
$ 39,493,995 $ 806,004 $ 2,301,726 $ 42,601,725
$48,134,775 $ 18,377,598 $ 2,301,726 $ 68,814,099

The Company uses the end of the reporting period as its policy for determining transfers into and out of each
level. During the six month period ended June 30, 2016 the Company transferred one perpetual preferred
stock and two common stocks (including one in the second quarter totaling $0.2 million) with aggregate fair
values of $1.1 million and $0.8 million, respectively, from Level 2 to Level 1 due to increases in trading activity.
During the three and six months ended June 30, 2015 there was one common stock that transferred from
Level 1 to Level 2 totaling $0.9 million due to decrease in trading activity.

2. Rollforward of Level 3 Items
The following tables present a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the three and six months ended June 30, 2016 and 2015.
Total Gains Total Gains
Beginning Transfers (Losses) (Losses) Ending
Balance at Transfers out of Level included in included in Balance at
4/1/2016 into Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2016
Industrial
and Misc
Common
Stocks $ 2,122,710 $ - $ $ 108,033 $ $ - $ $ $ $2,230,743
Total $ 2,122,710 $ - $ $ 108,033 $ $ - $ $ $ $2,230,743
Total Gains Total Gains
Beginning Transfers (Losses) (Losses) Ending
Balance at Transfers out of Level included in included in Balance at
1/1/2016 into Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2016
Industrial
and Misc
Common
Stocks $ 2,301,726 $ $ (625,000) § 554,017 $ - $ $ $2,230,743
Total $ 2,301,726 $ $ (625,000) § 554,017 $ $ 2,230,743
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Industrial
and Misc
Common
Stocks

Total

Industrial
and Misc
Common
Stocks
(@)

Total

(a)

Total Gains Total Gains

Beginning Transfers (Losses) (Losses) Ending
Balance at Transfers out of Level included in included in Balance at
4/1/2015 into Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2015
$ 2,838,592 $ - $ - $ (277,931) § 217,398 $ - $ - $ - $ - $2,778,059
$ 2,838,592 $ - $ - $ (277,931) § 217,398 $ - $ - $ - $ - $2,778,059

Total Gains Total Gains

Beginning Transfers (Losses) (Losses) Ending
Balance at Transfers out of Level included in included in Balance at
1/1/2015 into Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2015
§ 3,987,987 $ - $ (966,274)  § (277,931) $ (34,277) $ - $ - $ - $ - $ 2,778,059
$ 3,987,987 $ - $ (966,274)  § (277,931) $ (34,277) $ - $ - $ - $ - $ 2,778,059

Transfer out of level 3 for the six months ended June 30, 2015 is the result of one security transferred into
level 1 due to increases in the availability of market observable inputs.

Policy on Determining when Transfers between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or
circumstances have changed that would cause an instrument to be transferred between levels. The
Company’s policy is to recognize transfers in and transfers out as of the end of the reporting period.

Inputs and Techniques Used for Level 2 and Level 3 Fair Values

The Company is responsible for the valuation process and uses data from outside sources (including
nationally recognized pricing services and broker/dealers) in establishing fair value. Pricing services use a
variety of observable inputs to estimate the fair value of fixed maturities that do not trade on a daily basis.
These inputs include, but are not limited to, recent reported trades, benchmark yields, issuer spreads, bids or
offers, reference data and measures of volatility. Included in the pricing of mortgage-backed securities are
estimates of the rate of future prepayments and defaults of principal over the remaining life of the underlying
collateral. Inputs from brokers and independent financial institutions include, but are not limited to, yields or
spreads of comparable investments which have recent trading activity, credit quality, duration, credit
enhancements, collateral value and estimated cash flows based on inputs including delinquency rates,
estimated defaults and losses, and estimates of the rate of future prepayments. Valuation techniques utilized
by pricing services and prices obtained from external sources are reviewed by the Company’s internal and
affiliated investment professionals who are familiar with the securities being priced and the markets in which
they trade to ensure the fair value determination is representative of an exit price. To validate the
appropriateness of the prices obtained, the Company’s internal investment professionals, who report to the
Chief Investment Officer, compare the valuation received to independent third party pricing sources and
consider widely published indices (as benchmarks), recent trades, changes in interest rates, general economic
conditions and the credit quality of the specific issuers. If the Company believes that significant discrepancies
exist, the Company will perform additional procedures, which may include specific inquiry of the pricing source,
to resolve the discrepancies.

Level 1 consists of publicly traded equity securities and highly liquid, direct obligations of the U.S. Government
whose fair value is based on quoted prices that are readily and regularly available in an active market. Level 2
primarily consists of financial instruments whose fair value is based on quoted prices in markets that are not
active and include U.S. government agency securities, fixed maturity investments and perpetual preferred
stocks that are not actively traded. Level 3 consists of financial instruments that are not traded in an active
market, whose fair value is estimated by management based on inputs from independent financial institutions,
which include non-binding broker quotes. The Company believes these estimates reflect fair value, but the
Company is unable to verify inputs to the valuation methodology. The Company obtained at least one quote
or price per instrument from its brokers and pricing services for all Level 3 securities and did not adjust any
guotes or prices that it obtained. The Company’s internal and affiliated investment professionals review these
broker quotes using any recent trades, if such information is available, or market prices of similar investments.
The Company primarily uses the market approach valuation technique for all investments.

Derivative Fair Values

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

B. The Company has no additional fair value disclosures.

C. Other Fair Value Disclosures

The table below reflects, as of June 30, 2016, the fair values and admitted values of all admitted assets that are
financial instruments excluding those accounted for under the equity method.

Fair Value Admitted Value Level 1 Level 2 Level 3 Not Practicable
Bonds $ 707,404,230 $ 687,245,426 $ 3,958,432 $ 679,452,084 $ 23,993,714 $
Preferred Stocks 15,187,253 14,791,898 13,660,703 1,026,800 499,750
Common Stocks 43,476,518 43,476,518 41,245,775 - 2,230,743
Cash & Short Term
Investments 37,305,751 37,292,693 28,567,424 8,738,327
Total debt securities $ 803,373,752 $ 782,806,535 $ 87,432,334 $ 689,217,211 $ 26,724207 $

The table below reflects, as of December 31, 2015, the fair values and admitted values of all admitted assets that
are financial instruments excluding those accounted for under the equity method.

Fair Value Admitted Value Level 1 Level 2 Level 3 Not Practicable
Bonds $ 678,943,008 $ 668,717,649 $ 3,558,586 $ 653,225,781 $ 22,158,641 $
Preferred Stocks 15,117,790 14,834,966 12,573,360 2,046,000 498,400
Common Stocks 42,601,725 42,601,725 39,493,995 806,004 2,301,726
Cash & Short Term
Investments 35,406,068 35,405,550 33,405,644 2,000,424 -
Total debt securities $ 772,068,561 $ 761,559,890 $ 89,031,585 $ 658,078,209 $ 24958767 $

D. Not Practicable to Estimate Fair Values

Not applicable.

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through August 10, 2016, the date of issuance of these financial
statements. On July 25, 2016, the Company’s direct parent, National Interstate Corporation (the “Corporation”),
announced that it had reached an agreement with American Financial Group (“AFG”), pursuant to which Great
American, a wholly-owned subsidiary of AFG, will acquire all of the outstanding common shares of the Corporation
(the “Common Shares”) that are not currently owned by Great American, pursuant to the terms of the merger
agreement (the “Merger Agreement”), by and among the Corporation, Great American, and GAIC Alloy, Inc., a wholly-
owned subsidiary of Great American (“Merger Sub”). Great American is currently the owner of approximately 51.0% of
the outstanding Common Shares of the Corporation.

The Merger Agreement provides for the merger of Merger Sub with and into the Corporation, with the Corporation
surviving the merger as a subsidiary of Great American (“the Merger”). Pursuant to the transactions contemplated by
the Merger Agreement, shareholders of the Corporation will receive $32.00 in cash for each Common Share that they
hold. In addition, the Merger Agreement provides that the Corporation will pay a special dividend of $0.50 per
Common Share upon the closing of the merger.

The Merger is expected to close in the fourth quarter of 2016, subject to approval by shareholders of the Corporation,
including approval by a majority of shareholders other than Great American, and regulatory authorities, as well as the
satisfaction or waiver of customary closing conditions.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contrac ___ts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act (ACA)

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 25 — Change in Incurred Losses and Loss Adjust ment Expenses

Reserves as of December 31, 2015 were $403,136,528. As of June 30, 2016, $73,214,391 has been paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $329,916,354 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $5,783 favorable prior year development since December 31, 2015 to June 30, 2016. The favorable
development in 2016 resulted from the combination of settling cases and adjusting current estimates of open cases
and incurred but not reported losses (IBNR) for amounts less than the case and IBNR estimates carried at the end of
the prior year. For purposes of computing the recorded case and IBNR estimates, management of the Company
analyzes historic data and estimates the impact of various loss development factors, such as our historic loss
experience and that of the industry, trends in claims frequency and severity, our mix of business, our claims
processing procedures, legislative enactments, judicial decisions, legal developments in imposition of damages and
changes and trends in general economic conditions, including the effects of inflation. Additionally, management
utilizes analysis that is derived from a review of quarterly results performed by actuaries employed by Great American
Insurance Company.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles
No significant change.

Note 32 — Discounting of Liabilities for Unpaid Los ses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

B. Not applicable.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] NoJ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2010

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/18/2011

By what department or departments?
Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 1,706,398
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 173,208,212 176,837,143
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 173,208,212 $ 176,837,143
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Key Bank PO Box 6717 Cleveland, OH 44101
US Bank Two Liberty Place 50 South 16th Street, Suite 2000 Philadelphia, PA 19102
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
107496 Emerald Advisers, Inc. 1111 Superior Ave., #1310, Cleveland, OH 44113
16076 Ancora Advisors LLC 6060 Parkland Boulevard, Suite 200, Cleveland,
OH 44124

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

Q07.1
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change?

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured?

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled?

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero?

If yes, complete the following schedule:

Yes| ]

No[X] NAT ]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:
51 A&H loss percent (97.300)%
5.2 A&H cost containment percent (42.790)%
5.3 A&H expense percent excluding cost containment expenses 17.570%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction Reinsurer (1 through 6) _|Reinsurer Rating
All Other Insurers
[00000.......... | AA-1126609........ |Lioyd's of London Syndicate #0609..................oomwe | GBR o AUtNOFiZed. ... | o [
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear CurrerA;t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccooeneineriniinnen. AL ... L..... 2,231,597 | v 1,566,198 | oo 795,472 | s 685,545 | ..cooovviernn 3,857,142 [ oo 4,571,251
2. Alaska... LAK L.... ....3,567,563 ...1,253,391 5,590,891
3. ANZONA..s AZ]... L..... 2,239,613 1,948,388
4. ArKanSas........cocomeeneiinniinees AR]..... Lo | o 1,863,540 1,442,282
5. California.......cccoocunevenerencrennnens CAJ...... Levooe | s 46,176,742 | cooovvrene 37,808,201 | .o 26,245,165 | ..o 19,080,067
6. Colorado......cccoovrumrvnrrrnirrnenene CO]J....... [T [FOR 2,835,260 | covverrrirrinne 4,018,269 | ..ccoovvrrrennes 1,577,379 | v 2,204,894
7. ConNECCUL......coveererrrrirris CT|.e [T (PO 2,476,779 | oo 5492,944 | ..o 9,069,443 | ....ccovvinnnne 11,847,339
8. Delaware......ccocomeermeerniirniinnens DE[....... Lo o 2,016,651 | covevrrerrrriene 530,596 | ..vvevrircnnne A81TAT4 | v 2,886,186
9. District of Columbia................. DC|.... Livoee e | e 149 | oo [ e
10, Florida......c.ocveeeverierierieriens FL]....... Lo [ o 7,702,598 | ..oovvrnnene 8,338,169 | oo 6,988,077 | c.ovvvrrirnennd 6,034,670 | ..oovvvrernnnee 23,315,798
11, GeOrgia.....eeecvecveerieriereeens GA[...... Lo | o 2,171,005 | oo 2,295,357 | coovvenrirninnns 1,950,832 | .ocoovivrienes 1,884,369 | ..coovvvrrrrnne 6,748,255
12, Hawaii....ocoocoverncrnirncrncncs HI....... (ISR (SRR 8,572,039 | .o 8,077,262 | oo 8,138,011 [ o 4,130,192 | covviveirs 14,950,490
13, 1daho......ccccovevnerncrinerinnicnneeneD | e L..... ..4411,416 ...1,252,945 5,473,912
14, MNO0IS.....ovvvvrrrerrnernerrerneenene L | e, L..... 4,805,559 3,918,651 | oo 19,046,100
15, Indiana......cccoovvrverinerinecnen N | e [EOOO (R 2,744,410 1,073,258 | oo 5,307,652
16, 1oWa..ccerncneenn A | L ...1,038,853 | ..... 6,420,721 1,537,221
17, Kansas......ccveveneeineeenn KS | e L 1,315,916 | .ocvvernene 14,961,243 7,194,974
18, Kentucky....oooovivvcvneriririnens KY |...... [ESOO [FOR 2,378,464 2,420,911 | v 6,827,953 | ..o 3,209,899
19, LOUISIANG. .......vvverrrrirerierians LA]..... Levoor [ e 3470812 [ v 2,294,814 | . 702,080 | o 550,204 | ..ovvoerrnne 3,332,847 | oo, 3,873,467
20.  Maine.....coocveeeceeirerreiees ME(....... ISP P 43,524 | oo 108,628 | eeien86,759 | e 62,499 | oo 379,789 | v 402,586
21, Maryland........ccccooevverriierinnns MD ... Levoor [ o, 2,321,900 | .oovierrerrnn 2,568,830 | ovviiirrnnn894,967 | oo 908,851 | c.vvvvrvrernnns 5,569,748 | ..cevvrrrn. 5,541,301
22. Massachusetts............c........... MA ... Lovoor [ e 4,856,579 3,743,457 | o 22,566,560 | .......ccoeen.. 18,813,903
23. Michigan........c.cooovsrvrsrrerinnnn. MI....... IS O 26,463 [ oo TA2TT e [ e | e 3,351 [ e 3,229
24, Minnesota.........ccocoverrerrerinnes L 2,253,461 | .ooviere0rrn2,516,937 | i 854,664 | oo 797,136 | cooveverrerenns 3,760,741 | v, 4,682,398
25, MiSSISSIPPi.....cocvverreerrerrrirrriannns L 1,965,700 | ..ooocoveerrrenn 2,023,510 | oo 685,603 | oo 586,922 | ..ovvvrrrrrnnn 4,067,329 | .covrrvrenrinn 2,108,020
26.  MiSSOUT......cvverreerreereerierinns L 5731217 | oo 5,424,050 | ................6,228,073 [ oo 2,531,696 | ..oooovverinnn 15,608,679 | ..covvvvvrrnees 12,540,287
27. Montana.........ccocoverrerrnrrniinnns L 2,349,667 | ....ccce0err..2,101,459 | ... 1,245,227 [ 1,831,311 | oo 2,960,843 | ..oovvrienn. 3,840,500
28.  Nebraska.........ccccovvrrrrerrrennen. L 2,618,624 | ..oooeveerr 3,455,121 | e B17,176 [ 1,529,222 | oo 4,420,550 | covvevienrinn 3,122,257
29.  Nevada......cooeommrmnrerniennens L 890,785 | oo 1,172,998 | o0802,126 [ 3,081,672 | coovererienn 4,978,490 | .covvvrrenrinn 8,805,878
30. New Hampshire.... L ...898,558 ...1,066,716 3,511,187 .3,725,529
31, New Jersey.....coovrrrnrennnnn. IS 8144 | oo B1TT2 | e 27,548 | 53,739 [ e 22,385 [ oo 74,131
32, New MexiCo........cooevererrerrnrinnee L 254521 | oo 634,651 | 954,887 | 167,116 | oo 1,450,020 | .ooovvirnn 1,667,601
33, New YOrK...oooooenrireirsiienn. L 25,519,638 13,685,969 | ..coovvvvrennd 6,189,505 | ...oevornnnn 40,055,369 | ...coooovrvnnns 41,711,567
34.  North Carolina.........cccccoeuunen. L 5,720,829 | ..coovvrrinnn 13,643,287 | c.ooovvvrrnne. 5,518,022 | .covvrrienne 5,575,087 | .ooovvvveinne 25,574,100 | oooovereenee 28,281,665
35.  North Dakota.........cccerverrenne. L 177433 [ oo 602,486 | ..cooovrrrriene 201,708 | ooveevrrirein 195,012 [ oo 820,206 | ..ovovererirrinnee 556,483
36, Ohi0...ocoereeererecreeene. L 7,802,751 | cooovevene 6,342,873 | oo 2,663,610 | coovvrrirrnenes 2,317,246 | oo 12,569,760 | ..ovvvvrenne 10,900,051
37.  Oklahoma.........cccovvvenrrenrennen. L 3,283,544 | ..o 3,159,019 | oo 724215 | oo, 791,374 | o 4,063,153 | .covvrrienrin 3,914,377
38, Oregon.....ccoocunevenreeeieeieeeens L 631,442 | oo 992,745 | ..o 1,118,215 | oo 648,904 | ..coovvirrinne 2,223534 | .o, 2,479,006
39.  Pennsylvania.......c...cccoovruenn. PA ... Levoor [ o 8,692,791 | oo 11,918,895 | ..oovvvirne. 7,631,130 | covreerienne 7,808,636 | ...cocvorrenne 25,935,113 [ oo 29,080,171
40. Rhode Island.......c.ccccocnrinnienne RI....... Lecoor | o 275,611 | oo 139,700 | oo 434,269 | oo 72,309 [ oo 1,105,054 | oo 952,034
41.  South Carolina......c.c.coocrerenne. SCl...... Lo [ o 1,075,473 | oo 1,657,287 | oo 2,896,500 | c.oovvrririenns 1,788,495 | ..o 6,731,170 |t 6,989,658
42, South Dakota.........ccccosrenrenne SD|....... Lecoor | o 801,322 | oo 770,292 | oo 453,373 | oo 223427 | oo 419,829 | oo 609,590
43, TEeNNESSEE......ccoccomrmrrrrrirsiinnes TN|...... Lo | e 6,060,244 | ..o 7,240,912 | oo 5,488,861 | ..coovvrirenn 4,389,885 24,832,744 17,627,769
44, TeX@S..oomromrrnrneieernninnenneen TX | e L..... .16,561,144 | . 219,131,479 | ................ 14,465,823 .12,096,855 .37,450,630 | .... 39,825,603
45, Utah..conicecelUT Lo | v 7,050,504 | ...ooovviennnn. 8,817,392 | oo 1,607,923 | oo 1,349,262 | oo 7192241 | e, 6,512,289
46.  Vermont........ccoovcvnernronnen VT | e, Levoor [ e (552,105) [ ..ocvvnvrienene (156,508) [ ...ooverrirrirnes 361,431 | oo, 292,045 | oo 2,252,666 1,746,288
47.  Virginia.. WAL L..... ....3,873,764 4,199,672 ..2,805,030 ...1,296,262 ..10,699,506 8,367,472
48.  Washington..........ccocoverneennes WA[...... L.... 3,186,643 | ...coovvivnnnn. 2,446,343 1,301,427 | oo 383,830 | coverrrrinenan 2,726,471 3,897,299
49.  West Virginia.......c.coocverrvenen. WV ....... Lecooe | o 168,874 | oo 40,100 [ oo 53,056 [ oo 98,550 | .ovoreriernens 1,140,145 | oo 987,026
50.  WiSCONSIN......ovvemrvrrircirrirnnene WI....... (IR (PO 4,442,808 | ...cooovrvnnn 4,347,569 | ..cooovvrrrnes 1,042,593 | oo 1,005,507 | .cooovrenrirnes 7,910,787 | oo, 8,535,039
51, WYoming......cocoovevenererunernncnnne WY |....... ISP O 60,820 [ .ovoovveriirinnes 124,260 | ..o | e, 1,013 | oo 86,568 | ..oovvrerrieiinae 113,790
52.  American Samoa..........cc..cco.... AS ... Noiit [ et [ rrriressisssissisesi | sereesesssssesssssssisssees [ e sssssnsss | seessessenss st essesses | seseeiee s
53, GUAM..ciercecrecees GU]J....... Noiit [ e [ e | s [ e | s | st
54.  Puerto RiCO.......cccovevvrviirireinne PR{...... Nuco | e | v | e | s | e
55.  US Virgin Islands...........cccceoun... VIf....... Nucos | [ e senes | eeviesesssssssis s siessens | seesessssssesissesssesesessnsses | cosssessesessessssesessssens | sesseeseses e
56. Northern Mariana Islands......MP |....... Nuco | e | v | e | s | e
57. Canada........cnnrennens CAN |....... Novie [ e [ e | s [ e sesenss | s | st
58.  Aggregate Other Alien............. OT Lo XXX ] o (O RN (O (O I (] IR (0] IR 0
59, TotalS.....oouvivirrirnisiisiieiiniiens (@)...51 | e 224,808,718 | .....ccce.uc. 234533918 | ..o 151,499,004 | .............. 127,851,603 | .............. 588,245,630 | .............. 560,709,037
DETAILS OF WRITE-INS
58001.
58002. .
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX o (01 OO (01 TN (01 O (0 R 0 [ 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX oo (1 (O (O R {01 TR 0 [ 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (65%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
| Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
| PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BMU 98-1073776
Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAI Holding Bermuda Ltd. BMU 98-0606803
GAI Indemnity, Ltd. # GBR 98-0556144
Neon Capital Limited (fka Marketform Group Limited) GBR
Neon Holdings (U.K.) Limited (fka Marketform Holdings Limited) GBR
Lavenham Underwriting Limited # GBR 98-0412245
Marketform Hong Kong Limited HKG
Neon Management Services Limited (fka Marketform Management Services Limited) GBR
Neon Service Company (U.K.) Limited (fka Marketform Limited) GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited (fka Marketform Managing Agency Limited) GBR
Sampford Underwriting Limited # GBR 98-0431601

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.

Location FEIN Code

American Financial Group, Inc. OH 31-1544320

| Great American Financial Resources, Inc. » DE 06-1356481

AAG Insurance Agency, Inc. KY 31-1422717

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. > 34-1947042

Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312

Aerielle IP Holdings, LLC » OH 45-2969767

Aerielle, LLC " DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

Brothers Management, LLC (99%) FL 20-1246122

GA Key Lime, LLC OH 47-5618395

GALIC - Bay Bridge Marina, LLC MD 20-4604276

GALIC - Sorrento, LLC FL 45-5565693

GALIC Brothers, Inc. (80%) OH 31-1391777

GALIC Pointe, LLC » FL 45-1144095

Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083

| Skipjack Marina Corp. MD 52-2179330

| Great American Holding, Inc. OH 42-1575938

Agricultural Services, LLC OH 27-3062314
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990

American Empire Underwriters, Inc. > 59-1671722

GAI Australia Pty Ltd AUS
Great American International Insurance Limited * IRL

Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794

Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753

Summit Consulting, LLC FL 59-1683711

Heritage Summit Healthcare, LLC FL 59-3385208

Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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statement for June 30, 2016 ofthe NAtional Interstate Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments * OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
| GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. > 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ > 31-0974853 38024
Great American Lloyd's, Inc. > 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
IV(I:eOrS\?)ers Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other) | Percentage|  Ultimate Controlling Entity(ies)/Person(s) *
...................................................................................... 31-1544320.. | .......ccouu..e.. | 0000944707 [NYSE.................. | American Financial Group, INC.........ccccovververee |OHu oot JUIP e [ esssnenssssnienenes | OWNEISNID v | coiiiiicieiiees | et sstesenes | eevessenenns
........... 31-6549738.. American Financial Capital Trust Il.................. | DE........|NIA.............. | American Financial Group, Inc........................ | Ownership.......... | ....100.000 | American Financial Group, INC.........cccccoeveven [ rrrrreriennas
........... 16-6543606.. American Financial Capital Trust lll................. | DE........|NIA.............. | American Financial Group, Inc............c........... | Ownership.......... | ....100.000 | American Financial Group, INC.........cccceverrvrns [rrrrrirrennas
...................................................................................... 16-6543609.. American Financial Capital Trust IV................ |[DE........[NIA.............. | American Financial Group, Inc........................ |Ownership.......... | ....100.000 [American Financial Group, INC.......c.cccvevrvrvers [ rrrerrrrrnnne
31-0996797.. American Financial Enterprises, Inc................ CT....... NIA....ccc...... American Financial Group, InC........cccocvvurenn. Ownership.......... ....100.000 | American Financial Group, INC........ccccccevevrevees [ enrirrrrennns
31-0828578.. American Money Management Corporation... | OH....... NIA.....ccooe... American Financial Group, INC........cccoevvvurenn. Ownership.......... ....100.000 | American Financial Group, INC........cccccceuevrvees [ eonrererrnnnns
27-1577326.. American Real Estate Capital Company, LLC | OH....... NIA....cooeen. American Money Management Corporation... | Ownership.......... | ...... 80.000 [American Financial Group, INC.......ccccovvvevneens [ ceverenennes
27-2829629.. MidMarket Capital Partners, LLC..................... DE........ American Money Management Corporation... | Ownership.......... | ...... 65.000 | American Financial Group, INC..........ccccoveveiees | corvverennne.
41-2112001.. APU Holding Company.........cccccceevevvrerrererenns OH....... American Financial Group, InC........c..cccccuue. Ownership.......... ....100.000 | American Financial Group, Inc
..|23-6000765.. | .. . | American Premier Underwriters, Inc.... .. |PA........ .. |APU Holding Company................. ... | Ownership. ....100.000 | American Financial Group, Inc..
23-6297584.. The Associates of the Jersey Company......... NJ........ American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, Inc
37-1094159.. Cal Coal, INC....vvveeeeseeee e | I American Premier Underwriters, Inc. Ownership.......... ....100.000 | American Financial Group, Inc
.195-2802826.. | .. . | Great Southwest Corporation ... |DE........ .. | American Premier Underwriters, Inc. .. | Ownership. ....100.000 | American Financial Group, Inc..
35-6001691.. The Indianapolis Union Railway Company.... [IN......... American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, Inc
13-6400464.. Lehigh Valley Railroad Company................... PA........ American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........cccoccevevvenees [ enrerrirnenns
46-1665396.. Pennsylvania Lehigh Oil & Gas Holdings LLC | PA........ NIA............. Lehigh Valley Railroad Company.................... Ownership.......... ....100.000 | American Financial Group, INC........cccccceveerees | covirerennen
20-1548213.. Magnolia Alabama Holdings, Inc.............c....... DE........ NIA......cc...... American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........cccccceovieries | cviverennnes
20-15740%.. Magnolia Alabama Holdings LLC.................... AL...... NIA......c...... Magnolia Alabama Holdings, Inc..........c..c....... Ownership.......... ....100.000 | American Financial Group, INC........cccccevvevvens [ errrirennns
46-1852532.. Michigan Oil & Gas Holdings, LLC.................. Ml......... NIA.............. American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........c.ccccevverevens [ rnrirerrennns
46-1480078.. Ohio Oil & Gas Holdings, LLC............cc.ceuue... OH....... NIA.............. American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........cccoceevveevees | covererenaee.
13-6021353.. The Owasco River Railway, Inc.........cccccvennne NY........ NIA.....cc...... American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........ccccccevevvevees [ enrivrirnnnns
31-1236926.. | .ocveeverereereens e [ e PCC Real Estate, INC........ccoeevvverererereirerenne NY........ NIA.............. American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........ccocoeveevees | covirerennee.
76-0080537.. | ..vcvvererrrnes PCC Technical Industries, Inc ..|DE........ NIA........... American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........ccccceoveevees | coviverennee.
31-1388401.. | covevererrrnes PCC Maryland Realty Corp .|MD....... NIA............. PCC Technical Industries, INC........ccocccvevveunnes Ownership.......... ....100.000 | American Financial Group, INC.........ccccceveerees | coviverennee
06-1209709.. Penn Central Energy Management Company |DE........ NIA.............. American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........c.ccceuveveeens [ enevereennns
23-1537928.. Penn TOWETS, INC.....c..cvvvevreeeinrieieisieneienes PA....... NIA......cco..... American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........c.cccoevvevvens [ eerrrerennns
46-3246684.. [ ....cvoerererrees | e e Pennsylvania Oil & Gas Holdings, LLC........... PA........ NIA.............. American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, INC........c.cccceveerivens [ rvrirerrennns
23-6000766.. [ ...coovvrerrrres | errrrerereiviierenes [ e Pennsylvania-Reading Seashore Lines.......... NJ........ NIA.............. American Premier Underwriters, Inc................ Ownership......... | ...... 66.670 | American Financial Group, INC........c.coceeovevevees | covvvrvenaee.
Pittsburgh and Cross Creek Railroad
23-6207599.. Company PA........ American Premier Underwriters, Inc Ownership.......... | ... 83.000 |American Financial Group, Inc
..|23-1707450.. | .. . | Terminal Realty Penn Co.........ccccovvnrenee. ...|DC........ .. | American Premier Underwriters, Inc ..| Ownership. ....100.000 | American Financial Group, Inc..
23-1675796.. Waynesburg Southern Railroad Company...... PA........ American Premier Underwriters, Inc................ Ownership.......... ....100.000 | American Financial Group, Inc

