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statement for March 31, 2017 of e N@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
L BONAS ettt nnns | eeseeeenntenne 758,142,740 | ..ooeeereveereinens | cevereeeineenes 758,142,740 | ......ccovenve. 712,226,132
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt sttt nsessenans | srenssssesseneas 15,406,676 | ...oovoeeeeeeeeeireineecreinene | ceveenereeneeneens 15,406,676 | ...coocvvvennne 15,063,715
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 216,804,913 | ..o 297,722 | oo 216,507,192 | ..ovoverrrene 212,382,405
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveieieieeiseee ettt sttt s sesans | sevsesssnsesass 20,535,881 | ...oovveeerereeeereeesrieeen | evereeisrennienas 20,535,881 | .coveverrenne. 18,627,795
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....15,317,897), cash equivalents (§.......... 0)
and short-term investments ($.....45,317,948).........c..orrroeeoeeeeeeeeeeeeeeeeeeeeeeeeeeseeseeeiees | oerveeraessenenns 60,635,846 | ....coovveevereeeeeneeieeeen | e 60,635,846 | .....cccoc...... 72,933,196
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS..........cviiiiiiii i | ereieseeneerees 31,190,652 | ..o | i 31,190,652 | .....cccooevvenne 36,121,328
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvirreeienieieeseeesseseeisiens | cvreeeinnens 1,102,716,709 | .cvovvvrereireinas 297,722 | ... 1,102,418,987 | ..o 1,067,354,572
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 11,561,433 | oo 88,647 | .overererne 11,472,786 | oo 25,556,781
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocoeereeeiviies | corvverrrninns 145,456,230 | ..ooovvvrrerreiriiens 244,053 | ..o 145,212,177 | oo 129,019,209
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 14,255,505 | ..o | e 14,255,505 | .....coeveveeee 17,292,037
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveieerriereirersieiieieens | e, 1,852,002 | oocvveereeeeeeeeeeeeeeenes | e 1,852,002 | ..covovvernene 3,228,501
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s (0 1,452,624
18.2 Net deferred taX @SSEL...........vvrurrieririeiecses sttt sessssessnns | sessssesssnesesans 28,920,974 | ...ccoovirnne 8,057,861 | .cooovererrenne 20,863,113 | .covvvrecrer 26,112,050
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE............ccccveveiivrieieiieieseieiesseieieisnees | evessesessssennes 1,874,422 | ..o | e 1,874,422 | ..o 1,650,029
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveeierrerieieieiesieeesseieieens | e 2,396,065 |....coevririrreiereieeienenens | e 2,396,065 | ....cccovrrrrenns 6,340,244
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........coviieieiciieeieeese s | ersreriesssienees 3,394,041 | oo 1,018,497 | oo 2,375,544 | oo 2,913,789
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,318,284,157 | oo 9,706,781 | ....cveuve.. 1,308,577,376 | ..coovvuvne 1,286,548,943
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,318,284,157 | oo 9,706,781 | ..ccoveenve. 1,308,577,376 | ...cceuvn. 1,286,548,943

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Receivable from insureds for deductible payments............c.ccccveueurieieieiiesieeeseieceieees | ceveveiieiesieins 1,790,311 | o 180,555 | .cvevveerrene 1,609,756 | ..coovveerrnnne 1,745,466
2502. Prepaid BXPENSES. .......vucvuiiriiiieieicieise ettt s e bt sse s ss st s s bbb ss s sentenas | ansessesestensesesanes 837,942 | oo 837,942 | oo 0 |
2503. COMMISSION FECEIVADIE. ........vvveveverresceeserteessestseees sttt ssst s ssstsens | oesssssssssssssenes 564,702 | .ooooeeccerernieeriseriinens | evevieesieeeensenens 564,702 | ..oovverrrricennnnd 633,888
2598. Summary of remaining write-ins for Ling 25 from overflow page.........cocoeeviveieieinenieniens | cvevveiseiesenienns 201,086 | oo [0 201,086 | .coovereririrnnns 534,436
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ucverererimmenisesssrisersessnmsssssssenes | coeenssnseneseeens 3,394,041 | oo 1,018,497 | ..o 2,375,544 | oo 2,913,789
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statement for March 31, 2017 of e N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current aCCident YEar $.....36,256,824)...........ccoomveeroereinrieseiesiissesssessssesssisssessssssessssssssssssssssssssssssssssessssssssssnssnssnsses | srresseesssnssesssassens 360,495,233 | oo 356,089,387
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 70,265,978 | ooovveeeerere. 69,200,843
4. Commissions payable, contingent commissions and other similar Charges...........ccceueeveieeneieiieiseseiisenesesessssssesesssssesees | cevvseeesiesissseesiensesni 3,864,680 | covovviivcieieiieinnad 9,941,424
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 13,542,953
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ccererrreiererreieseeiseiess e esssssssesssssessssss | sensseesisssssseienienneendh 839,121 | e 5,079,521
7.1 Current federal and foreign income taxes (including $.....397,296 on realized capital gains (0SSES)).........ccc.verrrrrrrrerreenrirnens | wovnerrrenriissessensirenn 1,188,107 [ oo
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 §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....160,033,601 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 139,820,433 | ..o 143,854,837
10, AVANCE PIEMIUM.....euveevecveeeieeserieeetee s testes et bes s sse bbb s et s s s s e s s bbbt st s s st esses s ss s s st es s s et s s s bas s s s ssessssssensessetantanes || stesesssessesnsensessesenenns 712,102 | oo 447,337
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt bbbttt | £hbsee b s bbbt [ Hoebie sttt
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 30,727,299 | covovveeeeeere 21,587,584
13.  Funds held by company under reinsurance treaties.... ....285,522,281 295,714,130
14, Amounts withheld or retained by company for aCCOUNt Of OtHES............cvuriiinirrii st sstnsesss | eesssesessesssesessensnes 19,317,385 | oo 22,518,893
15.  Remittances and items NOt @lIOCATEH. ..........curuieriiciiiie bbb bbbttt | ebintsssbeeent et 4,026,670 | oo 6,376,830
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vuvrrereeieiierire ettt ens s essenssnssens | sessessessessssssessesssnsenas 754,422 | oo 986,800
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...........cccveueiriiririiice ettt enas | erreeresi et ees 21,703,650 | coovereeirrereeins 4,113,397
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. .......cuuevriiericiiesiesiseici sttt bbbt bbbt en b n b stensnnans | sessestessessessessnssenens 4,537,992 [ oo 97,430
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 WIite-iNS fOr [IADIIIES. ..........cccevueruiireireiissieiesss ettt sttt s s s es s enns | siessessenssssessenssssns st st s entand 0
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees ...965,205,673
27, ProteCted CEIl HADIIHIES. ........veeeeesericici ettt ses | fbtes st sttt | bonissse e
28.  Total liabilities (LINES 28 ANA 27)........ccuiiiiirineireise ettt sttt ss bbbt nss st ns st snnsnnes | sbsssssesssssssssssnseas 965,205,673 | ..o 949,583,395
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).......cvuvererrerereresresisesessssessessssssessesssssssssessssssessesssssessessassssssessssssssessessssssessesssssessassnssessessanssnssessansns | sssessassssssessassansans 308,262,925 | ...ovovererrenrenene 301,856,769
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 343,371,704 [ oo 336,965,548
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,308,577,376 | ..ccovvvrrrrrrnn. 1,286,548,943
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
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statement for March 31, 2017 of e N@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.......oovene. (WHILEN $.....127,485,533) ..ottt esssis | sviessssnsins 108,428,560 | .............. 117,108,712 455,055,618
1.2 Assumed......... (written $ 51,326,945 | ..o 43,462,471 192,617,747
1.3 Ceded.. . (written $ ....84,586,705 |... ..88,251,470 349,522,206
14 Net......coorenne. (WHHEN $.....71,134,398).......oooveerecets ittt sss s sssnes | enssiessssenns 75,168,800 |.....ccoevvnve. 72,319,713 298,151,159
DEDUCTIONS:
2. Losses incurred (current accident year $.....40,245,826):
2.1 DIFECL.... vttt st s | aessess s senes 85,230,295 |.....ccovvuuvn. 78,584,588 | .............. 316,088,405
2.2 Assumed. ..31,379,021 |... ..26,887,089 | . 119,778,741
2.3 CBUEBM. ...ttt | erienni s 74,963,586 ..o, 64,507,848 [ .............. 253,862,605
2 NBL oo R Rttt | sbienrsensienneas 41,645,730 |.oovrrrinnnn 40,963,829 | .............. 182,004,541
3. Loss adjustment expenses incurred.. 8,792,390 | ... ....8,050,103 |. ...27,322,086
4. Other underwriting EXPENSES INCUITEM..........cocviuiiieeieciciseieie ettt et b st bnanns | sbessesnsnsenas 22,513,610 |..ocovererenne 21,368,264 |...cccvernnn 85,665,845
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). 294,992 472
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 2,217,070 | oo 1,937,517 | 3,158,687
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiciiieiee ettt sse b b s snnas | cvesbensesesaesans 7,292,998 |..ccooverirnnn 7,832,640 |..covorreee 29,701,263
10. Net realized capital gains (losses) less capital gains tax 0f $.....397,296...........cc.oeuereomreeerieriieeeeeesieeeceesee s [ ieriessiiesiissinnsd 663,452 | ..oovieinns (2,160,262)] ...ocvovvreenes (3,127,831)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 7,956,450 |..oceverirnnn 5,672,379 | .cooverernne 26,573,432
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]..
13. Finance and service charges not included in premiums A 44,455 ...
14. Aggregate write-ins for MISCElANEOUS INCOME..........vururerirririrririeissessie s ssssessesssssssssesssnsssssesssssesssnssnssesssnsns | sressessasssessas (1,055,566)
15. Total other income (LINES 12 thrOUGN 14).......oucuirieeiceicteee ettt s bes et sssssssesnsnses | sressssessesnsas (1,011,111)
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 sessessssssnssensans | sesessessessnnssens 9,162,408
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).......cveieiciiriiciesie ettt ssse s s ses s ssssssssssessesns | cvessessessssssnes 9,162,408 |...cccoevennenn 6,338,880 |.....cceevuee. 25,104,676
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieieieisee ettt sse bbbt se st st nbns | sresssessssassaes 2,224,780 |....ccooovrneene 2,681,357 | .o 8,958,603
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)..........ccceviuiveireieretiesieiesetssie et sesses s sesssssssssenes | cvesvesssensennnd 6,937,629 |......cco........ 3,657,523 | ... 16,146,072
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ..336,965,548 ...295,596,102 | . .295,596,102
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ....3,657,523 |. ...16,146,072
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss) .
26. Change in net deferred iNCOME taX.......c.cu vttt aentens | svsbessesssaesas 2,370,895 | ..o 812,917 | .o 2,769,709
27. Change in NONAAMILIEA ASSELS........c.cuuieiiieieieieeee ettt ss st ssesntes | evesbessessesanes (6,355,414) | covvevererernes 533,678 | 2,525,192
28. Change in provision for reinsurance.. . ...821,200
29. ChanGe iN SUIPIUS NOTES......euvuuieererrireiereieiseis ettt sse st bsse st s st b es bbbttt ssess st ssestns | wbebsesssssasssnssestensanssnssenss | nebsesssssnsssnsssstassessestansans | stesssesessessnssssssnssasssnesenes
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PaAI Nttt et R bbb bbbttt bt en
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c.cvveveieeiieieieeie et nbnsas
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccueevereiiieisiieeieieisssesesssesessssssssssenssens | osseesesssssensaad 6,406,156 |..cooooeiirennn 5,795,206 |..ccoovvinnnn 41,369,445
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 343,371,704 | .............. 301,391,309 | .....coucee. 336,965,548
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401, MISCERIIANEOUS.......ouvvervrcieitsie ittt bbbt s bbb bbb bbb sesb s s stents | sbsesssssesssssansens 244490 | ..o, 239,219 | .o, 963,819
1402. Funds held interest .(1,300,056)| .. ..(1,557,136)] . (5,789,038)
TAD3. oA AR Rt n et entnns | aresientensesses s tnsensentenes | en
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........
3701, ..
3702. ..
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e {01 0
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statement for March 31, 2017 of e N@tional Interstate Insurance Company

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 78,831,908 69,280,040 | ........c..c... 318,631,010
2. Netinvestment income... 7,807,109 ...8,542 511 ....32,468,400
3. MISCEIIANEOUS INCOME.........ouviieieiicicteie ettt ettt bbbt bt n s bt snsanses | snbessessessnsanes (1,011,111 ] o (1,271,015) | oo (4,627,443)
4. Total (LINES T HIOUGN 3)...ereeieiieii ettt ettt ettt nssentenen | sesessessessanes 85,627,905 | ..o 76,551,536 | ..coovvvnnes 346,471,966
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 32,826,853 | ....oocvevvrnns 46,168,495 | ...ovvvrnne 166,560,250
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 32,650,643 111,508,949
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $.....397,296 tax on capital gains (losses) ..1,345 9,346,248
10. Total (Lines 5 through 9) 65,478,841 | .....ceeer... 75,451,131 | oo 287,415,447
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiviiieiiieieereee ettt be e snsens | ovresesssssesens 20,149,065 | ......ccoccvevnnee 1,100,405 | ......ccoo.e.. 59,056,519
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereeceeeieie ettt s | enienieniens 37,104,310 | oo 34,269,137 | oo 187,447,493
1202 SHOCKS . oottt | et 283,227 | oo 2,223,648 | ..o 22,126,932
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Other INVESIEA @SSELS.........cvuiuieciriicicie ettt bbbttt bienines | sbesiersessesiees 5,099,209 | ..coovrriireirinnns 428,251 | oo 4,214,465
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12,7 MISCEIIANEOUS PrOCEEUS. .......ovcveiveiriieiicisiiteiets ettt s st s s ss e sntans | dsstensesnssnsenas 4,440,562 | ....coooovvrrrinnn. 386,331 | oo
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveuieeiereirereeece ettt sss s ssssessesssssnees | eveesssssssesas 46,927,308 | ....ccoovevnee 37,307,366 | .cccvrrrnnne 213,788,890
13.  Cost of investments acquired (long-term only):
1311 BONS.....vvtiieeeiiiiciie ettt s sttt sttt annns | Sessinnsentiens 83,436,876 | ...ccvrvrenenne 53,858,615 | .cevovverenee 230,894,242
1302 SHOCKS ettt | faeeeseei s 107,895 | .o 4,490,117 | oo 7,341,041
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ...t | Sbeebnes s 2,066,998 | ...coorreriieiins 13,979 | v 2,621,982
13.5  Other iNVESIEA @SSEES........oucvcvieeieietce ettt bbb ae s sesss e sssssssessens | evssessessssssssssssesnssssessess | sressessesissessessssissessesnsnss | sevesssssessnsinsan 2,978,718
13.6  MiSCEIIANEOUS @PPIICALIONS. .......cvvirereiiiiriieiiissieseie sttt s bbb s st ensessesssssnsentens | arsessssessessessssansesnssntensens | aressessessssansessessnsensassassnss | sesssssssessesnsas 1,899,482
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..245,735,465
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (38,684,461) | ..cveovenvnne (21,055,344) | ....ccovvunvn. (31,946,575)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 6,238,046 | ..o 5,934,281 | ....cccvenn 10,417,701
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .cccccverrrnaan 6,238,046 | .................. 5,934,281 | ..ocoovvrn 10,417,701
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 Lin€ 17).......ccovvevvrrns | vovvvirerinninns (12,297,350) | ..oovvvrerenne (14,020,658) | ....ovverrerenns 37,527,645
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveiirecieeieeieeie sttt s sttt b bbbt ssens | snsssnsssnssans 72,933,196 | .coovvvrennnne 35,405,550 | ..ooovvrrennenne 35,405,550
19.2 End of period (LINg 18 PIUS LINE 19.1)....ccuiiiiiieireiineiseiseiieeiiesiies ettt sttt ss st sss bbb snssenes | onssesinesines 60,635,845 | ..o 21,384,892 | ..coovvenne 72,933,196
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock exchanged in merger transaction - Colony Northstar Inc. Class A 592,849
20.0002  Bank Loan Exchange - CABLE&WIRELES (SABLE) B1 L+475 12/02/22 217,788
20.0003  Spinoff and exchange of rights - Deutsche Bank AG.........oceeririirrssesseissssessessssssssssssssessssssssssssssssssssssessssssnsss | sosssessassassssssassans 30,616 | oot | et
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting practices, impact of NAIC/state differences

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:

SSAP # F/IS Page F/S Line # 2017 2016
1. Netincome state basis XXX XXX XXX $ 6,937,629 $ 16,146,072
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP XXX XXX XXX $ 6,937,629 $ 16,146,072
5. Statutory surplus state basis XXX XXX XXX $ 343,371,704 $ 336,965,548
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 343,371,704 $ 336,965,548

C. Accounting Policy

6. 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

Based on its evaluation of relevant conditions and events, management does not have substantial doubt about the
Company’s ability to continue as a going concern.

Note 2 — Accounting Changes and Corrections of Erro rs

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.

2. The Company does not have any loan-backed securities with an other-than-temporary impairment
(“OTTI") for which it has the intent to sell or the inability or lack of intent to retain the investment in the
security.

3. The Company does not have any loan-backed securities with an OTTI charge recognized during the
three months ended March 31, 2017.
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statement for March 31, 2017 ofthe N@tional 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 $ (2,147,522)
2. 12 months or longer (846,666)

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 142,408,541
2. 12 months or longer 28,692,841
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 March 31, 2017.

E. Repurchase Agreements and/or Securities Lending Transactions

The Company does not have any repurchase agreement and/or securities lending transactions at

March 31, 2017.
l. Working Capital Finance Investments

The Company does not have any working capital finance investments at March 31, 2017.
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 March 31, 2017.

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.
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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.

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
The Company does not have any wash sales at March 31, 2017.

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 categorizes its financial instruments, based on the degree of subjectivity inherent in the method
by which they are valued, into a fair value hierarchy of three levels. 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.