...................................................................................... 98-1073776.. | ..evveveeevereens [ eeveveviveceenns [ ceevvieccveeveienene. | GAl Insurance Company, Ltd.........cocvcveeenee. | BMU.L... APU Holding Company.........c..cccccevevercnneen. | Ownership......... | ....100.000 | American Financial Group, InC........cccocceviveiees | coviveiennen




statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
.......................................... Great American Specialty & Affinity Limited.... | GBR..... APU Holding Company. Ownership.......... [ ....100.000 [American Financial Group, Inc
31-1446308.. Hangar Acquisition COrp.........ccceevererverirennns OH....... APU Holding Company. Ownership.......... ....100.000 | American Financial Group, Inc

Premier Lease & Loan Services Insurance

...................................................................................... 91-1242743.. | oo | e [ e, | Agency, Inc. WA.......INIA.............. | APU Holding Company...........cccccrurrrrrrerrnnene. | OWNErship........ [ ....100.000 [ American Financial Group, INC.......cccocovvevvveens [ rvveivienae
Premier Lease & Loan Services of Canada,

...................................................................................... 91-1508644.. [ ....cvrvrrernrns | cerrnrrrirrereiinns [ everreerneenseseessnennenes | INC WA......INIA.............. |APU Holding Company............ccceerurnrereenennn. | OWnership......... | ....100.000 | American Financial Group, INC.......cccoovvvvecnrens [ covervirernns
........... 31-1262960.. [ ..coverrrrrrennn. Risico Management Corporation..................... | DE.......NIA.............. | Great American Holding, Inc............................ | Ownership.......... | ....100.000 [American Financial Group, INC........cccccovrvvemeens [ cerrrrernnns
........... 31-0823725.. [ .o Dixie Terminal Corporation.............cccccccveeneee. [ OH...oo.. [NIA.............. | American Financial Group, Inc........................ |Ownership.......... | ....100.000 [American Financial Group, INC........ccccoovrvvemuens [ errrirernns
...................................................................................... 98-0606803.. [ ....overerrrrereere | cevrrerrerrerreenns [ eereernenereseernenenne. | GAl Holding Bermuda Ltd.........c.cocooveeveieeeee. | BMUL. | NIA.............. | American Financial Group, Inc........................ | Ownership.......... | ....100.000 | American Financial Group, INC.........ccccooveonies [ eorirrnnnnne
........... 98-0556144.. GAl Indemnity, Ltd GAl Holding Bermuda Ltd...............cccccrvrenee. | Ownership........ | ....100.000 [ American Financial Group, INC.......cccocovvvvvriens [ vrereinenne
........... Neon Capital Limited.... GAl Holding Bermuda Ltd.................cc.ceuveecenn. | OWnership........ | ....100.000 [ American Financial Group, INC........ccccccevvevees | covriveinne.
........... Neon Holdings (U.K.) Limited.................ce0..... | GBR..... Neon Capital Limited..........c..cccocverrerevrrennenn. | OWnership......... | ....100.000 [ American Financial Group, INC........ccccccevvevees | covevveinnn.
........... Lavenham Underwriting Limited...................... | GBR..... Neon Holdings (U.K.) Limited Ownership.......... | ....100.000 [American Financial Group, INC.......c.ccccveervreens | rvrrvirenne
........... Marketform Hong Kong Limited...................... | HKG..... Neon Holdings (U.K.) Limited Ownership.......... | ....100.000 [American Financial Group, INC.......cccccvevrvveene | errereiinnne
........... Neon Service Company (U.K.) Limited............| GBR..... Neon Holdings (U.K.) Limited.......................... | Ownership.......... | ....100.000 [American Financial Group, INC.......c.ccccvevrvrvere [ rrerrerrenne
........... Marketform Australia Pty Limited..................... |AUS..... Neon Service Company (U.K.) Limited............| Ownership.......... | ....100.000 [American Financial Group, INC.........cccocevrmreene | cerrrervenens
........... Studio Marketform SRL...........ccccovvovenennrnenen. [ [TAL Neon Service Company (U.K.) Limited............| Ownership.......... | ....100.000 [American Financial Group, INC.........cccocovemueee | cerrerrrenens
................................................................................................................................................................................ Neon Management Services Limited...............| GBR..... Neon Holdings (U.K.) Limited.............c........... [ Ownership.......... | ....100.000 [American Financial Group, INC.........cccocovvvnueee | cerrevrrinens
........... Neon Underwriting Bermuda Limited.............. |BMU..... Neon Holdings (U.K.) Limited Ownership.......... | ....100.000 [American Financial Group, INC........ccccevevreens [ rreriinenns
........... Neon Underwriting Limited..............c.ccccoeenene. |GBR..... Neon Holdings (U.K.) Limited Ownership.......... | ....100.000 [American Financial Group, INC........cccccevvvreens [ vvereinenne

98-0431601.. Sampford Underwriting Limited............ccc....... GBR..... Neon Holdings (U.K.) Limited..........cccccevveee. Ownership.......... ....100.000 | American Financial Group, Inc

.106-1356481.. | .. . | Great American Financial Resources, Inc....... DE........ .. | American Financial Group, Inc. Ownership. ....100.000 | American Financial Group, Inc..

31-1422717.. AAG Insurance Agency, INC.......c.cccovververirenens KY........ Great American Financial Resources, Inc....... Ownership.......... ....100.000 | American Financial Group, Inc

34-1017531.. Ceres Group, INC.....c.evreeeninreneereieensiseiennns DE........ Great American Financial Resources, Inc....... Ownership.......... ....100.000 | American Financial Group, Inc

.. |47-0717079.. | .. . | Continental General Corporation. ...NE........ .. | Ceres Group, Inc... .. | Ownership. ....100.000 | American Financial Group, Inc..

34-1947042.. QQAgency of Texas, INC.......coerrerureneneineenns X Ceres Group, INC.....c.veeereereeneenereieineeneieenns Ownership.......... ....100.000 | American Financial Group, Inc

31-1395344.. Great American Advisors, Inc...........cccceveueeee OH....... Great American Financial Resources, Inc....... Ownership.......... ....100.000 | American Financial Group, Inc

13-1935920.. | .. . | Great American Life Insurance Company....... OH....... ..| Great American Financial Resources, Inc....... Ownership. ....100.000 | American Financial Group, Inc..

45-2969767.. Aerielle IP Holdings, LLC.......c..ccoveverercirnennes OH....... Great American Financial Resources, Inc....... Ownership.......... | ...... 62.500 |American Financial Group, Inc

26-4391696.. Aerielle, LLC......coevereveeeereese e DE........ Great American Life Insurance Company....... Ownership.......... | ...... 62.500 |American Financial Group, Inc

31-1021738.. Annuity Investors Life Insurance Company..... |OH....... Great American Life Insurance Company....... Ownership.......... ....100.000 | American Financial Group, Inc

Bay Bridge Marina Hemingway's Restaurant,

27-4078277.. | oveeerererrenns LLC MD....... NIA.....ccoo.... Great American Life Insurance Company....... Ownership......c... | ... 85.000 [American Financial Group, INC........ccoovvrvvenncns [ cevereirennns
27-0513333.. | o Bay Bridge Marina Management, LLC............ MD....... NIA.....ccoo. Great American Life Insurance Company....... Ownership.......... | ... 85.000 [American Financial Group, INC.......cccoovvvvveneens [ ceverevenns
20-1246122... | .o Brothers Management, LLC........c.ccccovvneereenee | I NIA...coe. Great American Life Insurance Company....... Ownership.......... | ...... 99.000 | American Financial Group, INC.........ccccooveenee [ eoriereurnenne
47-5618395.. | .covvvreienes GA Key Lime, LLC Great American Life Insurance Company....... Ownership.......... | ... 50.000 | American Financial Group, Inc...........c.ccovvenee. A
20-4604276.. | ...ocvvrerne. GALIC - Bay Bridge Marina, LLC ..|MD....... NIA............. Great American Life Insurance Company....... Ownership.......... ....100.000 | American Financial Group, INC.........ccccceveerees | coviverenaen




statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
45-5565693.. GALIC - Sorrento, LLC.......cccoeveeereierircieinne FL......... Great American Life Insurance Company....... Ownership.......... | ...... 65.000 | American Financial Group, Inc
. 31-1391777..|.. . | GALIC Brothers, Inc v |OH....... .| Great American Life Insurance Company....... Ownership.......... | ...... 80.000 [American Financial Group, Inc..
45-1144095.. GALIC Pointe, LLC........ccovvverrereierierrererinnne |/ Great American Life Insurance Company....... Ownership.......... | ...... 65.000 | American Financial Group, Inc
26-3260520.. Manhattan National Holding Corporation........ OH....... Great American Life Insurance Company....... Ownership.......... ....100.000 | American Financial Group, Inc
45-0252531.. | .. . | Manhattan National Life Insurance Company. [OH....... ..| Manhattan National Holding Corporation........ | Ownership. ....100.000 | American Financial Group, Inc..
52-2179330.. Skipjack Marina Corp........ccvvuveeeenrerrenrerrenens MD....... Great American Life Insurance Company....... Ownership.......... ....100.000 | American Financial Group, Inc
42-1575938.. Great American Holding, InC.......c..coccvevrvinrenee OH....... NIA.....ccooe. American Financial Group, InC........cccocovvunrenn. Ownership.......... ....100.000 | American Financial Group, Inc
.. |27-3062314.. | .. . | Agricultural Services, LLC.... . | Great American Holding, Inc ..| Ownership.......... ....100.000 | American Financial Group, Inc..
American Empire Surplus Lines Insurance
31-0912199.. | coveveeereiene [ e [ Company DE........ A, Great American Holding, InC..........ccccooevivnnee. Ownership.......... ....100.000 | American Financial Group, INC.........cccccoveveries | covirerenaee
American Empire Surplus Lines Insurance
31-0973761.. [ covveererereess | eererrerreiienens [ e American Empire Insurance Company............ OH....... A Company Ownership.......... ....100.000 | American Financial Group, INC........c.ccccevvevvees [ errverennns
59-1671722.. American Empire Underwriters, Inc................. TX.ooo NIA............. American Empire Insurance Company............ Ownership.......... ....100.000 | American Financial Group, INC........ccccceeveerees | coveverennne.
...................... GAl Australia Pty Ltd...........cccccoeevevcvvevevveenee. JAUS..... INIA.............. | Great American Holding, Inc............................| Ownership.......... | ....100.000 | American Financial Group, INC..........ccccccvevevees | covrrerernee.
Great American International Insurance
...................... AA-1784136.. Limited IRL....... Great American Holding, Inc Ownership ....100.000 | American Financial Group, Inc
0084... [ American Financial Group, Inc.......... 73-0556513.. Mid-Continent Casualty Company................... OH....... Great American Holding, Inc Ownership.......... ....100.000 | American Financial Group, Inc
0084...| American Financial Group, Inc.......... 73-1406844.. | ..o e [ Mid-Continent Assurance Company................ OH....... Mid-Continent Casualty Company................... Ownership.......... ....100.000 | American Financial Group, INC.........ccccceveerees | coviverenaee.
Mid-Continent Excess and Surplus Insurance
0084...[ American Financial Group, Inc.......... 1379%...... 38-3803661.. [ ..overererrenis | eerrerrrerieiierens [ e Company DE........ A Mid-Continent Casualty Company................... Ownership.......... ....100.000 | American Financial Group, INC........c.cccevveveeens [ ererrerennnns
Mid-Continent Specialty Insurance Services,
...................................................................................... 30-0571535.. [ .oveerererenns | eerverreiseiseniens [ eoverressesissisessnienns | INC OK........ Mid-Continent Casualty Company................... | Ownership.......... | ....100.000 [American Financial Group, INC..........cccccvrvereees | corrrrrvrnnns
0084...| American Financial Group, Inc.......... 23426...... 73-0773259.. | coveveevererereens [ eervereeereeieens [ e Oklahoma Surety Company..........c.cccvvvevvevnnne OH....... Mid-Continent Casualty Company.................. Ownership.......... ....100.000 | American Financial Group, INC........cccoceevveevees | coverererane.
0084...[ American Financial Group, Inc.......... 22179...... 95-2801326.. [ ..cccovrrrrrrrennen. Republic Indemnity Company of America....... CA.... Great American Holding, INC........cocovvevvreirnnenne Ownership.......... ....100.000 | American Financial Group, INC.........cccccevevvevees [ enrirrirnnnne
0084... [ American Financial Group, Inc.......... 43753...... 31-1054123.. [ .o Republic Indemnity Company of California..... CA..... Republic Indemnity Company of America....... Ownership.......... ....100.000 | American Financial Group, INC........ccccccevevrerees [ eonrerrrrnenns
Summit Consulting,
...................................................................................... 59-1683711.. | coveververereriens | everreeiiereeens [ e [LLC e FL........[NIA.............. | Great American Holding, Inc............................ | Ownership.......... | ....100.000 | American Financial Group, INC..........cccccovuverves | cvrrerernee.
Heritage Summit Healthcare, Summit Consulting,
...................................................................................... 59-3385208.. FLuveiiid INJA et [LLC e Ownership.......... | ....100.000 [ American Financial Group, INC........cccccevvervevies [ errerrernns
........... 59-3409855.. FL........[NIA.............. | Great American Holding, Inc............................ | Ownership.......... | ....100.000 | American Financial Group, INC..........ccccecveverees | covrererane.
Bridgefield Employers Insurance Summit Holding Southeast,
0084... [ American Financial Group, Inc.......... 10701...... 59-1835212.. [ cevereeerrenens | cevrmerreireereeenne [ e Company.......coveereermerneenreneens |/ - A s INCeoee s Ownership.......... ....100.000 | American Financial Group, INC........ccccccouevrvees [ eonrererrnenns
Bridgefield Casualty Insurance Bridgefield Employers Insurance
0084...| American Financial Group, Inc.......... 10335...... 59-3269531.. | covoeveerrernens [ e [ s Company..........cueeveeneuneinennn. FLoon A Company........... Ownership......... ....100.000 | American Financial Group, INC........cccccoeevenees [ eoneineireenas

0084...| American Financial Group, Inc.......... 16691...... 31-0501234.. | oo Lo [ Great American Insurance Company.............. OH....... UIP.............. American Financial Group, InC..........c.cccou.e.. Ownership.......... ....100.000 | American Financial Group, INC.........ccccceveerees | covererenaee
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statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
45-2969767.. Aerielle IP Holdings, LLC.........cccccvevvivercrennn. OH....... Great American Financial Resources, Inc....... Ownership.......... American Financial Group, Inc
.| 26-4391696.. | .. . | Aerielle, LLC.......ccooevveeeeeeeeaes .|DE........ .| Great American Insurance Company.... . | Ownership. American Financial Group, Inc..
31-1463075.. American Signature Underwriters, Inc............. OH....... Great American Insurance Company.............. Ownership.......... American Financial Group, Inc
59-2840291.. Brothers Property Corporation................cc....... Great American Insurance Company.............. Ownership.......... American Financial Group, Inc
.. |25-1754638.. | .. . | Brothers Pennsylvanian Corporation . | Brothers Property Corporation .. | Ownership. ....100.000 | American Financial Group, Inc..
59-2840294.. Brothers Property Management Corporation.. | OH....... Brothers Property Corporation Ownership.......... ....100.000 | American Financial Group, Inc
20-4498054.. Crescent Centre Apartments...........cccoccveureenne Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, Inc
.[31-1277904.. | .. . | Crop Managers Insurance Agency, Inc.......... . | Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
31-0589001.. Dempsey & Siders Agency, IncC...........cccceenn.e. Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, Inc
...................................................................................... 31-1341668.. | .....ccooeoevveeer | ceveeeieveeeeens [ cevieveeeeicieneeen. | Eden Park Insurance Brokers, Inc.................. Great American Insurance Company.............. | Ownership.......... | ....100.000 [American Financial Group, INC........cccevvrvrvens [ rrereinenne
El Aguila, Compafia de Seguros, S.A. de
................................................................................................................................................................................ C.V. MEX..... | lA.................| Great American Insurance Company.............. | Ownership.......... | ....100.000 | American Financial Group, INC..........cccccveveven [ rorrvirrinnee
El Aguila, Compafia de Seguros, S.A. de
................................................................................................................................................................................ Financiadora de Primas Condor, S.A. de C.V.|MEX.....NIA.............|C.V. Ownership.......... | ......99.000 [American Financial Group, INC.......ccccccvevvveene [ rvvervinnne
...................................................................................... 39-1404033.. | ..cvovverereereens | eevereeierieeeiens [ eeveevceeesievenneenn. | Farmers Crop Insurance Alliance, Inc............. Great American Insurance Company.............. | Ownership.......... | ....100.000 [American Financial Group, INC.......ccccvevrvrvers [ rvererienne
........... 13-3628555.. | ..ovvevreeiennes FCIA Management Company, Inc................... Great American Insurance Company.............. | Ownership.......... | ....100.000 [American Financial Group, INC.........cccocovvvvrenne | cerreervennens
............................... Foreign Credit Insurance Association.............. Great American Insurance Company.............. [Management...... | .................. | American Financial Group, INC.........cccocovvvieee | 3urieiinne.
...................................................................................... 47-5618395.. [ .ovvvererrcnes | e [ evereinincnciiccencenee. | GA K@Y LIMe, LLC o Great American Life Insurance Company....... [ Ownership.......... | ......50.000 [American Financial Group, INC.........cccocovvvveee | 2uieennee.
81-0814136.. GAIl Mexico Holdings, LLC........c.cccoceverrivennne. Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC.........ccccceoveerees | coviverennee
31-1753938.. GAl Warranty Company...........ccccveererrerennnnn. Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........cccocceovieries | covrrerennne
31-1765544.. GAl Warranty Company of Florida................... GAl Warranty Company.........cccccceevveerrererenen. Ownership.......... ....100.000 | American Financial Group, Inc
........................ . | GAl Warranty Company of Canada Inc........... .| Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
45-5565693.. GALIC - Sorrento, LLC........cccocvvverereererieinne Great American Insurance Company.............. Ownership.......... | ...... 35.000 | American Financial Group, Inc
45-1144095.. GALIC Pointe, LLC Great American Insurance Company.............. Ownership.......... | ... 35.000 | American Financial Group, Inc
.161-1329718.. | .. . | Global Premier Finance Company.. . | Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
74-2693636.. Great American Agency of Texas, Inc............. Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, Inc
0084...| American Financial Group, Inc.......... 26832...... 95-1542353.. | coveveverereriens e [ Great American Alliance Insurance Company [OH....... A, Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........cccocoeovieries | cvrrerennn.
0084...[ American Financial Group, Inc.......... 26344...... 15-6020948.. | ..ocvvncverernens [ | e Great American Assurance Company............. OH....... A Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........c.ccceuvevevens [ eorrrverennns
0084...[ American Financial Group, Inc.......... 39896...... 61-0983091.. [ .ovvererrerrerns | eerrerrrerrerienens [ erverrsriesisssesssinnnns Great American Casualty Insurance Company| OH....... A Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........c.ccccevverivens [ rvriverrennns
Great American Contemporary Insurance
0084... [ American Financial Group, Inc.. 36-4079497.. | .. . | Company OH....... ..| Great American Insurance Company.... . | Ownership. ....100.000 | American Financial Group, Inc..
0084...[ American Financial Group, Inc.......... 31-0954439.. Great American E & S Insurance Company.... |DE........ Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, Inc
0084...[ American Financial Group, Inc.......... 41858...... 31-1036473.. | oo | e | e Great American Fidelity Insurance Company..|DE........ A s Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........cccccooovenee | eonrirerreenne
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1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
...................................................................................... 31-1652643.. | ...cooeveevereens | ceveeierieeeiens [ cevceiieecsieiennenn. | Great American Insurance Agency, Inc........... |OH....... [NIA.............. | Great American Insurance Company.............. | Ownership.......... | ....100.000 | American Financial Group, INC..........cccoeververee | cerrerrennns
Great American Insurance Company of New
0084... [ American Financial Group, Inc.......... 22136...... 13-5539046.. [...covvevereens [ererrervreirnens | v York NY........ A, Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........c.ccccevverevens [ errrrirennns
0084...| American Financial Group, Inc.......... 38024...... 31-0974853.. | coovevererereens [ e [ e Great American Lloyd's Insurance Company.. [ TX........ A, Great American Insurance Company.............. Other...cveveeeeees [ American Financial Group, INC.......c.ccccevevuneee. b
...................................................................................... 31-1073664.. [ ..ovvveereveens | ceveereirereenns [ eereereeneseseeinnnnn. | Great American Lloyd's, Inc........occeveveesvivvennes | TXooees [NIAL............. | Great American Insurance Company.............. | Ownership.......... | ....100.000 | American Financial Group, INC.........cccceevrevres [ eorrrrirninne
...................................................................................... 31-0856644.. | ....cccovrvvrnrrs | cerrrrererneinns [ ereirnenenenennennenn. | Great American Management Services, Inc....|OH....... [NIA.............. | Great American Insurance Company.............. | Ownership.......... | ....100.000 | American Financial Group, INC.........ccccecvvvevres [ eorirrirnenne
Great American Protection Insurance
31-1288778.. Company Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, Inc
31-0918893.. Great American Re Inc Great American Insurance Company Ownership.......... ....100.000 | American Financial Group, Inc
0084...[ American Financial Group, Inc.......... 31135...... 31-1209419.. Great American Security Insurance Company [ OH....... Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........cccccoevvevvens [ errveriennns
0084...| American Financial Group, Inc.......... 33723...... 31-1237970.. Great American Spirit Insurance Company.....|OH....... Great American Insurance Company.............. Ownership.......... ....100.000 | American Financial Group, INC........ccccceecveverees | cvvvvevenane.
...................................................................................... AA-1120817..] coveeeverveereenes | eeeerveeeeveeeens | ceveeieiieeesieveenenns | INSUrance (GB) Limited..........oocveeeveeciveeene. | GBRLLLL. Great American Insurance Company.............. | Ownership.......... | ....100.000 [American Financial Group, INC.......c.cccvevrvrvere [ erererienne
........... 59-1263251.. [ .vvvrvrernrernrs | eeverereirnenenns | eernernrsnseiennnnnnee | KY LArgo Group, INCe..oevveeveeveevereerninnnnirniinns | L Great American Insurance Company.............. | Ownership.......... | ....100.000 [American Financial Group, INC........ccccocvrvvrenne | verrrervennns
........... 34-16073%.. |.......ccc.oeve.... | 0001301106 | NASDAQ.............. | National Interstate Corporation.................c..... | OH....... Great American Insurance Company.............. | Ownership.......... | ......51.000 [American Financial Group, INC........ccccocovvvvvenee | cerreervennns
........... 34-1899058.. [ ...covervrvrnrrs | cevrrrreireernenns [ wreereenesenennnenene. | American Highways Insurance Agency, Inc.... |OH....... [NIA.............. [ National Interstate Corporation........................| Ownership.......... [ ....100.000 | American Financial Group, INC.........ccccecovvenres [ eorirrrrrnnne
........... 31-1548235.. Explorer RV Insurance Agency, Inc................|OH....... INIA.............. | National Interstate Corporation.......................| Ownership.......... | ....100.000 [American Financial Group, INC........cccccoevuvemeens [ crrrerernns
........... 98-0191335.. Hudson Indemnity, Ltd..........cccccoecevvervevecnnee. [CYM.L [ JAL................. | NatiOnal Interstate Corporation........................ | Ownership.......... | ....100.000 | American Financial Group, INC..........ccvevvrveres | cevierrinns
...................................................................................... 66-0660039.. [ ...ccoevererreres | cerrerveirerieniens [ coveiiesiseseieeiiennene,. | Hudson Management Group, Ltd................... | VIR.......INIA.............. | National Interstate Corporation........................| Ownership.......... | ....100.000 | American Financial Group, INC.........cc.ccceeuevres [ rorrrrrrennee
...................................................................................... 34-1607396.. [ ...ceeververeens | cerrerverveieniens | coveriesissiseeenennn. | National Interstate Insurance Agency, Inc.......|OH....... [NIA.............. | National Interstate Corporation........................| Ownership.......... | ....100.000 | American Financial Group, INC..........cccccoerrvus [ rrrrvrrrennes
Commercial For Hire Transportation
...................................................................................... 36-4670968.. | ....ccervvervrerens | cerrrerreineinnes | eevveeriseiiesiinennneen. | PUrchasing Group SC........INIA.............. | National Interstate Insurance Agency, Inc.......|Management...... | .................. [American Financial Group, INC.......c.ccceevevreere [Drreverinnne
0084...[ American Financial Group, Inc.......... 32620...... 34-1607395.. [ .eovveeererennns | cerrererrireieninns [ eoveisernsinsieisnennenns National Interstate Insurance Company.......... OH....... RE....conn. National Interstate Corporation...........c..cc.ceee... Ownership.......... ....100.000 | American Financial Group, INC.........cccccevevvevees [ enrirrirnnnne
National Interstate Insurance Company of
0084... [ American Financial Group, Inc.......... 99-0345306.. Hawaii, Inc. National Interstate Insurance Company.......... Ownership.......... ....100.000 | American Financial Group, INC........cccocceuevrenees [ eonrereirnenns
........... . .. |43-1254631.. | .. . | TransProtection Service Company .. | National Interstate Insurance Company.......... | Ownership. ....100.000 | American Financial Group, Inc..
0084...| American Financial Group, Inc.......... 95-3623282.. Triumphe Casualty Company..........cccccvuvevnee. National Interstate Insurance Company.......... Ownership.......... ....100.000 | American Financial Group, Inc..........cc.ccvuue..
0084...[ American Financial Group, Inc.......... 86-01142%.. Vanliner Insurance Company........c..ccceeonne. National Interstate Insurance Company.......... Ownership.......... ....100.000 | American Financial Group, Inc..........ccc.cuueiee.
..|20-5546054.. | .. . | Safety Claims & Litigation Services, LLC. .| National Interstate Corporation ..| Ownership. ....100.000 | American Financial Group, Inc..
46-4570914.. Safety, Claims and Litigation Services, LLC....|OH....... National Interstate Corporation Ownership.......... ....100.000 | American Financial Group, InC..........c..cccvuuu..
........... 871850814.... PLLS Canada Insurance Brokers Inc.............. | CAN..... Great American Insurance Company.............. | Ownership.......... | ......49.000 [American Financial Group, INC.......c.ccccvevvvrvens [ overreiienne
........... 31-1293064.. [ ..coovererrrennn. Professional Risk Brokers, InC........c..coccovvennnes [ ILvnncnee. Great American Insurance Company.............. | Ownership.......... | ....100.000 [American Financial Group, INC........ccccocvrrvrenee | verrrervennns
........... 31-0686194.. [ ..oeoveerrnens | cevnrvereireenns [ ereirneneneiseinnnenenne. | ON€ East Fourth, NG | OH [ NIALLL........... | American Financial Group, Inc........................ | Ownership.......... | ....100.000 | American Financial Group, INC.........ccccecvvvenres [ eorirrirnenne
........... 31-0883227.. [ ..veeveerrrnnn. Pioneer Carpet Mills, Inc.........c.cccceecrvvenecnene. [ OH..oo.. [ NIAL............. | American Financial Group, Inc........................ |Ownership.......... | ....100.000 [American Financial Group, INC.......cccccovvrvvenrens [ evrrireunnns
........... 31-1119320.. [ .o TEJ Holdings, InC.......ccccoevvvnenerrnrninenennnnee. | OHeeeet [ NIA............. | American Financial Group, Inc........................ [Ownership.......... | ....100.000 [ American Financial Group, INC........ccccocovvveenee | cevnevreenens
...................................................................................... 31-0728327... | coeverveeveree | eeveeeevceeecens [ ceveiveccsiciccenn. | Three East Fourth, Inc....cvccvcecvceicveeee. |OHLLL [ NIAL............ | American Financial Group, Inc........................ [ Ownership.......... | ....100.000 | American Financial Group, INC..........ccceevevveree | cevrerennns
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
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Asteris Explanation
1 Another affiliated company owns 1% or less of the shares.

The entity is owned by more than one company within the AFG Group.

Great American Insurance Company is the majority member of the Association

[$2] B = EON] |\

Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.

Company is affiliated but not owned
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PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

N
COWEmDUTAWN =

11.1.

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial multiple peril
. Mortgage guaranty.......

. Ocean marine......
. Inland Maring.......ccccoeveneneerrnenereenens
. Financial guaranty........ccccooevvivrereninnnns
Medical professional liability - occurrence...
. Medical professional liability - claims-made
. Earthquake.......
. Group accident an
. Credit accident and health...
. Other accident and health
. Workers' compensation............cccocreereenee.

. Auto physical damage.........
. Aircraft (all perils).....

. Burglary and theft....
. Boiler and machinery...
. Credit....
. International.
- Warmanty......oeccveseeeesee e
. Reinsurance-nonproportional assumed property....
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines...
. Aggregate write-ins for other lines of business

ea

Other liability-occurrence.....
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence

Products liability-claims made.

, 19.2 Private passenger auto liability...

19.4 Commercial auto liability.

.0 .

...39,883,179
9,181,535
(303,075)

21,719,771
78,791,088
16,198,930

.231

DETAILS OF WRITE-INS

697,304

Sum. of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

Lines of Business

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

: Burglary and theft....
. Boiler and machinery...

. Allied lines.........ccouvenee

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial multiple pefil.........cccoevevennee.
. Mortgage guaranty.
. Ocean marine......
. Inland marine.......
. Financial guaranty...
Medical professional liability - occurrence...
Medical professional liability - claims made
. Earthquake
. Group accident and health
. Credit accident and health...
. Other accident and health...
. Workers' compensation
Other liability-occurrence..........c.cccvevvrenee.

Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made.
19.2 Private passenger auto liability...

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines...
. Aggregate write-ins for other lines of business
. Totals

20,211,075

.................................... 10,308,679

59,052,226
21471139

1,104,260 |....

....35,308,847
...22,307,210
.154,904

119,599,047
39,203,927

103287 |.

2717813 |

(10,032)|..
.................................... 54,308,611
.................................... 17.979.246

. ...2,112,048
................................. 117,664,574
.................................... 36,875,643

3401.
3402.
34083.
3498.
3499.

Sum. of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ovourriirsresrsnenresseseressesseeenns
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserveson | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior....coo. | oo 78170 [ 68,201 [..cooiiiiiinnes 146,371 [ .o 31,065 [ .o (S0 31126 | 63,578 [ .o 209 | 51,458 [ 115,246 | ..o, 16474 | oo (16,474) | oo (0)
2. 2014 s [, 42137 [, 61,309 [ 103,446 [...cccooovvvninnnnen. 15694 | ., N 15,807 | .o 38,060 [ ..o 169 | 49,410 [ .o, 87,638 [ ..o, 11,617 | v (11,616) | oo 0
3. Subtotals
2014 + Prior........ | covsrnsissinneas 120,307 [, 129,510 | ..o 249817 | oo 46,759 [ i 174 | i 46,933 [ .. 101,638 | ..o 379 |, 100,867 |...coovvenriennnenas 202,884 | ..o 28,090 [ .ooooviiiiiiines (2RO 0) ] 0
4. 2015, s | 49121 [ 104,198 |..coovivviien. 153,319 [.oiiiiiiien, 24079 [ 2,202 |, 26,282 [ ..o, 50,949 [ ..o, 1,457 | 74,627 [ 127,032 [ .o, 25,907 [ oo (25,912) oo (5)
5. Subtotals
2015 + Prior..c.oo. | coverensincinens 169,427 ..o, 233,708 | ..o 403,136 [ ..o, 70,838 [ ..o 2,376 |, 73214 | 152,587 | .o 1,836 | .o, 175494 ..o 329,916 | ..o 53,997 | i (54,002) [ oo (5)
8. 2016...ceueeieniins [ D .0 ST I XXX [ e D .0 ST P XXX [ 17,289 |, 17,289 | .o, XXX [, 17,749 | 61,169 [ ..o, 78918 [ ..o XXX [, XXX [ XXX
7. Totals......ooovreer | oo, 169,427 | ..., 233,708 |....ooorvern.. 403,136 |....ccoevree. 70,838 | ..o, 19,666 |...ccovcvveee.. 90,504 |.....cccoouuee.. 152,587 | ..oovovrrrerenn. 19,584 | .o, 236,663 |...oovverrrnen. 408,834 | ..., 53,997 | oo (54,002) | covoovvvan (5)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders ~ |.......c............ 295,596
L P 319 %[ 2. . (23.1)%] 3. e (0.0)%

Col. 13, Line 7

Line 8

4 i (0.00%




statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

The data for this supplement is not required to be filed.

Bar Code:

AT A DRARAREAC O AR AITR AR
* 326 2 02 0164 90000O0O02 =
AR AR ARAER I AL DR ARO A R
* 32 6 2 02 016 4550000 2 =
AT TS DR AT AR ATR AR
* 326 2 02 016 3650000 2 =
AT S THRAREC O MR TE AR
* 32 6 2 02 0165050000 2 =

Q15

Response

NO

NO

NO

NO




statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MisCellanous rECEIVADIE. .........c.cceivrivericieisrieiesetes et ssssssensesesns | evsessssessesesanes A1T192 | oo | e 417192 | v 695,702
2597. Summary of remaining write-ins for LINE 25.........coiuiiiieiiiecese s cssesenesiesienees | evesisiesiesesanes A17192 | 0] i 417192 | oo 695,702

Q16




statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOM YEAI ...ttt ssessssssssesssnsssssssssstes | sseesssessssessnsssnssessnes 16,600,385 | oooovoeveceirecreieenne 16,007,922
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. ..........cuuiiererririeeirciie sttt
2.2 Additional investment made after @CQUISIION............c.evrerririirrirrie ettt eneen
3. Current year change in encumbrances...............
4. Total gain (loss) on disposals......
5. Deduct amounts received on disposals...........c..coerreerrerrernenns
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.vurreiinrerriinese et essssesesseseans
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ........c.vurererirerirririneereieeseessesesessssesessesssssssssessssssssssses | sesssesssssssssssssessssssssessssssssessansans | sessessessesssssessessssssessassssssnssassnsns
8. Deduct CUrrent YEar's dEPreCIatiON.............cccoiuivueveiiiriiieieiie ettt a s b s s b bes s sssseseesesens | sbesssssssssessssassssseseesnean 295,329 | oo 578,413
9. Book/adjusted carrying value at end of current period (LINES 142+344-5+6-T-8).........ccvrrurrrnirrenrerrineinnersiinssneissssessssssssssenens | seseeesssssssnsssssssssesens 16,585,514 | oo 16,600,385
10.  Deduct total NONAAMILEEA @MOUNLS............ccvueieiiiieieiciscte ettt sa bbb a s b ass s sae s s s ssesesenbes | fetssssssssssssessessssessessessssessassesssssnts | essesssssessessssonsassesssssnssneesssantnes
11, Statement value at end of current period (Ling 9 MiNUS LINE 10)......uuviiiiiiieieiiciiieiei ettt sss s ssssnessssnses | sresssssssssssesssssssenaes 16,585,514 [ oo 16,600,385
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOT YEaT..........c.evcvcveieeeeeresieeeseseesiesesens | eevreresiesee s sssseseenes [0 OO
2. Cost of acquired:
2.1 Actual cost at tiME OF ACQUISITION. .........c.ccvieieereirie ettt es st s s s bt en s ssesessssenes | eesssssssesssssssessessntassesssssssenssssessnsns | svsessssissessesesstesses e sss s s ssesansnean
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other...........
4. Accrual of discount..........cccoeverrennne
5. Unrealized valuation increase (decrease).. .
6. Total Gain (I0SS) ON GISPOSAIS.......cvurerererrereirrereseirereseiseesesesstssssessesesss e ssess s ss st s s sess s es st ens e ss st s s s st st ses st s ssns s st ensnsses
7. Deduct amounts reCEIVEA ON GISPOSAIS.........vrurrrrerurresreeeeseessssssssesesssssssssessssssssessssssssessessssssessesssssessessansssssesssssessessessnssesss | sesssssessassssssnssessansssssessasssnssessanssns | sessessessossssssessassnssessasssnssnssassansans
8.  Deduct amortization of premium and mortgage interest points and COMMITMENE FEES.........ovuvureierrerriiririrrrrrscsrerseeninees [ et sessensees | sessssessnsssseseesessssessssessssssessessanssnes
9. Total foreign exchange change in book value/recorded investment excluding aCCrUEd INEETESL..........c.ovurvrrureririirrieinries [ v eesteneees | ceveeressnsesseseesssessesessess s ssessanesees
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........coe. | crverrsinnisissssssisr s 0
12, Total valUuAtion GIOWANCE...........ccevvieiecietce ettt bbb ettt
13. Subtotal (Line 11 plus Line 12).......
14. Deduct total nonadmitted amounts ..
15. Statement value at end of current period (Ling 13 MINUS LINE 14)..... oot ssessssses e sesssnssessessenssnssees | sesssssssssssessessessssssesssnsssssssssssnes 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI..........cvcvicveieeicreisie sttt sestes s sessessssssssssssnes || sresesissessssassnsssseses 31,275,726 | woevveeeeeeeeeeren 29,035,107
2. Cost of acquired:
2.1 Actual cost at tiMe OF ACQUISITION. .........c.cvieeieiriscie ettt s ettt s b s s sae s s s ss s bnes | evsssssessessben s s s s s ns e s s s teseeses
2.2 Additional investment made after acquisition... ..1,485,319
3. Capitalized deferred INtErESt ANG OB ........c.ocveveeiciciees ettt s st s st es s s s s s ssenas | eesssssssesssssssessesensessessessnsnsssaesannns | aee
4, ACCTUAL O QISCOUNL. ....vuveieceecis ettt ettt en s s s st st | srestensnssessensnssessansanssnssantnsnssenss | oon
5. Unrealized valuation INCrEASE (AECTBASE)........cuuevcviveieeieieieee ettt st b sttt es st as s s st s s s sastessesansns | esesessessessssessssessenenes 1,764,490
6. Total gain (I0SS) ON AISPOSAIS.........ccrveieereriiieiiesie ettt s bbb s s s st sse s bas s s s s sasssssessessesssnssntensessns | sressesssisssssessssnstessesntas 779,262
7. Deduct amounts reCEIVEd ON QISPOSAS............cvuevrviverieieieteee ettt s s b s s s s ssssstessesnsans | evsesessessesssessssassenenes 1,207,513
8. Deduct amortization of premium and AEPIECIALION..........curvrerirerrerire s se s ess s s ssessesssssssssessensssssessanssns | sssessessesssnssnssessanssessessanssnssessessnss | ssssssessassnssnssasssnssessessnssnssessanssnes
9. Total foreign exchange change in boOK/adjUSIEA CAMTYING VAIUE...........cvorerirrierrireiininsirississieessessese s ssessssssssssssssssssssssssssesses | sssessessessssssnssessssssessessessssssessessnss | sssessessassnssnssssssnssnssessnssnssessasssnes
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........cvverurrerrrerrereireeenreseiseessseseessssssessssesssessessessssssessesses | sssssssessssssssesssssssssessesssssessesssnssns | sssessasssssssssssssnsssssessassssssessassssses
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 34,097,284 31,275,726
12, Deduct total NONAAMItEA @MOUNLS..........cvruerieciciri ettt s sttt essessns st ens st essenen | snsssssessssssnsssssessanssnsseesanssnssessansas ettt nee
13. Statement value at end of current period (Ling 11 mMiNUS LINE 12).......cuiiieiiiiiiiieieiieieisieseissiesesesissiesessssssssseseessssssessessses | sresssssosssssssssssssesaes 34,097,284 | ... 31,275,726

SCHEDULE D - VERIFICATION

Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEaI.........ccceiereeeierieieessesessssesesssssssssssenes | cvresssssssssssssssssenes 899,362,554 | oo 844,867,922
2. Cost of bonds and StOCKS @CQUIMEA...........cueurriiierieieiesisie sttt sttt n s s s s ssessns | sessessssssessessensanssens 104,238,212 | oo 214,790,409
3. ACCIUAN Of QISCOUNL......vuviierisc ittt sttt s bbb en s st s s s ssensants | nesssssessssssessessessnsnnes 1,397,843 | oo, 2,405,193
4. Unrealized valuation increase (decrease).. 8,505,113 | ...... ...(4,565,910)
5. Total gain (loss) on diSposals..........c.cervrrererrerenne 1,923,865 | ...... ....5,800,919
6. Deduct consideration for bonds and stocks disposed of. 86,361,775 | ...... 153,241,314
7. Deduct amortization Of PrEMIUM.........cc.cveveiiiiecieieecee ettt et sa bbb s e b s s sae s s ssesnsntessnsans | essessssessessssessssesseneas 2,252,837 | oo 4,773,200
8. Total foreign exchange change in book/adjusted CAITYING VAIUE.............cvvvevriiveieeiieieeee et sstesse st ssessssnss | stestesssssssssssssssssssssssessssessessessesans | sesiesssssssssessssssessssessssessesessansans
9. Deduct current year's other-than-temporary impairment rECOGNIZEM. .........ovuvererririrernrieiereieessesssse s sssssssesssssesssnes |_ssssssssssssssssssssssssssessas 4,461,989 | .o, 5,921,465
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).......c.cocvrrrrmrmrrrirnernrrninsnssseessssnssssessensss | onsressnsesssessnssnsnns 922,350,985 | ..oovveveerrrireienins 899,362,554
11, Deduct total NONAAMItEEA MOUNLS............ceveieieieeciee ettt ss s b es s s sess st stes e sntes | sessesessissessesnsansssssssseas 841,318 | oo 559,317
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uviuiiiiiiiiieseeictesssiesiie et ssssssssessessssnsesssnses | cesseesssossesssseesensans 921,509,667 | oovvviverceins 898,803,236




statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ().1ervververesrereeereersseeesieesssseessssesssssesssssss s sesssssssssssssssssssssssssns | sessssesssennsssssneend 600,860,284 | .......ccccorrmrrirrcnns 74,483,492 | ..ovvvvecriririnnee 55,277,766 | .....cvvvrrrrrerrcrrennan. (2,610,009) [ ...ocvvrmrerirrcrnenns 600,860,284 | ....oovvvvrrcrrirennn 817,456,001 | ...ovvvrrrrerreernmneresneeesinenisons [ seoseessmeessiseenees 584,751,986
2. NAIC 2 ().erveerererrcrceiseersieseeessessssesssssnessssssessssesessssesssssesssessssssssssssnens | srssssessssnnssssesesssens 87,078,150 | ...cvvermrrrvrrriirennns 3,999,630 | ..oourrermcrriirrrennens 4,395,848 | ..o, 1,128,927 [ oo 87,078,150 | ...cvverrrirrcriieren 87,810,858 | .....covevrrrrrreimeerrinereinneeenireens | sevveeineeenieensineeens 94,970,988
3. NAIC 3 (8).eruurrerrereerrreesssesessnsessssessssssssssssssssssssssssssssssssssssssssssssssssssssessssnns | seessssssssssnnessssneees 19,261,522 | cooovreerrrcernnneernreeenns (GIK12) ] E— 6,305,023 | ..oveerrriinrreernnnns 1,786,876 [ .covvveoerrerrrrii 19,261,522 | covooovreernrrerinneens 14,736,838 | .ooouvverrnererrnreessnnnensssnssssnnesens | cevsssssssnsssssnnsssens 15,403,163
A, NAIC 4 ():eveereererereesseeesseeessseessssesssssssessssse st sss s sessssess e ssssssssssnnessss | sossesssssssssssnsssssanes 5,909,721 | .ooeveeieeeeneeeerseeessnessesssesssnas | soseesssseesssessssssnenes 1,994,973 [ oo 31,997 | e 5,909,721 | ovvveerererrerireens 3,946,748 | ...oveoereereerirneeresnenesssessnns | e 4,918,508
B NAIC 5 (2).eruureerreereseeesseeniseesesssessssse s sss s sesssssss s ssss s ssssesssssssssssnns | sesssssessssssssssnessssnns 2,075,841 | .ocveeeieenerirseeesnsenesiseses | seeresseeessesissessss 587,577 | e (CTAL V4] 2,075,641 | ovvveeerireeriineens 1,450,152 [ ovvorrverieerereeresnseesieenesnseens | svsnesessseesssesesseeess 623,723
B NAIC B ()..evveerecrermeriiieereseessseessseessssessssssssssesssssssnsssesssssessssssesssssssnsss | sstaneissssssssssesssssseesssens 18,500 [ | s 447,672 [ oo, 962,417 | oo 18,500 | oo, 533,245 [ .o | e, 0
7. TOtAl BONGS. .. .ceerurresssrressssnesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sossssssssssssssssssasees 715,203,819 | .ooveissrreennnrrirannnes AR (R 69,008,859 | ....oooiirrrernnnriirnnnees 1,262,295 [ ..ovoinnnriiisnieenns 715,203,819 [ .oveonserrerissriennae 725,933,841 | oo [0 IS 700,668,368

PREFERRED STOCK
8. INAIC Tttt | eenb sttt 4,883,358 | ...ooouureirerinieeninesesseesssnens | et ssssnes | e 78,515 | coorcveereerirereiene 4,683,358 | ...vvvrriireriri AT761,873 | oovooeeeeeriseeeiesnisssessseens | ceresseeesssesesssseenns 4,634,109
0. NAIC 2.ttt | Sess b 8,524,750 | ...ucvverreerermereereensmnessssseesssnns | ceesssessisseesss st | e 212,900 [ .oovevoerrireriirieenens 6,524,750 | ..oovveererrieriieend 8,737,850 | ...cvvvvuerrmreererneensssenesssessies | roverisnseesineniseennd 6,915,982
10, NAIC 3ottt sssti | seeeris st 3,255,100 | ..oucvveemererenrieerssnesssssessssnes | ceereeesniessiess s | e s 27,500 | oo 3,255,100 | w.oovvvernrrrirereieneens 3,282,600 | ...cvveeenrnrirrriinerenienisesenin | e 3,275,100
110 NAIC Aottt ss st ss st ssss | sesssneesssnesssseessssessssteessssennsss | ssnesstsanesesenees s nesss s esssssennsssas | seesesseeestsneses s enessseess s esssssenes | sessseeessseessss e ss s nnsss e ssssnnests | eneest s st est st enest s nensstas | finesssteness st snnss st 0 [ ooereereereersmeeeseesesssesssssessssens | eeesseesesseess s sessessssnnees
12, INAIC Bttt ess st ss sttt | ceetseees s s st s st st e sss e nees | iseeest s e s st nss s neestsenssssas | sneeesseeesE e se s eess st ssts et | cetsnness s ess s st nesst st nnents | neest st ent s snest s nenssta | iineesstsnest st snnss st 0 [ oreeereeeereneeesseesessseesessessssns | ceesseeeessesee st
13 NAIC Bt sttt nns s |_ebinsssns s 9,775 [ | e | s | 9,775 [ i 9,775 [ | s 9,775
14, Total Preferred SHOCK........comrrwmrreerrrierisineeriesisiseesisssssneessssessssnesssens | onsrsessssss s 14,472,983 | oo, 0] i, (O 318915 | i, 14,472,983 | .o, 14,791,898 | oo (O 14,834,966
15. Total Bonds and Preferred SHOCK........rrerrrreisssieinsssssssssessssssssssssssssssssssss | cossssssssssssssssseaans 729,676,802 | ...oooovvveerinriiriinnnes 78,476,586 | ....oveensvrerisriiennes 69,008,859 | .....coosrrreiinriiannnes 1,581,210 [ .o, 729,676,802 | ....covvvvversrriennnee 740,725,739 | oo (O] ST 715,503,334

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....29,963,146; NAIC28§.......... 0; NAIC3S.... 0; NAIC4§.. 0; NAIC5S... 0; NAIC6S......... 0.




statement for June 30, 2016 of he Ni@tional Interstate Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Ac?ual Interest A(;ollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999....... st | s 38,688,415 | ..o D00 ST [T 38,688,415 | ..ovvvrvrieriesnni i 33,022 | oo s 2,318
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOT YBAI.........ccvvveveeiciiireieie ettt ssses s sasstes s ssssesseaes | eveesiesessessesssssssaesessaes 31,950,719 | oo 16,075,561
2. Cost of short-term investments acquired 126,465,867
3. ACCIUAI OF QISCOUNL........oeeictec ettt bbbt bbb es s s st s ssntenaes | oebessesssssssessessesesbesses e b snsen 2,853 | o
4. Unrealized valuation iNCrEASE (ECIEASE)...... .. ruuruururrereeeireeseeeeesesseessetseesesssessee e stesesessess s sse e st esssessess st essessassssssessnssns | setasssessesssssssssnssassssssestassasssessesssnssne | estssssssassssssessesssssssssessssssssestassnnens
5. Total ain (I0SS) ON QISPOSAIS..........cvvevieicrrieieieiiissie st ettt b st bbbt s s b b s s st st st s s snsnns | absessesisssstessessssessessessesssssssessessntenses | sebessessesissestes e s st es s b s sn s ss st ante
6. Deduct consideration received ON dISPOSAS............cciveriiiveiieieieiee sttt st bes s s ssnsessens | evsesssesssssessssssessesena 64,621,049 | ..o 110,590,709
7. Deduct amortization Of PrEMIUM.........c..ccuiiiieieiceie ettt s sttt a s s s s st snssnsenses | sebessessessssestesses st esses b snsen 3,555 | s
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cviuivriieieiieieieie st sssen s | ssesessesssssssessessssensessssssssssassessssansens | stossessesssssssossesssssssessessesansensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total nNonadmitted @MOUNES............ciiiiriiiciii bbb sesiens | ettt sesssnssniiss | crosssissse st
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuvcviviiieieisiscsseesssseereseesssssenssnsssssssnssnsessssensenses | eosneressensensnsennnsneeneess 38,008,415 | iviveiveviieeieesrsiisrenssnenne 31,950,719

QsI03
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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

QS104, QSI105, QSI06, QSI07, QSI08
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Land and Office Building, 3250 Interstate Drive............ccoveereurereencenenrreseseeeeeeereene .. | Richfield OH.. | 04/15/2016.... | Jamco Voice and Data COMMUNICALIONS............covrermrererierereireireieieeeereesesseeesesesseeeeseasnseens
Land and Office Building, 3250 Interstate Drive.. e ———————————— .. | Richfield OH.. | 05/15/2016.... | Jamco Voice and Data COMMUNICAIONS.............ccvvcverrrrreereieiese e
Land and Office Building, 4059 Kinross Lakes Parkway................. . | Richfield, OH.. [04/15/2016.... | GArdiNEr TIANE CO....vuvvuererireiriieirerssisesesie sttt snen
CONSHUCHON N PrOGIESS........cuvereeieeieeieieiieiseis ettt ssesas Richfield OH.. | 04/15/2016.... | Kaczmar Architects INC..........ccovuevueirenrininiereecee s
Construction in Progress... .| Richfield OH.. [ 04/15/2016.... | Hull and ASSOCIatES INC.........cvvrevrreririrricirsnireienineines
Construction in Progress... Richfield OH.. | 04/15/2016.... | Jamco Voice and Data Communication
Construction in Progress... .. | Richfield OH.. [ 05/15/2016.... | Kaczmar Architects INC..........ccccvvuiemivneiniineeiseeesiseiesieinns
Construction in Progress... .| Richfield OH.. [05/15/2016.... | THE SNAVEIY GIOUP........covrrureriirierereieinsieiseeeeseissse ettt ssssnsenns
Construction in Progress... Richfield OH.. | 06/15/2016.... | Kaczmar Architects Inc..