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 March 31, 2017 about the Company’s investments measured at

fair value.
Assets at fair value Level 1 Level 2 Level 3 Tota
Bonds
Industrial and Misc $ - $ 4,737,032 - $ 4,737,032
Total Bonds $ - $ 4,737,032 - $ 4,737,032
Perpetual Preferred Stock
Industrial and Misc $ 9,944,470 $ 1,020,000 140,253 $ 11,104,723
Total Preferred Stocks $ 9,944,470 $ 1,020,000 140,253 $ 11,104,723
Common Stock
Industrial and Misc $ 28,248,868 $ - 1,015,253 $ 29,264,121
Mutual Funds 3,405,348 - - 3,405,348
Total Common Stocks $ 31,654,216 $ - 1,015,253 $ 32,669,469
Total assets at fair value $ 41,598,686 $ 5,757,032 1,155,506 $ 48,511,224
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NOTES TO FINANCIAL STATEMENTS

The following table provides information as of December 31, 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 $ - $ 6,842,923 $ - $ 6,842,923
Total Bonds $ - $ 6,842,923 $ - $ 6,842,923
Perpetual Preferred Stock
Industrial and Misc $ 9,598,960 $ 1,022,500 $ 140,253 $ 10,761,713
Tota Preferred Stocks $ 9,598,960 $ 1,022,500 $ 140,253 $ 10,761,713
Common Stock
Industrial and Misc $ 30,087,794 $ - $ 940,253 $ 31,028,047
Total Common Stocks $ 30,087,794 $ - $ 940,253 $ 31,028,047
Total assets at fair value $ 39,686,754 $ 7,865,423 $ 1,080,506 $ 48,632,683

The Company uses the end of the reporting period as its policy for determining transfers into and out of each
level. There were no transfers between Level 1 and Level 2 during the three month period ended March 31,
2017. During the three month period ended March 31, 2016 there was one perpetual preferred stock totaling
$1.1 million that transferred from Level 2 to Level 1 due to increases in trading activity.

2. Rollforward of Level 3 Iltems

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 month periods ended March 31, 2017 and 2016.

Total Gains Total Gains
Beginning (Losses) (Losses) Ending
Balance at Transfers Transfers out included in included in Balance at
1112017 into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2017
Industrial
and Misc
Preferred
Stocks $ 140,253 $ - $ - $ - $ - $ - $ - $ - $ $ 140,253
Industrial
and Misc
Common
Stocks 940,253 - - 75,000 - - - 1,015,253
Total $1,080,506 $ - $ - $ $ 75,000 $ - $ - $ - $ $ 1,155,506
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 03/31/2016
Industrial
and Misc
Common
Stocks $ 2,301,726 $ $ (625,000) $ 445,984 $ - $ - $ - $ $2,122,710
Total $ 2,301,726 $ $ (625,000) $ 445,984 $ - $ - $ - $ $2,122,710

3. 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.

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

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) 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
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NOTES TO FINANCIAL STATEMENTS

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 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, these
investment professionals 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. In addition, AMMC communicates directly with the
pricing service regarding the methods and assumptions used in pricing, including verifying, on a test basis, the
inputs used by the pricing service to value specific securities.

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 valuations derived from market valuation techniques
generally consistent with those used to estimate the fair value of Level 2 financial instruments in which one or
more significant inputs are unobservable or when the market for a security exhibits significantly less liquidity
relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include
management’s own assumptions about the assumptions market participants would use based on the best
information available in the circumstances. The Company’'s Level 3 is comprised of financial instruments
whose fair value is estimated based on non-binding broker quotes or internally developed using significant
inputs not based on, or corroborated by, observable market information. The Company primarily uses the
market approach valuation technique for all investments.

5. Derivative Fair Values

Not applicable.

B. The Company has no additional fair value disclosures.

C. Other Fair Value Disclosures

The table below reflects, as of March 31, 2017, 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 $ 768,413,025 $ 758,142,740 $ 2,386,884 $ 738,106,121 $ 27,920,020 $
Preferred Stocks 15,925,023 15,406,676 14,724,370 1,060,400 140,253
Common Stocks 32,669,469 32,669,469 31,654,216 - 1,015,253
Cash & Short Term
Investments 60,637,730 60,635,846 59,881,137 756,593
Total debt securities $ 877645247  § 866,854,731 $ 108,646,607 $ 739,923,114 $ 20075526 $

The table below reflects, as of December 31, 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 $ 719,990,331 $ 712,226,132 $ 2,374,184 $ 692,677,833 $ 24,938,314 $
Preferred Stocks 15,485,080 15,063,715 14,275,127 1,069,700 140,253
Common Stocks 31,028,047 31,028,047 30,087,794 - 940,253
Cash & Short Term
Investments 72,938,973 72,933,196 70,334,330 2,604,643
Total debt securities $ 839,442,431 $ 831,251,090 $ 117,071,435 $ 696,352,176 $ 26,018,820 $

D. Not Practicable to Estimate Fair Values

Not applicable.

Note 21 — Other Items

No significant change.
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Note 22 — Events Subsequent

Subsequent events have been considered through May 10, 2017, the date of issuance of these financial statements.
There were no events occurring subsequent to the end of the quarter that merited recognition or disclosure in these
statements.

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.

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

Reserves as of December 31, 2016 were $425,290,230. As of March 31, 2017, $39,609,767 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $385,680,859 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $396 favorable prior year development since December 31, 2016 to March 31 2017.
The favorable development in 2017 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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2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
84

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. 12/31/2015

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). 11/02/2016

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[ ] NAI[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[ ]
(@) 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).

FINANCIAL
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10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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 Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 181,621,050 184,135,444
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) $ 181,621,050 $ 184,135,444
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

173
174

17.5

17.6

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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].

1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
Ancora Advisors LLC U
Gary Monda |
Brett Goodrich |
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management SEC DS
Corporation
16076 Ancora Advisors LLC SEC NO
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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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
Maximu
m 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
Total XXX XXX 0 0
Operating Percentages:
51 A&H loss percent 662.180%
5.2 A&H cost containment percent 147.740%
5.3  A&H expense percent excluding cost containment expenses 34.280%
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
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
20370.......... |51-0434766......... | AXiS REINSUTANCE COMDANY. ... INY..ooo | Authorized....... oo, Lo |
All Other Insurers
00000.......... | AA-3191321........ | SifiUS BEMUGE NS CO LTArorrcsressesessessreseesesesesesreseses |BMU......... | Unauthorized.... | ....ooooooo Lo |
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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 Currer21t Year Prior3 Year Curreﬁt Year Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama 1,846,992 1,063,178 LAT07,732 | el BT1,634 | 3,088,091 | .o 3,733,181
2. Alaska.......coooooierierineinnn. 1,151,420 1,995,544 475,692 | oo 352,886 | oo 8,347,526 | ...ccovrrrnnn 6,497,288
3. ANZONA.. 1,132,153 | oo 841,087 | .o 770,582 | ..oovvvreerenenennd07,000 | oo 6,643,621 | ..ooovrcinnnnd 6,887,205
4. Arkansas 1,473,638 1,285,947 590,205 1,029,090 6,495,311 | covorrerrrerinns 5,750,290
5. California.......c..coocurerrnernenenad CA|... L... ....22,479,335 23,712,080 15,777,800 ....15,059,195 121,947,021 | oo 131,020,819
6. Colorado........cccoerrrrrrrrenneeiCO | vl | o0 508,592 | oo 559,766 | ...covvrrrnrirnienes 836,839 | .oovvvrieieinne 707,964 | ...coovereeernn5,149,003 | oo 5,598,538
7. Connecticut 994,364 1,161,428 838,756 | ..cccovernnnn 12,264,635 | .. 20,683,999
8. Delaware 1,532,191 1,580,163 2,600,853 | ..o 26,096,583 | oo 24,950,458
9. District of Columbia................ DC|...... L | e | e | eresinenesessseesesenens | s | a0 | i 42
10.  Florida.......ocovvevevrnrrnnrnncneee FL [l | 2,096,955 | ...................3,608,440 | ................3,415244 | .. .......4013170 |...........23,176,184 | .....ccc.c...... 21,681,367
11.  Georgia ..1,628,176 695,911 ...1,171,580
12, Hawaii......oooooeverrerrnnneeencH L | 4,044,936 4,045,382 14,540,112
13. 1,271,023 782,802 454,760 | ..o 5,714,381 | oo 5,748,441
14. ..2,052,324 1,590,255 ..2,013,688 15,607,779 | ... .19,394,192
15. 3,031,968 600,931 745,206 7,179,890 | oo 5,726,903
16, 1OWA..coeeieeeiereeeseeceeen A L | 970,417 | oo TA1,657 | e 560,780 | ..ovvvrrrerienennd 608,052 | ...cvoorirrinnns 4,800,456 | ...coovverrenne 6,561,653
17, Kansas.......ooneeneveneeeneineens 4,569,593 661,001 10,956,617 | covovvvrrernene 11,226,739
18.  Kentucky.......cooovernernrinnis KY ... L... 681,127 700,484 | ..o 744,085 | e 7,316,554 | ..o 5,874,827
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Lecoo | v 215,321 | oo B40,776 | 783,205 | ..o 289,449 | L 4,448,998 | ..o 3,240,473
20, Maine.....oooververiieiieiieiiens ME ... L.... 417,659 | v 33,964 | i 34,158 | 63,481 | 576,099 | ..cooverrriirnnne 392,983
21, Maryland.......ccoconerimrinrinnnns MD ... Lo | e .1,133,803 L0113 | e 479,280 | e 5,304,826 | ...oocvrirrerines 5,081,144
22.  Massachusetts..........ccc.coevennee MA| ... Lecoo [ e 4,259,839 | .o 2,236,622 | e 789,141 | e 2,118,715 | 25,480,173 | oo 23,015,409
23, Michigan.......ccocoevereerecveeeece MU | s L | 8,827 | e 10,819 | [ e | evsesssssssssesssnsens 2,267 | v 3,024
24, Minnesota........coocoevemevneeed MN | L | i 416,976 | 0000 308,928 | o 476,523 | .o 336,921 | oo 4787822 | oo 3,924,084
25, MiSSISSIPPi....vvurerreerierierianes MS|....... Levoo [ v 77,372 | o 84,876 | e 323,389 | oo 84,334 | .o, 3,248,017 | v 4,011,353
26.  MiSSOU....oourvvrrrrrrrieiineens MO ... L... 3,201,742 ..2,852,379 4,807,174 18,718,005 | ..oovvvvrennne 15,002,402
27. Montana........c.cccoevvervnrirerinnns MT |....... L.... 984,379 976,183 831,863 604,700 3,224,936 | ..oovvrrrrianns 3,314,677
28.  Nebraska.........cccoocmrenniirniines NE ... Lo [ o 1,741,984 | oo, 1,704,095 | ..o 362,219 | i 390,656 | ..ovvorereinnns 4,355,545 | ..o 4,427,878
29. Nevada 703,033 | oo 449,484 5,696,400 | ..ooovrrrrnnanes 5,016,509
30. New Hampshire... ..(103,668) | .... ..(13,919)] . .376,432 3,709,799 | ... ...2,7114,145
31, New Jersey.....oeenreeeeee NI | oL | e b 17,674 | 34,192 | 3,036 20,601 | oo 5,549 | 21,828
32, New MeXico........ccouwvnrrenniennee 335,734 149,779 | oo 1,791,608 | oo 2,149,781
33.  New York..... 2,549,830 ..9,368,019 53,323,693 .40,339,198
34, North Carolina 1,733,577 1,761,169 2,306,977 23,712,661 28,431,098
35. 107,718 354,554 166,709 1,270,765 | .ovvveereirainae 671,522
36. ..5,466,134 1,294,902 .919,994 16,097,392 | ... 11,971,871
37.  Oklahoma.......c..cooeeerverreenee . OK | oL | e 2,864,335 425,626 4757416 | oo 3,931,684
38, 0regon.....oconeeneeneeneennnens OR | oL | e 683,676 | ..ovvvvrvrerreeen 331,725 | 156,880 | o 536,371 | v 1,944,348 | .....cooovvvvnnen. 2,202,029
39.  Pennsylvania.......cccooeoeeeneened PA | oLt | oo 3,364,991 | oo 3,508,807 4,151,526 25,504,255 | ....ovvvnnne 26,083,227
40. Rhode Island 130,520 190,441 1,516,592 | ..o 1,133,760
41.  South Carolina..........ccocceeeeeeeSC | ool | v 4,392,057 | ccovverrirninn 1,246,001 | oo 1,363,977 | oo 1,864,208 | .....ccococeenee. 10,148,366 | ....covorvencnnd 6,671,439
42.  South Dakota..........ccrevererennee 502,509 495,366 187,886 179,014 616,537 | .overerririnan 489,073
43, TeNNESSEE......cccommvmrrmrierniinnes 2,681,888 | oo 3,628,494 ...1,622,961 ) 31,938,827 | oo 26,407,046
44, TeXaS..crvrrnernenernernernerinen TX el [ 5,545,775 | oo 3,541,062 | .cooovvvrrinene 4,993,529 | ..o 7,868,458 | ...cvvcrinene 39,133,919 | oo 36,520,987
45, Utah..ocncneeennl UT [l | 3,302,622 | .oooorne. 3,270,682 ...3,266,205 10,513,701 | oo 7,672,358
46.  Vermont.........cooeeveeveeriennn. 912,417 ..(1,200,702) 155,513 194,699 2,593,926 | ..ooovvrrinnns 1,998,527
A7, VIrginia.....ocoeeeeeeeenneneecnneenn VA Ll | 647,282 | ..o 674,617 | oo 714,102 | oo, 1,334,744 | .o 11,539,945 | ..oovvriennn. 10,675,824
48.  Washington..........cccceevrerennes 1,408,665 | .....ccooererrnnn 1,094,397 | oo 265,015 | 1,189,170 | 3,889,946 | ...coooovrrrnnnes 2,680,071
49.  West Virginia..........coooevereeeee. WV [l | i 4533 | e D1A24 | 16,863 | e 27,721 | 785,466 | ..ooovereirnne 998,364
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58.  Aggregate Other Alien............ .
59, TotalS.....oovevierireneieseies (a)....51 109,079,675 | ................64,495814 | ...............79,012,328 | ...............619,783529 | ............... 592,050,504
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | oo 0 | o 0 | o 0 [ o 0 [ e 0 [ e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... ) S 0 [ oo [0 R 0 [ oo [0 O 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 (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)

Q10




statement for March 31, 2017 ofthe N@tional 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 Ill 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 OH 27-1577326
Mid-Market Capital Partners, LLC 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
GAl Indemnity, Ltd. # GBR 98-0556144
Neon Capital Limited GBR
Neon Holdings (U.K.) Limited GBR
Lavenham Underwriting Limited # GBR 98-0412245
Marketform Hong Kong Limited HKG
Neon Management Services Limited GBR
Neon Service Company (U.K.) Limited GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited GBR
Sampford Underwriting Limited # GBR 98-0431601
Tarian Agency Limited GBR

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q11



statement for March 31, 2017 ofthe N@tional 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. X 34-1947042

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

Charleston Harbor Fishing, LLC SC 81-3737639

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. TX 59-1671722

GAI Australia Pty Ltd AUS
Great American International Insurance Designated Activity Company * 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

A Total percentage owned by respective parent and other affiliated companies
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statement for March 31, 2017 ofthe N@tional 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. X 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 * @ X 31-0974853 38024
Great American Lloyd's, Inc. TX 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 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