0199999, TOAIS. ..ottt ebsnntent st enes 0 0 266,414 266,479
0399999, TOAIS......vvuvvrererserseiaseesertseess et ese s s sees e84 8 kRS8R ek e S4R8eRE R £ AR R AR RS RS E e R R R LR R AR e EaeRReEE LR RS nen 0 (11 ISR 266,414 266,479
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred




2030

statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 5 6 7 8 9 10 1 12 13
3
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|PRIMUS CAPITAL FUND VII LP CLEVELAND . |PRIMUS CAPITAL PARTNERS VII, LLC 12/31/2012.... 1 [ e | e 8T2,819 | s | s 3,481,690 | ........... 0.028
000000 00 0|FORT WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND I, LP. .... | CINCINNATI . |FWPEQ Ill GP, LLC 06/30/2014.... 1 2,975,000 0.033
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SIOCKS = UNGFFIIALEY. ..o it ettt sttt e 1t ettt et st eesee et eeeeeseE s et eesee 8o e e eesee8eE e EeeE o2 8o e A eEseEee8eE e e e A eeEeEAeE et a2 s eE e b e e eeEee s et et et en et et et ensen et st anee 0 i 1485319 | 0 | 6,456,690 |....... XXX.......
4499999, SUDOLAI = UNGFIIAIEA. ...tttk e84 eEE e f kR f 0oL EE LR oL 0k o081 SeLEeEE LR e E L E L E LR LR R E LR E LR EEE LA E L LA E kLR 0 6,456,690 |....... XXX
4899999, TOAIS........vvvcevseesieeie st eesse e es stk 8 bRk R R ek e ALEkeeERSeeR R eeE L ER R R AR R R R e LR SRR LR LR seeEeeRAeLEeEEfeeEE e R LR LR LR R LR R LR R LR E SRR 0 6,456,690 |....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
36241L 87 2 | GNJO PL 783242 PT 3.00 02/15/2026........ccoivuuiresissssesensssesssesssssssssssenssssssenssssssssssenssssssssssesns | ........... | 06/27/2016.... | Payment on Intercompany BalAaNCE. ... vuuiuusirsierssrsssis s | 140,115 134,203 | .o 291 [T
0599999, TOtAl BONAS = U.S GOVEINIMENL............ooviviiiecteiiecieietcteieteeeteeee et eves e eeeeeetesesastesessaesesssesesessesesssssassesssssessssesssesnssesssssssesasasssasssesns  aeesssesesssassesassesssesesessseaeseeetesssssseseseeesesassesassessees s s ssesasasssees s ses et s s s e e s e s et et s essae e e set et e s s e e e s e s et et aseseae s es et et essnsennses et s ansssannsesnssassesaen 140,115 134,203 | oo 291 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P:
735014 JR 4 | PORT OLYMPIA-A-AMT 4.50 12/01/2022 | ........... | 06/27/2016.... | Payment on Intercompany Balance 566,232 550,000
2499999. Total Bonds - U.S. Political Subdivisions Of States, TErTHOMES ANt POSSESSIONS. ... truutuuirsirserssteierssisstesssessesesssssessassseesesssesseesesssesase | &1eeseseeeees st e 81 £eEoeE8 L8818 48881081 E 848810808 4LE 411 £EE 440840814 E 8148 E 810884448 E 8118 E 8884488088 E bbb 566,232 550,000 XXX
Bonds - U.S. Special Revenue and Special A t
3130A5 T8 2|FHLB-CALLOB/16 2.65 06/29/2022...........c0ocmrerriiniireireiisiesseisesssss e sssssssssssssssssssessssssssesssns | soeeseneees 06/27/2016.... | Payment on INtercompany BAlANCE..............c.iuurirrieiieiieeieeeisseiseisessss st essseens 80,000 80,000 | oo 1,048 [ 1
3130A7 PR 0 [FED HOME LN BANK 0000 1.00 04/28/2021...........cccruvurrremrirerierirerinieississsiesiesessssssssisssssenens | seessiones 05/16/2016.... | RAYMOND JAMES & ASSOCIATES.........cuuiriuiiiiririmristiisisiesiessesissssssssssssesssesssssssssssssssins | oeesssesssesssssssnsssssssessesssnsssnnss | ooeseesssnsssesssssesnssens 1,610,000 | ..ovevnverierieriienns 1,610,000 | ....cccvonvene 850 [ 1.
3130A8 3W 1|FED HOME LN BANK 1 05/25/21.......ciuuivireinerieeiineeiesisisessssssssssessessssssssssssssssssssessssssnns | seesenenes 05/16/2016.... | RAYMOND JAMES & ASSOCIATES.........cumriuirierserisseisesssessessessssssssssssssssssesssesssessssssssssns | oessssssssessssessssssssssesssesssnsssnsss | sossssesssnsssessssssssssens 1,820,000 | ..oveonverrirrierirenns 1,820,000 [ ..ooourerrrrerireereeseeierienieens ST
3130A8 7G 2| FED HOME LN BANK 1.20 05/24/2019........ccoviieirieiieieeieireisseisississssseissssssessesssssssessesessssessenns | soesiesenes 05/25/2016.... | RAYMOND JAMES & ASSOCIATES........oiieiriiieiieieissiesie sttt sse st ssessesssssssens | sessssessessessssessesssssssessssessssesess | siesssssssessesesssansessens 2,075,000 | oo 2,075,000 | ..covnenee. 138 |1
313310 7G  2[FED FARM CREDIT 3.15 01/12/18.......cvueieirierieieeissiseriesieseseessessssssssessssesssssssssssesssessnns | aessssnes 06/27/2016.... | Payment on Intercompany BalanCe.............ccreuermreirmerieeieeiseesssssessesssesesssesesssssssessenssesens 65,123 65,000 | ..ccovirernes L7 I I RN
3133EF MM 6 |FED FARM CREDIT 2.23 11/02/2022..........ccmtvumeierieneiieriesisseisssssssssssssesssssesssssssssesssssssssssnes | nevesneenns 06/27/2016.... | Payment on INtercompany BaAIANCE..............cc.iuurirrieiieiieeiseiseiseieeisessss s ssesseeens 99,695 100,000
3134G8 XX 2|FREDDIE MAC 0000 1.25 04/28/2021..........cccvvuurieriienirierirerirsiisssienesiessesesssssssssssssessesssssssnns | sevnsiones 04/20/2016.... | RAYMOND JAMES & ASSOCIATES.........cuuiiiiiiirierisiestiisissesiessesessesssssssssesssessssssssssssssns | oeesssesssesssssssnsssssssesssesssssssnnes | ooetsesssnsssesssnsesnssens 1,193,000 | .o 1,193,000
3134G8 Y7 8|FREDDIE MAC 0005 1.00 04/28/2021.... .1 04/25/2016.... | RAYMOND JAMES & ASSOCIATES.........coomiimiiirieesersnsesesssssssessesssesssesssssssssssesssessssssssssans | anssssssssssssssssssnsssesssesssnsssnnnss | osssssssmsssesssnsssnsens 1,000,000 | .oovernrrnrireriereienns 1,000,000
3134G8 Y7 8|FREDDIE MAC 0005 1.00 04/28/2021. 06/27/2016.... | Payment on Intercompany Balance.. 250,000 250,000
3134G8 Z2 8|FREDDIE MAC 1.125 04/28/2021 .1 04/20/2016.... | RAYMOND JAMES & ASSOCIATES.........coomiumirimimieriereesesesssssssessesssessssesssssssssesssesssssssssssans | aesssesssesssssssnsssssssesssesssnsssness | oosssesssnsssesssnssssssens 1,219,000 | .o 1,219,000
3134G9 DJ 3|[FREDDIE MAC 1.375 05/17/2019........ccuiieereueirerinesiseisssissessessesssseesssssssssssssesssssssssssssssssns | sesosseaes 04/28/2016.... | RAYMOND JAMES & ASSOCIATES.........euuiiuriieireriineissesssessessesssesissessssssssssesssesssssssssssssssns | sessssssssesssssssssssssssessssesssnessansss | oossssesssnsssesssssssnssnns 1,395,000 | .ooveoneerrirerienireens 1,395,000
3134G9 DR 5[FREDDIE MAC 1.50 05/19/2021........ccvueririrriiiieinsiesesissiessssssesessssssssssssesssssssssesssssssssessssssnsses | oesennenes 04/25/2016.... | RAYMOND JAMES & ASSOCIATES.........ovrmurmireiriniererisseerinines 2,225,000 | ....... 2,225,000
3134G9  FJ 1[FREDDIE MAC 1 05/25/21......coiiiiiiciireineiiseisesiessssissessssssssssesssessssessssssssssesssesssssssssssnens. | sesesssnes 05/03/2016.... | RAYMOND JAMES & ASSOCIATES.........cccomervmrrmmerrenirseinsersneins 705,000 705,000
3134G9 HA 8 |FREDDIE MAC 0000 1.35 05/24/2019.........cccoirumieirrierneiieiiesisssisssessssssssesessssssssisssssssssesssssssnss | sevssinns 05/25/2016.... | RAYMOND JAMES & ASSOCIATES.........cccnirmrineirerineirseiissis 2,500,000 | ....... 2,500,000
3134G9 PP 6|FREDDIE MAC 1 05/26/21 0000.............cveurrrmmerirrireesrrieersessreseseessssssssessessssessssssssssesssessnns | sevnssones 05/23/2016.... | RAYMOND JAMES & ASSOCIATES.........cccoveremrrmerierircernreieris 480,000 480,000
3134G9 RQ 2 [FREDDIE MAC 1 0B/15/21.......couriiueireiireineeseeisesisessssissessssssssssesssessssessssssssssssssesssssssssensns | sevsssnnes 05/24/2016.... | RAYMOND JAMES & ASSOCIATES........ocourriuriieiieriieessessssssessesssesissesssssssssssesssesssssssssssssssns | sessssssssessssessassssssssssssesssnsssanses | sossssesssnsssnsssssssnsenns 1,160,000 | .oovvonevrrirerieniiens 1,160,000
3134G9 UC 9|FREDDIEMAC 1 06/30/21 0001.......cooerrerenrererrrrrirnenenns .| 06/30/2016.... | RAYMOND JAMES & ASSOCIATES.... 850,000 850,000
31359M SD 6 | FANNIE MAE 4.60 06/05/2018 06/27/2016.... | Payment on Intercompany Balance.. 50,944 50,000
3134G9 UM 7|FREDDIEMAC 1 06/30/21 .106/09/2016.... | RAYMOND JAMES & ASSOCIATES........covviiiiitiririniieissiessssssiesessssssessssssssessesssssssssesssssssss | sessessesssssessssssssssesssssssesnnss | aressesessssnssesnnss 1,025,000 | .ooooverrceriine 1,025,000
3134G9  YJ 0 [FREDDIE MAC 1.3 06/30/21 0001.........cccrremrmmrrremirremeesersseesiessensseeserssesssssssenssssssssssesssnsssns | sevnssoes 06/21/2016.... | RAYMOND JAMES & ASSOCIATES.........cccovvremrrmerierirrernreisris 775,000 | coooovenreerirenieeireninns 775,000 [ .oocvvonrririrerieeneeinerienieneeeens ST
3135G0 PQ O [FANNIE MAE 0.875 10/26/2017......cccvvmevimeeimrireesseessssseesesssssesessssssssssesssssssssssssssssssesssssnse | sevesssnes 05/26/2016.... | RAYMOND JAMES & ASSOCIATES.........cuuuriuriierierineesesssessessessssssssssssssssssesssesssessssssssssns | sessssesssessssessssssssssesssesssssssnsss | sossssesssnsssesssssessssens 151,817 | s 1,150,000 | ..ooovvvrnene 866 [ 1.
3136G1 B8 1 |[FANNIE MAE 2.25 01/30/2023........c0ccueireireriiiciresisisesesisessssssessssssssesssisssessesssssssssessssssessens. | oesensens 06/27/2016.... | Payment on Intercompany BalANCE.............vurireriiiirireiieieesssisiesssss s sesssssessessssssenses 644,404 650,000 | .oooiereirrene 5,972 | 1o
3137A6 DT 6|FHR 3815 GD SEQ 4.00 09/15/2025...........ooeverrereeririaerierieeeseesesisssesssssessssesssesssssssssssssssssnsns | severenenes 06/27/2016.... | Payment on Intercompany BalanCe.............c.ureurerrriirmerierieeiseesssssessessesssssessesssssssessesssesens 73,137 72,310 | v 209 [T
3137EA DV 8|FREDDIE MAC 0.75 07/14/2017 .....couiereieniiieiieeiscsesississe st sssssssssssssssnns | seessians 05/24/2016.... | RAYMOND JAMES & ASSOCIATES.........cccmervmivmerrenieirseriseis 873,747 874,000 | oo 2,385 | 1o
3137EA DX 4 |FREDDIE MAC REF 1.00 12/15/2017......ccvuiviriiiniirinsiineiiisnesesissississessssssesssesssssssesssssssessns | seessiones 05/25/2016.... | RAYMOND JAMES & ASSOCIATES.........cccomtreerrmerirenirrirnreinrinns 2,089,295 | ....... 2,085,000 | wooovverrirrireineieniienis 9,556 | 1.
31398N  BS  2|FNR 2010-102 DE NAS 3.00 06/25/29..........ccomremeirrienerierisssiseesssssssssesssessssessssssssssssssessssessnss | nevesseenns 06/27/2016.... | Payment on INtercompany BaAIANCE..............c.ruurirrreieieiieeiesiseesssissisesses s esesssssss st esssesens 220,358 213,759 | oo 483 [ 1
47770V AJ 9|JOBSOHIO BEVERAGE 4.00 01/01/2023 .| 06/27/2016.... | Payment on Intercompany Balance.. 220,784 200,000 3,911 |1FE
677555 Q4 9|OH ST ECON DEV REV 4.215 06/01/2027 06/27/2016.... | Payment on Intercompany Balance.. 240,193 240,000 731 |1FE
67755C WH 8] OH ST-ADULT CORRECT 5.00 10/01/2019......0cuiuuimiiiiriniisisierissi s sessnessnsnsas .| 06/27/2016.... | Payment on Intercompany Balance.. 411,942 395,000 4,718 |1FE
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENL. ... et treisteteittsietste st eesesess s eeseetesesseseesaseseseseeasesesseseeeeseeeseeanesesees | £4e8ee8eeaseseEse8eE1eEeEeEEeE8eEeEoeE 4L 1 S0 e oEEH08 S0 LE 128 4L 8 o0 £ 0L o e 8 o0 LE 128408 HE 1 L0 LE 184284004400 £ 0818408401 SE L E 420 S 0808408421408t tenrns 26,503,438 | ..o 26,457,069 | .oviiias 32,865 XXX
Bonds - Industrial and Miscellaneous
03329K AC  7|ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28..........cccevrerrmirieeriiinirisissierssissiesssissssssssssssssseens | rovsessnns 06/22/2016.... [ DEUTSCHE BANK ..ottt sss sttt ensnen 145,000 145,000 | .ooverierciririeenes 1FE
05950M  AJ 9| BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036..........cccvuueremerimerirrereeserisereesssesesseessssssessessenene | neveseesas 04/08/2016.... | CITIGROUP.........couuvirrireerniieiriesieseeeesesese sttt enne | eebtesssenss e s s n et nnssnnns | oesssessseestenssesesnnseae 1,088,116 | ..o 1,134,932 | oo 1,003 [1Z.cooicienne




statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1'¥030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
124791 AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 ......overiverisirnsisiseisiessssisesssssisss st ssnsenes R 06/24/2016.... | BANC OF AMERICA SECURITIES 309,443 316,667 | ..coovvrnee 122 |1FE
12479L AC 4 [CAI2013-1A A ABS 3.35 03/27/2028.........cooevererirrereeiieinseriesiessisessssisssisessssssse st ssssssssssanes (S 06/24/2016.... | BANC OF AMERICA SECURITIES 327,375 337,500 | .coovverinnes 126 | 1FE
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029..........ccommrurrirerirrireirsiinsisessiesiseesssssssssessssssssesnns | eviessinns 05/05/2016.... | WELLS FARGO BROKERAGE SERVICES . . 814,202 849,510 | oovovvveeiiinnns 1,755 [1FE
19625G AB 5| CAFL 2016-1 B ABS MEZ 3.344 06/15/2048 s Roeee. 05/11/2016.... | MORGAN STANLEY........ccostrumrrmerirerirriririenrienirenes 499,998 500,000 | ..coovvrerecs 882 |1FE
23341B AC 9|DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .1 05/12/2016.... | CS FIRST BOSTON . 499,848 500,000 1FE
25272K AD 5|DIAMOND 1 FIN/DIAMOND 2 4.42 06/15/2021.. 05/17/2016.... | J> MORGAN SECURITIES INC. 499,855 500,000 2FE.
25272K AG 8|DIAMOND 1 FIN/DIAMOND 2 5.45 06/15/2023.. .1 05/17/2016.... | JP MORGAN SECURITIES INC... 499,785 500,000 2FE
28618W AA  2|ERL 2014-1A A1 ABS SNR 2.299 04/19/2044 . SOOI PRSP 06/02/2016.... | CS FIRST BOSTON......couuurirmrimrirerineiieiieeisesesisssseesseseseenns 263,755 272,791 | oo 314 |1FE
28618X AB 8|ERL 2015-1A A2 ABS SNR 3.585 02/19/2045 . SO PORTRRSTOOPRN TSRO 06/30/2016.... | CANTOR FITZGERALD & CO......covvvvvrrrrinirirerirnes 545,313 565,000 | ..cooovevenees 957 |1FE
30288B AE 5|FREMF 2015-K721 B MEZ 3.6806 11/25/2047 st | e 05/25/2018.... | KGS AIDNA......o.vvriraesaeiieisesiseses s bbb bbb 468,906 | ..o 500,000 | oo 1,534 [1FM.cciicins
337930 AA  9|FLAGSTAR BANCORP INC 6.125 07/15/2021.......couvueeeieriereeireieseieissieseissessessssssssesesssssssssens | sesesnes 06/29/2016.... | JP MORGAN SECURITIES INC........coerrriiririeieiesieseeieieseeiees 999,990 | ....... 1,000,000 | .cooooieeviiriireiriiieie 2FE
46627M CY 1| JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36..........ccmeeermeermrrrnerieriesireesssssessessesssssessssnens | veveseenns 05/25/2016.... | CITIGROUP.........ccocvrererecs 437,249 520,534 | oo 1,192 [1FM.ceins
46631B  AJ 4| JPMCC 2007-LD11 AM MEZ 5.7428 06/49.........cocrvumeerriinieierieeiseessseisssssssessssesssssssssssssessnas | soesseneees 05/18/2016.... | BANC OF AMERICA SECURITIES 502,344 500,000 | oo 1,811 [1FM.ns
48250W AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028.........c.ervrmevimriaiiieiiesineeiesiseissieessissssesssssesssssessees Roeee. 05/31/2016... | NATIXIS....coooiirrirririesteisiii e 375,000 375,000 | ..o 1FE
62946A AA  2|NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046 [ 04/25/2016.... | CS FIRST BOSTON.......couuiuuieureineessrsseessersssessesssesssseessesssessssesssesssssssssssssssesssesssssssssssssssssssess | aesssssssessssssssssnsssesssesssasssnnnss | oosssssssmsssnesssnsssnssnns 1,000,000 | .oovernrrnrireriereienns 1,000,000 1FE
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20 03/23/2016.... | BARCLAYS CAPITAL (494) (510) . 3FE.
83546D AD 0| SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46 .1 04/12/2016.... | GUGGENHEIM CAPITAL MARKET.......cvuueririeiieiieineriesiesesensssissssesssessesssesesssssssssessenssenens et | e 1,000,000 | .ooverneeeriierieniins 1,000,000 2AM
83609) AE 9 [SNDPT 2016-1A B2 CLO MEZ 3.962 07/20/28..........cconeveeienerrerieeirseisesisssssesiesssseesssssssssssnens Roeen. 04/25/2016.... | CS FIRST BOSTON......cvuumirmrimrirerieiiessesiseissssssssseesseseseenns 500,000 500,000 | ..ocveurerrrrerieireenns 1FE
87342R  AA 2| BELL 2016-1A A2l ABS SNR 3.832 05/25/48...........ccovvririiiiriiinsiernsissiesisssssssisessssssesessssssssenss | sosnseenes 05/04/2016.... | BARCLAYS CAPITAL......cocoviiierieiiriesieiseieee s sees 500,000 500,000 | .coovvvrerrerciriieieirenne 2AM
87342R  AB  0|BELL 2016-1A A2l ABS SNR 4.377 05/25/4B...........ccrvverirererinrinerieeiseesneessssssessesissesssssssssseses | nevesneenns 05/04/2016.... | BARCLAYS CAPITAL. .....coouivmmrirnrereerenisseiserssesssessesssssessesssssans 500,000 500,000 | ..ovoerrrerrerireerennns 2AM
87612E AP 1| TARGET CORP 5.375 05/01/2017 ......cvcvvereeieeeieiireieieeecieiseiseieseseseetssesseiesesssesssesassssesssesssesassenas | eveesesenes 06/27/2016.... | Payment on Intercompany BalanCe.............uruieririiiririiieieesssisesssssssssiesssssssesssssesenin 204,956 200,000 | .ovoeeererceiiennns 1,672 |1FE
881561 VY 7|TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36..........c0oreerrereririerienireressessesesessessenssssssssssnnes | seerenenes 04/20/2016.... | AMHERST SECURITIES CORP......cotiiuirimrirririerenissese et essss s ssesssess st essessessssnens 385,125 400,000 | oo 1,286 [ 1FM..ccvorcins
88314R AC 0| TMCL 2014-1A A ABS SNR 3.27 10/20/2039..........c0umrurmrrimeimeireeiesesnessseisseesssssssssssssesssssesssians Roeeen. 05/16/2016.... | BANC OF AMERICA SECURITIES 405,609 425,000 | oo 1,120 [1FE
913017 BM 0|UNITED TECH CORP 5.375 12/15/2017 .| 06/27/2016.... | Payment on Intercompany Balance. 277,480 266,000 477 |1FE
91823A AA  9|VBTOW 2016-1A C ABS SNR 3.475 06/15/2046.... 06/08/2016.... | DEUTSCHE BANK ...1,000,000 ...1,000,000 1FE
92258N AB 1|VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46 .1 04/22/2016.... | CITIGROUP..........ccorvvrrnecn 500,000 500,000 1,374 |1FE
92990G  AJ 2| WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37..........ccmivimrimerieriiseieriseisseiiesssesesensssesssesesns. | sevnsnones 04/14/2016.... | CS FIRST BOSTON......cooumrvrmrimrimerinirierieneseesessesessenseneseenns 507,979 575,410 | oo 1,254 [1FM.ccroiicrciens
96033C AA 0|WESTR 2016-1A A ABS SSNR 3.50 12/20/2028...........ccrvvurerrrrinirierieriseessesissssssssessssesssessess | nevesneenns 04/22/2016.... | AMHERST SECURITIES CORP.......cotviuiimrirerireeseniseisessesssessesssss s sssssssssesssss s ssssssssssnees SOOI ISP 1,992,813 | .o 2,000,000 | ..oocvrrrerrinriienienes 1FE
BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022 R 02/24/2016.... | BANC OF AMERICA SECURITIES (155,297) QLY 1010) 3FE
BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022 Roeen. 02/25/2016.... | MORGAN STANLEY........cccmvremrrrmerrrerirrenersnessenenenes (66,530) ((C<100) N 3FE
BL1871 64 1|CABLE & WIRELESS TL B2 L+475 12/02/2022 Roeee. 02/24/2016.... | BANC OF AMERICA SECURITIES 151,019 157,500 | oo 3FE
BL1871 64 1|CABLE & WIRELESS TL B2 L+475 12/02/2022 R 02/25/2016.... | MORGAN STANLEY.......cocciiiimiiniriinisnisirisniisnienes 64,765 67,500 | .o, 3FE
3899999. Total Bonds - Industrial and Miscellaneous............................ © ettt et et etet ettt etet et ttetettaetetesietetes st etetsaetetessetetessetetesenAeAet s sesetesnAet et e setetesasAet et nset et et astetesntetetsestetensntetetasantetensntesetanantesansnseteras | cteterertetenseetenstetanan 17,043,604 | ..cocoocvvrieeiee 17,382,833 | oo 16,966 XXX
8399997, TOAI BONAS = PAM 3........ouiuiiiiiiiteiiitiieietee ettt ettt ekttt ts s et en b e st esesebessesesessesesebansesesesse  aesesesssesesesssesessssesesesass | sesessssesesessssesessssesessssssesessssesessssesesessesesesssesesassesesessssesesassesesessesesesassesesessesesesassesesessesesessssesesassesesesassesesassetesessssesesansetesesasetasansetesessene 44,253,390 44,524,106 ...51,910 XXX
8309999, TOMAI BONGS............ovoeveeveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeeeseeeeeeeeeesseeeesseesesessseseseeesessssssesesssesssesesssesesssesssssessses  oeeesesssssesessssssesesssesesise  oeessesesssssoessssssssessseeesseeasesessesssessseeesseessesssessaeesseeessseeeseseseeeaeeseeeeseses s ee st e e e et eee e ee e ee et s e s e ee e n e s ee e en e aeeeseeenieees 44,253,390 44,524,106 XXX
Common Stocks - Industrial and Miscellaneous
229669 10 6| CUBIC CORP.......oouriiirrriaeiisrieseiees it | seeninenes 05/05/2016.... |NEEDHAM CO......couriumiimririeieeiesissessesisesssesssessssses s st ssssss st sessssssssssssssens | esesesssssesssesssnenssesens 4,378.000 | oo 170,444 XXX s SN
229669 10 6| CUBIC CORP........ouierirmeieieieseseseis et st ssisnnns | seeninenes 06/28/2016.... | SANDLER & O'NEIL PARTNERS........ouiiiriieiiiieiiesiesiseesse sttt 848.000 | .ooovereeerierierieeerens 32,151 XXX s N
264147 10 9| DUCOMMUN INCORPORATED.........eociriririrerinisisnsierisssssesessssisssesssssssssessessssssessesssssssssssssessans | sessesens 06/28/2016.... | KEYBANK CAPITAL MARKET e [ 1,751.000 | oo 33,437 XXX e | RS
30034T 10 3| EVERIHOLDINGS INC......vviuevirririereiiriesieseeessesssssessesssesssesssssssessessssessesssssssssssssssnsnsne. | sessssanes 05/2412016.... | TEISEY AGVISOTY GIOUD.......cvrurerueemeeesiriserisereseeseeisssse st ss st sst st enens | nesesessesssesssenssenens 9,292.000 | .ooeeuierieriereeeieenne 11,766 XXX s SN
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statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
30034T 10 3 [EVERIHOLDINGS INC....cooiviriiirerieisissierssiseeesssissses e ssssssssessssisssesssssssssssssessssssessessssssnsnss. | aosesenenes 05/25/2016.... | TEISEY AQVISOTY GrOUP. .....vvurerrieriarererssisrissiesssss ettt ..21,037.000 XXX e L
389375 10 6| GRAY TELEVISION INC......tveuirmrireririeneissisesiessesessesssssse s sesssssssssesssessssenssssssssssnsss. | sevesenenes 05/13/2016.... | BNY MELLON CAPITAL.......coovrrrrrremireerrrininenes .....3,929.000 XXX
389375 10 6| GRAY TELEVISION INC......cvuiiririiiriiieisiiiesisiesie st ssssisssessans | sesissenes 06/28/2016.... | KEYBANK CAPITAL MARKET .......ociiriiiirniiaiisesieses st sssssssissssns | essssssssssssesssssssnnens 2,036.000 XXX
44925C 10 3[ICF INTERNATIONAL INC.....ovvuuirirririiiiiiiiiiiesiesesesis it 05/25/2016.... | BNY MELLON CAPITAL.......cccovvvmmrieriririrriinniens .....4,199.000 XXX
524901 10 5|LEGG MASON INC.. [ 0B/27/2018.... [ ISI GROUP........oouiiuiiiciieeiseise ittt | eebaness b st 1,000.000 XXX
552697 10 4|MDC PARTNERS INC- 05/03/2016.... | TEISEY AGVISOTY GIOUD.......vvverereiraiesseisesiseis st sttt | essisnebsssssesstessseeens 2,813.000 XXX
552697 10 4 |MDC PARTNERS INC-A......ccovivmrimrriirieririseseriessisesieneeseseeens [ 05/13/2016.... | TEISEY AGVISOTY GIOUD.......corurerueemiieaerisereseseseesesisesse sttt .....2,028.000 XXX
552697 10 4|MDC PARTNERS INC-A......coooiiimrimrinriieeineireiissieseseseeseseenns [ 06/28/2016.... | TEISEY AGVISOTY GIOUD......cvvverereereieneisseisseeiseessessss s st ss sttt | eeebssebsesses st seeens 1,298.000 XXX
588056 10 1|MERCER INTERNATIONAL INC.......oiviiiiiiiimiirinitiieiiessiesssesessassssesssiessessessssssssssee s [ 05/05/2016.... | OPPENHEIMER & CO......coovvvrevirrirriiirinniienirenes .....5,315.000 XXX
588056 10 1|MERCER INTERNATIONAL INC B [ 06/28/2016.... | NORTHCOAST RESEARCH..........ccuuiiiueriieiieimseiseisesisessseeses st ssssssssessssnins. | asssssssssssssesssesssnsens 2,813.000 XXX
629337 10 6|NNINC .1 06/15/2016.... | OPPENHEIMER & CO.......couiiuiimiimeiiiiiisesiiisisesiessssssie bbbt | nesssssnsssssessssssensnes 8,520.000 XXX
629337 10 6|NNINC 06/28/2016.... | KEYBANK CAPITAL MARKET .....2,434.000 XXX
684000 10 2| OPUS BANK......couiimiiuiiteiieitisise sttt st | sreninenes 05/13/2016.... | KEEFE BRUYETTE WOODS..........ouiireimiiaieseisessessseeisessss s sse s ssssssssisss s sssssssssssssns | esssssssssssssesssssssnsens 1,580.000 XXX
702149 10 5| PARTY CITY HOLDCO INC.....cooivirriiriniririenieeieiessiiesiese s siessssesssessssssssessesssesssne. | seesenenes 05/13/2016.... | TEISEY AGVISOTY GIOUD.......ccuurvruiieiieairiseriserestesssiessse et .....2,489.000 XXX
78486Q 10 1| SVB FINANCIAL GROUP.........ocimeriiireeieeieeiseessesssessesssesesssssssssssssesssessssssssssssssssssssssssessnnns | sessssnnes 06/28/2016.... | SANDLER & O'NEIL PARTNERS 648.000 57,096 XXX
87157D 10 9| SYNAPTICS INC...ooooriiriiriiiiieiieeisse sttt es bbbt | evisaninns 06/22/2016.... | BNY MELLON CAPITAL.......coovvermrirrmrireirnniiniinns 642.000 | coooovernirieiees 35,127 XXX
87157D 10 9| SYNAPTICS INC.....coriireeurierieriesecesseissie sttt ssnnnes. | neveseenes 06/28/2016.... | NORTHCOAST RESEARCH 648.000 33,681 XXX
92886T 20 1 |{VONAGE HOLDINGS CORP.......ccvuuririrriaeineiisesisneessssiseisessessssesssssssesssssssssssssssssssssssssnsses | aeissinns 05/06/2016.... | NORTHLAND CAPITAL MARKETS 210,962.000 | .vouverrireireeieri 46,477 XXX
952355 20 4[WEST CORP.......ootiriiiiriitierissieee st sssenss | soesinene 06/28/2016.... [ NORTHCOAST RESEARCH 1,433,000 | o 27,290 XXX
98400J 10 8 [ XCERRA CORPORATION.......ctvruiiurrrnerineiseesesissssssesssesesseessssssssssesssessssessssssssssessesssssssssinnes | aevsssnnes 06/28/2016.... | BNY MELLON CAPITAL. ......couruurimerrmeesssesseessssssessesssesesssesssssssessesssesssssss s ssesssssssesssssssns | esssssssssesssnsssesssesens 3,820.000 | .oocvrurirrierieeeeeieenae 22,434 XXX
GO0551A 10 3| ARRIS INTERNATIONAL PLC.......coiiiiiririiiieriisiesisissiie st sesssssessesssens | aesnsenenes 06/28/2016.... | TEISEY AQVISOTY GrOUP. .....cvurvrreiisrererisiiressierisss et sisente | cesessesssssessesssssenens 1,600.000 32,649 XXX
G30401 10 6|ENDO INTERNATIONAL PLC. 04/05/2016.... | STIFEL NICOLAUS ..2,500.000 67,375 XXX
G30401 10 6|ENDO INTERNATIONAL PLC Frveens 04/11/2016.... | STRATEGAS RESEARCH..........couiiuiiiiiniiiseiierissiiesseessseiss s sssssssnias | onsessssssssssesssssssnsens 2,000.000 XXX
G30401 10 6 |ENDO INTERNATIONAL PLC......ovvvrrriiinrieiesinieesssiesenisines Fres 05/06/2016.... | RAYMOND JAMES & ASSOCIATES........ovcrmrrmireiiriererireerinines .....2,500.000 XXX
G30401 10 6 |ENDO INTERNATIONAL PLC......ccoivemrirrieerenineessesssisensenes Frois 05/06/2016.... | STIFEL NICOLAUS........cooivimririereeieiseisesisesssessssssss s esss s sss st ssssesssens | aessssssssssssesssesssnsens 2,500.000 | .ooernrinrienieeniennd 40,025 XXX
G30401 10 6 [ENDO INTERNATIONAL PLC.......oviieieierieieieirieieeiesie e Foois 05/11/2016.... [ DEUTSCHE BANK.........coiiieiiiiieiirieiesiesie ettt se s s sssssssssenss | oessssssessessesssansessnes 8,500.000 | .oovevrierieieeiieene 124,258 XXX
G4617B 10 5|HORIZON PHARMA PLC.......... E.oooes 04/12/2016.... | STIFEL NICOLAUS........cooivirrirreririmiieeriesieseseessessss s sss st ss st ssssssssens | osesesssssesssesssenssenens 2,453.000 XXX
G4617B_ 10 5| HORIZON PHARMA PLC 06/28/2016.... | TEISEY AQVISOTY GIOUP......cvvovveeiveeieieireessieeiesissssiess s s s s esss s sssssssssssssessssnsssnsss | eesssssssssssssessinssssenies 1,801.000 XXX
9099999. Total COmMMON StOCKS = INAUSHIA! BNA IMISCEIBNEOUS. ... ... vererieiiiseiiseieesess et is s eee et s s st 8 e 8k et et es et ek eE1eeEsoeLEeeEfeeE L L1 L8R8 E 8014884 EE 08 E 0814 E 8480 EE oL 80884 E 0L L 808081108 EE L8100 8tk ettt XXX
9799997, TOtal COMMON SEOCKS = P 3. oottt ittt s sess sttt 1 880888 E 8108 S4E88HE 8oL EE 0808 1R 8 4EE R oEEE  HeEE LR 8oL E £ EEHEEEHEEE L8 E L8 LR £LEEHEEE L EE 4L E R E 0L 4EE £ E 8 LR E 0L L 1AL LR 0L L8 EEE 0Lttt | enbnsessene st 1,636,090 XXX e 0 XXX
9799999, TOAl COMMON STOCKS........c.vveiviieieeteiiectetee ettt ettt et et et esaetesseeteseseseesessesesesesaseesensesesesass  e4etssssessssssesesassssessssssess | ebssssesssesesessssssessseeesesessssesaesesesesessetesssesesessssesesesseeesessesetesseseeesssesetesesseeessesesesesessesesssetesasesseesssesetetasessesansssetessassasansnsesessansesannseses | evessesesesistesesissesessnse 1,636,090 XXX 0 XXX
9899999, Total Preferred @Nd COMMON SOCKS. ... ..tttk s0e se4 080808k s 08k 44 e0Eehs o0 E e o8008 8408808801088 0808406080800 E 0808 E 08008080880kttt entes | onisensiesisns e ens s 1,636,090 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stocks...... et eteteteeuetetitietetesietetesiesetetasiete  Sieuebebsesesesssiesetssesesesisie  Siebessesessssssesetsssesessssssesstsssesetsssesetsssssetessssesessssssetesassesessssetetesssssessssetetesssetesssietetassitetatsietetasttetasstetetstetet et ettt estet et s etetesntetesnaetas 45,889,480 XXX e 51,910 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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statement for June 30, 2016 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. G t
36241L  S7 2| GNJO PL 783242 PT 3.00 02/15/2026............coccocerrrenece . | 06/15/2016. | MBS Paydown 27,395 27,395 28,953 28,631 (243) (243) 27,395 0 347 | 02/15/2026.... | 1.....
38373A D9 4| GNR2009-69 PV PAC 4.00 08/20/2039..............ccooenev.. . | 06/20/2016. | MBS Paydown 6,105 6,105 6,420 6,372 (46) (46) 6,105 (V[ [, 100 | 08/20/2039.... [ 1.....
38375C 6N 5| GNR2012-116 PG PAC 2.00 10/20/2040.............ccooeecn. . | 06/20/2016. | MBS Paydown. 23,125 23,125 23,736 23,620 263 263 23,125 (V1 [ 199 | 10/20/2040.... | 1.....
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040................cc.... . | 06/20/2016. | MBS Paydown. 33,651 33,651 33,630 33,628 3 3 33,651 0 208 |09/20/2040.... | 1.....
38376E  VJ  1|GNR2009-110 AB SEQ 4.00 04/16/2039.. .| 06/16/2016. | MBS Paydown 26,659 26,659 27,932 27,591 (114) (114) 26,659 0 04/16/2039....
38376X L5 0| GNR2010-31 AP PAC 4.00 08/20/38..........cccevvvereruus . | 06/20/2016. | MBS Paydown 77,505 77,505 80,640 79,435 (268) (268) 77,505 0 08/20/2038.... | 1.....
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39............cccoervrerrenns . | 06/20/2016. | MBS Paydown 45918 45918 47,653 47,012 (94) (94) 45918 0 04/20/2039.... [ 1.....
38377K  FN 5| GNR 2010-115 NW PAC 3.50 01/20/38............cccovvvurueee .| 06/20/2016. | MBS Paydown 3,212 3212 3,426 3,267 2,528 2,528 3212 0 56 |01/20/2038.... [ 1.....
38377L  ZD 3| GNR2010-127 NH PAC 3.00 02/20/39.........cccoeverreruen . | 06/20/2016. | MBS Paydown 80,093 80,093 82,509 81,629 (125) (125) 80,093 0 .....1008 |02/20/2039.... 1.
38378T AF 7| GNR2013-71 GA PAC 2.50 07/20/2041.........cocvvvvveeeneee . 1 06/20/2016. | MBS Paydown 32,403 32,403 32,497 32,470 (62) (62) 32,403 0 328 | 07/20/2041.... [ 1.....
0599999. Total Bonds - U.S Government. 356,067 356,067 367,398 363,656 0 1,841 0 1,841 0 356,067 0 0 0 4,754 XXX XXX
Bonds - U.S. Special R e and Special A
01852L  BC 3| ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX)............... | . | 04/01/2016. | Call @ 100.00. 3,000,000 | ...........3,000,000 3,211,140 3,016,682 JUOOROROON (72 10(16,682) | .o cereenn23,000,000 (I [ 72,750 | 04/01/2021.... | 2FE...
196479 TZ  2|COHSG SFPRIAAS5.00 11/01/2028...........ccvvreerren . | 05/01/2016. | Sinking Fund Redemption. 30,000 30,000 32,489 31,581 (1,290) (1,290) 30,000 0 750 |11/01/2028.... | 1FE..
19647P  BA  0|CO STHSG FIN AUTH MF 13.20 02/01/2044............... | . | 06/01/2016. | MBS Paydown 4,077 4,077 4,077 4,077 0 4,077 0 54 |02/01/2044.... | 1FE....
20775B N8  5|CT ST HSG FIN AUTH B-2 4.00 11/15/2032.................. | . | 05/10/2016. | Partial Call @ 100.00 35,000 35,000 37,257 36,773 (1,773) (1,773) 35,000 0 714 | 11/15/2032.... | 1FE..
3128M1  CK 3| FGCI G11974 PT 5.50 05/01/2021...........cccoeovvercreruneeene | . | 06/15/2016. | MBS Paydown 8,322 8,322 8,439 8,365 (8) (8) 8,322 (V[ [, 187 | 05/01/2021.... [ 1....
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 . | 06/15/2016. | MBS Paydown. 6,908 6,908 7,037 6,956 (4) (4) 6,908 0 04/01/2022....
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25........cccccouuvmmrvvverneneenen | . | 06/15/2016. | MBS Paydown 25,864 25,864 27,109 26,468 (101) (101) 25,864 (VI [ 470 |03/01/2025.... | 1.....
3130A5 GW 3 |FHLB-CALLO04/16 2.70 06/23/2023............ccoovvvrrerrrenene . | 04/15/2016. | Call @ 100.00. ...1,930,000 | ...........1,930,000 | ..........1,913,595 | .........1,914,534 | ... 15,466 | ..o 15,466 | reven 1,930,000 (VI I 16,212 | 06/23/2023.... [ 1.....
3130A5 RJ 0 |FHLB-CALLO6/16 2.5506/29/2022............couvurrrrrevcrennns . | 06/29/2016. | Call @ 100.00. ...1,595,000 | ...........1,595,000 | ...........1,595,000 | ..........1,595,000 0 ceeennnn. 1,595,000 (V1 20,336 |06/29/2022.... | 1....
3130A5 T8 2 |FHLB-CALL06/16 2.65 06/29/2022............cccoovvvrrrrrenene . 1 06/29/2016. | Call @ 100.00 655,000 655,000 655,000 575,000 0 655,000 0 8,679 | 06/29/2022.... | 1....
31315P  JD 2| FARMER MAC 3.90 05/13/2016.........cccovveverermrererererenens | 05/13/2016. [ MALUTHY......cococveeeeeeceecercrcrcscicscscscsciiscss | iiiiiiiiiisimisisininnninns | coveeeeeseiens 100,000 | ..oovovevenen 100,000 | wooovovevenen 103,366 | ..oovovevenen 100,228 (228) (22:) S [N 100,000 0 ...1,950 | 05/13/2016.... | 1.....
313380 NV 5|FED HOME LN BANK 2.3 09/27/22.... . | 04/12/2016. | Call @ 100.00. 493,750 ...493,750 ...490,587 3,163 3,163 93,750 0 6,057 | 09/27/2022....
313380 VF 1| FHLB-CALLO7/16 2.30 10/04/2022............cocvmrmrermvererens .| 04/26/2016. | Partial Call.............coovvevererererceeeeeeeereeees | iriniiimmmmminimininnnns | covereeeieiees 100,500 | ..ooveveveres 100,500 | ..oovoverrrnn99,998 | o 100,054 446 A6 | o | e 100,500 0 ..1,601 | 10/04/2022.... | 1.....
3133EA  7J 1| FED FARM CREDIT 1.82 11/13/2020..........ccccoocorsevneenn | . | 04/11/2016. | Call @ 100.00. 580,000 580,000 557,983 563,696 16,304 | e .....16,304 580,000 0 ...4,340 | 11/13/2020.... [ 1.....
3133EA  C4  8|FFCB-CALLO04/16 1.90 05/06/2021...........ccccoevveerenunennne | . | 04/19/2016. | Call @ 100.00. 300,000 300,000 290,100 291,768 8,232 8,232 300,000 0 2,581 | 05/06/2021.... | 1....
3133EC  CU 6| FED FARM CREDIT 1.80 01/15/2021.........ccccvvvvvvvvvnnens | - | 06/13/2016. | Call @ 100.00.......cccuurerecicicviiciiiiiiies [ o | v 445,000 | ............. 445,000 | coovvvverenen 425,099 | .oovvvveveren 429,992 | oo, 215,008 | o 115,008 | s [ s 445,000 0 ...7,298 | 01/15/2021.... | 1.....
3133EC  F3 3| FFCB-CALL05/16 2.40 02/13/2023..........c.cccevueverernennee | . | 05/10/2016. | Call @ 100.00. 2,250,000 2,250,000 2,233,868 2,235,424 4576 | e .....14,576 2,250,000 0 02/13/2023.... | 1.....
3133EC PH  1|FFCB-CALL04/16 2.38 05/15/2023..............coovvvvvenenenne | - | 04/20/2016. | Call @ 100.00 650,000 650,000 645,054 645,558 4,442 4,442 650,000 0 05/15/2023.... [ 1.....
3133EC Q6 4 | FFCB-CALL04/16 1.74 05/21/2020... . | 04/18/2016. | Call @ 100.00. 585,000 585,000 562,185 568,779 16,221 6,221 585,000 0 05/21/2020....
3133EF LV 7|FFCB-CALL04/16 2.26 07/27/2022...........ccccconuvveeuunene | . | 04/127/2016. | Call @ 100.00. 985,000 985,000 985,000 984,997 3 3 985,000 0 07/27/2022.... | 1....
3134G3 3N 8|FHLMC-CALLO04/16 2.25 01/10/2023.........cccovvvvmvmrerenees .| 04/10/2016. | Call @ 100.00. 760,000 760,000 755,152 755,258 4,742 4,742 760,000 0 01/10/2023.... [ 1.....
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025...........c..covenns . | 04/15/2016. | Partial Call @ 100.00. 5,000 5,000 5,138 5,149 (149) (149) 5,000 0 43 | 04/15/2025.... | 1FE...
313560 QJ  5|FANNIE MAE 2.25 10/17/2022..........covveeeereveerenerir . | 04/16/2016. | Call @ 100.00. ...1,160,000 | ...........1,160,000 | ..........1,152,390 | ...........1,152,470 7,530 7,530 revenn1,160,000 (V) R 13,050 | 10/17/2022.... | 1....
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313560 RQ 8| FNMA-CALL05/16 1.00 11/15/2017........ccccvmverrrcrivirnns . | 05/15/2016. | Call @ 100.00. 550,000 550,000 550,165 (165) (165) 550,000 0 2,750 |11/15/2017.... [ 1......
3135G0  SG 9| FNMA-CALLO06/16 2.36 12/14/2022............coevveeverireneee . | 06/14/2016. | Call @ 100.00. cieen 1,430,000 | ...........1,430,000 | ...........1,412,640 | .........1,414,461 | .o cerinenneeenn 15,539 | L cevrneneeeen 15,839 | L ceeeene. 1,430,000 (V1 16,874 | 12114/2022.... | 1...........c.
313560 VT 7 |FNMA-CALLO6/16 2.50 03/27/2023...........cccovvvverevcrenene . | 06/27/2016. | Call @ 100.00. 620,000 620,000 619,535 619,578 422 422 620,000 (V] 11,625 | 03/27/2023.... [ 1.......ccnnc.
3136A0 DT 1 |FNR2011-77 A SEQ 3.50 08/25/2036.............ccrevrreeennee . [ 06/25/2016. | MBS PaydOWN...........ccerreemmerrererennins [ overreinsernninseneninssenes | oveeveiiens 134,938 | .ccovvennn 134,938 | ..ccoovienens 137,447 | oo 135,124 (307) (307) | oo | i 134,938 0 | e 1,999 | 08/25/2036.... [ 1....cooecee.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26...............ccocouneeen. . 1 06/25/2016. | MBS Paydown. 54,189 54,189 57,863 56,004 7,465 7,465 54,189 0 791 | 07/25/2026.... | 1.............
3136A4  VH  9|FNR 2012-14 HA PAC 2.00 07/25/40. .| 06/25/2016. | MBS Paydown 24,000 24,000 23,685 23,717 107 107 24,000 0 07/25/2040....
3136A5 BB 1|FNR2012-40 PAC 2.00 09/25/40..........cocceevrererienrrianees . | 06/25/2016. | MBS Paydown 18,374 18,374 18,460 18,432 3 3 18,374 (V1 153 | 09/25/2040.... | 1.ccvveeee
3136A5 P6 7 |FNR2012-53 PB PAC 2.2502/25/41..............cccoouvueenn. | . | 06/25/2016. | MBS Paydown 73,473 73,473 75,448 74,952 (169) (169) 73,473 0 712 | 02/252041.... | 1.
3136A6 4N 1|FNR2012-72 QE SEQ 3.00 01/25/38.............ccceeeeseeecco. | . | 06/25/2016. | MBS Paydown 83,908 83,908 88,051 87,105 367 367 83,908 0 [ .o 1,043 | 01/25/2038.... [ 1.covvevenes