A Total percentage owned by respective parent and other affiliated companies
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.................................................................... 31-1544320.. American Financial Group, INC.........cccoeveveeveees | OHucciieies [UIP i e essssesessssesessnsens | OWNEISAID v [ i | et N
.................................................................... 31-6549738.. American Financial Capital Trust Il.................... | DE.............|NIA............... |American Financial Group, Inc......................... |Ownership......... |....100.000 | American Financial Group, InC...........cc.ccevervene. N
.................................................................... 16-6543606.. American Financial Capital Trust Ill................... [DE.............|NIA............... | American Financial Group, Inc......................... | Ownership......... |....100.000 | American Financial Group, InC.........c..cccocovve.. N
.................................................................... 16-6543609.. American Financial Capital Trust IV................... | DE............. |NIA............... | American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, InC...........ccccoeceneene. N
.................................................................... 31-0996797.. American Financial Enterprises, Inc................... | CT............. [NIA............... |American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, INC.........ccccccvuevneen N
.................................................................... 31-0828578.. American Money Management Corporation.......|OH............ [NIA............... | American Financial Group, Inc......................... | Ownership......... |....100.000 | American Financial Group, InC.........c..cccccovve... N
.................................................................... 27-1577326.. American Real Estate Capital Company, LLC... |OH............ |[NIA............... |American Money Management Corporation..... | Ownership......... |....100.000 | American Financial Group, InC...........ccccovvrvenn. N
.................................................................... 27-2829629.. Mid-Market Capital Partners, LLC...................... | DE............. INIA............... | American Money Management Corporation.....| Ownership......... |....100.000 |American Financial Group, INC...........ccccccvvvennee N
.................................................................... 41-2112001.. APU Holding Company American Financial Group, Inc......................... | Ownership......... |....100.000 |American Financial Group, Inc N
.......... 23-6000765.. | .... . | American Premier Underwriters, Inc... . | APU Holding Company................. ... |Ownership......... |....100.000 |American Financial Group, Inc.... N
........ 23-6297584.. The Associates of the Jersey Company............ American Premier Underwriters, Inc................ | Ownership......... |....100.000 | American Financial Group, Inc N
........ 37-1094159.. Cal Coal, INC...cvoceeee s American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. N
.......... 95-2802826.. |.... . | Great Southwest Corporation.................. . | American Premier Underwriters, Inc . | Ownership......... |....100.000 | American Financial Group, Inc.... N
........ 35-6001691.. The Indianapolis Union Railway Company........ American Premier Underwriters, Inc. Ownership......... |....100.000 | American Financial Group, Inc. N
.................................................................... 13-6400464.. | ......covvvnene. Lehigh Valley Railroad Company...........ccc.c..... American Premier Underwriters, Inc................ |Ownership......... |....100.000 |American Financial Group, INC.........cccccevvvvnn. N
.................................................................... 46-1665396.. | ...coccoreveeen. Pennsylvania Lehigh Oil & Gas Holdings LLC... | PA............. INIA............... | Lehigh Valley Railroad Company..................... | Ownership......... | ....100.000 |American Financial Group, INC...........c..cccruunne. N
.................................................................... 20-1548213.. | coveeeeeeeene Magnolia Alabama Holdings, Inc............c..cccceo... | DE.....c..o... INIAL.............. | American Premier Underwriters, Inc................ | Ownership......... |....100.000 |American Financial Group, InC........c..cccccvcneence. N
.................................................................... 20-1574094.. | ...cooveverernees Magnolia Alabama Holdings LLC....................... | AL............. [NIA............... | Magnolia Alabama Holdings, Inc...................... | Ownership......... |....100.000 |American Financial Group, InC..............ccccuu..... N
.................................................................... 46-1852532.. | ..ovevvcvernen. Michigan Oil & Gas Holdings, LLC..................... |Ml.............. INIA............... | American Premier Underwriters, Inc................ | Ownership......... |....100.000 |American Financial Group, InC...........c...ccouvuvc. N
.................................................................... 46-1480078.. | ...ccovrervrrne | cerrereirnsinnns | rneneeseenennnnnnennns | Ohi0 Oil & Gas Holdings, LLC........c.coccevvvveenee | OH..oooeceeeo. [NIALL............. | American Premier Underwriters, Inc................ |Ownership......... |....100.000 [American Financial Group, INC.........ccccvevrvennn. N
.................................................................... 13-6021353.. | .coovererrrnnnn. The Owasco River Railway, Inc NY....ooe. INIA............... |American Premier Underwriters, Inc................ |Ownership......... |....100.000 | American Financial Group, InC..........ccccccevuvvnen. N
.................................................................... 31-1236926.. | .....ccccveveee PCC Real Estate, Inc American Premier Underwriters, Inc................ | Ownership......... |....100.000 | American Financial Group, InC............cc.ccuue... N
.................................................................... 76-0080537.. | ...covveererevrees | eveeivireisiveiens | vevevevereeneeennnn. | PCC Technical Industries, Inc..........cocceeecveen. | DE... . [NIALL............. |American Premier Underwriters, Inc................ |Ownership......... |....100.000 | American Financial Group, InC..........cccccouvevuee. N
.................................................................... 31-1388401.. PCC Maryland Realty Corp...........cccccceeevrverveene | MD........ |NIAL.............. | PCC Technical Industries, Inc.......................... | Ownership......... | ....100.000 |American Financial Group, INC...........c..ccceuvu.. N
.................................................................... 06-1209709.. Penn Central Energy Management Company....| DE............. NIA............... | American Premier Underwriters, Inc................ | Ownership......... |....100.000 |American Financial Group, INC........c..cc.ccvcnvenee. N
........ 23-1537928.. Penn TOWETS, INC.....ovvvvrieireierieeeseesine American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. N
........ 46-3246684.. | .... . | Pennsylvania Oil & Gas Holdings, LLC... . | American Premier Underwriters, Inc ... | Ownership......... |....100.000 |American Financial Group, Inc.... N
........ 23-6000766.. Pennsylvania-Reading Seashore Lines............. American Premier Underwriters, Inc................ | Ownership......... |.....66.670 | American Financial Group, Inc N
.................................................................... 23-6207599.. | .eeoverevrrirens | wonrrrireireninnes [ erneinennnennnenene | Pittsburgh and Cross Creek Railroad Company | PA............. |NIA............... |American Premier Underwriters, Inc................ | Ownership......... |......83.000 |American Financial Group, INC........c..ccccevevene.. N
.................................................................... 23-1707450.. | ..ccoovvvvecveiens [ evvrreveiviieies [eveveiseisiieneneen. | TEMMInal Realty Penn Co........cecevveecvvcieenn. [ DC. | NIAL........... | American Premier Underwriters, Inc................ | Ownership......... |....100.000 | American Financial Group, InC.........c..cccocuvvene. N
.................................................................... 23-1675796.. | .cceovererrerenen. Waynesburg Southern Railroad Company......... |PA............. [NIA............... | American Premier Underwriters, Inc................ |Ownership......... |....100.000 |American Financial Group, InC.........ccccccovuunecn. N
.................................................................... 98-1073776.. | ..coovvererrnn. GAl Insurance Company, Ltd..........c.cccecevreereene | BMU.......... [ |A.................. | APU Holding Company...........ccccccvvvvverernnene. | OWnErship......... |....100.000 | American Financial Group, InC..........cccccevveen. N
........................................................................................................................................................ Great American Specialty & Affinity Limited.......|GBR.......... [NIA............... |APU Holding Company...........c..cccecosverrerenee. | OWnership......... |....100.000 | American Financial Group, InC.........cccccvvunen N
.................................................................... 31-1446308.. | .oovoveveverrens | errrrrireireninnes [ ereeeenenennnene. | HANGar Acquisition Corp......cvveevveveivniesecsecnss | OHueeeees | NIAL............. |APU Holding Company..........cccoecveerevneneenee. | OWnership......... |....100.000 | American Financial Group, INC........c.cocuvvvrenee. N
Premier Lease & Loan Services Insurance

.................................................................... 91-1242743.. | .coeeinens | e | e | AgENCY, INC. WA........... INIA............... |APU Holding Company.........c..ccccccoerrrerernnnnn. | Ownership......... |....100.000 | American Financial Group, InC...........cccccvuveee. N




statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.................................................................... 91-1508644.. |.....ccceceevvevens | cvvrrevesiieies [eveveiviiesienennnn. | Premier Lease & Loan Services of Canada, Inc. [WA............ |NIA............... |APU Holding Company..........c..cccccoeuvererrnnenn. | OWnership......... [....100.000 | American Financial Group, InC............cccocuune... N
.................................................................... 31-1262960.. | ...ccovvrrvennee Risico Management Corporation............c..cc.cee... | DE..ccoo. [INIA............... |APU Holding Company..........ccccoevvvvvereernnenee. | OWNership........ |....100.000 | American Financial Group, InC........cc.cocvvvrenee. N
.................................................................... 31-0823725.. | oo Dixie Terminal Corporation............ccccceeeeveeeenne | OHuee | NIA............... | American Financial Group, Inc......................... | Ownership......... | ....100.000 |American Financial Group, INC...........ccccccvvvnne. N
.................................................................... 98-0606803.. | ...everrerrenene GAl Holding Bermuda Ltd............cccccocoevvveennene. |[BMU.......... [NIA............... | American Financial Group, Inc......................... | Ownership......... |.....69.990 | American Financial Group, INC.........ccccocuvuenvcn. N 2
.................................................................... 98-0606803.. | .......ccevereee GAl Holding Bermuda Ltd... GAl Australia Pty Ltd.............ccccccoevvevcrerrnnenennee. | OWnership........ | ......30.010 | American Financial Group, InC........cccccvveveees N R
.................................................................... 98-0556144.. | ....ccccvvvvne. GAl Indemnity, Ltd GAl Holding Bermuda Ltd................ccceeunueene. | Ownership........ |....100.000 | American Financial Group, InC........c.cccccevunnee. N
........................................................................................................................................................ Neon Capital Limited.........cccorerrveerrrerrinrrrereenns GAl Holding Bermuda Ltd..........c..cc.ccccesvenenee. | Ownership......... |....100.000 | American Financial Group, INC........c..cccovvrenee. N
........ Neon Holdings (U.K.) Limited...............cceceeere. | GBR........... | NIA............... | Neon Capital Limited Ownership......... |....100.000 | American Financial Group, INC..........ccccccevvnne. N
........ Lavenham Underwriting Limited.............c.c.c...... | GBR.......... | IA.................. | Neon Holdings (U.K.) Limited... Ownership......... |....100.000 | American Financial Group, InC...........ccccceuuneenee N
........ Marketform Hong Kong Limited Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc N
.......... . | Neon Management Services Limited.. . |Neon Holdings (U.K.) Limited... .. | Ownership......... |....100.000 | American Financial Group, Inc.... N
........ Neon Service Company (U.K.) Limited... Neon Holdings (U.K.) Limited... Ownership......... |....100.000 | American Financial Group, Inc N
........ Marketform Australia Pty Limited....................... Neon Service Company (U.K.) Limited............ |Ownership......... |....100.000 | American Financial Group, Inc N
........ . | Studio Marketform SRL............... . |Neon Service Company (U.K.) Limited. ... | Ownership......... |....100.000 |American Financial Group, Inc.... N
........ Neon Underwriting Bermuda Limited................. Neon Holdings (U.K.) Limited........................... | Ownership......... | ....100.000 | American Financial Group, Inc N
........ Neon Underwriting Limited............cccocovvereiennen. Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, InC..........cc.cccevvnnen. N
........ Sampford Underwriting Limited...........cccocveuenee Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, InC...........ccccovveneene. N
........................................................................................................................................................ Tarian Agency Limited............cccooeeerieiiiicnenns Neon Holdings (U.K.) Limited........................... | Ownership......... | ....100.000 | American Financial Group, InC..........ccccceoeevuee N
.................................................................... 06-1356481.. | ..ccocvverrrrnes Great American Financial Resources, Inc.......... |DE............. [NIA............... |American Financial Group, Inc......................... | Ownership......... |....100.000 | American Financial Group, InC..........cc.ccceuonee. N T,
.................................................................... 31-1422717.. | o AAG Insurance Agency, InC.......ccccoocovvenecrrrninn | KY oo | NIAL.............. | Great American Financial Resources, Inc........ | Ownership......... |....100.000 | American Financial Group, InC...........ccccoevneene. N
.................................................................... 34-1017531.. | ccovvvereveiens [ ervereveiniieies [eveveneisnienenneens | CEIES GrOUP, INC...vovvvvvvvcveveveeveseeiseseissiens | DEoie | NIAL............ | Great American Financial Resources, Inc........ | Ownership......... |....100.000 | American Financial Group, InC.........c..cccocuevene. N
.................................................................... 47-0717079.. | oo Continental General Corporation.............c.ceccee.. [NE...cocc.ece. [NIA............. | Ceres Group, Inc Ownership......... |....100.000 | American Financial Group, InC...........ccccoeuueenee N
.................................................................... 34-1947042.. | ..o, QQAgency of Texas, INC.......c.ccceveevveevecveieeereees | TXuvvveeieene [NIA............... | CerES GroUp, InC. Ownership......... |....100.000 | American Financial Group, InC.........cc.cccevvueen. N
.................................................................... 31-1395344.. | ..ccoovvvvvviiens | evvreveviieies [ eveieiviieiieseennnnn. | Great American Advisors, Inc..........cooceevveeeenen | OHoo | NIA............ | Great American Financial Resources, Inc........ | Ownership......... |....100.000 | American Financial Group, InC.........c..cccocuennee. N
American Financial Group,
0084 |Inc. 63312... [13-1935920.. | ..ccvvverieviens [ crvrrerreireniiens [ ererereieseeseisneenns Great American Life Insurance Company.......... OH.....cc..... A, Great American Financial Resources, Inc........ Ownership......... ....100.000 | American Financial Group, INC...........ccccevvrvnnee N
American Financial Group,
0084 |Inc. 93661... [31-1021738.. | ..covvererenns [ v [ Annuity Investors Life Insurance Company........ OH............ A, Great American Life Insurance Company........ Ownership......... ....100.000 | American Financial Group, INC.......cccccvvnrenee. N o
Bay Bridge Marina Hemingway's Restaurant,
........ 27-4078277.. | ... . [LLC . | Great American Life Insurance Company........ | Ownership......... | ......85.000 | American Financial Group, Inc.... N
........ 27-0513333.. Bay Bridge Marina Management, LLC Great American Life Insurance Company........ | Ownership......... |......85.000 | American Financial Group, Inc N
........ 20-1246122.. Brothers Management, LLC...........cccocovvurrirnennee. Great American Life Insurance Company........ | Ownership......... | ......99.000 |American Financial Group, Inc Y
.......... 81-3737639.. |.... . | Charleston Harbor Fishing, LLC.. . | Great American Life Insurance Company........ | Ownership......... |....100.000 | American Financial Group, Inc.... N
........ 47-5618395.. GAKey Lime, LLC......cooeveeieeceseccsenenns Great American Life Insurance Company........ | Ownership......... |......50.000 | American Financial Group, Inc N
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 47-5618395.. |.... . |GA Key Lime, LLC....... . [NIA.... . | Great American Insurance Company.... . | Ownership. American Financial Group, Inc.... N
........ 20-4604276.. GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company........ | Ownership American Financial Group, Inc. N
........ 45-5565693.. GALIC - Sorrento, LLC......ccovvurverrrrereincneens Great American Life Insurance Company........ | Ownership American Financial Group, Inc. N
.......... 45-5565693.. | .... . | GALIC - Sorrento, LLC.... . | Great American Insurance Company.... . | Ownership. American Financial Group, Inc.... N
........ 31-1391777.. GALIC Brothers, INC........cccovreeneeneereinineinnireenns Great American Life Insurance Company........ | Ownership American Financial Group, Inc. Y
.................................................................... 45-1144095.. GALIC Pointe, LLC.......coevervieeeeceeee e Great American Life Insurance Company........ | Ownership American Financial Group, INC.........ccccvveveae. N R
.................................................................... 45-1144095.. GALIC Pointe, LLC......cocoeevieeereeeseeseaes Great American Insurance Company............... | Ownership American Financial Group, INC.........cc.ccvevnnee. N 2
.................................................................... 26-3260520.. Manhattan National Holding Corporation........... |OH............ Great American Life Insurance Company........ | Ownership......... |....100.000 |American Financial Group, INC........c..cccovverenee. Y
American Financial Group,
0084 |Inc. 67083... [45-0252531.. Manhattan National Life Insurance Company.... |OH............ A s Manhattan National Holding Corporation......... Ownership......... ....100.000 | American Financial Group, InC...........ccccccvvveee. N o
........ 52-2179330.. Skipjack Marina Corp........cccwvevereererrreenrennirnenns Great American Life Insurance Company........ | Ownership ....100.000 | American Financial Group, Inc N
.......... 42-1575938.. | .... . | Great American Holding, Inc... . | American Financial Group, Inc.. . | Ownership......... |....100.000 | American Financial Group, Inc.... N
........ 27-3062314.. Agricultural Services, LLC.........ccovvveerrenieneeens Great American Holding, Inc...........c..ccccveuee.o. | Ownership......... |....100.000 | American Financial Group, Inc N
American Financial Group, American Empire Surplus Lines Insurance
0084 |Inc. 35351... [31-0912199.. | ..covierieveens [ v [ Company DE........... A, Great American Holding, INC..........c.ccoovvivnnee. Ownership......... ....100.000 | American Financial Group, InC...........ccc.ccovvuue. N o
American Financial Group, American Empire Surplus Lines Insurance
0084 |Inc. 37990... [31-0973761.. | oo American Empire Insurance Company.... OH............ A, Company Ownership......... ....100.000 | American Financial Group, INC...........ccccccvrunne. N
.................................................................... 59-1671722.. | ..o American Empire Underwriters, Inc American Empire Insurance Company.............| Ownership......... |....100.000 |American Financial Group, INC.........ccccoevvuvnecn. Y
........................................................................................................................................................ GAl Australia Pty Ltd.........ccocoevveeeeriieeisicinne Great American Holding, Inc.............cccc.co........ | Ownership......... |....100.000 | American Financial Group, InC........ccccccvvevnees N
Great American International Insurance
.................................................................... AA-1784136. | ..cvvvevcevees [ cerrneineineiinee | oveerneerseennenenn. | D€SIgNated Activity Company IRL.....ccceoe | IA............. | Great American Holding, Inc................ccec....... | Ownership......... |....100.000 | American Financial Group, INC.........c.coccvvvenne. N
American Financial Group,
0084 |Inc. 23418... [73-0556513.. | .oeoveeeereerens | eoreereereenenees [ eermerneineieeseenees Mid-Continent Casualty Company.........c..c..cc.... OH........... A Great American Holding, INC........coccovrrerriennenee Ownership......... ....100.000 | American Financial Group, INC........c..cccovueneenee. N o
American Financial Group,
0084 |Inc. 15380... | 73-1406844.. | .........cco....... Mid-Continent Assurance Company. Mid-Continent Casualty Company................... Ownership......... ....100.000 | American Financial Group, InC...........ccccccvvuee. N o
American Financial Group, Mid-Continent Excess and Surplus Insurance
0084 |Inc. 13794... | 38-3803661.. | ..coovverrerirris | rrrerreireirreins | everveesereneenssnnens Company DE......c...... A, Mid-Continent Casualty Company.................... Ownership......... ....100.000 | American Financial Group, INC...........cccccvvrvnnee N
Mid-Continent Specialty Insurance Services,
.................................................................... 30-0571535.. | .ccvvverereiiees [ eeveveesiieies | eveiveereseseenineens | INCL OK............NIA............... [Mid-Continent Casualty Company....................| Ownership......... | ....100.000 | American Financial Group, INC..........cccccouvvuee Y
American Financial Group,
0084 |Inc. 23426... [T3-0773259.. | ..ovveverenns [ coverereireneens [ v Oklahoma Surety Company..........ccc.veeneerrenenns OH........... A Mid-Continent Casualty Company.................... Ownership......... ....100.000 | American Financial Group, INC........c.cocovveerenee. N o
American Financial Group,
0084 |Inc. 22179... [95-2801326.. | ..ovveervereerens | coreereereneinnes [ eeeereeireiieeseinnens Republic Indemnity Company of America.......... CA....cccee... A Great American Holding, INC........ccccovrrerrivnnenee Ownership......... ....100.000 | American Financial Group, INC........c..cccoveeeenee. N o
American Financial Group,
0084 |Inc. 43753... [31-1054123.. | ..o [ [ Republic Indemnity Company of California........ (07, W A Republic Indemnity Company of America........ Ownership......... ....100.000 | American Financial Group, INC..........cccccevrvnne. N
.................................................................... 59-1683711.. | covevereenrreens | wvrrvrereerennnes [ eerneneineeseesnnennene. | SUMMIt Consulting, LLC........oovvvveevvivvnvneveens | FLovceeeo | NIALL.............. | Great American Holding, Inc. ............cccoeeee..... | Ownership......... |....100.000 |American Financial Group, INC........c.cccovvvenee. N
.................................................................... 59-3385208.. | .....coevererries | eveevieiiieiens | cevevieereesieennnn. | Heritage Summit Healthcare, LLC.................... | FL.............. INIA............... | Summit Consulting, LLC..............c..cceeeevevnneee.. | Ownership......... |....100.000 | American Financial Group, INC........cccccvvevenees N




statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.................................................................... 59-3409855.. | ...cvvverernnns Summit Holding Southeast, Inc..........c.cccceceeeveees | FLuveveeneeeo. [NIAL............. | Great American Holding, Inc. .......................... |Ownership......... |....100.000 | American Financial Group, InC..........cc.ccceuuue. N
American Financial Group,
0084 |Inc. 10701... [59-1835212.. | ..ovvevveiiries [ rerrerireineeens | eererreereeseeneennens Bridgefield Employers Insurance Company....... | I, A Summit Holding Southeast, Inc............cccevvenee. Ownership......... ....100.000 | American Financial Group, INC.......c.cccovvverenee. N
American Financial Group,
0084 |Inc. 10335... {59-3269531.. | oeeerrerrreires | cevereererreenneens | reereeeseesesseesneenees Bridgefield Casualty Insurance Company.......... [ I A s Bridgefield Employers Insurance Company..... Ownership......... ....100.000 | American Financial Group, INC........c..cccovvuvenee. N s
American Financial Group,
0084 |Inc. 16691... |31-0501234.. | ..covvereriieis | vrreieiieieiens | evereesieneiseienins Great American Insurance Company................. OH............ UIP....coerne American Financial Group, InC..........ccccccevvenee. Ownership......... ....100.000 | American Financial Group, InC...........cccccovvuuee. N o
.................................................................... 31-1463075.. | .o American Signature Underwriters, Inc OH............ [NIA............... | Great American Insurance Company............... |Ownership......... |....100.000 | American Financial Group, INC.........cccccecrrennn. Y
.................................................................... 59-2840291.. | .o Brothers Property Corporation Great American Insurance Company............... | Ownership......... | ......80.000 | American Financial Group, InC..........cccccvvevuaes Y
.................................................................... 25-1754638.. | ..ceoververerens | orereireerneinnes [ cvserseisenenneeneen. | Brothers Pennsylvanian Corporation.................. | PA............. NIA............... | Brothers Property Corporation......................... | Ownership......... |....100.000 |American Financial Group, InC..........ccccecevenee. N
.................................................................... 59-284029%4.. | .....coocvernene Brothers Property Management Corporation..... |OH............ [NIA............... | Brothers Property Corporation......................... | Ownership......... |....100.000 |American Financial Group, InC...........c..cccvuvu.. N
.................................................................... 20-4498054.. | ....ccovevevenne. Crescent Centre Apartments............ccccccoceeeeevee. |OH.ccoeeo. [NIALL............. | Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, InC..........cc.ccceuuunen. N | P
.................................................................... 31-1277904.. | ovevveeevens | eoveverersiinnes [ cvneisenenenneneee. | CrOp Managers Insurance Agency, Inc.............. |KS............. |NIA............... | Great American Insurance Company............... | Ownership......... |....100.000 |American Financial Group, INC..........ccccecevene.. Y
.................................................................... 31-0589001.. [ .overrerrrerrnnns Dempsey & Siders Agency, Inc............ccceeevveeeee. | OHu.oooceoo. |NIAL.............. | Great American Insurance Company............... | Ownership......... | ....100.000 |American Financial Group, INC...........ccccccvvuennee Y
.................................................................... 31-1341668.. | ......ccevveee. Eden Park Insurance Brokers, Inc...................... | CA............. INIA............... | Great American Insurance Company............... | Ownership......... |....100.000 |American Financial Group, InC...........c..ccceovu.... Y
........................................................................................................................................................ El Aguila, Compafiia de Seguros, S.A. de C.V...|MEX.......... | lA.................. | Great American Insurance Company............... | Ownership......... |....100.000 |American Financial Group, INC.......c..cc.ccvuerenee. Y
........................................................................................................................................................ Financiadora de Primas Condor, S.A. de C.V....|MEX.......... INIA............... |El Aguila, Compafiia de Seguros, S.A. de C.V.|Ownership......... |......99.000 |American Financial Group, InC........c..cc.ccccovvence. N
.................................................................... 39-1404033.. | ...covvererrrnee Farmers Crop Insurance Alliance, Inc................ |KS............. NIA............... | Great American Insurance Company............... | Ownership......... |....100.000 |American Financial Group, InC.............cccc....... Y
.................................................................... 13-3628555.. | ...covvcrene. FCIA Management Company, Inc............cccceeee. |[NY....ooe.. [NIAL.............. | Great American Insurance Company............... | Ownership......... |....100.000 |American Financial Group, INC...........c..cccouuue. Y
............................................................................................................ Foreign Credit Insurance Association................ [NY............|OTH.............. | Great American Insurance Company............... | Management...... | .................. | American Financial Group, INC.......c..c..ccecovvene.. N K
.................................................................... 81-0814136.. | .ccovrverrrrrrnnns GAI Mexico Holdings, LLC............cc.cccoeeveevvenees | DEnceenens [NIAL.............. | Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, InC.........ccccccceuvvvnnn N
.................................................................... 31-1753938.. | oo GAl Warranty Company...........ccceenevenerneenenenes | OHeveeeeeeeees [NIAL.............. | Great American Insurance Company............... |Ownership......... |....100.000 |American Financial Group, INC.........ccccocuruenecn. Y
.................................................................... 31-1765544.. | .....coerevene. GAIl Warranty Company of Florida...........c..cccece. |FLuvuvvereeeos [NIAL............. | GAl Warranty Company...........ccceceveerrveneene. | OWNErship......... |....100.000 | American Financial Group, InC..........ccccoevvnen. N
............................................................................................................ GAIl Warranty Company of Canada Inc..............|CAN.......... [NIA............... | Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, InC..........cc.cccouunev. Y
.................................................................... 61-1329718.. | .o Global Premier Finance Company...........c..cee.... |OH............ [NIA............... | Great American Insurance Company............... | Ownership......... |....100.000 |American Financial Group, INC.........ccccocurvenncn. Y
.................................................................... T4-2693636.. |.....ccovcvvvriens | covrrereniieiens [eveveisiisnienennnn. | Great American Agency of Texas, Inc.........ooeee.. | TX.oee | NIAL............. | Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, InC.........c..cccoeuvvvee. Y
American Financial Group,
0084 |Inc. 26832... [95-1542353.. | ..ocvvvereeviees [ e e Great American Alliance Insurance Company... |OH............ A Great American Insurance Company............... Ownership......... ....100.000 |American Financial Group, INC...........cccccevvueees N o
American Financial Group,
0084 |Inc. 26344... [15-6020948.. | .....ccoovvviner [ e [ Great American Assurance Company................ OH........... A Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, INC........cccocvvenrenee. N o
American Financial Group,
0084 |Inc. 39896... [61-0983091.. | ...overrrrrrenn. Great American Casualty Insurance Company.. | OH............ Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, INC........c.ccccovuvevenee. N
American Financial Group, Great American Contemporary Insurance
0084 |Inc. 10646... | 36-4079497.. | .cvovverereiins | vrereiieisiienns | ererieisseseissienees Company OH............ RE....coveinne Great American Insurance Company............... Ownership......... ....100.000 | American Financial Group, INC...........cccccvvvene. N
American Financial Group,
0084 |Inc. 37532... [31-0954439.. | ...coovevererees | e e Great American E & S Insurance Company....... DE......... A Great American Insurance Company............... Ownership......... ....100.000 |American Financial Group, INC...........cccccevnuees N o




statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

Group
Name

NAIC

Company|

Code

7
Name of
Securities
Exchange
if Publicly
Traded
(U.S.or

International)

PART 1A - DETAIL OF INSURA
8 9

Names of
Parent, Subsidiaries
or Affiliates

10

Relationship
to Reporting
Entity

1

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management
Attorney-in-Fact,
Influence, Other)

Ultimate Controlling
Entity(ies)/Person(s)

1 &4 19)

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

American Financial Group,
Inc.

Great American Fidelity Insurance Company

Great American Insurance Agency, Inc

Great American Insurance Company of New

York

Great American Lloyd's Insurance Company.
Great American Lloyd's, Inc
Great American Management Services, Inc

Great American Protection Insurance Company
Great American Re Inc

Great American Security Insurance Company...

Great American Spirit Insurance Company
Insurance (GB) Limited
Key Largo Group, Inc
National Interstate Corporation
American Highways Insurance Agency, Inc
Explorer RV Insurance Agency, Inc....
. |Hudson Indemnity, Ltd....
Hudson Management Group, Ltd
National Interstate Insurance Agency, Inc.

Commercial For Hire Transportation
Purchasing Group

National Interstate Insurance Company.

National Interstate Insurance Company of

Hawaii, Inc.

TransProtection Service Company
Triumphe Casualty Company
Vanliner Insurance Company.

Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC

. | National Interstate Corporation

Great American Insurance Company...............
Great American Insurance Company...............

Great American Insurance Company...............

Great American Insurance Company...............
Great American Insurance Company...............
Great American Insurance Company...............

Great American Insurance Company...............
Great American Insurance Company...............

Great American Insurance Company...............

Great American Insurance Company...............
Great American Insurance Company...............
Great American Insurance Company...............
Great American Insurance Company...............
National Interstate Corporation..............c.........
National Interstate Corporation

National Interstate Corporation
National Interstate Corporation........................

National Interstate Insurance Agency, Inc........

National Interstate Corporation...............cc.......

National Interstate Insurance Company...........
National Interstate Insurance Company...........

National Interstate Insurance Company...........
National Interstate Insurance Company...........

National Interstate Corporation...............cc.......
National Interstate Corporation........................

Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership.........

Ownership.........

Ownership.........

Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
. | Ownership.
Ownership.........
Ownership.........

Management......

Ownership.........

Ownership.........
Ownership.........

Ownership.........
Ownership.........

Ownership.........
Ownership.........

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc.

American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc

American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc....
American Financial Group, Inc.
American Financial Group, Inc

American Financial Group, Inc.

American Financial Group, Inc.

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc.
American Financial Group, Inc

Z=Zz=Z2=2=2< <<=
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 871850814... |.... . |PLLS Canada Insurance Brokers Inc.. .|CAN.......... [NIA.... . | Great American Insurance Company.... ... | Ownership......... |.....49.000 | American Financial Group, Inc.... Y
........ 31-1293064.. Professional Risk Brokers, InC...........c.cccooeevrvens | Luciiieiinnen Great American Insurance Company............... | Ownership......... |....100.000 | American Financial Group, InC..........cc.ccceuuunee. Y
........ 31-0686194.. One East Fourth, INC.........cccoovevvvenenereirnieneenn | OHucn American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, InC...........ccccovvenvene. N
.......... 31-0883227.. |.... . | Pioneer Carpet Mills, Inc. .. |OH..... . | American Financial Group, Inc.. . | Ownership......... |....100.000 | American Financial Group, Inc.... N
........ 31-1119320.. TEJ Holdings, INC......c.covvvereereinenenernireeneenene | OHucc American Financial Group, Inc Ownership......... |....100.000 | American Financial Group, InC...........ccccovveeene. N
.................................................................... 31-0728327.. | cocvvvereeeiees [ eereveieiiiiens | ceveviieiessieennen. | THree East Fourth, INC......oocecveveicvcviccceiccene [ OHe American Financial Group, Inc......................... | Ownership......... |....100.000 |American Financial Group, InC..............cccc....... N
Aster Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




statement for March 31, 2017 of e N@tional Interstate Insurance Company

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

................................. 0.000
....21.268

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........
. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...
14. Credit accident and hAItN...........cocueieieiirie s | et ssees e ——————————————
15. Other accident and health [ 7,041
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made.... .
17.3 Excess workers' compensation et .
18.1 Products liability-occurrence.....
18.2 Products liability-Claims Made..........ccccvvurieieiirieeiscieee e essieneines | eoeisinsiese e .
19.1, 19.2 Private passenger auto liability ...908,276
19.3, 19.4 Commercial auto liability.......... - ..55,099,185
21. Auto physical amMaGE..........ccvveveveiiieirieeeiee e ssresenns | errereserer s 15,253,224
. AICraft (all PETIIS)......cvevceeieieies e

—~
SCOWOmO A WN

66.425
936.355)

22,229,444
..... 150,744

. International..
30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. o
35, TOAIS....ceevce e

3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......cccconiinrinninninniissiisninns

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
e Bttt | ebesstesa ettt bees 2,293 | oo 2,293 | oo 3,758
. Allied lines.... 337,173 337,173 1,033,418

1

2

3. Farmowners multiple peril

4. Homeowners multiple peril... e es .
5. Commercial multiple peril. ..501,029
6
8
9

. Mortgage guaranty
. OCBAN MAMNE.......ouiveieieeiecieie ettt st s st en s s bt | Saessssastessss st esses e b en s ss s st sses et
. Inland marine........ . ...1,436,258
10. FIiNANCIAI QUAIANEY......cuvuieiiiieiieieictete ettt st b s baens | sressssassessessssesses s bssen s s s s st enses et .
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake..........ccooeevererrericieinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ........cvueveciieie et
17.2 Other liability-claims made
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made
19.1 19.2 Private passenger auto liability 747,256
19.3 19.4 Commercial auto liability.......... o 67,514,073
21. Auto physical damage...... I .18,634,163

K )| B (535)| .
15,667,401 15,667,401
16,355,350 ....16,355,350

29. International..
30, WAITANEY.....cocveiicecte ettt b b nne b
31. Reinsurance-nonproportional assumed Property............c.cceeeeeieersiecreeeieessssessesenns
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e |
34. Aggregate write-ins for other lines of bUSINESS...........ccccccevivieriieerce s

3B, TOMAIS.....vuivieici ettt

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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Statement for March 31,

w17ome National Interstate Insurance Company

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

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 2017 2017 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 2017 LAE Reserves on 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. 2014 + Priof....co. | coovvverersriennans 106,198 | .oovverererian 66,795 | oo, 172,993 | oo 14,910 | oo 26 | oo 14,936 | oo, 73511 | o F(V ) 84,474 | ... 158,055
2. 2015, s [ 64,059 | oo 38,861 | oo 102,920 | oo TA2 | i FAKT T 8,125 | oo 42,115 | o S 52,518 | oo, 94,797 | (14,532) | oo 14,534 | oo 2
3. Subtotals
2015+ Prior....cco. | cooverreeriiicinnns 170,257 | oo 105,656 | ..ocereriiiennnne 275913 | oo 22,322 | oo 739 | e, 23,061 | .o 115,626 | oo, 234 | oo 136,992 | ..o 252,852 |.oooiiiiiiiennn(32,309) | o0 32,309 | 0
4. 2016 | e 82,383 | oo 66,994 | ..o 149,377 | e 15,303 | oo 1,246 | oo 16,549 | oo 41484 | o 1194 | e, 90,151 | oo 132,829 | ..o (25,596) | ..o 25597 | oo 1

5. Subtotals

2016 + Prior........
6. 2017 s e D00, SO I 20,0, SO .0, SO I XXX iirrerines | eversinsieessissienenas 5,358 | i 5358 | .o D0, R IR 8,277 | o 36,803 | .o 45,080 [...cccovnnen 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 252,640 | .ooeverereren. 172,650 | oo 425290 | coovereeae 37,625 | oo 7,343 | oo, 44,968 | ...oovvvrernn 157,110 | e 9,705 | oo 263,946 | ..o 430,761 |..oovverrrirnns (57,905) | ..oovverrirerrerrnne 57,906 | ...coovverrrerereieians 1
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 | ..oocovvvveinnen 336,966
T e (22.920)% | 2. ovreerene 33540 % | 3. e 0.000 %

Col. 13, Line 7

Line 8

4 0.000 %




statement for March 31, 2017 of e N@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:

AR RO AREAC O AL ATR AR
* 326 2020174 9000O0O0T1T =
AR A AR ARAER M AP DAL o
* 326 2 02 017 4550000 1 =*
AR RO O TR A
* 326 202017 3 6500001 *
AT AT AREAC OO TR RO
* 326 2 02 0175050000 1 =*

Q15

Response

NO

NO

NO

NO




statement for March 31, 2017 of e N@tional Interstate Insurance Company

Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Miscellaneous receivable
2505. Unearned Rental Income
2597. Summary of remaining write-ins for Line 25

534,436
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION
Real Estate

1 2

Prior Year Ended

Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ciiiieiieieicisis ettt snsens | essesssssssassessessstessesssenes 18,627,795 | .o 16,600,385
2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year Change iN ENCUMDIANCES...........cceuuiiiiriieieieiese ettt bbbttt s s se s ent s | Hebtessessssensesse st s b e st bbb s b nsns
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.
Total foreign exchange change in book/adjUSLEA CAMTYING VAIUE. ..ot sse st ssessssasesssssas | reesssssssessessassssssessesssssessasssessessasssne | sessssssssessossssssessassssssessessssssessessnnssnes
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation 158,912 | oo 594,572
Book/adjusted carrying value at end of current period (LINES 142+344-516-T-8).......cccceivrererriiiniiseieiessiesessssesessssesies | svresessssssessesssssssessesssses 20,535,881 | covvevreieieiereieeisnieinns 18,627,795
Deduct total NONAAMILIEA @MOUNLS............ccoiiieieiiieirice ettt ss s s s s s sse st essnsesesnsesessesess | 2resessssnsessssesesansesessssesansnsesessnsessssnsass | fesessssessssesesassesessssesesnsesesnsesassnsesanns
Statement value at end of current period (Line 9 MINUS LINE 10)........ccciuiuieiiieiiiiciiiieiiieie et ssseressssesessssessssssesenns | sbesseresssssesssesessssesesnns 20,535,881 | ..ooovevieiiceeies 18,627,795