3136A7 5E  8|FNR2012-96 PD PAC 2.00 07/25/2041...........cccovvuvenece . | 06/25/2016. | MBS Paydown 33,420 33,420 33,856 33,759 70 70 33,420 0 275 | 07/25/2041.... | 1..coonecnee
3136A8 XC  9|FNR2012-99 AB SEQ 1.75 05/25/2039......................... | . | 06/25/2016. | MBS Paydown 27,401 27,401 27,317 27,327 8 8 27,401 0 202 |05/25/2039.... | 1.............
3136AA  MJ 1| FNR 2012-139 BH PAC 2.00 02/25/204 . | 06/25/2016. | MBS Paydown. 34,200 34,200 34,873 34,783 33 33 34,200 0 282 |02/25/2042....
3136AA Y7 4|FNR2012-145 TAPAC 1.25 11/25/2042..................... . 1 06/25/2016. | MBS Paydown. 45,194 45,194 45,042 45,062 41 41 45,194 0 233 [11/25/2042.... [ 1...cvveneeee
3136AA YL 3 [FNR2012-133 GE PAC 1.50 08/25/2041....................... .| 06/25/2016. | MBS Paydown 7912 7912 7,901 7,901 1 1 7912 0 45 |08/25/2041.... | 1.............
3136AB  H7 1 [FNR2013-5BD SEQ 2.00 03/25/2040..........ccccooevrrunece . | 06/25/2016. | MBS Paydown 24,075 24,075 24,033 24,034 3 3 24,075 (VI [ 199 |03/25/2040.... | T.ccvveeee
3136AC A5  0|FNR2013-18 PAPAC 2.00 11/25/2041...........ccccoooeoo. | . | 06/25/2016. | MBS Paydown 33,859 33,859 33,187 33,254 23 23 33,859 0 273 [ 11/252041.... [ 1..covvvvee
3136AC  EK 3 |[FNR2013-10 NE PAC 2.00 01/25/42.........cccocovcrmuuveenns | . | 06/25/2016. | MBS Paydown. 62,392 62,392 63,114 63,004 (202) (202) 62,392 0 513 |01/25/2042.... | 1......ccce...
3136AC  JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039.........cccoovrrrrrerens . | 06/25/2016. | MBS Paydown 9,664 9,664 9,815 9,785 (19) (19) 9,664 0 83 |03/25/2039.... | 1eovveenn.
3136AD  2H 1 |FNR2013-43 XP PAC 1.50 08/25/2041. . | 06/25/2016. | MBS Paydown. 26,600 26,600 25,955 26,126 (2) (2) 26,600 0 08/25/2041....
3136AD P9 4 |FNR2013-41 AE SEQ SSUP 2.00 07/25/2037.............. | . | 06/25/2016. | MBS Paydown, 75,573 75,573 73,689 74111 933 933 75,573 0 673 | 07/25/2037.... | 1..ccevvveceee
3136AE 6N 2| FNR 2013-74 HA SEQ 3.00 10/25/2037..........cccvevvverennne . | 06/25/2016. | MBS Paydown 18,845 18,845 19,257 19,148 (38) (38) 18,845 0 239 | 10/25/2037.... | 1.vevvreenne
3136AE  EZ 6| FNR 2013-53 WG PAC 2.00 06/25/2042.............ccovve . | 06/25/2016. | MBS Paydown. 35,292 35,292 33,878 34,232 361 361 35,292 0 296 |06/25/2042.... | 1.............
3136AE  S7 3| FNR2013-53 WL PAC 1.50 01/25/2042................ccc0... . | 06/25/2016. | MBS Paydown 94,749 94,749 89,272 90,585 1,362 1,362 94,749 0 596 | 01/25/2042.... | 1.............
3136AE 74 2 |FNR2013-70 VA PAC 3.00 08/25/2026......................... | . | 06/25/2016. | MBS Paydown 31,017 31,017 31,744 31,563 330 330 31,017 0 388 |08/25/2026.... [ 1......cocuene
3136AF  NE 0| FNR2013-75 VG PAC AD 3.25 08/25/2026.. . | 06/25/2016. | MBS Paydown 12,215 12,215 12,547 12,477 407 407 12,215 0 08/25/2026....
3136AG LA 8|FNR2013-93 VA SEQ 3.00 01/25/25............cocoererererecec .| 06/25/2016. | MBS Paydown 20,169 20,169 20,623 20,485 289 289 20,169 0 252 |01/25/2025.... | 1.............
3136AK  MN 0| FNR 2014-39 VA SEQ 3.00 08/25/2027..............ccceeoo..... | . | 06/25/2016. | MBS Paydown 28,916 28,916 29,721 29,547 2,148 2,148 28,916 0 362 |08/25/2027.... [ 1...oevees
3136G0  F8 9 |FNMA-CALLO4/16 2.40 10/04/2022...........cccoovvvererenunene . | 04/04/2016. | Call @ 100.00. 760,000 760,000 750,272 750,916 9,084 9,084 760,000 0| ....9,120 |10/04/2022.... | 1.............
3136G1  JE 0| FANNIE MAE 2.00 04/16/2021..........ccoovcvvrcrerercrcrcrcrcne .| 04/16/2016. | Call @ 100.00. 955,000 955,000 929,120 934,626 20,374 20,374 955,000 0 9,550 | 04/16/2021.... [ 1..cocvvveves
3136G1 M7 1| FNMA-CALL05/16 2.00 11/22/2021........ccccormrvevrrruneee . | 05/22/2016. | Call @ 100.00. 970,000 970,000 938,475 943,329 26,671 26,671 970,000 0 9,700 | 11/22/2021.... | 1cvveranee
3137A1 X9  9|FHR 3719 LE SEQ4.00 08/15/2028................ccocvrvcrerere .| 06/15/2016. | MBS Paydown 79,868 79,868 82,588 80,202 (278) (278) 79,868 0 . 1,357 | 08/15/2028.... [ 1...ocveveeee
3137A2 PF  2|FHR 3766 HE PT 3.00 11/15/20. . | 06/15/2016. | MBS Paydown. 57,348 57,348 58,101 57,635 36 36 57,348 0 704 | 11/15/2020....
3137A2 W9  8|FHR 3752 PD PAC 2.75 09/15/2040...........coevveverirreriens . 1 06/15/2016. | MBS Paydown. 23,330 23,330 24,030 23,983 119 119 23,330 0 259 |09/15/2040.... [ 1...cccvuueeee
3137A6 DT 6|FHR 3815 GD SEQ 4.00 09/15/2025............................. | . | 06/15/2016. | MBS Paydown 40,943 40,943 42,440 41,469 (54) (54) 40,943 0 682 |09/15/2025.... | 1.............
3137A6  FB 3| FHR 3809 GA PAC 4.50 10/15/39.........ceevvvurverirrrrcrinnns . | 06/15/2016. | MBS Paydown. 85,918 85,918 89,821 87,966 1,657 1,657 85,918 0 | oo 1,617 [ 10/15/2039.... [ 1.cooneces
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3137A9  J7  2|FHR 3843 GJ PAC 3.50 10/15/39...........cccoevcvcrurcrcrcucncne | . | 06/15/2016. | MBS Paydown 22,946 22,946 24,219 23,856 34 34 22,946 333 [10/15/2039.... [ 1.....
3137A9 VR 4|FHR 3835 BA SEQ 4.00 08/15/2038..........cccooovereerrruens . | 06/15/2016. | MBS Paydown 97,363 97,363 | .ccorrrennn 101,927 | oo 100,590 (1,504) (1,504) 97,363 ...1,631 |08/15/2038.... [ 1....
3137AE LS 2| FHR 3910 JC SEQ 2.00 12/15/2037..........oovvorervrerrenens . | 06/15/2016. | MBS Paydown 34,535 34,535 35,301 35,144 (57) (57) 34,535 285 | 12/15/2037.... | 1....
3137A)  6F 6| FHR 3955 BG 2.50 02/15/2041.......coocvererervcreierrcriins . | 06/15/2016. | MBS Paydown. 54,112 54,112 52,869 52,990 166 166 54,112 573 [02/15/2041.... | 1....
3137A)  HW 7| FHR 3960 YH SEQ 2.00 08/15/2040...............c..ccoereeue. | . | 06/15/2016. | MBS Paydown 58,909 58,909 60,198 59,986 (138) (138) 58,909 [ ..o [ v | cvenenniinennnn0 | s 495 | 08/15/2040.... | 1....
3137AP  BF 6| FHR4033 ED SEQ 2.50 10/15/36.. . | 06/15/2016. | MBS Paydown 11,999 11,999 12,037 12,030 (16) (16) 11,999 10/15/2036....
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041..........cocovvvimcrrnnneen . | 06/15/2016. | MBS Paydown 20,937 20,937 21,669 21,580 232 232 20,937 218 | 03/15/2041.... | 1....
3137AQ  ZE  1|FHR4059 BC SEQ 2.50 04/15/39...........cocccoevvvercrrnnnennne | . | 06/15/2016. | MBS Paydown 61,391 61,391 63,386 63,051 218 218 61,391 609 |04/15/2039.... [ 1....
3137AR  RT  5|FHR 4080 DA PAC 2.00 03/15/2041...........cocovvvvvvvrirnnnns .| 06/15/2016. | MBS Paydown 18,212 18,212 18,644 18,575 28 28 18,212 | oo [ v | covveneneeneeneeeneenn0 [ i 152 | 03/15/2041.... | 1.....
3137AR 76  6|FHR 4083 CA SEQ 2.00 12/15/2038............cccconsuveennne | . | 06/15/2016. | MBS Paydown 45,250 45,250 44,234 44,388 153 153 45,250 396 | 12/15/2038.... | 1....
3137AS Q8 0 [FHR 4088 PA PAC 3.00 12/15/40.........cccccceeecccvcvcverere .| 06/15/2016. | MBS Paydown 19,995 19,995 20,945 20,810 (273) (273) 19,995 266 | 12/15/2040.... | 1.....
3137AT Q5  4|FHR 4097 TG SEQ 2.00 05/15/2039. . | 06/15/2016. | MBS Paydown. 45,075 45,075 43,765 43,943 86 86 45,075 05/15/2039....
3137AT W5 7 [FHR 4106 EC PAC 1.75 04/15/41........coevvvercrcrcnns . 1 06/15/2016. | MBS Paydown. 65,956 65,956 66,203 66,140 (45) (45) 65,956 [ .ovvooveereeeereernes | oo | oo | e 462 |04/15/2041.... [ 1....
3137AU ML 0 [FHR 4102 LA PAC 1.75 01/15/2040.........ocoovvererrecrrenens . | 06/15/2016. | MBS Paydown. 7,946 7,946 7,713 7,751 13 13 7,946 54 | 01/15/2040.... [ 1.....
3137AU  VJ  5|FHR4119PAPAC 1.50 09/15/41........cccconuvvcevernunnne | . | 06/15/2016. | MBS Paydown 40,849 40,849 41,003 40,971 (8) (8) 40,849 248 [09/15/2041.... [ 1....
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039............ccvemmecrrrrrenees . | 06/15/2016. | MBS Paydown 62,220 62,220 62,434 62,393 (79) (79) 62,220 541 |09/15/2039.... [ 1.....
3137AW VA 0 FHR 4145 UC PT 1.50 12/15/2027........ccrvvvrerrerrrirrennne . | 06/15/2016. | MBS Paydown. 12,454 12,454 12,398 12,405 1 1" 12,454 78 [12/15/2027.... | 1....
3137AY  NZ  0|FHR 4161 TB PAC 2.50 11/15/2039........cccooveevrrrrerrenns . 1 06/15/2016. | MBS Paydown. 32,308 32,308 32,396 32,372 (0) (0) 32,308 319 [11/15/2039.... | 1....
3137AY UE  9|FHR 4163 YA PAC 2.50 10/15/2041.. . | 06/15/2016. | MBS Paydown. 35,650 35,650 36,486 36,374 (181) (181) 35,650 337 [10/15/2041....
3137B0 TR 5|FHR4186 MC PT 1.50 03/15/2028.........c.c.coevvuereremrnnn . 1 06/15/2016. | MBS Paydown. 36,364 36,364 34,829 35,120 219 219 36,364 226 |03/15/2028.... | 1....
3137B4  4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42...........c.cocccnn. . 1 06/15/2016. | MBS Paydown. 24,145 24,145 24,443 24,375 145 145 24,145 316 |05/15/2042.... | 1....
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031........ccovvvmrmerercnnns . | 06/15/2016. | MBS Paydown. 20,013 20,013 20,501 20,410 (130) (130) 20,013 250 |08/15/2031.... | 1....
3137B7 WH 8 |FHR4311 EAPAC 2.00 09/15/43...........coooovvvreriarrrnenns .| 06/15/2016. | MBS PaydOWN.........cvverrererirrirenins | covrersnseinessseseineesnes | oveeseneenns 109,842 | ......ccccco.. 109,842 | .....cccceee. 108,228 | .......cccc... 108,500 67 (5 TR I 109,842 855 | 09/15/2043.... | 1....
3137BA  HX 3 [FHR 4345 AB SEQ 3.00 02/15/40............ccoovvvvvevvvenenenes | - | 06/15/2016. | MBS Paydown 38,715 38,715 39,635 39,5622 (203) (203) 38,715 | oovovvvvvvvvvmimnnnninnns | v | o0 | i 487 |02/15/2040.... | 1.....
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043.. . | 06/15/2016. | MBS Paydown 65,668 65,668 65,633 65,625 10 10 65,668 680 |12/15/2043....
3137BA  ZV 7 [FHR 4336 WV SEQ 3.00 10/15/2025..........cocvvvvvmrerernnnns .| 06/15/2016. | MBS Paydown 12,163 12,163 12,538 12,483 154 154 12,163 | oo [ v | o0 [ e 152 | 10/15/2025.... | 1.....
3137BB FW 5| FHR 4349 CD PAC 2.50 03/15/2044............ccoourvrerururenns . | 06/15/2016. | MBS Paydown. 39,298 39,298 39,261 39,259 4 4 39,298 | ..o [ e [0 [ 408 |03/15/2044.... | 1....
3137BD  4U 7 [FHR 4378 AC PAC 2.00 02/15/2044.............cccovvvvcvnennes . | 06/15/2016. | MBS Paydown 64,841 64,841 63,504 63,854 (1,015) (1,015) 64,841 519 [02/15/2044.... | 1....
3137GA LA 3|FHR 3736 QB PAC 4.00 05/15/37.........cccoevurcrcrcrcrcrcrercns .| 06/15/2016. [ MBS Paydown.........ccocvvvvvvvvvvvvvvvvnennes | oomessmsmmmmmssmmmmmmmannnnnns | coveeeeesesees 191,611 | e 191,611 | v 189,587 | wovoveverenen 191,427 (4,947) (CX=T Y5 I IS, 191,611 3,031 | 05/15/2037.... | 1.....
31393W W8 8| FHR 2641 WE PAC 4.50 01/15/2033...........cccccoourvennnee | . | 06/15/2016. | MBS Paydown 9,621 9,621 9,365 9,540 41 41 9,621 | v | s | e | e 178 | 01/15/2033.... | 1....
31394N 5L 8|FHR2713 H SEQ4.00 12/15/2018..........ccccoeoooecorecececeee | . | 06/15/2016. | MBS Paydown 18,835 18,835 19,341 18,935 (52) (52) 18,835 310 [12/15/2018.... [ 1.....
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019. . | 06/15/2016. | MBS Paydown. 20,305 20,305 20,682 20,359 (30) (30) 20,305 377 |06/15/2019....
313950 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.........cccocoeuvvvvveeenns | . | 06/15/2016. | MBS Paydown 25,457 25,457 25,712 25,491 (23) (23) 25457 | oo [ e [0 [ 480 [11/15/2019.... [ 1....
31396A FH  2|FHR 3028 ME PAC 5.00 02/15/2034..............ococvvverererene .| 06/15/2016. [ MBS PaydOWN..........cocvvvevvvvvvvvvvvvvnnnnnes | onmessmsmsmmmmmmmsmmmmmnnnnnns | coveseieeeiess 146,470 | ..oovvvevee 146,470 | coovvevevee 149,531 | oo 147,837 (861) (LD N [N ISR 146,470 2,941 |02/15/2034.... [ 1.....
31396E TN 6| FHR 3075 PD PAC 5.50 01/15/2035..........cccvvvveerivrens . | 06/15/2016. | MBS Paydown. 42,186 42,186 43,543 42,695 (445) (445) 42,186 973 | 01/15/2035.... | 1....
313978 XM 1|FNR2011-40 KA SEQ 3.50 03/25/2026......................... | . | 06/25/2016. | MBS Paydown 8 8 8 8 268 268 8 0 |03/25/2026.... | 1....
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313970  RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24..........cccccoeoerereren. .| 06/25/2016. | MBS Paydown 37,284 37,284 38,490 37,713 1,696 1,696 37,284 544 | 07/25/2024.... [ 1.....
31398F JG 7 |FNR2009-80 MA SEQ 4.00 04/25/2027........................ | . | 06/25/2016. | MBS Paydown 13,552 13,552 14,191 13,591 (51) (51) 13,552 224 | 04/25/2027.... | 1....
31398R  E7 6 |FNR2010-57 DP PAC 4.00 08/25/2039............cccovrrereree . | 06/25/2016. | MBS Paydown. 17,080 17,080 17,646 17,080 0 17,080 298 |08/25/2039.... [ 1....
313988 TN 3 |FNR 2010-146 PC PAC 4.00 09-25-2036............cccoouvevn. . | 06/25/2016. | MBS Paydown. 872,157 872,157 895,051 878,432 (21,317) (21,317) 872,157 | oo | v | e | e 15,376 | 09/25/2036.... [ 1....
314020  7J 3 |FNCI 726397 PT 4.00 07/01/2018.........cccoovvvcvmrrriirrnnnns . 1 06/25/2016. | MBS Paydown. 24,478 24,478 25,166 24,628 (57) (57) 24478 | .o [ v | evinenniinennnn0 | s 408 |07/01/2018.... | 1....
314030 JE 0| FNCI 745561 PT 5.00 08/01/2020. .| 06/25/2016. | MBS Paydown 18,803 18,803 18,876 18,783 (10) (10) 18,803 384 |08/01/2020....
31403D KD 0| FNCI 745592 PT 5.00 01/01/2021.......cccocveierircrirerins . | 06/25/2016. | MBS Paydown 13,440 13,440 13,561 13,449 9) 9) 13,440 278 | 01/01/2021.... | 1....
31412Q  SE  O[FNCIPL 932117 PT 4.00 11/01/2024...............cccoooeoe.n. | . | 06/25/2016. | MBS Paydown, 30,162 30,162 31,198 30,684 192 192 30,162 [ oovorrerverrercrennn [ e [0 [ i 487 | 11/01/2024.... | 1....
31416W  ZA 3| FNCT PL AB1636 PT 3.50 10/01/2030.........cccc0e0e0ercccc .| 06/25/2016. | MBS Paydown 40,929 40,929 41,969 41,594 (162) (162) 40,929 603 |10/01/2030.... | 1.....
31417Y  GK 7 |FNCIPL MA0201 PT 4.00 10/01/24..........ccocorsvvueneneee | . | 06/25/2016. | MBS Paydown 46,997 46,997 48,538 47,919 (62) (62) 46,997 743 [10/01/2024.... | 1....
31417Y 8D 0|FNCIPT 3.50 09/01/2025 .| 06/25/2016. | MBS Paydown 51,867 51,867 53,704 53,347 (182) (182) 51,867 769 |09/01/2025.... | 1.....
31417Y  SK 4| FNCN MA0521 PT 3.50 09/01/202( . | 06/25/2016. | MBS Paydown. 6,201 6,201 6,456 6,318 (36) (36) 6,201 90 |09/01/2020....
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025..............ccccovverrennneee. | . | 06/25/2016. | MBS Paydown 18,791 18,791 19,537 19,259 108 108 18,791 329 | 07/01/2025.... | 1....
31419D MQ  1|FNCIAE3066 PT 3.50 09/01/2025............cccoovurcrerercrerere .| 06/25/2016. | MBS Paydown 43,196 43,196 44,354 43,865 (173) (173) 43,196 639 |09/01/2025.... | 1.....
31419D NW 7| FNCIAE3104 PT 3.50 09/01/2025..........ccovvverereenerieneee . | 06/25/2016. | MBS Paydown 6,006 6,006 6,227 6,118 (11) (11) 6,006 88 |09/01/2025.... | 1....
45129W  MB  3|ID STHSG 7 FIN HOME A G2 3.50 5/21/2044.............. .| 06/21/2016. | MBS Paydown 51,206 51,206 53,615 53,311 (1,318) (1,318) 51,206 759 | 05/21/2044.... | 1.....
45201L  WF 8| IL ST HSG DEV AUTH C 3.875 12/01/2043................... | . | 06/01/2016. | MBS Paydown 15,272 15,272 15,272 15,272 0 15,272 226 |12/01/2043.... | 1FE..
45201Y YK 7[ILHSG DEV AUTH A 245 06/01/2043................cc..o...... | . | 06/01/2016. | MBS Paydown 25,871 25,871 24,836 24,880 638 638 25,871 278 |06/01/2043.... | 1FE..
45506A  BL 4 |IN ST HSG & CMNTY DEV 4.50 06/01/2028. . | 06/01/2016. | Partial Call @ 100.00 55,000 55,000 58,888 57,294 (2,297) (2,297) 55,000 1,252 |06/01/2028....
45506A BL 4 |IN STHSG & CMNTY DEV 4.50 06/01/2028................. | . | 06/01/2016. | Sinking Fund Redemption. 5,000 5,000 5,353 5,209 (179) (179) 5,000 06/01/2028.... | 1FE..
462467 MP 3| IOWA FIN SFH 4.50 01/01/2029..........covvvrerverererrereeens . | 05/23/2016. | Partial Call @ 100.00 15,000 15,000 16,179 15,704 (704) (704) 15,000 352 01/01/2029.... | 1FE..
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038........... . | 05/01/2016. | Partial Call @ 100.00 25,000 25,000 26,650 25411 (411) (411) 25,000 [ .o [ [0 [ 113 | 12/01/2038.... | 1FE..
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038........... . | 06/01/2016. | Sinking Fund Redemption. 5,000 5,000 5,330 5,082 (76) (76) 5,000 | oo | e | v | s 165 | 12/01/2038.... | 1FE..
56052F CE 3 |MEHSG AUTH E-13.50 11/15/2035............cccccoeeeeeccrcr. | . | 06/10/2016. | Partial Call @ 100.00 .....ooooovvvrvrccicies | comrsrrssssssssssssssssssisisss | v 115,000 | wooovevevenen 115,000 | wooovoverenens 120,678 | woooveverene 120,505 (5,505) ((XCI015) I IS 115,000 2,092 |11/15/2035.... | 1FE....
57419P  HA 0| MARYLAND ST CMNTY 5.75 09/01/2039. . | 04/29/2016. | Partial Call @ 100.00 70,000 70,000 72,695 71,225 (1,225) (1,225) 70,000 09/01/2039....
57586P  8H 2| MAHSG FIN AGY 167 4.00 12/01/2043.............cccceeenee. | . | 04/25/2016. | Partial Call @ 100.00 .........cooovvvvvvcccss | covvvvvvrrrvvvrenrrnenneenenens | v 100,000 | ..oovoveveres 100,000 | wooovovevenens 107,161 | oo 105,734 (5,734) ({027 ) R [, 100,000 | covvvvvvvveereereeeeneeens [ cevvvevevnvesninsnsnsninns | ceveeeneeeeeeneeeeeesn0 [ e 125 | 12/01/2043.... | 1FE....
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039................ . | 04/25/2016. | Partial Call @ 100.00 30,000 30,000 32,154 31,874 (1,874) (1,874) 30,000 20 |06/01/2039.... | 1FE..
594653  6J 1 |MICHIGAN ST HSG DEV A 4.00 06/01/2046................. | . | 06/01/2016. | Partial Call @ 100.00 35,000 35,000 37,763 37,586 (2,586) (2,586) 35,000 700 | 06/01/2046.... | 1FE..
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031..............c.... .| 06/01/2016. | Partial Call @ 100.00 20,000 20,000 21,122 20,667 (667) (667) 20,000 | .oooovveiveiiniiiniiniinns | s | o0 | i 473 |01/01/2031.... | 1FE....
60416Q DL  5|MNHSGFIN MTG SRS D 4.50 07/01/2034.................. . | 06/01/2016. | Partial Call @ 100.00 15,000 15,000 16,193 15,711 (711) (711) 15,000 352 | 07/01/2034.... | 1FE..
60416Q  FT  6|MNHSG FINAGY-A 2.60 09/01/2042......................... .| 06/01/2016. | Partial Call @ 100.00 30,993 30,993 31,024 31,014 (21) (21) 30,993 363 |09/01/2042.... | 1FE....
60416Q FY  5[MNHSG FIN AGY A 3.00 07/01/2044... . | 06/01/2016. | MBS Paydown. 36,082 36,082 36,082 36,082 0 36,082 07/01/2044....
60416Q GB 4 |MNHSG FINAGY D 2.875 11/01/2044........................ | . | 06/01/2016. | MBS Paydown 44,930 44,930 44,930 44,930 0 44,930 551 [ 11/01/2044.... | 1FE..
60416Q GC 2| MINNESOTA ST HSG FIN A 2.80 02/01/2045............... | . | 06/01/2016. | MBS Paydown 16,635 16,635 16,635 16,635 0 16,635 212 | 02/01/2045.... | 1FE....
60416S  HX 1| MNHSG FIN AGY C AMT 4.00 1/1/2045.............cooceveee. . | 06/01/2016. | Partial Call @ 100.00 35,000 35,000 38,141 37,506 (2,506) (2,506) 35,000 715 | 01/01/2045.... | 1FE..
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605356 AX  0|MS STHOME CORP SR A4.50 12/01/2031................ .| 05/01/2016. | Partial Call @ 100.00 20,000 20,000 21,554 20,794 (794) (794) 20,000 0 19 [12/01/2031.... | 1FE.......
605356 AX  0|MS STHOME CORP SRA4.50 12/01/2031................ . | 06/01/2016. | Sinking Fund Redemption. 15,000 15,000 16,165 15,596 (563) (563) 15,000 0 355 | 12/01/2031.... | 1FE........
60535Q FD 7| MS HOME CORP 5.4 06/01/2038..........cccooevervrrreeieruere | . | 04101/2016. | Partial Call @ 100.00 35,000 35,000 36,258 34,555 (334) (334) 35,000 0 72 | 06/01/2038.... | 1FE........
60535Q FD 7 [MS HOME CORP 5.4 06/01/2038...........cccoooverrevvrennnnne | . | 06/01/2016. | Sinking Fund Redemption. 15,000 15,000 15,539 14,809 (141) (141) 15,000 (VI 436 | 06/01/2038.... | 1FE........
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032.......... . 1 06/01/2016. | MBS Paydown. 19,424 19,424 19,424 19,424 0 19,424 0 212 | 12/01/2032.... | 1FE........
60636X 8E  6|MO ST HSG SFH SRE-2 4.50 11/01/202 .| 06/01/2016. | Partial Call @ 100.00 40,000 40,000 43,082 41,635 (1,635) (1,635) 40,000 0 619 | 11/01/2027....
60637B  BD 1| MISSOURI ST 4.625 05/01/2028..........c.cocoervvemereerrrenens . | 06/01/2016. | Partial Call @ 100.00 25,000 25,000 26,618 25,925 (925) (925) 25,000 0 379 | 05/01/2028.... | 1FE..
60637B CK 4| MO SF HSG DEV SFM E4 4.25 11/01/2030.................. | . | 06/01/2016. | Partial Call @ 100.00 25,000 25,000 26,818 26,104 (1,104) (1,104) 25,000 0 347 [11/01/2030.... | 1FE..
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045............cccccvvnne | . | 05/01/2016. | Paydown 70,000 70,000 75,242 74,890 (341) (341) 70,000 0 1,400 | 11/01/2045.... | 1FE..
60637B° GM 6| MO HSG DEV B-14.00 11/01/2045.............ccccccouveeeeenne | . [ 06/01/2016. | Partial Call @ 100.00 20,000 20,000 21,498 21,397 (1,444) (1,444) 20,000 (VI [ 401 |11/01/2045.... | 1FE..
61212R 4G 8|MT ST BRD OF HSG B-13.50 12/01/44....................... .| 06/01/2016. | Partial Call @ 100.00 65,000 65,000 66,838 66,455 (1,455) (1,455) 65,000 0 1,138 | 12/01/2044.... | 1FE....
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043. . | 06/01/2016. | Partial Call @ 100.00 30,000 30,000 31,794 31,226 (1,226) (1,226) 30,000 0 576 |03/01/2043....
647200 X6 6 [NMMTGE FIN SFM C 14.50 10/01/2043............cccoceeeeee . 106/01/2016. | MBS Paydown. 14,756 14,756 15,346 15,311 90 90 14,756 0 259 [10/01/2043.... | 1FE..
64972C  BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036..............cconernne . | 06/15/2016. | MBS Paydown. 65,486 65,486 65,486 65,486 0 65,486 0 679 | 06/15/2036.... | 1FE..
658909 CL 8| NORTH DAKOTA ST HSG F 4.50 01/01/2035............... . | 04/01/2016. | Partial Call @ 100.00 25,000 25,000 25,828 25,430 (430) (430) 25,000 0 573 | 01/01/2035.... | 1FE..
677377 U9 2| OHIO HSG 4.80 11/01/2028............cccccccccvcvevevcvcvercrcrins .| 05/01/2016. | Partial Call @ 100.00 35,000 35,000 37,877 36,684 (1,684) (1,684) 35,000 0 840 |11/01/2028.... | 1FE....
677555 Q4 9 [OH ST ECON DEV REV 4.215 06/01/2027 ..........cc0connnee . | 06/01/2016. | Sinking Fund Redemption. 5,000 5,000 5,005 5,004 (4) (4) 5,000 (V1 N 105 | 06/01/2027.... | 1FE..
67756Q NQ 6| OHHSG FIN AGY A 2.80 03/01/2046................cc.coeeeee. | . | 06/01/2016. | MBS Paydown, 4,694 4,694 4,694 0 4,694 0 24 103/01/2046.... | 1FE..
686087 NS 2 [ORHSG & CMNTY SVCS B 2.50 07/01/2034... . | 04/01/2016. | Partial Call @ 100.00 55,000 55,000 55,000 55,000 0 55,000 (0) (0) 713 | 07/01/2034....
686087 PG 6| ORHSG & CMNTY SVC 4.00 07/01/2043..................... | . | 04/01/2016. | Partial Call @ 100.00 30,000 30,000 32,014 16,149 (1,792) (1,792) 30,000 0 309 | 07/01/2043.... | 1FE..
686087 SU 2| OREGON HSG & CMNTY A 3.50 07/01/2036................ . | 04/01/2016. | Partial Call @ 100.00 35,000 35,000 37,033 36,902 (1,931) (1,931) 35,000 (VI I 419 |07/01/2036.... | 1FE..
708796 T8 0 |PA STHSG FIN 2015-117A 3.50 04/01/2040................ . 1 06/30/2016. | Partial Call @ 100.00 .......oeevreeeerees [ orerrrerrermriisermnissenes | veeveinens 110,000 | .ccovvvnees 110,000 | .ccovvvnees 115291 | v 115,066 (5,066) (5,068) | evvvvvevreerrrrenrrees | cevirerennns 110,000 0 2,076 | 04/01/2040.... | 1FE..
76221R RB  1|RIHSG & MTG 63A 4.00 10/01/2040...........c.ccooceeeeveeeee. | . | 06/23/2016. | Partial Call @ 100.00 60,000 60,000 63,587 62,423 (2,423) (2,423) 60,000 0 1,285 |10/01/2040.... | 1FE..
83712D UH 7| SOUTH CAROLINA HSG A-2 4.00 07/01/2037.............. .| 04/01/2016. | Partial Call @ 100.00 10,000 10,000 10,377 10,340 (366) (366) 10,000 (U [ 194 | 07/01/2037.... | 1FE....
83712T BZ 3 |SC STHSG FIN/DEV SR 2 5.00 07/01/2027. . | 05/01/2016. | Partial Call @ 100.00 5,000 5,000 5,403 5,209 (209) (209) 5,000 0 07/01/2027....
880461 BP 2| TN HSG DEV AGY 2A4.00 07/01/2043......................... | . | 05/01/2016. | Partial Call @ 100.00 35,000 35,000 37,237 36,775 (1,775) (1,775) 35,000 0 725 | 07/01/2043.... | 1FE....
880461 EU 8| TN HSG DEV AGY 1A AMT 4.00 07/01/2045................ . | 05/01/2016. | Partial Call @ 100.00 10,000 10,000 10,763 10,681 (698) (698) 10,000 0 224 |07/01/2045.... | 1FE..
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028............ . | 06/01/2016. | Partial Call @ 100.00 15,000 15,000 16,068 15,674 (676) (676) 15,000 0 342 109/01/2028.... | 1FE..
914353 A8 0| UNIV OF IL PREREF 5.00 04/01/2022.................ccceeeeee. | . | 04/01/2016. | Call @ 100.00. 830,000 830,000 859,154 832,730 (2,730) (2,730) 830,000 0 [ o 20,750 | 04/01/2022.... | 1FE....
914353  C4 7 [UNIV OF IL UNREF 5.00 04/01/2022...........cccccccoeuuveneee | . | 04101/2016. | Call @ 100.00.........ccmveviemriiisncriiinncns [ v | i 170,000 | vovvvorneee 170,000 | ..covvverneee 175971 | v 170,559 (559) (559) [ covvvreereireieeieins | e 170,000 0| ...4250 |04/01/2022.... | 1FE..
91743 AH 8| UTAHHSG CORP D G2 4.00 06/21/2044...................... .| 06/21/2016. [ MBS PaydOWn..........cocvvvvvvvvvvvvvvvvvrnnnnes | onseeemssmmmmmmmmsmmmsmnnnnnns | coveseeeeeiess 132,148 | oo 132,148 | ..o 142,720 | oo 141247 | oo e (11109) [ s c(11,309) [ i | v 132,148 0 [ .eeeenn2,140 | 06/21/2044.... [ 1.....
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045... . 1 05/01/2016. | Paydown 110,000 (469) (469) 10,000 0 2,063 | 11/01/2045....
939787 MA 4| WA ST HSG FIN SF 4.50 06/01/2032.........cocevvrenrniens . | 06/01/2016. | Partial Call @ 100.00 50,000 (1,163) (1,163) 50,000 0] .....1125 | 06/01/2032.... | 1FE..
3199999. Total Bonds - U.S. Special Revenue and Special 28,074,292 | ........28,074,292 | ........28,274,951 coviinnnnnn 16,052 .0 .....76,052 .0 .......28,074,293 0 (0) (0)] ......403,962 XXX XXX