..... 2,046,887 886,647

.1,735,335

© © NGk W

_
o o

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 PriOr YA ..........ccccveveeveeieeieieiseeseeeeterereess | eveevesiese e ssstes e sen s 0 [
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6
7
8

Total gain (loss) on disposals

Deduct amOUNLS rECEIVEA ON GISPOSAIS.........e.. vttt s e s s et et ssebsesees | 1ebseteesesseeseeaesessee et enses bt e s nsessnenet | £retietessessnssesaesessee e s anses st ensessessneaes

Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........vuiiuiiiiiieieicee e | et bsins | serssestes e st es e b st s s s bbbt s s benes
9. Total foreign exchange change in book value/recorded investment eXCluding @CCTUET INEETESL.............verirrrerririrerirrirrireins | orerrsesesessesee st st sssesssssentsne | esssssessesssssssssessssssessessessssssnssessnssnes
10. Deduct current year's other-than-temporary impairment FTECOGNIZED. ...........eueiveieuiiirieieieisse et sebssbes | oebssssssassessessssassessessssessessessssassessessnss | sesssessessessssassassessnsansassesnsensassessnsans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | coroorerrernrismnmernessessessissssessesnenes 0 ] e 0
12, TOtAl VAIUGLION GIIOWANGCE. ......cueveeieririiiieesieeei ettt s8££ bbb es | HEeEE bR E b bt n bbb n bbbt seb e | eeb e Rt b bbb bbb
13, SUDLOLAl (LINE 11 PIUS LINE 12)...euieierieie ettt sttt enbees | essstsnssessans st ses s st sttt s (O OO 0
14, Deduct total NONAAMILIEA GMOUNTS.........c..cvuieiiueiiiicteesise ettt b bbb bbb | HEeEb bR E b b en bbb n bbb | fetb e Rt b bbbt
15. Statement value at end of current period (Line 13 MINUS LINE 14). ... cevuruiiiiiirieissinsiisisseseesssesnsssessessss s sssnssnsssssssssnsssssees | essasssssssssasssssssssasssssssssessssssssssssanes 0 ] oo 0

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2

Prior Year Ended

Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........c.cviveieeieicieis ettt st ssans | evsessssssssssesssssssessesnsanes 36,121,328 | ..o 31,275,726
2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease) ...(645,979) .
Total gain (loss) on disposals.................. 814,512 ..2,519,805
Deduct amounts received on disposals............. .5,099,209 4,214,465
Deduct amortization of premium and AEPrECIALION. ............cveviieeieeicteeeeie ettt bbb bnaes | sestesesssess e s s s ssesses s a s s bn s sees ettt anaes
Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other-than-temporary impairment FECOGNIZEA...........ccvveveriirireiiiersere e ssess | eesesessssessssssesssssessssesessssesessnseressnsenas ettt ettt ennananraes

....3,561,543

©® N o ok

©

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12. Deduct total NONAAMItEA AMOUNES..........ceiiieirieicisce ettt b bbb s st s s s s s snsebens | oebesssetesassesessssebesensebes e et ssnsetensnsenas ettt nnas

13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cueieiiiiiiieieiiissieseississiesssssssssssessssssessesssssssessessssnes | ssessesssssssessesssssssessassesns 31,190,651 | oo 36,121,328

SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31

899,362,554
244,294,989
3,165,627
....17,453,817
.......... 2,787,134

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other-than-temporary impairment recognized

...38,228,790

©® N ook w2

.......... 6,577,342

©

990,354,330
297,722

939,938,944
266,691

N
o

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

—_
—

990,056,608 939,672,253

-
N

. Statement value at end of current period (Line 10 minus Line 11)




statement for March 31, 2017 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
2

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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 (8)-vvrevereeeerareseeeseesseesseesseessssessesessesssssesssessssessssssssessssssssssssnns | cosvessssssssssssssnees 674,656,787 | ...oovvvervrireceiens 100,858,046 | .....oovveerrrrrrrerens 71,067,777 | v (3,993,960 | .vooueernrrreerinens 700,453,006 | ....ovvermrermrereressennmeessseseneses | cessseessesssssess st sessssssnenins | seeestssesesseesssnas 674,656,787
NAIC 2 (8)-vevveverurerrireessessieeesesss et sss st sestsensnas | nessssssssnssssesessesens 81,033,256 | ..ocvvrrrircrirerircninne 6,983,236 | ...uvvrrrererienicnens 3,913,409 | ..o 3,375,348 | v BT AT8,430 |...voreverrirerriereresriesesseninees | creresessiessssssissessessssse s | ceeresesssens s 81,033,256
NAIC 3 (8)-veverereeerriieeisesiessiesss s sesessess s ssnssesssssenssns | eerisesessesssesessseneos 12,185,991 | .oooorverrererricinne 217,788 | oo 607,013 | ovvorrrererii 63,352 | covveerierrieiiienenne 11,860,118 | covorrveriierieeierisiesiresienesns | ereseresseesi s sessesssnessensse | ceeeenesenesene s 12,185,991
NAIC 4 (8)-.rvoevereeeraerereeesseessessssesssessssesssesssssssssssssssssssssssssssssssssssnsssns | sonssssmssssssssnsssssesns 2,052,005 | .oouvormreereresnnnseeernessnessnnssns | crnessssessssss st essssessssnes | sesssasssenessessss st (14,193) [ oo 2,037,811 | evereeereeerneernessseesssessnsnssnes | sosessssssssssss s ssessssnns | oeessnsssssse st 2,052,005
NAIC 5 (8)-vrvvevereeerarreseeesssesssessssessssessssessseesssssssesssssssssssssssssssssssnsssnsssns | somesssmssssssssssssnsenns 1,690,541 | .oooverrreerecernerieeeeseennns 2,512 | s 1419 | e [(SISR: 01S) | A 1,821,826 | ovoooeevcereeereeeseeeseeesneennnenes | cessseessesss sttt nnsstas | eesseesss s nessneens 1,690,541

20ISsO

....53

Total BONS.......coiiiiiiiiciciiscn s | s 771,625,371 | oo 108,068,043 | .....cccoocvvviiiiiiininas 75,596,461 | ...ocoviviiiiniiiis (639,209) | ...oovveiiniiiins 803,457,743 | ..o 0 [ O 771,625,371

PREFERRED STOCK

NAIC Tt ssentens | esieniesre st AAB2ATE | oot | cerirerre sttt | ereene et 91,088 | ..o A.253,543 | ..o | et | et 4,162,475

NAIC 2.ttt | esiesi e TA58,400 | ..o eiesissiens | it | v 251,900 | oo T,710,300 | oo esiseiees | coeseremse s | seereese s 7,458,400
10, NAIC 3e. st | s 3,202,813 | s | s | e (4] 3,292,805 | ..o | s | 3,292,813
110 NAIC A s | s 140,253 | oo [ e | s | 140,253 | ... [ | 140,253
12, NAIC B | b | Shies bbb | Seb bbb | Sebs s | et 0 [ oo [ e | s
130 NAIC Bttt | cbrerre ettt 9,775 | ottt | e eni sttt | eeneen sttt | chent e nt et 9,775 | o | cenesee st | ensne s 9,775
14, Total Preferred SOCK............coiuiiiriiiicieinrsecsseeceeessseceeesneees | emresnesne e 15,063,715 [ ..o 0 [ 0 [ s 342,961 | ..o 15,406,676 | ......coocvcueriiciiciicisiccsciseaa 0 [ (0 PR 15,063,715
15.  Total Bonds and Preferred StocK..........oriiniiniiniiniinisisisnisnisnins | onrisssisssissiessiesees 786,689,086 | .....cccoocoviniininas 108,068,043 | .....cccocvvviviiiininas 75,596,461 | ....ocooviviiiiniiins (296,248) | ...ovvvviiniiiis 818,864,419 | ...ovviiiviiiiicicinc 0 [ (O 786,689,086

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....45,315,003; NAIC2S§.......... 0; NAIC3S....... 0; NAIC45S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for March 31, 2017 of e N@tional Interstate Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ooirirreriernerienes | s 45,317,948 | .....cooorvvrrnnne 0,39 N O 45,336,924 | ....cooooovrrcnris 32,242 | oo,
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........ccviireiriiriieieieisieie ettt sssenss | sressessssessesessnsessesesssassens 59,402,184 | .....cooveereeeeerina 31,950,719
2. Cost of short-term iNVEStMENES ACUINEM............ccuieeveiiiieieie ettt ettt s ssssnas | evbesssssssessessssessesessesssssesees 24 413378 | oo 181,580,642
3. ACCIUAN OF GISCOUNL.......ouviiiiiiii bbbttt | isb bbb 75 | o 3,343
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total ain (I0SS) ON QISPOSAIS.........c.cvireiiieiiiiirireisieie ettt bbb bbb bbb s s b bbb s sae s s saebassetes | sbessssesessssesessssessssbe b ssebessssesebsssebessnsess | nebebssesesssesesssebesses et es e st st et s e st nnas
6. Deduct consideration reCeived 0N QISPOSAIS...........cccviueiueiiciiiieieie ettt sa st besbenas | evbesessstessesssen s s snsenes 38,490,299 | .o 154,111,681
7. Deduct amortization Of PrEMIUML..........ccciiiuiiiiiice ettt bbb bbb s s s sssebenastens | 2esssesessstesessssesasessebes s s es s snaebnes 7,390 | oo 20,838
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........c.ccocvruereiiirrieieriesieesesieiieis | cvenieissiese e ssssssenses 45,317,948 | ..o 59,402,184
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (Line 10 MINUS LINE 11).....veiiiiieiieiiciisiesessississieseesstsseesssssssessessensssssensesssses | assesssssssessasssssssessesssssssessas 45,317,948 | oo 59,402,184

QsI03




statement for March 31, 2017 of e N@tional Interstate Insurance Company

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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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

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 - Construction in Progress...........ceeeeerereereererneeeneeeneeeneessssssseseeseenees Richfield OH.. [01/15/2017.... | Snavely Building Co..........ocoerreneereererereircinieeneirenns 348,630 [ .eveveeeeiereeeeeneieeeeereneeeinees | e 348,630 |.....
Land and Office Building - 3250 Interstate DriVe...........ccovuiiriiiieineieiiiseeiesee e Richfield OH.. | 01/15/2017.... | Jamco Voice and Data COMMUNICAtONS.............ccevevruiveveeereiirceeieseceseseseesetesesesesssssesesens | eevesesssssissesesesssssssissetesesssesssinses | sietesesssssssisesssesssesssessesssessssesanss | seessesssessesesasssssssessssesassssens 9,696 | ..o 10,055
Land and Office Building - Construction in Progress...........ceeererieniinieeeeieeereessesisseseeenees Richfield OH.. [02/15/2017.... | Kaczmar and Snavely Building Co. 695,727 695,727 | .....
Land and Office Building - Construction in progress...........coeeirererrerereiseeesieesissesssessseseesseenes Richfield OH.. |03/15/2017.... | Snavely Building Co. 1,002,529 1,002,529 | ..ooviieeriree s
Land and Office Building - 3250 Interstate Drive Richfield OH.. [03/15/2017.... | Jamco Voice and Data COMMUNICAHONS. ........vvurereresierierineieisinssisrsssssessnsssesnsssssssssnssssssnsas
0199999. Totals 2,046,887 0 ..2,066,519
0399999. Totals 2,046,887 0 ..2,066,519
Showing aII Real Estate DISPOSED Dunng 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 | Encumbrances on| 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

NONE
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statement for March 31, 2017 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 March 31, 2017 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 2 Location 5 6 7 8 9 10 1 12 13
3 4
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
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 1 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Liquidation by National Interstate
000000 00 O0|ANCORA MERGER ARBITRAGE FUND LP............... CLEVELAND.........ccccceeoe. OH. | Insurance Company 05/01/2012 | 03/17/2017 | ....... 5,848,179 | ........ (43,528) | ..o [ e | e | e (43,528) [ ..o | v 3,856,580 | ... 3,856,580 | ..o | e | e (U O
000000 00 0] PRIMUS CAPITAL FUND VI LP........cooovviiniinnis CLEVELAND........ccooeene.. OH. | Distribution by Primus Capital Fund VII LP| 12/31/2012 | 02/01/2017 | ....... 7,278,110 | ....... (557,879) | cvveervienniinnns | v | e | e [CRYA4S)) [ [ 1,242,629 | ..... 1,242,629 | ..ooovvoniriiiinis | o 814,512 | ... 814,512
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cociiiiissssssnenees .....13,126,289 | ....... (601,407) | covvovvvivnrirenn0 o0 [0 | (601,407) [ ovvovviviean0 | e 5,099,209 | ... 5,099,209 | ..ooooviiiin0 | 814,512 | ........ 814,512
4499999, SUDLOLAI = UNGFIIAIEA. ... febf LR ....13,126,289 | ....... (601,407) | .. . L0 [ (601,407)| .. 0| 5,099,209 | ... 5,099,209 0| 814,512 | ...... 814,512
4899999, TOAIS.........coveieieieieiciiietie ettt et bt het | eeaebete b et et bt e bt oL bbbt e bbbttt .....13,126,289 | ...... (601,407) | ..oocvvvrirnnd () (U [T 0 ... (601,407) | .oovvvrrrnnnd 0. 5,099,209 | ..... 5,099,209 | .....ccccccouue. 0] . 814512 | ....... 814,512 | ..ol 0




statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

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

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special R e and Special A

3128P7 QN 6 [FGTW PL C91361 4 03/01/31 ... ssssssessesssnes | soesiieninenes 02/14/2017........ RAYMOND JAMES & ASSOCIATES........ccoviriiieiieieiersisssesisissssssssssssenes 1,414,989 | ..o 1,324,741

3138ER VP 2 |FNCT PL AL9621 4 01/01/37....... . 03/27/12017........ RAYMOND JAMES & ASSOCIATES........c.coverereierneieieiseiseeesiseeesesesseserenes 887,853 | .. 832,932

45201Y N2 9 |IL HSG DEV AUTH A 3.125 02/01/2047 .1 01/25/2017........ CITIGROUP........cevvienee 2,000,000 | oo 2,000,000

45203L  CL 5 [ILHSG DEV AUTH A 4.05 03/01/2059........cccmummreiirerniinriesieisiseierssiseeesesesnesenene .1 02/03/2017........ JEFFERIES & CO 1,000,000 .1,000,000

59465H UA 2 |MIHOSP FIN AUTH F-52.40 11/15/2047 .| 02/23/2017........ JP MORGAN SECURITIES INC.. 1,000,000 | . .1,000,000

60416Q GQ 1 |MNHSG FIN AGY A 2.93 03/01/2047......ccocvuriereieneiseiniiseineieiesssssessessssissssesssssnsenes. | snseessnssnes 02/10/2017........ RBC CAPITAL MARKETS 500,000 | ..ovuverierrrerereieeees 500,000

67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047........ccoererrieeniiceeeireresiseiesiesissesesisessesseesenes .| 03/14/2017........ GEORGE K BAUM & COMPANY. . 1,086,720 | oo 1,000,000

708796 4R 5 |PAHSG FIN AGY 122 4.00 10/01/2046..........cocovoivrererririrrnrireirininnns .1 01/11/2017........ RBC CAPITAL MARKETS 2,127,620 | oo 2,000,000

880461 ER 5 | TN HSG DEV AGY 2C 3.55 07/01/2039 . 03/22/2017........ RBC CAPITAL MARKETS 958,750 | oo 1,000,000

880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042.........covvurirrriniiiriniicierireresiseeesissiseesesisessssssenenes . 02/23/2017........ RBC CAPITAL MARKETS 1,077,270 | oo 1,000,000

924190  MD 0 |VT HSG FIN AGY A 4.00 11/01/2047........vvoriverriririnirierierississsiessisesieseesssssssnnns | ceesssssssienns 03/09/2017........ RAYMOND JAMES & ASSOCIATES.........cevreriririeiinriereeississisessiesienes 532,880 | .o 500,000

97689Q EF 9 | WISCONSIN ST HSG D 3.30 09/01/2036.........covreiumimrerismiimsnississmesssenssmessnsnsssesnsenes | sosresensenssnes 03/09/2017........ RBC CAPITAL MARKETS 918,680 | ..o 1,000,000

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuiruisstrsitesiesersssssesiersates | eesessasssteesssesees s s 8 see 1848881081148 18484 E8 4848088810888 180848810k E 1L E bbbt e erbntsanes .. 13,504,762 | .o 13,157,673

Bonds - Industrial and Mi:

00191L  AS 1 |ARES 2013-3A B2R CLO MEZ 3.65 10/17/2024......... | Ceis 03/16/2017........ BANC OF AMERICA SECURITIES 1,000,000 | .ooovveririrceeeereieis 1,000,000 |........ 1FE
00206R  DP 4 |AT&T INC 3.80 03/01/2024 .| 01/31/2017 CITIGROUP........ccccounu. 999,360 | .ovveii 1,000,000 |........ 2FE.
02665W  BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024 .1 02/13/2017........ | JP MORGAN SECURITIES INC.. 1,490,595 | . .1,500,000 1FE
037833  CG 3 | APPLE INC 3.00 02/09/2024...........ccovvoriirminiieirnsesisnsieisssssesessssssesssssssssssssessesssenes . 02/02/2017........ GOLDMAN SACHS.......... 2,998,680 | ..o 3,000,000 |........ 1FE
04685A 2B 6 | ATHENE GLOBAL FUNDING 4.00 01/25/2022 .1 01/18/2017........ DEUTSCHE BANK 1,999,380 .2,000,000 |........ 1FE
05377R  CQ 5 | AESOP 2017-1A A ABS SSNR 3.07 09/20/23..........oevvviiriiiieerirersrssieresiseieniesiees .| 03/08/2017........ BANC OF AMERICA SECURITIES 1,484,763 | . .1,485,000 |........ 1FE
05579H  AE 2 |BNZ INTL FUNDING/LONDON 2.90 02/21/2022 02/13/2017 MORGAN STANLEY... 998,240 | ..o 1,000,000 |........ 1FE
07330N  AQ 8 |BRANCH BKG & TR 5YR 2.625 01/15/2022 .1 01/23/2017........ | MORGAN STANLEY. 999,310 .1,000,000 1FE
07384M  S7 8 |BSARM 2004-5 2A SEQ SNR FLT 07/25/2034... .| 01/2712017........ CS FIRST BOSTON.... 667,975

08179C  AE 1 |BSP 2017-11A A2A CLO MEZ FLT 04/15/2029 03/27/2017........ JP MORGAN SECURITIES INC.. 400,000

08179C  AG 6 |BSP 2017-11A A2B CLO MEZ 3.89 04/15/2029 03/27/2017........ JP MORGAN SECURITIES INC.. 1,000,000

08180K AR 1 |BSP 2014-VA B1R CLO MEZ FLT 10/20/2026. .| 02/23/2017 DEUTSCHE BANK 440,000

095560 AW 8 | BHILL 2013-1A C1R CLO MEZ FLT 01/15/2026...... .102/10/2017........| MORGAN STANLEY... 1,000,000

11134L  AE 9 |BROADCOM CRP/FIN 3.625 01/15/2024 .1 01/11/2017........ CS FIRST BOSTON.... 998,960

12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047..... . 03/30/2017........ CS FIRST BOSTON.... 139,959

12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034....... .1 01/2712017........ CS FIRST BOSTON.... 633,566 .

12673P  AH 8 | CAINC 3.60 08/15/2022 .| 03/15/2017........ JP MORGAN SECURITIES INC.......ccoomrviiririrriiiinsrirenireneneenns 499,550 | ..o 500,000

166764 BN 9 | CHEVRON CORP 2.498 03/03/2022 .| 02/28/2017........ BANC OF AMERICA SECURITIES 2,000,000 | ..o 2,000,000

166764 BT 6 | CHEVRON CORP 2.895 03/03/2024............cccovuvirmiieineieisrinseesssississssessssssesesssssns | sosessessssenes 02/28/2017........ BARCLAYS CAPITAL......oviiiiiiiirinnieineieiessssiessessssssensssnes 2,455,000 | ...ooiiiiieieeae 2,455,000

24823B  AA 8 |DEN102013-1A A1L CLO SSNR FLT 04/28/25....... e . 02/02/2017........ BANC OF AMERICA SECURITIES 2,002,500 | ..o 2,000,000

36242D FS 7 | GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034. SRS OPTRRPRON .1 01/27/2017........ CS FIRST BOSTON.......ovriiriiireiiiieieeieiesssseesesiseesensnneees 649,440 | ..o 646,021

37254B  AA 8 | GENPACT LUX SARL 3.70 04/01/2022 03/21/2017........ WELLS FARGO BROKERAGE SERVICES . .. 499,885 ....500,000

38137L  AS 8 |GOLD8 2014-8A B2R CLO MEZ 3.43 04/19/26..... . N 02/01/2017........ MORGAN STANLEY .....ccoooviirimirerrnrirererineierineiens 1,000,000 .1,000,000

38174V AA 9 | GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29.........cccrmrimeirneiersrririeresissiessessssennnes | vnveesaneenns 02/16/2017........ NATIXIS..... 300,000 | oo 300,000

40537Y  AJ 2 |HLA2013-2A C CLO MEZ FLT 08/01/2025 e .1 02/10/2017........ NOMURA SECURITIES INTL 498,750 ....500,000

41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034. JEOSTOR RO .1 01/27/2017........ CS FIRST BOSTON.......ovriiriiireiirieiseisiessssiessesseesenssnaees 505,384 ....507,615

42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021 s .1 03/15/2017........ CS FIRST BOSTON......ovuiiiiiireiiirieeieisesssiesssiseeesisenenes 1,977,500 | oo 2,000,000

43283A  AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028 . 02/22/2017........ DEUTSCHE BANK 999,861 | oo 1,000,000

44891A  AM 9 |HYUNDAI CAPITAL AMERICA 3.10 04/05/2022..........ccvrmuriimineieeerinsesesssisisnninens .1 03/29/2017........ BANC OF AMERICA SECURITIES 499,470 500,000

466190 AB 5 |JFIN 2017-1A AF CLO SSNR 3.603 04/24/29...... .| 012712017 JEFFERIES & CO... 2,000,000 2,000,000
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
46849L  SS 1 | JACKSON NATL LIFE 3.25 01/30/2024 .| 01/24/2017 CS FIRST BOSTON.......ovuiimrirircriiiriresiesenseniesiesissesessenees 1,998,500 1FE
478160 CD 4 |JOHNSON & JOHNSON 2.25 03/03/2022............cc0cunnn. .| 02/28/2017........ JP MORGAN SECURITIES INC.. 1,396,192 1FE
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026.... .1 02/10/2017........ GOLDMAN SACHS.......... 1,000,000 TFE. v
543190  AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45.........ccovrerieiririrniineererineisnieeeiseeeienes .1 01/19/2017........ CS FIRST BOSTON......ovuiiiiiirciiiineieeinssensssiesesiseeensssneees 476,719 1FE
610332 AE 8 |MCBSL 2015-1A B CLO MEZ FLT 05/22/2027... .1 01/18/2017........ BANC OF AMERICA SECURITIES 500,469 1FE....
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034.. . .1 01/2712017........ CS FIRST BOSTON.......cviiimririreriiitierinsiesseseesesiseeenineneees 533,828 ....527,900 1FM...
62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51.......covvrirnriirernrinerisnieieissseessssssisnens | aesversssnsens 02/01/2017........ BARCLAYS CAPITAL......vviiiiiiiirisisinsieiessssiessessssesessssnes 999,995 | ... 1,000,000 |........ 1FE
637432 NL 5 |NATL RURAL UTIL COOP 2.95 02/07/2024...........cocomvrmemirernereernercrnnirenes .1 01/31/2017........ MITSUBISHI.........cooeec.. 998,050 | ..o 1,000,000 |........ 1FE
640270 AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26...... .| 02/08/2017........ JEFFERIES & CO....ovvviieieescieniis 2,000,000 | ..o 2,000,000 |........ 1FE
640270 AW 4 |NGCLO 2014-1A BR CLO MEZ FLT 08/28/26 .| 02/08/2017........ JEFFERIES & CO....covvvivececceis 1,000,000 .1,000,000 |........ 1FE
654740 AV 1 |NISSAN MOTOR ACCEPT 2.80 01/13/2022 .1 01/10/2017........ BANC OF AMERICA SECURITIES 1,998,800 .2,000,000 |........ 1FE
66859Q AF 2 | WOODS 2014-12A BR CLO MEZ FLT 09/15/2025..........cccovvveererirrrinerierinseienirnens [CR—— 02/23/2017........ GOLDMAN SACHS.......... 500,000 1FE
67103Q AY 3 |OFSBS 2013-5A A2FR CLO MEZ 3.415 04/25. 01/25/2017........ NOMURA SECURITIES INTL 1,250,000 1FE
67103Q@ BC 0 |OFSBS 2013-5A A3FR CLO MEZ 4.311 04/25. 01/25/2017........ NOMURA SECURITIES INTL 500,000 1FE
67104C  AB 3 | OAKC 2013-8A B CLO MEZ FLT 04/20/2025 .| 012412017 ........ SANDLER & O'NEIL PARTNERS 500,200 261 |1FE
67108L  AQ 6 |OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26.. .| 01/06/2017........ MORGAN STANLEY ....ccoooviirimiicrnrirererineierineiens 1,000,000 . 1FE
67590 AS 2 |OCT182013-1A A2BR CLO MEZ 3.45 12/16/24 02/21/2017 NOMURA SECURITIES INTL 2,000,000 | ..o 2,000,000 1FE
68268H AA 4 | OMFIT 2016-3A A ABS SSNR 3.83 06/18/2031 .| 01/24/2017........ | BANC OF AMERICA SECURITIES 1,010,000 .1,000,000 958 | 1FE
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 .1 03/01/2017........ Private Placement. 6,461 6,461 |........ 6*
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021 .1 03/31/2017........ Capitalized INterest...........covvvviviniiesieeseeeee 2,512 2,512 | ... 5%
78012K  ZG 5 |ROYAL BK CANADA MTN 2.75 02/01/2022 .1 01/25/2017........ RBC CAPITAL MARKETS 1,999,540 | ..o 2,000,000 |........ 1FE
78410T  AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023...... 02/15/2017 CS FIRST BOSTON......oouiimiiireirerimriniiessiensenesesessssessiens 1,499,683 .1,500,000 |........ 1FE
82620K  AS 2 | SIEMENS FINANCIAL 3.125 03/16/2024... 03/07/2017........| DEUTSCHE BANK 1,997,880 .2,000,000 1FE
82652K  AA 2 | SRFC 2017-1A A ABS SNR 2.91 03/20/34 03/13/2017........ CS FIRST BOSTON.......vvriiimiireiiiieiserssesssesessessssesensessenes 999,932 | .o 1,000,000 |........ 1FE
832248  AY 4 | SMITHFIELD FOODS 3.35 02/01/2022 . 01/25/2017........ MORGAN STANLEY......cooovieririrernriererineierirennes 1,997,440 .2,000,000 |........ 2FE.
83405A  AA 2 [SCLP 2017-1 A ABS SSNR 3.28 01/26/2026............ovvevrierireririererineisiresireresiseeeniees .1 01/20/2017........ DEUTSCHE BANK 1,399,880 1FE
881561 VY 7 |TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36... .| 03/08/2017........ AMHERST SECURITIES CORP 240,441 446 | 1FM
88432M  AC 8 |WINDR 2017-1A B CLO MEZ FLT 04/18/2029... . 02/02/2017........| MORGAN STANLEY... 1,000,000 1FE
92329X AM 0 | VENTR 2014-16A A2RF CLO MEZ 3.403 04/26 03/27/2017........ RBC CAPITAL MARKETS 1,000,000 . 1FE
92343V DW 1 |VERIZON COMM INC 3.125 03/16/2022 .1 03/13/2017........ BANC OF AMERICA SECURITIES 994,870 | oo 1,000,000 |........ 2FE
949746  SK 8 |WELLS FARGO CO 3.069 01/24/2023 .1 011712017........ WELLS FARGO BROKERAGE SERVICES 2,000,000 | .o 2,000,000 |........ 1FE
95058X  AA 6 |WEN 2015-1A A2I ABS SNR 3.371 06/15/2045.... .| 01/1172017......... GUGGENHEIM CAPITAL MARKET. 493,701 93,750 | 1479 [2AM......cvvviviiiinne
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030. . 03/30/2017........ AMHERST SECURITIES CORP 499,395 ....500,000 |........ 1FE
98886M  AC 8 | ZAIS1 2014-1A A2 CLO MEZ FLT 04/15/2026.........c.cvoerrreirernrirernnieississeessensssissens | snveressnnsnes 01/13/2017........ BNP PARIBAS.............. 999,500 | ..o 1,000,000 | .coveievrncrireiniereis 160 |1FE
G7739P  AF 7 | CABLE&WIRELES (SABLE) B1 L+475 12/02/22........c.coovrieieireiscnieisrereissieen s | DI 01/01/2017........ Exchanged 217,788 ....225,000 | ....... 3FE
3899999. Total - BondS - INAUSHIIAl AN MISCEIIANEOUS...............ovveiieveeieeieiiiiteieei et sieseei et et etesiesiesss  etsetsesssessessesessessesssssssessessetassessessessesessessesaesassessessesessessessesassessessessssessessesansessessessesessessesassessessnssnsessessesansensessnsnsens  assssssss 70,149,902 70,224,641 | ......... 21,869
8399997. Total - Bonds - Part 3......... 83,654,665 83,382,314 | ......... 36,580
8399999, Total - BONAS. .....uureuiiieieiiieiieseis s enes 83,654,665 83,382,314 | ......... 36,580
Common Stocks - Industrial and Mi
19625W 10 4 |COLONY NORTHSTAR INC-CLASS A .1 01/11/2017........ EXCRANGEM. ...ttt ntes | eeenaens st 41,056.000 592,849 XXX e |
19625W 10 4 |COLONY NORTHSTAR INC-CLASS A .| 03/28/2017........ FRIEDMAN BILLINGS RAMSEY ......cooiiiriiiiiniiniisnisisissiesssissisessessssssssssnns | soneeessnsnnes 3,817.000 49,897 XXX | |
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED... 03/30/2017........ Exchanged 4,215.000 73,307 XXX e |
D1T769 56 5 | DEUTSCHE BANK AG RIGHTS 03/21/2017........ Spin Off D18190898 8,431.000 15,308 XXX | |
9099999. Total - Common Stocks - Industrial and Miscellaneous.............. 731,360 XXX 0
9799997. Total - Common Stocks - Part 3... 731,360 XXX 0
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9799999. Total - Common Stocks.... . . . 731,360 XXX 0 XXX...
9899999. Total - Preferred and Common Stocks..... . 731,360 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS............ciuiiriiiriiiirerieiie et sistiene eesessessstesessessetesess et ees st ee e ee s s R s h L8 e e e RS eL R e e E st E L ee e e e E et ed et en et nn et e | tesessesbnesens e b et eneen st enssesnnseneenes | bonssessscssnnereres 84,386,024 XXX | 36,580
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

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

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36241L S7 2 |GNJO PL 783242 PT 3.00 02/15/2026....... .| 03/15/2017. | MBS Paydown 33,539 | .oeenrn33,539 | 35,323 | 34,280 | (244) 02/15/2026. | 1....cvverennes
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039..... .| 03/20/2017. | MBS Paydown 3,696 | ..o 3,696 | i 3,887 | 3,853 [ | i 39 08/20/2039. | 1....cvvrrirnns
38375C 6N 5 |GNR 2012-116 PG PAC 2.00 10/20/2040... | .. | 03/20/2017. | MBS PaydOWN..........ccooerereeririnens | corrrrnerierireeennens | seveerinens 43,169 (215) 10/20/2040.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040.. | .. | 03/20/2017. | MBS Paydown 35,177 1 09/20/2040.
38376E  VJ 1 |GNR2009-110 AB SEQ 4.00 04/16/2039... | .. | 03/16/2017. | MBS PaydOwN...........covueeremrernieines | verernrernmeinnnnerirenes | coveinninne 18,671 93 04/16/2039.
38376X L5 0 |GNR2010-31 AP PAC 4.00 08/20/38......... .. | 03/20/2017. | MBS Paydown 62,149 . (23) 08/20/2038.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39........ .. | 03/20/2017. | MBS Paydown 33,619 ..33,619 109 04/20/2039.
38377K  FN 5 |GNR 2010-115 NW PAC 3.50 01/20/38...... .. | 03/20/2017. | MBS Paydown 325,259 325,259 1,067 01/20/2038.
38377L  ZD 3 |GNR2010-127 NH PAC 3.00 02/20/39...... | .. | 03/20/2017. | MBS Paydown 57,037 ..57,037 147 02/20/2039.
38378T AF 7 |GNR 2013-71 GA PAC 2.50 07/20/2041..... .. 1 03/20/2017. | MBS PaydOowN.........ccemvemermerierins [ everierireesseinnines | cererereens 18,266 ..18,266 (13) 07/20/2041. | 1.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045............. .. | 03/20/2017. | MBS Paydown 645 10/20/2045. [ 1..cccovvvvens
0599999. Total - Bonds - U.S. Government: XXX XXX
Bonds - U.S. States, Territories and Pc ions
93974B VC 3 |WA ST-REF-R-A 5.00 01/01/2020............. | ‘ 02/23/2017. |CaII @ 100.00......c0cmiminniicnienins | e | s 1,000,000 | ....... 1,000,000 0 ..1,000,000 .o [ | e | o 32,222 | 01/01/2020. [ 1FE............
1799999. Total - Bonds - U.S. States, Territories & Possessions... .1,000,000 |..ooooioenn0 [ [0 [ 32,222 XXX XXX
Bonds - U.S. Political Subdivisions of States
604280 CD 7 |03/01/2025 |...103101/2017. [ Sinking Fund Redemption 55,000 55,000 56,100 .55,733 (733) (733) | v | coirnnensssnn55,000 | v Lo | o | v 1,485 | 03/01/2025. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States...........cccceueeee 55,000 ..56,100 ..55,733 XXX XXX
Bonds - U.S. Special Revenue and Special A t
18610R AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021........ .. | 02/15/2017. | Sinking Fund Redemption............c.. [ vovveereeenernernerrns | wovvere 100,000 | .......... 100,000 | ...oouce 100,100 | wovvvrvrnnne 100,042 | ..oovvervrieirnnes (42) (42) [ oo | e 100,000 | ovovvereerernn | eererineennerins | e 0 | e 3,313 | 02/15/2021. | 1FE............
CO ST HSG FIN AUTH MF 13.20
19647P BA 0 |02/01/2044 .| 03/01/2017. | MBS Paydown 4,098 | ...oooverenn 4,098 | ..o 4,098 | ..o 4,098 | ..o [ e 0 4,008 | oo [ e [ e [V I 21| 02/01/2044. | 1FE............
20774W  G9 6 |CT HSGFIN 4.00 11/15/2040............occcn... .. 1 03/02/2017. | Partial Call @ 100.00..........evereeees [ worrrernerinrineriienins | eevvernn 105,000 | ...coo.e. 105,000 | ..coovnee 109,287 | .ovvvverenne 107,098 | ..oovvervrerirnnes (2,098) (2,098) [ ..o | e 105,000 | ovoueereererns | eerenineinerins [ e (V10 I 213 | 11/15/2040. [ 1FE............
CT ST HSG FIN AUTH B-2 4.00
20775B N8 5 |11/15/2032 .. | 03/02/2017. | Partial Call @ 100.00..........oevererere [ rorererererieririnirens (1,758) 11/15/2032.
3128M1  CK 3 |FGCI G11974 PT 5.50 05/01/2021.. .| 03/15/2017. | MBS Paydown 2 05/01/2021.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022.. .| 03/15/2017. | MBS Paydown 2 04/01/2022.
3128MM UM 3 |FG G18587 PT 3.00 02/01/2031.. .| 03/15/2017. | MBS Paydown (524) 02/01/2031.
3128P7 5B 5 |FGC91742 PT 3.50 01/01/2034.. ... | . | 03/15/2017. | MBS Paydown (550) 01/01/2034.
3128P7 7L 1 |FG C91799 3.50 11/01/2034..........cccovvvenee .| 03/15/2017. | MBS Paydown 1,385 11/01/2034.
3128P7 Q6 3 |FG C91377 4.50 06/01/2031... .. | 03/15/2017. | MBS Paydown (4,907) 06/01/2031.
3128P7 QN 6 |FGTW PL C913614 03/01/31. ... .. | 03/15/2017. | MBS Paydown 23,211 23,211 24,792 (278) 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032................. .| 03/15/2017. | MBS Paydown 64,358 | ............ 64,358 | ............ 67,737 443 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033 .| 03/15/2017. | MBS Paydown 54,899 54,899 57,730 1,145 01/01/2033.
3128PV  BS 8 |FG J15449 PT 4.00 05/01/2026... v |+ | 03/15/2017. | MBS PaydOwN..........covvmmerererereenes | cevereenseinernerinenes | vveineennsd 45135 | ..o 45,135 510 05/01/2026.
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25.........cc0on.. .. | 03/15/2017. | MBS Paydown 23,354 23,354 (79) 03/01/2025.
3132J4 H3 6 |FG G30949 PT 3.50 08/01/2036 .| 03/15/2017. | MBS Paydown 55,965 55,965 (1,446) 08/01/2036.
31331X NQ 1 |FED FARM CREDIT 5.30 02/06/2017....... |.. | 02/06/2017. | MAUIIY.........cveurrerrrrerieeirneiiiniinns | eeeesersnensenesseisinns | oeeinenas 435,000 | .......... 435,000 | .......... 491,541 | oo 435,977 (977) (977) 02/06/2017.
3133EF L6 2 |FFCB-CALL02/17 0.98 12/14/2017........... . 102/15/2017. [ Call @ 100.00.........cvverererererrrienies | cevererirnneieniserirenes | v 1,120,000 | ....... 1,120,000 | ....... 1,119,462 | ........... 1,119,700 | .o, 300 300 12/14/2017.
3134G8 M8 9 |FREDDIEMACO 02/26/18...........coevennee. .. 1 02/26/2017. | Call @ 100.00........coevererereerrerrnns [ errerrrererseerseninernes | veeens 2,150,000 | ....... 2,150,000 | ....... 2,150,000 .2,150,000 0 2,150,000 02/26/2018.
3134G8 MJ 5 | FHLMC-CALL02/17 0000 0.75 02/26/2018. | .. | 02/27/2017. | Call @ 100.00..........ccovvveremrimrinnns | overirerisrieniisnines | v 1,550,000 | ....... 1,550,000 | ....... 1,550,000 .1,550,000 (VI TR ISR 1,550,000 | ..oeooeerciiens | v 02/26/2018.
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31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025. |.. | 01/15/2017. | Partial Call @ 100.00.........ccccosvvenes | corermrrmmrirerirenirnens | e 5,000 ..5,115 (115) (115) 5,000 .17 | 04/15/2025.