Bonds - Industrial and Mi:
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001406 AA 5| DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40............. .| 06/15/2016. | MBS Paydown 8,929 8,929 8,929 8,929 0 8,929 (U [ 157 | 02/15/2040.... | 1FE.......
00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017................ . | 06/01/2016. | Sinking Fund Redemption. 36,616 36,616 36,616 36,616 0 36,616 0 549 | 11/01/2017.... | 1FE........
007036 GS 9 [ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.................... | . | 06/25/2016. | MBS Paydown 14,154 14,154 13,243 13,216 276 276 14,154 (V[ [, 167 | 06/25/2035.... | 1FM........
009503 AB 9 [AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032.............. R| 06/15/2016. | MBS Paydown. 15,601 15,601 13,495 13,739 (584) (584) 15,601 0 46 |06/15/2032.... | 1FE........
01310T AG 4| ALBERTSON TL B-34.00 8/25/2019...........ccccourveccurunnee | . | 06/22/2016. [ PAYAOWN......cocvooeeciiriccierseneiiscneins | coverisenenissssessesssenes | cevviviinnnens 190,000 | oo 190,000 | oo 185,268 | .............. 186,748 3,252 KV R I 190,000 0 08/25/2019.... | 3FE...
01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021.. .| 06/22/2016. | Paydown 1,496,222 1,470,661 25,560 25,560 1,496,222 0 08/25/2021....
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.................. . | 05/25/2016. | Pass-Through Loss 0 0 03/25/2037.... | 1FM........
02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.................. . | 06/25/2016. | MBS Paydown. 71,644 14,408 11,964 12,224 (321) (321) 71,634 10 10 381 |03/25/2037.... | 1FM........
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45............ | . | 06/17/2016. | MBS Paydown 4,189 4,189 4,189 4,188 (0) (0) 4,189 0 65 |10/17/2045.... | 1FE..
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24............ccccocouvvuuec | . | 06/20/2016. | MBS Paydown 13,302 13,302 13,302 13,302 0 13,302 (VI [ 436 |12/20/2024.... | 2AM..
03766K AA  1|AASET 2016-1A A ABS SNR 4.875 03/17/2036............ .| 06/15/2016. | MBS Paydown 12,500 12,500 12,322 6 6 12,500 0 85 |03/17/2036.... | 1FE...
038779 AA 2 [ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45.. . | 04/30/2016. | MBS Paydown. 1,250 1,250 1,250 1,250 0 1,250 0 13 | 10/30/2045....
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.......... . | 06/25/2016. | MBS Paydown 40,048 40,048 33,640 34,944 1,213 1,213 40,048 0 97 [11/25/2036.... | 1FM........
056056 AA  0|B2R2015-2 AABS SEQ SSNR 3.336 11/48.................. .| 06/15/2016. | MBS Paydown 7,292 7,292 7,292 7,291 (4) (4) 7,292 (U [ 113 | 11/15/2048.... | 1FE..
059475 AG  8|BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37................ . | 06/25/2016. | MBS Paydown 49,921 49,921 36,358 37,233 (7,464) (7,464) 49,921 0 1,138 | 06/25/2037.... | 1FM........
059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37................ .| 06/25/2016. | Pass-Through Loss. 22,096 0 0 06/25/2037.... | 1FM........
05950M  AJ 9| BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036............... | . | 06/20/2016. | MBS Paydown 34,193 34,193 32,782 255 255 34,193 (V1 N 139 | 07/20/2036.... [ 1Z....
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047............ . | 06/20/2016. | MBS Paydown 49,325 49,325 42,420 80,634 80,634 49,325 0 86 | 05/20/2047.... [ 1Z....
059522 AU 6 [ BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036... . | 06/20/2016. | MBS Paydown. 43,752 43,752 38,861 876 876 43,752 0 333 |05/20/2036....
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............... | . | 06/20/2016. | Pass-Through Loss 2,266 0 0 05/20/2036.... | 1FM........
07386H QZ 7 |BALTA 2005-2 2A3 SEQ PT SNR FLT 04/25/35............ | . | 06/25/2016. | MBS Paydown 47,335 47,335 40,116 (705) (705) 47,335 0 335 |04/25/2035.... | 1Z....
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020.......... . | 06/25/2016. | MBS Paydown. 44,003 44,003 44,526 44,333 (194) (194) 44,003 0 | .ooeee1,046 | 09/25/2020.... | 1FM........
085789 AE 5 |BERRY PETROL CO 6.75 11/01/2020.............cc.ccueeeeee | . [ 06/14/2016. | BANC OF AMERICA SECURITIES..... | .ovvooveiiccviiicns | e 28,000 | .o 100,000 49,750 25,250 6,750 (6,750) 18,500 9,500 9,500 11/01/2020.... | 6FE...
11042B AA 0 BRITISH AIRWAYS 5.625 06/20/2020........................... | . | 06/20/2016. | Sinking Fund Redemption. 21,902 21,902 21,902 21,902 0 21,902 0 616 | 06/20/2020.... | 2FE...
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027 . | R 06/25/2016. | MBS Paydown 50,000 50,000 50,041 50,041 (5) (5) 50,000 0 664 | 10/25/2027....
12479L  AC  4|CAI2013-1AAABS 3.35 03/27/2028..............cococvenenenene | R| 06/25/2016. | MBS Paydown 25,000 25,000 24,998 24,999 0 0 25,000 0 303 |03/27/2028.... | 1FE...
1248ME  AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.........coouvvvennne . [ 06/25/2016. | MBS PaydOwN...........cceerveverrerinnennins [ orerrviinernniisesnninsenes | oveeveinees 182,723 | oo 182,723 | oo 149,833 | ..ccoovnen 153,531 6,737 6,737 | o | e 182,723 0 3,273 | 04/25/2037.... | 1FM........
125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028..............cccccooeveenn. | . | 06/18/2016. | MBS Paydown 25,000 25,000 24,996 24,997 0 0 25,000 0 295 |03/18/2028.... | 1FE..
125634 AL 9| CLIF 2013-3A AABS 3.67 11/18/2028..............ccoooceceo .| 06/18/2016. | MBS Paydown 14,778 14,778 14,777 14,777 0 0 14,778 0 226 |11/18/2028.... | 1FE...
125634 AN 5|CLIF 2014-1A AABS PT SNR 3.29 06/18/29................. . | 06/18/2016. | MBS Paydown 13,462 13,462 13,457 13,452 1 1 13,462 (V1 N 185 | 06/18/2029.... | 1FE..
125634 AQ 8| CLIF 2014-2A A ABS SNR 3.38 10/18/2029.................. . | 06/18/2016. | MBS Paydown 16,807 16,807 16,108 10 10 16,807 0 71 110/18/2029.... | 1FE...
12563L AA 5| CLIF 2016-1A A ABS SNR 4.21 02/18/41.. . | 06/18/2016. | MBS Paydown. 50,857 50,857 50,851 0 0 50,857 0 577 |02/18/2041....
12667F 5B 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... | . | 06/25/2016. | MBS Paydown 51,105 42,272 38,562 36,847 (355) (355) 51,105 0 969 | 04/25/2035.... | 1FM........
12667F  5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... | . | 06/25/2016. | Pass-Through Loss. 6,981 0 0 04/25/2035.... | 1FM........
13054P  AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/2018........... | . | 06/30/2016. | Paydown 1,804 1,804 1,662 142 142 1,804 0 14 | 03/29/2018.... | 4FE...
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13643E  AF 2 [ CANADIAN OIL SANDS LT 7.75 05/15/2019................. | | | 06/24/2016. | Cash Tender. 787,500 700,000 749,875 739,948 (5,231) (5,231) 734,718 52,782 52,782 33,002 | 05/15/2019.... | 3FE........
165167 CQ 8| CHESAPEAKE ENRGY WI 8.00 12/15/2022.................. . 106/01/2016. | MORGAN STANLEY .......covvuirmimriienns | cevereiieriineiiesiiensiies | ovviieniins 108,000 | ..ccovveneen 135,000 65,138 65,235 1,896 1,896 67,131 [ oo [ i 40,869 | ..ccoovunn 40,869 . [12/15/2022.... | 5FE........
165167 CQ 8| CHESAPEAKE ENRGY WI8.00 12/15/2022.................. . 106/02/2016. | MIZUHO SEC USA..........ovvvevmrcvciens [ coverveissererisserenissenes | ovevveiinns 127,200 | oo 159,000 76,718 76,833 2,247 2,247 79,080 | ..o | ceririennnnnd 48,120 | oo 48,120 | ........ 10,685 | 12/15/2022.... | 5FE........
17309A  AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36............cooeuvee.. . | 06/25/2016. | MBS Paydown. 21,413 21,413 19,051 18,098 (500) (500) 21,413 0 500 |04/25/2036.... | 1FM........
17309A  AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36...................... . | 06/25/2016. | Pass-Through Loss 2,100 0 0 04/25/2036.... | 1FM........
21050A AA  0|CCOLT 2015-1 A ABS SNR 2.82 03/15/2021 .| 06/15/2016. | MBS Paydown 57,841 57,841 57,838 57,839 54 54 57,841 0 665 |03/15/2021....
212015 AH 4| CONTINENTAL RESOURCES 5.00 09/15/2022............ | . | 06/23/2016. | DEUTSCHE BANK 342,125 350,000 314,688 316,287 1,988 1,988 318,275 23,850 23,850 | ..........8,473 | 09/15/2022.... | 3FE...
22822R AQ 3| CROWN CASTLE TOW 5.495 01/15/17............cccco0oo.... | . | 05/15/2016. | Call @ 100.80. ...1,259,985 | ...........1,250,000 | ..........1,316,106 | ...........1,262,607 | ....cccccevorrrrirrrnrn. cevvrrrenneee(12,568) | oo, ceeverreneee(12,668) | oo reven 1,250,038 9,947 9,947 32,881 |01/15/2017.... | 1FE..
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022................ . | 05/20/2016. | MBS Paydown. 75,947 75,947 75,947 75,947 0 75,947 0 764 | 11/21/2022.... | 1FE..
251510 DP 5| DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35.............. . | 06/25/2016. | MBS Paydown 23,773 23,773 23914 24,145 (226) (226) 23,773 0 582 | 04/25/2035.... | 3FM........
25755T  AD 2 |DPABS 2015-1A A2| ABS SNR 3.484 10/25/45............. | . | 04/25/2016. | MBS Paydown 5,000 5,000 5,000 5,000 0 5,000 0 89 | 10/25/2045.... | 2AM...
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019. . | 04/15/2016. | Paydown 22,688 22,688 22,688 0 22,688 0 01/15/2019....
26971H AB  8|EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39............... R| 06/15/2016. | MBS Paydown 6,250 6,250 6,250 6,250 0 0 6,250 (V[ [ 112 | 12/15/2039.... | 1FE..
28618W  AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044............... | . | 06/19/2016. | MBS Paydown. 4,322 4,322 4,179 2 2 4,322 0 8 | 04/19/2044.... | 1FE..
29266R AC 2| EDGEWELL PESONAL CARE 4.70 05/24/2022............ . | 06/02/2016. | CITIGROUP. 207,500 200,000 210,320 | oot 198,633 8,502 (427) 8,075 206,708 792 792 4,700 | 05/24/2022.... | 3FE...
29266R  AC 2| EDGEWELL PESONAL CARE 4.70 05/24/2022............ .| 06/03/2016. | BANC OF AMERICA SECURITIES..... 570,625 550,000 578,380 546,241 23,382 (1,182) 22,199 568,440 2,185 2,185 | ... 14,270 | 05/24/2022.... | 3FE....
294450  AB  1|EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037............... . | 06/25/2016. | MBS Paydown. 37,796 37,796 31,406 31,915 1,431 1431 37,796 0 93 |04/25/2037.... | 1FM........
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042...........cocevvrvenens . | 06/15/2016. | MBS Paydown 10,843 10,843 10,843 10,843 0 10,843 (V[ [, 190 | 10/15/2042.... | 1FE..
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42... . | 06/15/2016. | MBS Paydown. 7,500 7,500 7,500 7,500 0 7,500 0 11/15/2042....
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036........... . 1 06/25/2016. | MBS Paydown. 47,139 47,139 MN777 42,123 976 976 47,139 (V1 [ 114 | 10/25/2036.... | 1FM........
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036................... | . | 06/25/2016. | MBS Paydown 39,637 39,637 36,937 38,129 262 262 39,637 0 93 | 07/25/2036.... | 1FM........
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35......... | . | 06/25/2016. | MBS Paydown. 45,232 45,232 38,447 3,243 3,243 45,232 0 230 |02/25/2035.... | 1FM........
32051G  SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35........... | . | 06/25/2016. | MBS Paydown, 20,844 20,844 17,405 16,141 (5,335) (5,335) 20,844 0 529 | 08/25/2035.... | 1FM........
32051G  SD 8| FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35........... | . | 06/25/2016. | Pass-Through Loss. 4,425 0 0 08/25/2035.... | 1FM........
32052K AB  1|FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36. . | 06/25/2016. | MBS Paydown 58,553 58,553 49,478 50,221 (2,073) (2,073) 58,553 0 676 |07/25/2036....
32052K  AB  1|FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36............. | . | 06/25/2016. | Pass-Through Loss. 14,243 0 0 07/25/2036.... | 1FM........
35671D BD 6| FREEPORT-MCMORAN C&G 2.375 03/15/2018.......... . 105/10/2016. | JP MORGAN SECURITIES INC......occ. [ orerreererrrirermninnenes | vervvinnnens 475,000 | .o 500,000 | ..oooreeeenc 466,250 | ....ccoouuuc 471,086 4,585 4585 | oo | e 475,671 (671) (671) 6,894 | 03/15/2018.... | 3FE...
35671D BD 6| FREEPORT-MCMORAN C&G 2.375 03/15/2018.......... . 106/01/2016. | JP MORGAN SECURITIES INC.......c. [ coovrvveermrrricserciiisnnes | verveeiann 485,000 | .oovornenn 500,000 | .............. 466,250 | .............. 471,086 5,395 5,395 | o | v 476,482 8,518 8,518 9,566 | 03/15/2018.... | 3FE...
362257 AB 3| GSAA2006-17 A2 SEQ FLT 11/25/2036...........c.......... .| 06/25/2016. | MBS Paydown 63,306 63,306 63,306 32,629 0 63,306 (U [ 154 | 11/25/2036.... | 1FM........
3622EA  AA 8| GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047.......... | . | 06/25/2016. | MBS Paydown 54,895 54,895 36,456 18,880 (1,161) (1,161) (39,853) 94,749 94,749 | o 121 |03/25/2047.... | 1FM........
362341 7S 2| GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.............. .| 06/25/2016. [ MBS PaydOWn...........cccvvvvvevvvevvvvvvvvnnnnes | onmeesmsmsmmmmmsmsmmanmnnnnnns | coveeeseseiees 126,354 | ..oooovevee 126,354 | ..oovvvevee 122,073 | oo 119,329 39 289 K72 I O (N 126,354 0 2,882 |02/25/2036.... [ 4FM........
362341 7S 2| GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.. . | 06/25/2016. | Pass-Through Loss 2,225 1 1 0 02/25/2036....
362341  XC 8| GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... | . | 06/25/2016. | MBS Paydown 21,267 21,267 18,289 675 675 21,267 (VI [ 118 | 11/25/2035.... [ 1Z....
362341 XC 8| GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... | . | 06/25/2016. | Pass-Through Loss (48) 0 0 11/25/2035.... [ 1Z.....
362341 XG 9 |GSR2005-AR7 6A1 SEQ SNR FLT 11/25/2035............ . | 06/25/2016. | MBS Paydown. 17,147 17,147 16,322 215 215 17,147 (VI N 126 | 11/25/2035.... | 1FM........
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036...............cccoecen. . | 06/25/2016. | MBS Paydown. 11,710 11,710 11,710 7,250 0 11,710 0 24 108/25/2036.... | 1FM........
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36298Y AA 8| GSAA2006-14 A1 SEQ FLT 09/25/2036................cooeeee . | 06/25/2016. | MBS Paydown 16,989 16,989 16,989 9,947 0 16,989 0 35 [09/25/2036.... | 1FM........
37952U AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028...................... R| 06/17/2016. | MBS Paydown 25,000 25,000 24,318 24,450 54 54 25,000 0 310 | 04/17/2028.... | 1FE........
379520 AC 7 [SEACO 2013-2A A ABS 3.67 11/17/2028................co.... R| 06/17/2016. | MBS Paydown. 12,500 12,500 12,499 12,499 0 0 12,500 (V[ [, 191 | 11/17/2028.... [ 1FE........
379520 AD  5|SEACO 2014-1A A1 ABS SNR 3.19 07/17/24................ R| 06/17/2016. | MBS Paydown. 25,000 25,000 24,995 24,995 0 0 25,000 0 332 [07/17/2029.... | 1FE........
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050................ccc......... | . | 06/05/2016. | Paydown 319,899 319,899 | ..coooovennnn 157,205 0 [ e [ e | e | e 319,899 | .......... 319,899 | ............ 390 | 08/05/2050.... | 6*...
40066N  AA 4 [ GUANAY FILTD 6.00 12/15/2020. .| R| 06/07/2016. | BARCLAYS CAPITAL 5,987 5,987 (1,203) (1,203) 12/15/2020....
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020........cccocveerrrrerirernia R| 06/08/2016. | BARCLAYS CAPITAL 1,197 1,197 (241) (241) 12/15/2020.... | 3FE...
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020.........cocorevvvererrerernn R| 06/15/2016. | Sinking Fund Redemption. 30,259 30,259 30,611 29,881 582 (33) 549 0 12/15/2020.... | 3FE...
40442L  AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.......... . | 06/24/2016. | MBS Paydown 20,494 20,494 20,494 20,494 (0) 0) 0 229 | 06/24/2049.... | 1FE..
41161V AC 4| HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46............ .| 06/19/2016. | MBS Paydown 26,665 26,665 20,915 20,127 (713) (713) 0 68 | 09/19/2046.... | 1FM........
411707 AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043.................. .| 06/20/2016. | MBS Paydown 7,500 7,500 7,500 7,500 0 7,500 (U [ 168 | 03/20/2043....
43739H AA 8| HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036. . | 06/25/2016. | MBS Paydown 71,299 71,299 62,387 3,131 3,131 71,299 0 12/25/2036....
45112A  AA 5[ICONX 2012-1A A ABS 4.229 01/25/2043..................... . | 04/25/2016. | MBS Paydown. 17,464 17,464 17,464 17,464 0 17,464 0 369 | 01/25/2043.... | 2AM...
45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037........... | . | 06/25/2016. | MBS PaydOWN...........ccoovrvermmmrreennrenns | corerriiirerniissereiisenes | i 150,273 | oo 150,273 | oo 127,903 L AI83 [ e L83 | | e 150,273 0 328 |02/25/2037.... | 1FM........
45660K AA 9| INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037........... | . | 06/25/2016. | MBS Paydown 36,753 36,753 29,609 29,824 1,347 1,347 36,753 0 97 | 02/25/2037.... | 1FM........
45660K  AA 9| INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037........... | . | 06/25/2016. | Pass-Through Loss 6,579 0 0 02/25/2037.... | 1FM........
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35............. | . | 06/25/2016. | MBS Paydown 14,075 14,075 10,134 (2,666) (2,666) 14,075 0 55 |02/25/2035.... | 1AM..
466247 SE 4| JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35................... . 106/25/2016. | MBS Paydown.............covvveeuerverincrnens [ covevvriismseriiserenissenes | ovevveeinns 150,526 | ......ccccco.. 150,526 | ....ococoeeens 127,383 | oo 125,756 | oo, 10,468 [ e 210,468 [ e | e 150,526 0 .....1833 |08/25/2035.... | 1FM........
46626L  FL 9| JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035 . | 06/25/2016. | MBS Paydown. 28,401 28,401 26,652 27,390 (993) (993) 28,401 0 72 |05/25/2035....
46627M  CY 1| JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.......... . 1 06/25/2016. | MBS Paydown. 8,303 8,303 6,975 124 124 8,303 0 19 [03/25/2036.... | 1FM........
46627M  FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36.............ccoveeenn. | . | 06/25/2016. | MBS Paydown 87,368 87,368 69,287 79,580 4,066 4,066 87,368 0 264 | 03/25/2036.... | 1FM........
46627M  FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36..........cccovveennee | . | 06/25/2016. | Pass-Through Loss. 2,800 0 0 03/25/2036.... | 1FM........
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...................... | . | 06/25/2016. | MBS Paydown 76,628 76,628 76,621 66,850 0 76,628 (VI [ 178 | 09/25/2036.... | 1FM........
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...................... | . | 06/25/2016. | Pass-Through Loss. 3,506 0 0 09/25/2036.... | 1FM........
50219P  AA 4|LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021. .| 06/01/2016. | MBS Paydown 3,696 3,696 0 947 |01/01/2021....
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010............ccccoevurrrererrrennneees | . | 06/16/2016. | Escrow Reorganization Distribution.... 10,035 (V0 [UUUSSOUSOSSSSSSSSSSSSSOPORY BOUOUSUSUOOOOSOSUSIOSSTSOOIOR PSP IS 10,035 | oo 10,035 . 12/23/2099.... | 6*...
525ESC  5A 3| LEHMAN ESCROW BROS 12/23/2099............ccceueveenne. | . | 06/16/2016. | Escrow Reorganization Distribution.... 19,941 0 [ o [ e [ e | 19,941 | i 19,941 . [ 12/23/2099.... | 6*...
611662 BM 8 [ MONSANTO CO 2.75 04/15/16.........ccoocverrrecrrcrirnrnens . | 04/15/2016. | Maturity. 395,000 395,000 | ..o 408,071 395,817 (817) (817) 395,000 0f.....5431 | 04/15/2016.... | 2FE...
61755F  AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037......................... | . | 06/25/2016. | MBS Paydown 21,245 21,245 19,804 20,701 194 194 21,245 0 37 |06/25/2037.... | 1FM........
62946A AA 2| NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046............. | . | 06/20/2016. | MBS Paydown 7,282 7,282 7,282 0 7,282 0 43 | 04/20/2046.... | 1FE..
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037..........cccovvvvneens .| 06/25/2016. [ MBS PaydOWn...........cccvvvvvevvvevvvvvvvvnnnnes | onmeesmsmsmmmmmsmsmmanmnnnnnns | coveeeseseiees 118,109 | woovvvvevene 118,109 | woovvvvevene 110,551 | oo 114,611 1,532 K72 T IS, 118,109 0 279 |03/25/2037.... | 1FM........
63860L AC 4 [NSTR 2007-B 2AV2 SEQ FLT 04/25/2037. . | 06/25/2016. | MBS Paydown. 140,640 ...140,640 ..125,345 ..132,397 4,826 4,826 40,640 0 363 |04/25/2037....
651290 AP 3| NEWFIELD EXPLORATION 5.75 01/30/2022................ | . | 06/03/2016. | GOLDMAN SACHS. 25,188 25,000 21,375 21,384 204 204 21,588 3,600 3,600 719 |01/30/2022.... | 3FE...
651290 AP 3| NEWFIELD EXPLORATION 5.75 01/30/2022................ | . | 06/06/2016. | BARCLAYS CAPITAL.........ccccccicccccccs [ covvvvvrvvrnvnnssnsnsennsnnenns | covsvsieieis 151,500 | wooovevevene 150,000 | wooovoverenen 135,188 | wovovvvevere 130,153 5,533 821 6,354 | ..oooovovvvevereririiinens | s 136,507 | covvvvvvveecveceeeeneeeees | ceveieieieien 14,993 | oo 14,993 .3,271 | 01/30/2022.... | 3FE...
69352 AL 1| PPLENERGY SUPPLY 6.50 05/01/18..........cccocermuuneenns | . | 05/02/2016. | CITIGROUP. ...1,602,075 | ...........1,563,000 | ..........1,710,919 | ...........1,453,590 | ............162,287 (U7 1 RN IR 155,045 | oo cieennn. 1,608,635 (6,560) (6,560) | ......... 51,080 |05/01/2018.... | 4FE...
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70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ | . | 06/22/2016. | CITIGROUP 332,000 800,000 | ............. A1,879 | oo 18,904 | oo 15,482 | oo 21,769 | oo 128,090 (90,839) 305,394 26,606 26,606 | ..........4,456 |09/24/2020.... | 6FE........
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ |. | 06/28/2016. | CITIGROUP..........ccoooeuimmmmmvmermmriines [ corireriieniecninenienni | e 127,024 306,081 260,082 | ....ococoeeeas 143,858 | ... 122,022 | ...cccc0...ei. 7,809 | oo 156,249 (26,418) | oo | e 117,317 9,707 9,707 | ..........4,762 | 09/24/2020.... | 6FE........
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ |. | 06/30/2016. | Paydown 6,461 6,461 5,799 3,037 2,854 142 3,565 (570) 6,461 (VI I 186 | 09/24/2020.... [ 6FE........
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/204.................... | . | 06/25/2016. | MBS PaydOWN...........ccoeerrevememmermrereens [ coverrrimserniisserniinsenns | v 11341 | s 11341 | s 102,249 | oo 106,874 2,487 2487 | s | e 111,341 0 281 | 08/25/2046.... | 1FM........
74929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE............... . | 06/26/2016. | MBS Paydown. 302,556 302,556 301,831 302,091 186 186 302,556 0 8,526 | 03/26/2037.... | 2FM........
74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020... .| 06/30/2016. | Paydown 1,263 1,263 1,261 2 2 1,263 0 14 | 11/09/2020....
74978B  AA 6| RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046.............. . | 06/25/2016. | MBS Paydown 37,380 37,380 32,797 33,306 905 905 37,380 (V1 124 | 10/25/2046.... | 1FM........
75115B  AC 3| RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36............. | . | 06/25/2016. | MBS Paydown 89,970 89,970 69,660 4,363 4,363 89,970 0 1,275 |07/25/2036.... | 1Z....
75115B  AC 3| RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36............. | . | 06/25/2016. | Pass-Through Loss. 12,282 0 0 07/25/2036.... | 1Z....
75281A AN 9| RANGE RESOURCES 5.00 08/15/2022...........c.cccouuvuenee .1 06/02/2016. | GOLDMAN SACHS.........coovemrrimerireens | covererieriissiieseieneiies | oreeinenians 423,653 | .oovrennn 452,500 367,963 338,244 30,461 4,162 34,623 372,867 50,787 50,787 08/15/2022.... | 3FE...
760985 UR 0| RAMP 2003-RS4 Al5 SEQ STP 05/25/2033.................. .| 06/25/2016. [ MBS PaydOWN..........cocvcvvvvvvvvvvvvvvvvvnenes | onmessmsmmmmmmmmmmmmasmnnnnnns | coveeeeeseiees 184,297 | ..ovvvvevenen 184,297 | .ooovovevene 133,616 | wooovevevene RIS 212,585 | 212,585 | s | i 184,297 0 05/25/2033.... | 1FM........
76110W  SZ  0|RASC 2003-KS7 Al5 SEQ STP 09/25/203 . | 06/25/2016. | MBS Paydown 70,458 70,458 61,298 62,983 4,697 4,697 70,458 0 09/25/2033....
76110W Y8 3 |RASC 2005-KS6 M3 MEZ FLT 07/25/2035.................... . | 06/25/2016. | MBS Paydown 924,687 924,687 723,568 906,492 4867 | e ...14,867 924,687 0 07/25/2035.... | 1FM........
761118 FM 5 [RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. . | 06/25/2016. | MBS Paydown. 31,567 31,567 26,578 1,559 1,559 31,567 0 274 | 08/25/2035.... | 1FM........
761118 FM 5| RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. . | 06/25/2016. | Pass-Through Loss 2,678 0 0 08/25/2035.... | 1FM........
76111X  TE 3| RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035.............. .| 06/25/2016. | MBS Paydown 19,610 19,610 18,446 18,451 151 151 19,610 0 205 |03/25/2035.... [ 1FM........
76720A  AF 3| RIO TINTO FINANCE 2.875 08/21/2022.............ocoouuveee. R| 06/22/2016. | Cash Tender. 38,613 38,000 37,501 37,653 347 347 38,000 613 613 558 |08/21/2022.... | 2FE...
80875A  AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.............. . | 06/30/2016. | Paydown 1,781 1,781 1,673 465 36 107 144 1,781 0 21 |10/18/2020.... | 3FE...
816851 AN 9| SEMPRA ENERGY 6.50 06/01/2016. . | 06/01/2016. | Maturity. 500,000 500,000 548,190 503,520 (3,520) (3,520) 500,000 0 06/01/2016....
81788Y  AA  1]|767-3-25285 & 25392 TRUST 5.25 10/05/22................. . | 06/05/2016. | Paydown 28,936 28,936 28,936 0 28,936 0 351 | 10/05/2022.... | 2FE...
82321U  AA 1[SHNTN 2015-1A A ABS SNR 4.75 10/15/2042.............. . 1 06/15/2016. | MBS Paydown. 20,009 20,009 19,817 19,821 1 1 20,009 0 395 | 10/15/2042.... | 1FE..
826418 BD 6 | SIERRA PAC POWER 6 05/15/16 M.......cocovvevmcrrrirnennns . | 05/15/2016. | Maturity. 500,000 500,000 558,774 504,790 (4,790) (4,790) 500,000 0 [ oo 15,000 | 05/15/2016.... | 1FE..
82650A AA 6| SRFC 2012-3A A ABS 1.87 08/20/2029.............cccc0eeeee. . | 06/20/2016. | MBS Paydown 35,017 35,017 35,010 35,012 1 1 35,017 0 269 |08/20/2029.... | 1FE..
83546D AD 0| SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46........... | . | 06/20/2016. | MBS Paydown. 833 833 833 0 833 0 3 | 05/20/2046....
85172G  AB 3| SLFMT 2013-2A M1 MEZ 3.52 12/25/2065... . | 05/25/2016. | MBS Paydown 0 0 12/25/2065....
863579 C3 0| SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.......... | . | 06/25/2016. | MBS Paydown 41,430 41,430 35,062 686 686 41,430 0 371 [11/25/2035.... [ 1Z.....
863579 C3 0 [SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.......... | . | 06/25/2016. | Pass-Through Loss 86 0 0 11/25/2035.... | 1Z....
863579 UU 0 [ SARM 2005-15 4A1 PT SSNR FLT 07/25/2035............. . 1 06/25/2016. | MBS Paydown. 55,806 55,806 48,247 1,076 1,076 55,806 0 548 | 07/25/2035.... | 1FM........
863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035............. .| 06/25/2016. | Pass-Through Loss. 12,384 0 0 07/25/2035.... | 1FM........
863587 AE 1| SAIL 2006-3 A5 SEQ FLT 06/25/2036..........cccoceeruvrereee . | 06/25/2016. | MBS Paydown 38,992 38,992 33,630 33,661 (1,733) (1,733) 38,992 0 94 | 06/25/2036.... | 1FM........
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31..........cccc0e0000oo .| 06/25/2016. | MBS Paydown 21,698 21,698 19,610 19,990 675 675 21,698 0 305 |08/25/2031.... [ 1FM........
863619 AB 8| SASC 2007-OS| A2 SEQ FLT 06/25/2037. . | 06/25/2016. | MBS Paydown 35,595 35,595 33,637 34,854 (400) (400) 35,595 0 74 | 06/25/2037....
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036.............cococoeennene | . | 06/25/2016. | MBS Paydown 25,662 25,662 22,679 22,694 1,050 1,050 25,662 (VI [ 414 | 11/25/2036.... | 1FM........
87407P  AA  8|TAL 2013-1A A ABS SNR 2.83 02/22/2038.................... | . | 06/20/2016. | MBS Paydown 25,000 25,000 24,996 24,997 0 0 25,000 0 295 |02/22/2038.... | 1FE...
87407P  AJ 9| TAL 2014-1A A ABS SNR 3.51 02/22/2039.................... | . | 06/20/2016. | MBS Paydown 25,000 25,000 25,000 25,000 0 25,000 0 366 |02/22/2039.... | 1FE..
878742 AX 3| TECKRESOURCES 2.50 02/01/2018..........ccccoervrrrrnrens | | 06/07/2016. | Cash Tender. 202,500 200,000 | .oovrorerernns 159,000 | oo 148,734 | ....ccooeeeene 11,692 39,574 51,266 200,000 2,500 2,500 | ..........4,250 | 02/01/2018.... | 4FE...
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878744 AA 9| TECK RESOURCES 3.00 03/01/2019........cccc0ecerevevevene 1| 06/07/2016. | Cash Tender. 57,673 59,000 46,463 36,728 | ....ooooooeees 10,296 | ..............10,649 20,945 57,673 0| .....1163 |03/01/2019.... | 4FE.......
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . | 06/25/2016. | MBS Paydown 19,813 19,813 16,914 (985) (985) 19,813 0 31 101/25/2038.... | 1Z...........
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . | 06/25/2016. | Pass-Through Loss (23) 0 0 01/25/2038.... [ 1Z..........
88314R  AA 4| TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.................. | R| 06/20/2016. | MBS Paydown 37,500 37,500 37,308 37,347 15 15 37,500 0 609 | 09/20/2038.... | 1FE........
88314R AC 0| TMCL 2014-1A A ABS SNR 3.27 10/20/2039................ R} 06/20/2016. | MBS Paydown. 54,583 54,583 53,692 45,743 46 46 54,583 0 663 | 10/20/2039.... | 1FE........
893830 AY 5| TRANSOCEAN INC 6.50 11/15/2020. . | R| 06/23/2016. | BANC OF AMERICA SECURITIES..... 317,625 350,000 318,063 238,000 84,391 2,306 86,697 324,697 (7,072) (7,072) 11/15/2020....
894126 AB 7| TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34.......... . | 05/24/2016. | MBS Paydown 27,124 27,124 21,462 21,474 1,062 1,062 27,124 (V1 199 | 05/24/2034.... | 1FE........
90343K AN 2| US SILICA CO TL B LIBOR+300 7/22/2020................... | . | 06/30/2016. | Paydown 508 508 475 468 12 3 14 508 0 10 | 07/23/2020.... | 4FE........
92258N  AB 1| VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46.............. .| 06/25/2016. | MBS Paydown 18,686 18,686 18,686 0 18,686 0 95 | 04/25/2046.... | 1FE.......
92922F 3N 6| WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35........ | . | 06/25/2016. | MBS Paydown 35,606 35,606 33,625 (127) (127) 35,606 0 215 | 10/25/2035.... | 1FM........
92990G  AJ 2| WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.......... .| 06/25/2016. | MBS Paydown 23,927 23,927 21,211 494 494 23,927 (U [ 133 | 05/25/2037.... | 1FM........
92990G  AJ 2 [WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.. . | 06/25/2016. | Pass-Through Loss 4,373 0 0 05/25/2037....
93364L AC 2| WMCMS 2007-SL3 A1A SEQ SSNR CSTR 03/45......... . | 06/23/2016. | MBS Paydown 91,054 91,054 94,696 92,654 (1,544) (1,544) 91,054 0 2,028 | 03/23/2045.... | 1FM........
939336 X9 9| WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045........ .| 06/25/2016. | MBS Paydown 45,498 45,498 40,152 (858) (858) 45,498 (U [ 189 | 01/25/2045.... | 1AM.......
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ | . | 06/25/2016. | MBS Paydown 9,401 9,401 8,699 123 123 9,401 0 66 | 09/25/2036.... | 1FM........
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ | . | 06/25/2016. | Pass-Through Loss. 102 8 0 8 8) (8) 09/25/2036.... | 1FM........
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45.............. . | 06/15/2016. | MBS Paydown. 5,000 5,000 5,000 5,000 0 5,000 (V1 N 102 | 06/15/2045.... | 2AM.......
960320  AA 1 |WESTR 2012-3A A ABS 2.50 03/20/25..........ccoovvvrevunnnes . | 04/20/2016. | MBS PaydOWN.........cvveerrrrnrrirerrnreins | cevversseesnenssessssensnes | eoveesnenesns 112,639 | oo 112,639 | oo 112,639 | oo 112,639 (VI ORRRRRRTO [R 112,639 0| .....1,062 |03/20/2025.... | 1FE.......
96033C AA 0 [WESTR2016-1A A ABS SSNR 3.50 12/20/202 . | 06/20/2016. | MBS Paydown. 76,494 76,494 76,220 2 2 76,494 0 12/20/2028....
96033L AA 0 |WESTR2015-2A A ABS SEQ SSNR3.207/28............. . 1 06/20/2016. | MBS Paydown. 75,182 75,182 75,082 75,081 10 10 75,182 0| .....1,001 |07/20/2028.... | 1FE.......
G0620B  AB 4| ATLSS 2014-1 A ABS SNR 4.875 12/15/2039............... | . | 06/15/2016. | MBS Paydown 15,600 15,600 15,600 15,600 0 15,600 0 317 [12/15/2039.... | 1FE........
G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020............. . | 06/20/2016. | BANC OF AMERICA SECURITIES..... JRTRTRRT I 161,364 | .........cc.. 227273 | oo 195,455 | ..ccoovienns 138,182 60,984 893 61,877 | oo | e 199,991 (38,627) (38,627) | ..........2,462 | 03/19/2020.... | 5FE........
G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020............. . | 06/23/2016. | BANC OF AMERICA SECURITIES..... RO [P, 190,909 | ..covvvnenn 272,727 | oo 234545 | ............ 165,818 73,181 1,071 cevrnerennn 14,252 239,989 ceveeennnn(49,080) | ............(49,080) | ...........2,955 | 03/19/2020.... [ 5FE........
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020................ F| 06/30/2016. | Paydown 1,385 1,385 1,078 607 0 1,385 0 42 |06/13/2020.... | 5FE.......
Q3930A AC 2 |FMGTLLIBOR + 275 6/30/2019... .| F| 06/28/2016. | Paydown 352,842 352,842 314,941 260,697 59,826 32,253 92,079 352,842 0 .. 7,296 | 06/30/2019....
3899999. Total Bonds - Industrial and Miscellaneous. ... 18,169,950 | .........19,044,934 | .......17,521,464 | ........ 13,553,627 | .......... 678,748 | ............ 287,251 | ..oooove 294,654 | .......... 671,345 | o0 | 0 17523411 | (O 646,539 | ........... 646,539 | ......375,034 XXX
8399997. Total Bonds - Part 4. ........46,600,308 | .......47,475293 | ........46,163,813 | ......... 41,281,774 | .......... 678,748 | ........... 365,144 | ... 294,654 | ........... 749,238 | o0 [ 000i45,953,770 | i 0 [ 646,538 | .......... 646,538 | ......783,750 XXX XXX
8399999. Total Bonds .........46,600,308 | ........47,475293 | ........46,163,813 | ......... 41,281,774 | .......... 678,748 | ........... 365,144 | ............ 294,654 | ............ 749,238 | ..o | 45,953,770 | i 0 | 646,538 | ............ 646,538 | .......783,750 XXX XXX
Common Stocks - Industrial and Miscell
057224 10 7 |BAKERHUGHES INC.........cccooommrimmrmriinirirnniiseiirenines . | 05/02/2016. | STRATEGAS RESEARCH 2,000.000 XXX 92,742 92,300 442 442 92,742 2,153 2,153 340 XXX L....
057224 10 7|BAKERHUGHES INC...........cooovovivvverieriiiiieiiiininninninninnns .| 05/25/2016. | STIFEL NICOLAUS. 430.000 XXX 19,939 19,845 95 95 19,939 (455) (455) 73 XXX L.
057224 10 7 | BAKER HUGHES INC. . | 05/26/2016. | RAYMOND JAMES & ASSOCIATES.. 430.000 XXX 19,939 19,845 95 95 19,939 (282) (282) 73 XXX L
057224 10 7 |BAKER HUGHES INC.........cccooommrimnrmriinerireriiserireneins . | 05/27/2016. | STIFEL NICOLAUS, 320.000 XXX 14,839 14,768 7 7 14,839 (183) (183) 54 XXX L.....
057224 10 7|BAKERHUGHES INC...........cooovovivvveieieiiiiieiiiinisninniniinnns .| 05/31/2016. | BERNSTEIN, 320.000 14,773 XXX 14,839 14,768 71 71 14,839 (66) (S — 163 XXX L.
14309L 10 2| CARLYLE GROUP LP......ccoooomerrrimrernnissereirsscrisneennens | - | 04/21/2016. | 1S| GROUP. 3,000.000 52,790 XXX 42,372 7,451 0 40,988 | ... | e 11,802 | oo 11,802 | oo 862 XXX L....
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14309L 10 2| CARLYLE GROUP LP........ccccoooviviiiiiiisiscscscscscscscscsencnc | . | 04/22/2016. | 1S GROUP. 700.000 12,167 XXX 12,964 10,934 0 10,934 1,233 1,233 203 XXX L.
14309L 10 2 [ CARLYLE GROUP LP.......ccccomsruemeimnricnnireriieneirennens | - | 04127/2016. | ISI GROUP. 5,000.000 89,000 XXX 93,169 78,100 0 78,100 [ oo [ v 10,900 | cooovrie 10,900 | ...........1,430 XXX L.
14309L 10 2| CARLYLE GROUPLP.........occomvvvivervrccvenvrsservresennnns | - | 0412812016, [ ISI GROUP..........oooorvvverecrrevecniiinnns | wevveennnnnn 1,000,000 [ oo 17,419 XXX 19,282 15,620 0 15,620 1,799 1,799 291 XXX L.
166764 10 0| CHEVRON CORPORATION........ccccoveermmervererrrienenne | - | 05/13/2016. | ANCORA ADVISORS LLC 3,500.000 356,362 XXX 362,180 314,860 (38,780) (38,780) 276,080 80,282 80,282 3,745 XXX L....
292218 10 4 [EMPLOYERS HOLDINGS INC........cccovvvvermriisercriirenens . 1 05/03/2016. | CS FIRST BOSTON.......cccooocvmmrvrrinnns [ o 1,947.000 XXX ] 34375 | o 53,153 ....(18,778) ...(18,778) 21,959 21,959 | v 192 XXX L.....
29275Y 10 2|ENERSYS .| 06/28/2016. | BNY MELLON CAPITAL.. .3,414.000 XXX (6,282) (6,282) 8,164 8,164 XXX L
343873 10 5| FLUSHING FINANCIAL CORPORATION..........cccccuuneeee | . | 05/03/2016. | CS FIRST BOSTON........cocvecvcrirmrrincns [ veriiennen1,729.000 XXX | 26,970 | oo 37,416 ...(10,445) ....(10,445) 6,948 6,948 289 XXX L.....
343873 10 5| FLUSHING FINANCIAL CORPORATION...........cccoeeeeee | . | 06/28/2016. | BNY MELLON CAPITAL........cccovvvronnees ...11,020.000 | .............. 209,423 XXX | 180,398 238,473 (58,075) (58,075) | vevovevererrvrernerene | e 180,398 29,025 29,025 3,752 XXX L......
354613 10 1| FRANKLIN RESOURCES INC.........cccccvuvuvuvcrcrercrcncnnncnes | . | 04/21/2016. | BERNSTEIN 5,000.000 202,340 XXX | 185,181 | wovvvevevee 184,100 1,081 UL I O IS REIIE: I RO IO 17,159 | oo 17,159 1,708 XXX L....
354613 10 1| FRANKLIN RESOURCES INC........ccccoouvuevrirerunnnnens | . | 04/22/2016. | BERNSTEIN 2,000.000 XXX 75,938 73,640 2,298 2,298 75,938 5,287 5,287 1,152 XXX L.
75601W 10 4| REALINDUSTRY INC......ccicicccicccrcicscccscccscccscscccsccis .| 05/24/2016. | CANTOR FITZGERALD & CO............ ......7,610.000 XXX 69,420 61,108 0 61,108 (8,116) (8,116) XXX L.
75601W 10 4 | REAL INDUSTRY INC. . | 05/25/2016. | CANTOR FITZGERALD & CO. .2,302.000 XXX 22,238 18,485 0 18,485 (2,518) (2,518) XXX L
75601W 10 4 [REALINDUSTRY INC.......oooooverrreerrrceneriseneiiisenenns . 1 05/27/2016. | CRAIG HALLUM 413.000 XXX 3,990 3,316 0 3,316 (483) (483) XXX L.
75601W 10 4 | REAL INDUSTRY INC. . 105/31/2016. | CRAIG HALLUM........coooormerreencrviiens [ o 7,913.000 | o 53,894 XXX 76,582 63,541 0 63,541 (9,647) (9,647) XXX L.
75601W 10 4| REALINDUSTRY INC......coovoemmreerirrerireriieciiseseinsiinenes .| 06/01/2016. | CRAIG HALLUM 860.000 5733 XXX 8,378 6,906 0 6,906 (1,172) (1,172) XXX L.....
75601W 10 4| REALINDUSTRY INC......coiicicicccccrcscccscccscscscscccsisins .| 06/02/2016. | CRAIG HALLUM 6,580.000 44,933 XXX 65,499 52,837 0 52,837 (7,905) (7,905) XXX L.
758750 10 3 | REGAL-BELOIT CORPORATION........coovrvvrmmrreerrrriinns . | 05/03/2016. | CS FIRST BOSTON. 532.000 34,165 XXX 31,122 0 31,122 3,043 3,043 222 XXX L.....
758750 10 3 | REGAL-BELOIT CORPORATION........ccoovvrrrrrerirrrrennns . | 05/24/2016. | OPPENHEIMER & CO........cccoovvvrrens 102,640,000 | ..o 143,517 XXX | 187,172 | e 151,567 32,681 K71 X I ORI IS 187172 | s reverrennnn(43,655) | ............(43,655) | .........1,103 XXX L.
78486Q 10  1[SVBFINANCIAL GROUP.. . | 05/06/2016. | BNY MELLON CAPITAL 351.000 33,281 XXX 29,914 0 29,914 3,367 3,367 XXX
811065 10 1| SCRIPPS NETWORKS INTER-CL A......cccooevrunerinriis .1 05/10/2016. | BERNSTEIN.........coovvevrrmmrirnrrrnriienns | crvvernirenn7,000.000 | weoionncennc 462,289 XXX 354,958 386,470 (31,512) (31,512) 354,958 | ..o | e 107,331 | oo 107,331 | ..........1,590 XXX L....
811065 10 1 [SCRIPPS NETWORKS INTER-CLA.......ccoovvveverrrirnanns . 105/11/2016. | BERNSTEIN.........ccooovvvrvrnvcerireveninnens [ vvrnnnnnn:4,000.000 | ... 264,751 XXX | 208,054 | .......coo.... 220,840 ...(12,786) ...(12,786) 208,054 56,697 56,697 | ..........1,053 XXX L.....
811065 10 1 [SCRIPPS NETWORKS INTER-CL A.......couvvrerurrrrirrenns . [ 06/16/2016. | ISI GROUP.........coovvvvrerrrerrririnerrirnsennes | weverrerneens 1,500,000 | ovorervinnnes 96,670 XXX 78,020 82,815 (4,795) (4,795) £ 07V I R 18,650 | .ooovvve 18,650 | ocvvie 770 XXX L....
86183P 10 2| STONERIDGE INC. . | 05/13/2016. | KEYBANK CAPITAL MARKET............ ....16,095.000 | .............. 232,550 XXX | 178,655 211,566 (52,985) (52,985) | eovevrrrrrrereieinns | e 178,655 53,895 53,895 XXX L....
86183P 10 2| STONERIDGE INC .| 05/16/2016. | KEYBANK CAPITAL MARKET.........c.. | ccocvcvevns .2,850.000 | oo 42,006 XXX | i 32,092 | oo 42,180 ...(10,088) ....(10,088) 32,092 9,915 9,915 XXX L.
878742 20 4| TECKRESOURCES LTD-CLS B... | | 04/21/2016. | ISI GROUP. 27,000.000 285,808 XXX ...104,220 25,380 25,380 XXX L
G5785G 10 7 | MALLINCKRODT PLC F| 04/22/2016. | DEUTSCHE BANK 150.000 10,051 XXX 0 XXX L.
G5785G 10 7] MALLINCKRODT PLC.......cconmmmrimmmnrinsennsssnnnnennnnes | F| 04/22/2016. | STRATEGAS RESEARCH 300.000 19,969 XXX 16,571 0 16,571 3,399 3,399 XXX L....
9099999. Total Common Stocks - Industrial and Miscellaneou: ....3,268,681 XXX ....3,317,009 ....2,772,068 (182314) | vl 0 ...(182,314) 0 2,732,183 0 536,498 536,498 | ......... 20,261 XXX XXX
9799997 Total Common Stocks - Part 4 3,268,681 XXX ....3,317,009 ....2,772,068 (182314 [0 [0 ....(182,314) 0 2,732,183 0 536,498 536,498 | ....... 20,261 XXX XXX
9799999. Total Common Stocks ....3,268,681 XXX ....3,317,009 ....2,772,068 (182,314) | v l0 0 ...(182,314) 0 2,732,183 0 536,498 536,498 20,261 XXX XXX
9899999. Total Preferred and Common Stock ....3,268,681 XXX ....3,317,009 ...2,772,068 ..(182,314) | 0 0 ..(182,314) 0 2,732,183 0 536,498 536,498 | ....... 20,261 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks 9,868,990 XXX ..49,480,822 ..44,053,843 496,434 365,144 294,654 566,925 0 8,685,954 ,183,036 1,183,036 | ......804,010 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
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

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Fifth Third CINCINNAL, OH......oooiiiiiiiiciierienisenisciesiesiiiens | cesvisensinsiiieniis | cesiessiensiessses [ oorssessinsssenssnsssensiens | oo | sessesssnnns 10,400,567 | ..ccovvvereens 7,580,883 | ..............(1,449,751) | XXX
First H Honolulu, HI 45,168 45,092 43273 | XXX
Wells Fargo Richmond, VA 3 10,003 10,005 10,006 | XXX
0199999. Total Open Depositorie: XXX XXX 3 (/] 10,455,738 | ....oooovvveees 7,635,980 |....oooooceeed (1,396,472) | XXX
0399999. Total Cash on Deposit. XXX XXX 3 0 [ 10,455,738 | .occcvvieninas 7,635,980 | ..o (1,396,472) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 650 750 750 | XXX
0599999. Total Cash, XXX XXX 3 (U [P 10,456,388 | .......ccco.... 7,636,730 | ....ococeunened (1,395,722) | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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