3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26....... .. | 03/25/2017. | MBS Paydown 55,628 RN . 7,133 07/25/2026.

3136A4 VH 9 |FNR2012-14 HA PAC 2.00 07/25/40......... .. 1 03/25/2017. | MBS PaydOWN........ccvvririrriieiins [ errieeineissssinssinns | coererenens 16,367 | .oooeerrnn 16,367 | oo 16,152 | coovorirns 16,187 [ v | e 33 33 07/25/2040. | 1...coovvvvnnes

3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40............... .. | 03/25/2017. | MBS PaydOoWN..........ccomremermerienins [ verierirseenseinsines | coevereens 16,345 | .........16,345 | ... 16,421 | oo 16,391 8 8 09/25/2040.

3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41......... | .. | 03/25/2017. | MBS Paydown 51,487 52,871 142 02/25/2041.

3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38......... .. | 03/25/2017. | MBS Paydown..........cceuverincrienins [ verierieeernninnines | coreverenns 74766 | ..........T4766 | ........... 78,458 294 01/25/2038.

3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041..... .. | 03/25/2017. | MBS Paydown 29,542 29,928 63 07/25/2041.

3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039..... .. | 03/25/2017. | MBS Paydown 30,249 | v 30,249 | oo 30,157 . 12 05/25/2039.

3136AA  MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042... | .. | 03/25/2017. | MBS Paydown 29,583 29,583 30,166 30,061 84 02/25/2042.

3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042.... | .. | 03/25/2017. | MBS Paydown 36,538 ..36,538 ..36,416 ..36,437 24 11/25/2042.

3136AA YL 3 |FNR 2012-133 GE PAC 1.50 08/25/2041... | .. | 03/25/2017. | MBS Paydown 6,392 ...6,392 ...6,383 0) 08/25/2041.

3136AB  H7 1 |FNR 2013-5BD SEQ 2.00 03/25/2040....... .. | 03/25/2017. | MBS Paydown 20,933 20,898 1 03/25/2040.

3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041..... | .. | 03/25/2017. | MBS Paydown 26,724 26,271 (77) 11/25/2041.

3136AC EK 3 |FNR 2013-10 NE PAC 2.00 01/25/42......... .. 1 03/25/2017. | MBS PaydOWN.........cevmremeverienins [ ererrererneesenisnsines | eorererenns 48,204 48,646 (52) 01/25/2042.

3136AC JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039..... .. | 03/25/2017. | MBS Paydown 9,338 | ciierrnnn9,338 | 9,484 | 9,445 (23) 03/25/2039.

3136AD 2H 1 |FNR 2013-43 XP PAC 1.50 08/25/2041..... .| 03/25/2017. | MBS Paydown 24123 23,719 (34) 08/25/2041.

FNR 2013-41 AE SEQ SSUP 2.00

3136AD P9 4 |07/25/2037 .1 03/25/2017. | MBS PaydOWN........c..ccovermrieinnrniins | vernerrereninernnsneies | overenines 72441 | v 72141 | s 70,343 817 817 07/25/2037.

3136AE 6N 2 |FNR 2013-74 HA SEQ 3.00 10/25/2037..... .. | 03/25/2017. | MBS Paydown 22,584 22,584 23,078 | ... . (113) (113) 10/25/2037.

3136AE  EZ 6 |FNR2013-53 WG PAC 2.00 06/25/2042.... | .. | 03/25/2017. | MBS PaydOwn..........cccevureererniinnes | vorerernmneirernnineeres | overeneees 19,310 | oo 19,310 | v 18,536 | oovovvrrires 18,769 | ..o (74) (74) 06/25/2042.

3136AE  S7 3 |FNR 2013-53 WL PAC 1.50 01/25/2042..... | .. | 03/25/2017. | MBS Paydown 51,841 51,841 | oo 48,844 | ......coonn 49,755 (388) (388) 01/25/2042.

3136AE  Z4 2 |FNR2013-70 VA PAC 3.00 08/25/2026..... . 1 03/25/2017. | MBS Paydown 31,722 | 31,722 32,465 | ...... 32,232 315 315 08/25/2026.

3136AF NE 0 [FNR2013-75 VG PAC AD 3.25 08/25/2026 | .. | 03/25/2017. | MBS PaydOWN...........c.coevenrvevrinnens | covvrrvnirirenieninsiins | eeveveriens 12,516 | oo 12,516 | oo 12,857 | oo 12,767 | v, 378 378 08/25/2026.

3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25......... .. | 03/25/2017. | MBS Paydown 20,627 20,627 21,091 291 01/25/2025.

3136AK  MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027 ..... .. | 03/25/2017. | MBS Paydown 29,574 29,574 30,396 2,030 08/25/2027.

3136AL  YX 3 |FNR2014-81 CA 3.00 03/25/2041............. .. | 03/25/2017. | MBS Paydown 69,563 | ... 69,563 | ..o 72,596 1,160 03/25/2041.

3136AR R4 2 |FNR2016-25 A 3.00 11/25/2042 .. | 03/25/2017. | MBS Paydown 66,505 (866) 11/25/2042.

3136AT CK 8 |FNR 2016-50 BN 3.00 02/25/2046.. v | -+ 03/25/2017. | MBS PaydOown.........vvemveurieeiierins [ verierirerernneinnines | corererenns 41,986 1,099 02/25/2046.

3136AT U8 5 |FNR2016-77 BAPAC 2.50 01/25/2045.... |.. | 03/25/2017. | MBS Paydown ..13,041 586 01/25/2045.

3136AU RZ 6 |FNR 2016-92 DA 3.00 02/25/2034.. .. | 03/25/2017. | MBS Paydown ..18,672 348 02/25/2034.

3136G3 DB 8 | FNMA-CALLO03/17 0000 0.75 03/22/2019... | .. | 03/22/2017. | Call @ 100.00..... (0) 03/22/2019.

3137A1 X9 9 |FHR 3719 LE SEQ 4.00 08/15/2028. ..101/15/2017. | MBS Paydown 5,922 (1) 08/15/2028.

3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. .| 03/15/2017. | MBS Paydown 55,554 15 11/15/2020.

3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040, .. 1 03/15/2017. | MBS PaydOWN.........covveeinereerins [ verrenerneenesiinnines | coererneens 17,894 | oo 17,894 178 09/15/2040.

3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025.. .| 03/15/2017. | MBS Paydown..........cceovernriernniniis | verenerrernsssennnsneenes | overensnes 41,025 | ...ooonee. 41,025 15 09/15/2025.

3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39 .| 03/15/2017. | MBS Paydown 97,631 97,631 709 10/15/2039.

3137A9 J7 2 |FHR 3843 GJ PAC 3.50 10/15/39... .| 03/15/2017. | MBS Paydown..........ccovvvniineiiienin [ verienieriiniiinsines | e 16,807 | ..ococveneee 16,807 | ..ococvvneee 168 10/15/2039.

3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038... .| 03/15/2017. | MBS Paydown 65,864 | ............ 65,864 | ............ 68,951 (599) 08/15/2038.

3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037 .| 03/15/2017. | MBS Paydown 25,065 25,065 25,621 70 12/15/2037.

3137AJ  6F 6 |FHR 3955 BG 2.50 02/15/2041 .| 03/15/2017. | MBS PaydOWn..........cceverrieineiniins | verrneresernsinersnsneenes | overenines 40,035 | ....coooe.. 40,035 | ...ooouen 39,115 (41) 02/15/2041.

3137AJ HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040.......... | .. | 03/15/2017. | MBS Paydown 59,721 (233) 08/15/2040.

3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36.............. .1 03/15/2017. | MBS Paydown..........ccovvmiererrnineins | verenerreresirersnneines | vveeriees 16,455 (29) 10/15/2036.
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3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.......... | .. | 03/15/2017. | MBS Paydown 21,908 21,908 22,675 | ...... 22,542 129 ....21,908 .77 | 03/15/2041. 1.
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39.............. .| 03/15/2017. | MBS Paydown 93,104 (918) 04/15/2039. | 1.
3137AR  RT 5 |FHR 4080 DA PAC 2.00 03/15/2041.......... .. | 03/15/2017. | MBS Paydown [RTSTOROT IO 14,289 92 03/15/2041. |1
3137AR  Z6 6 |FHR 4083 CA SEQ 2.00 12/15/2038... .| 03/15/2017. | MBS Paydown (295) 12/15/2038. | 1.
3137AS BZ 6 |FHR 4077 MA 2.00 08/15/2040 w | .. | 03/15/2017. | MBS Paydown 610 08/15/2040. | 1.
3137AS Q8 0 [FHR 4088 PA PAC 3.00 12/15/40.............. .| 03/15/2017. | MBS Paydown 85 12/15/2040. | 1
3137AT KB 7 |FHR 4097 GJ 2.50 10/15/2031 .| 03/15/2017. | MBS Paydown JSOTURTRTRI N [ [N . . (41) 10/15/2031. [ 1.
3137AT Q5 4 [FHR 4097 TG SEQ 2.00 05/15/203! ... .. | 03/15/2017. | MBS Paydown 30,250 (192) . ....30,250 05/15/2039. | 1.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41... ... | .. | 03/15/2017. | MBS Paydown SOOI Y 41,101 34 | e | s A1107 [ s s 04/15/2041. | 1.
3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040. .. | 03/15/2017. | MBS Paydown 7,041 (5) 7,041 01/15/2040. | 1.
3137AU  VJ 5 |FHR 4119 PAPAC 1.50 09/15/41.... .| 03/15/2017. | MBS Paydown 33,163 14 | e | e 33,163 | oo [ e 09/15/2041. | 1.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039... .| 03/15/2017. | MBS Paydown JSOTURTRTRI Y 40,196 (R D ) SIS IR 40,196 [ .oocvvneereiiens [ s 09/15/2039. | 1.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027.. .. | 03/15/2017. | MBS Paydown 7,504 | ... 4) 7,504 12/15/2027. | 1.
3137AY NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039... .| 03/15/2017. | MBS Paydown 24,887 24,887 L1 ST ISR 24,887 | ..ooovecerrvrins | e 11/15/2039. [ 1.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041... .. | 03/15/2017. | MBS Paydown 27,602 27,602 (20) 10/15/2041. | 1.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042... .| 03/15/2017. | MBS Paydown v 14101 | 155 02/15/2042. | 1.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028. .. | .. [ 03/15/2017. | MBS Paydown 28,335 28,335 (6) 03/15/2028. | 1.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42.. | .. | 03/15/2017. | MBS Paydown 28,167 28,167 33 05/15/2042. | 1.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031.. .| 03/15/2017. | MBS Paydown 17,678 17,678 (88) 08/15/2031. | 1.
3137B7 WH 8 |FHR 4311 EA PAC 2.00 09/15/43 .| 03/15/2017. | MBS Paydown ..46,143 (443) 09/15/2043. | 1.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40 .| 03/15/2017. | MBS Paydown 24,146 100 02/15/2040. | 1.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043.......... | .. | 03/15/2017. | MBS Paydown cevrneenennssinnnenes | e 38,481 [ e 38,481 9 12/15/2043. 1.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025......... .| 03/15/2017. | MBS Paydown reveereenessnenienes | e 12,440 | oo 12,440 148 10/15/2025. | 1
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044 .| 03/15/2017. | MBS Paydown 31,200 1 03/15/2044. | 1.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040 v |- | 03/15/2017. | MBS Paydown 91,881 . 2,114 . 05/15/2040. | 1.
3137BD 4U 7 |FHR 4378 AC PAC 2.00 02/15/2044.......... .| 03/15/2017. | MBS Paydown 39,218 38,409 | ... 38,394 | .o | e 54 54 | e | 39,218 | s | e 02/15/2044. |1
3137BH FN 2 |FHR 4463 CA 3.00 08/15/2039... .| 03/15/2017. | MBS Paydown 1,237 08/15/2039. | 1.
3137BN  Z8 0 |FHR 4569 A 2.50 11/15/2040 ... | .| 03/15/2017. | MBS Paydown e N . 106 11/15/2040. [ 1.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041.................. .| 03/15/2017. | MBS Paydown 23,953 28717 | v 24,890 | o | s 715 715 06/15/2041. |1
3137BS GS 6 |FHR 4621 KA 2.50 04/15/2046.... .| 03/15/2017. | MBS Paydown reveereenessrenenes | e 38,803 ..39,397 . (333) (1K) RN O 38,803 | .o [ e 04/15/2046. | 1.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043... ... | .| 03/15/2017. | MBS Paydown 8,285 8,575 | ...8,574 |... . (29) (29) 8,285 08/15/2043. | 1.
3137GA LA 3 |FHR 3736 QB PAC 4.00 05/15/37.............. .| 03/15/2017. | MBS Paydown..........ccovvenerenerencens [ eorneerneinsennsinnines | coeneenn 173,565 | 10 173,565 | oecoee 171733 | v 173,285 | oo . 281 281 05/15/2037. |1
3138EQ 6P 2 |FNAL8077 PT 3.50 12/01/2029.. .. | 03/25/2017. | MBS Paydown 83,160 | ...... 82,846 (2,504) (2,504) 12/01/2029. 1.
3138W9 DC 1 |FN AS0098 3.50 08/01/2033 ... | .. | 03/25/2017. | MBS Paydown (1,429) 08/01/2033. | 1.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033......... .. | 03/15/2017. | MBS Paydown 22 01/15/2033. | 1
31394N 5L 8 |FHR 2713 H SEQ 4.00 12/15/2018 ... | .| 03/15/2017. | MBS Paydown (13) 12/15/2018. 1.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.......... .. | 03/15/2017. | MBS Paydown [P [ [N (3) 06/15/2019. | 1.
313950 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.......... .| 03/15/2017. | MBS Paydown JESTUTRTORRORPII RN 19,846 | ..oocveneee 19,846 | ............ 20,044 9) 11/15/2019. |1
31396A FH 2 |FHR 3028 ME PAC 5.00 02/15/2034........... .. | 02/15/2017. | MBS Paydown 58,580 | .cvvereee. 58,580 | ...coouv 59,804 (145) 02/15/2034. | 1.
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035.......... | .. | 03/15/2017. | MBS Paydown 35,672 35,672 36,820 11 01/15/2035. | 1.
31397S XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026..... .. | 03/25/2017. | MBS Paydown 8 8 9 266 8 03/25/2026. | 1.
313970 RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24......... .. | 03/25/2017. | MBS Paydown 38,274 ..38,274 ..39,512 1,619 07/25/2024. | 1.
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31398N  BS 2 |FNR2010-102 DE NAS 3.00 06/25/29....... .. | 03/25/2017. | MBS Paydown..........ccoverinerienins [ verierereeesnninnines | coevereens 16,124 | ...ccooeee. 16,124 | ..o 16,622 ..6,354 59 06/25/2029.
31398R E7 6 |FNR2010-57 DP PAC 4.00 08/25/2039..... .| 01/25/2017. | MBS Paydown 422 422 436 | ... 0 08/25/2039.
313988 TN 3 |FNR2010-146 PC PAC 4.00 09-25-2036... | .. | 03/25/2017. | MBS Paydown...........cccomiuimriniins | corvvemnriverireninnionns | ovvirenas 404,098 | .......... 404,098 414705 | oo 404,301 (203) 09/25/2036.
31402D 7J 3 |FNCI 726397 PT 4.00 07/01/2018.............. .. | 03/25/2017. | MBS Paydown 25,367 25,367 26,081 | ...... 25,429 (43) 07/01/2018.
314030 JE 0 |FNCI 745561 PT 5.00 08/01/2020.............. .1 03/25/2017. | MBS Paydown..........ccovernriernninenns | vernevrereninernnneies | overeriees 15,343 | .o 15,343 | .o 15,403 | coovoviiires 15,302 (1) 08/01/2020.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021.............. .. | 03/25/2017. | MBS Paydown..........ccouverinerienins [ verienirneenninnines | e 11,370 () 01/01/2021.
31412Q SE 0 |FNCIPL 932117 PT 4.00 11/01/2024......... .. | 03/25/2017. | MBS Paydown 39,271 (73) 11/01/2024.
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030....... .. | 03/25/2017. | MBS Paydown 24,107 64 10/01/2030.
31417Y GK 7 |FNCIPL MA0201 PT 4.00 10/01/24........... .. | 03/25/2017. | MBS Paydown 24,213 337 10/01/2024.
31417y  SD 0 |FNCIPT 3.50 09/01/2025..........ccovreererene .1 03/25/2017. | MBS Paydown..........ccuvermrierinieins | verrevrereninernnneies | vvereriees 40,626 | ............ 40,626 (137) 09/01/2025.
31417Y SK 4 |FNCN MA0521 PT 3.50 09/01/2020.... .. | 03/25/2017. | MBS Paydown 5,219 ...5,219 (16) 09/01/2020.
31418A AJ 7 |FNMA0908 4.00 11/01/2031 .. | 03/25/2017. | MBS Paydown 58,637 ...58,637 (763) 11/01/2031.
31418A F2 9 |FN MA1084 3.50 06/01/2032... .1 03/25/2017. | MBS Paydown.........ocvveernnrcerenns | erveverenrserisessineninns | cvvveinns 102,202 .102,202 (63) 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/2032... .. | 03/25/2017. | MBS Paydown (X7 I ..6,653 57 08/01/2032.
31418A SN 9 |FN MA1424 3.50 04/01/2033, .. | 03/25/2017. | MBS Paydown 34,035 | ...........34,035 | ........... 35,237 (176) 04/01/2033.
314188 7E 0 |FN MA2692 PT 3.50 07/01/2036. .. | 03/25/2017. | MBS Paydown 32,856 (716) 07/01/2036.
314188 HY 5 |FN MA2046 3.50 10/01/2034 .. | 03/25/2017. | MBS Paydown 81,344 (24) 10/01/2034.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025.. .1 03/25/2017. | MBS PaydOWn........c..ccoovernriernnineins | verrnerserenisersnsnees | overenines 16,787 113 07/01/2025.
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025............. | .. | 03/25/2017. | MBS Paydown 30,258 4 09/01/2025.
31419D NW 7 |FNCIAE3104 PT 3.50 09/01/2025............. .. | 03/25/2017. | MBS Paydown 5,270 0 09/01/2025.
ID ST HSG 7 FIN HOME A G2 3.50
45129W  MB 3 |5/21/2044 .1 03/21/2017. | MBS Paydown..........ccorvrnrireririreins | verenerreenirernnineenes | vveeriees 14,695 | ..o 14,695 | e 15,386 386 05/21/2044.
45129Y F4 3 |ID HSG SFM A-214.00 07/01/2034........... .1 01/01/2017. | Partial Call @ 100.00..........covvererere [ rorerirererriririnnines | e 60,000 | ............60,000 | ............ 64,133 (3,028) 07/01/2034.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043 .. | 03/01/2017. | MBS Paydown 23,796 23,796 0 12/01/2043.
45201Y N2 9 [ILHSG DEV AUTH A 3.125 02/01/2047..... | .. | 03/01/2017. | MBS Paydown 3,356 | coverrrrnn 3,356 | i 3,356 (0) 02/01/2047.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043....... .| 03/01/2017. | MBS Paydown 60,428 58,011 1,926 06/01/2043.
462467 MP 3 |IOWAFIN SFH 4.50 01/01/2029................ ..101/23/2017. | Partial Call @ 100.00..........covuvererns | verrrerrererirernnneires | v 15,000 | ............15,000 | .coovvoneen 16,179 ) (586) 01/01/2029.
49130T NP 7 |KY HSG CORP SER B 4.25 7/01/2027 .. | 02/15/2017. | Partial Call @ 100.00 35,000 36,813 ) (447) 07/01/2027.
60416Q CD 4 |MNHFA-NON AMT-MTG 4.50 01/01/2031| .. | 03/01/2017. | Partial Call @ 100.00..........ocovvvvveees | covvrrrrrssssneceernriins | v 15,000 | .ooovreneee 15,000 | .oovvrennee 15,841 ) (417) 01/01/2031.
60416Q DL 5 |07/01/2034 ..103/01/2017. | Partial Call @ 100.00..........covvvererns | verrrerrererirernineres | vvereriees 10,000 | ..ovornee. 10,000 | .ovvoenee 10,796 ) (394) 07/01/2034.
60416Q FT 6 |MNHSGFIN AGY-A 2.60 09/01/2042....... .| 03/01/2017. | Partial Call @ 100.00... 32,486 32,486 32,519 | ...... 32,506 (19) (19) 09/01/2042.
60416Q FY 5 |MNHSGFIN AGY A 3.00 07/01/2044........ ..|03/01/2017. | MBS Paydown 57,631 | covvens 57,631 | oo 57,631 0 07/01/2044.
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044 .| 03/01/2017. | MBS Paydown 36,518 36,518 36,518 0 11/01/2044.
MINNESOTA ST HSG FIN A 2.80
60416Q GC 2 |02/01/2045 .1 03/01/2017. | MBS PaydOown..........ccevermriernnreins | verersernsisersnsneees | overenines 16,224 | ... 16,224 | ..o 16,224 0 02/01/2045.
60416S  HX 1 |MN HSG FIN AGY C AMT 4.00 1/1/2045... | .. | 03/01/2017. | Partial Call @ 100.00.................... 30,000 30,000 32,693 (1,674) 01/01/2045.
MS ST HOME CORP SR A 4.50
60535G AX 0 |12/01/2031 .| 03/01/2017. | Partial Call @ 100.00............c....... 30,000 30,000 32,331 | ...... 30,945 | ..o (945) (945) | cvvonvervvernes | e 30,000 | i | e | e | e, 12 | 12/01/2031. | 1FE............
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038.............. .| 02/01/2017. | Partial Call @ 100.00.................... 20,000 20,000 20,719 | covrerrrire 19,616 | .o (59) (59) [ oo | eerrrreirnereenni20,000 [ oo [ | veenerinnieeen0 [ 5 | 06/01/2038. | 1FE............
MS ST HOME CORP SF MTGE 2.75
60535Q LY 4 |12/01/2032 .| 03/01/2017. | MBS Paydown 24,379 0 12/01/2032.
60636X 8E 6 |MO STHSG SFH SR E-2 4.50 11/01/2027| .. | 03/01/2017. | Partial Call @ 100.00... ...35,000 (1,154) 11/01/2027.
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60637B BD 1 |MISSOURI ST 4.625 05/01/2028............... .| 03/01/2017. | Partial Call @ 100.00... 20,000 , 21,294 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030| .. | 03/01/2017. | Partial Call @ 100.00... 11/01/2030.
606378 GM 6 |MOHSGDEV B-14.00 11/01/2045........... .| 03/01/2017. | Partial Call @ 100.00... 11/01/2045.
647200 5T 7 |03/01/2045 .| 03/01/2017. | Partial Call @ 100.00... 03/01/2045.
NM MTGE FIN AUTH SFM 4.625
647200 M8 4 |09/01/2025 .| 03/01/2017. | Sinking Fund Redemption 09/01/2025.
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030........... ..| 01/01/2017. | Partial Call @ 100.00 09/01/2030.
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030........... .| 03/01/2017. | Sinking Fund Redemption 09/01/2030.
NEW MEXICO SF MTGE B-13.75
647200 V3 5 |03/01/2043 ..103/01/2017. | Partial Call @ 100.00..........ccovererne . RO . . 03/01/2043.
647200 X6 6 |NM MTGE FIN SFM C 14.50 10/01/2043... | .. | 03/01/2017. | MBS Paydown 10/01/2043.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036... | .. | 03/15/2017. | MBS Paydown 06/15/2036.
658207 MZ 5 |NC ST HSG FIN SRS 24.25 01/01/2028... | .. | 01/01/2017. | Sinking Fund Redemption 01/01/2028.
NORTH DAKOTA ST HSG F 4.50
658909 CL 8 |01/01/2035 ..101/01/2017. | Sinking Fund Redemption...........ccc. | vevvevevenrrerivnncres | overeriees 10,000 (U4 ] [ 10,000 01/01/2035.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027 | .. | 03/01/2017. | Sinking Fund Redemption 5,000 4) 5,000 06/01/2027.
67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046........ ..103/01/2017. | MBS Paydown ...16,921 0 16,921 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031] .. | 03/01/2017. | Partial Call @ 100.00..........couvvrereree [ vorererererrierrninnianes ....15,000 0 15,000 09/01/2031.
OR HSG & CMNTY SVCS B 2.50
686087 NS 2 |07/01/2034 .. | 03/30/2017. | Partial Call @ 100.00...................... 65,000 | ............ 65,000 | ............ 65,000 | .oorvrrrnnnn 65,001 | ..o [ v (V1 TR ISP 65,001 | ooovreerieriinns | i (() ] - ()] 854 | 07/01/2034. | 1FE............
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043. | .. | 03/30/2017. | Partial Call @ 100.00...........everrveees | worererrrrirrrrerirerirns | wevveris 155,000 | ....cenee 155,000 | ..ooouee 165,408 | ..o 160,357 | covovvevervcrines [ v (8,263) (8,263) | ..ovevrererinenes | e 155,000 | ovovverrerernn | cererinrirnerinns [ e 0| e 3,169 | 07/01/2043. | 1FE............
OREGON HSG & CMNTY A 3.50
686087 SU 2 |07/01/2036 .| 03/30/2017. | Partial Call @ 100.00..........covvererere [ rorerirerirrerrrinnines | e 45,000 | ............ 45,000 | ............ 47,614 | oo 46,975 | ..o | e (1,975) (1,975) [ v | e 45,000 [ .ooovorrerriiens [ e | e (VI IO 807 |07/01/2036. | 1FE............
PA ST HSG FIN 2015-117A 3.50
708796 T8 0 |04/01/2040 ..103/17/2017. | Partial Call @ 100.00..........covvvrrerns | verrverrirenrrerisineres | vvereriees 10,000 | ..coovnee. 10,000 | oo 10,481 | oo 10,359 | .o (359) ((G151C) [N O 10,000 | oo [ v | e (V1 1 | 04/01/2040. | 1FE............
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040......... .| 01/01/2017. | Partial Call @ 100.00............cccone.... 30,000 30,000 31,793 | v 31,017 [ s | e (1,017) (1,017) [ e | e 30,000 | ooorvreerrein [ e [ e (U I 21 110/01/2040. | 1FE............
SOUTH CAROLINA HSG A-2 4.00
83712D UH 7 |07/01/2037 .| 01/01/2017. | Partial Call @ 100.00..............co...... 35,000 35,000 36,321 | oo 36,090 | ..o | e (1,090) (1,090) [ .oovvoveeeriirenes | e 35,000 | oo [ e [ e 0 | i 700 |07/01/2037. [ 1FE............
SC ST HSG FIN/DEV SR 2 5.00
837121 BZ 3 |07/01/2027 .| 01/01/2017. | Partial Call @ 100.00... (166) (166) 07/01/2027.
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043..... .| 03/01/2017. | Partial Call @ 100.00... (1,986) (1,986) 07/01/2043.
TN HSG DEV AGY 1A AMT 4.00
880461 EU 8 |07/01/2045 .| 03/01/2017. | Partial Call @ 100.00... 35,000 35,000 37,669 | covieeern36,920 | oo | e (1,920 (1,920) 07/01/2045.
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047..... .1 02/01/2017. | Partial Call @ 100.00.........ovvererers [ orerrerirneireriinnines | e 40,000 | ............ 40,000 | ..coounenn 42,913 (2,798) (2,798) 01/01/2047.
TEXAS ST HSG MTGE REV B 4.45
88271H EP 0 |09/01/2028 .1 01/01/2017. | Partial Call @ 100.00.........ovvererere [ worerrrererneernerinnines | eererereens 10,000 | ooverennee 10,000 | .cooereneee 10,712 | oo 10,380 [ ..o (380) (380) 09/01/2028.
TEXAS ST HSG MTGE REV B 4.45
88271H EP 0 |09/01/2028 .| 03/01/2017. | Sinking Fund Redemption 20,000 20,000 21,424 (708) (708) 09/01/2028.
915137  4Q 3 |UNIV OF TX UNREF 5.00 08/15/2021....... .| 02/15/2017. | Call @ 100.00..... JESTSUPIN RO 180,000 | ........c. 180,000 | .......... 202,437 (664) (664) 08/15/2021.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024 | .. | 01/01/2017. | Sinking Fund Redemption 20,000 20,000 20,018 7) 7 07/01/2024.
91743P AH 8 |UTAH HSG CORP D G2 4.00 06/21/2044.. | .. | 03/21/2017. | MBS Paydown 37,862 | .ovverneen 37,862 | .ovrvrnes 40,891 1) (1,441) 06/21/2044.
WESTVIEW IN EL SCH BLDG 5.00
96154N DC 2 |01/15/2017 .| 01/15/2017. | Maturity..........cccrvvenece reverneeeennerenenes | e 1,000,000 | ....... 1,000,000 | ....... 1,085,270 | ...oocveeee 1,000,443 | ...covvrvverins (443) (443) | oo | e 1,000,000 | .ooeeveeenmeriens | vrererierinens | e 0. 25,000 | 01/15/2017. | 1FE............
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WYOMING ST CMNTY DEV 3 3.00
98322Q HV 2 [12/01/2044 .1 03/01/2017. | Partial Call @ 100.00.........ccoc.uu. 65,000 | .oooeeene 65,000 | .o 67,965 | .ooriierenn86,796 | o | e (1,796) (AL T [ 65,000 | ..o [ |0 | 36 | 12/01/2044. | 1FE............
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c.coiiiiiiiiiiiiiiiniiisiieniisrisssisssiessissenssesesssssssisnnss | sveee 13,576,375 | ..... 13,576,375 | ....13,939,284 | ........13,680,678 | ................. 0] s (35,226) | ..coooeverevs [ (35,226) [ ..vooovvieinen0 | i 13,576,375 | .o | i) ] i) | o 101,898 XXX XXX
Bonds - Industrial and Miscellaneous
ACASC 2014-2A A2 CLO SSNR 3.634
00084G AL 01/15/27 . 103/28/2017. [ Call @ 100.00.........ceverererrerrrirenes | cerereeereeeserserirenes | evvine 2,500,000 | ....... 2,500,000 | ...... 2,499,430 | .0 2,499,668 | ....ooivviiiis | e 18 18 2,499,686 | ....ccoovvrrnre | w314 | 314 | L 40,630 |01/15/2027. [ 1FE............
ACASC 2014-1A B2 CLO MEZ SEQ 4.22
00084U AJ 07/26 . 103/01/2017. { Call @ 100.00.........cvvrerierirrirrriies | cerierirerirsriinsinnies | v 500,000 | .......... 500,000 497,500 | ..o 498,309 | oo | e 57 Y A I ISR 498,366 | .....cocooverrirns | 1,634 | 1,634 | 7,795 | 07/18/2026. | 1FE............
DCAL 2015-1A A1 ABS SEQ SNR 4.213
001406  AA 02/40 .| 03/15/2017. | MBS Paydown 8,929 0 8,929 02/15/2040.
AA AIRCRAFT FIN 2013-1 3.596
00249E  AA 11/01/2017 .| 03/01/2017. | Sinking Fund Redemption 36,616 (1 PSPPI ISP 36,616 11/01/2017.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 | .. | 03/25/2017. | MBS Paydown 2,021 (349) 2,021 06/25/2035.
AIRSP 2007-1A G2 ABS SNR FLT
009503 AB 9 |06/15/2032 C| 03/15/2017. | MBS Paydown 24,685 24,685 | ...........21,353 | ciienn22,057 | | i 72 Y 728 [T RO 24,685 06/15/2032.
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034 | .. | 01/30/2017. | MBS Paydown 5299 | oo, 5,299 (2,014) (2,014) 5,299 07/30/2034.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037| .. | 03/25/2017. | MBS Paydown 22,596 22,596 | ... 18,864 | oo 17,409 | i | s 113 13 [ | e, 22,596 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037| .. | 03/25/2017. | Pass-Through Loss (50 [ 1ovevereenerererrinenes | e [ e | e 0 | e | e | e | s | o0 03/25/2037.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023. |.. | 01/15/2017. | Sinking Fund Redemption 37,937 | oo 37,937 | oo 37,937 | s B7,938 [ | e 0 | oo | eeereeeeni 37,937 | oo v | evrneiinnennn0 [ 939 |01/15/2023.
AH4R 2015-SFR2 A ABS SSNR 3.732
02666B AA 4 |10/17/45 .| 03/17/2017. | MBS Paydown 4,189 4,189 (0) 4,189 10/17/2045.
03235T ACEF 2014-1A A ABS 8.00 12/20/24......... .. | 03/20/2017. | MBS Paydown 6,632 6,632 0 6,632 12/20/2024.
AASET 2016-1A A ABS SNR 4.875
03766K 03/17/2036 . [ 03/15/2017. [ MBS Paydown..........vveevmereerines | cevirerernersseisenienes | vveveneins 12,500 | oo 12,500 | oo 12,322 | oo 12,343 | e 6 [ I ISP 12,500 | oo | e | 0 | s 102 | 03/17/2036. | 1FE............
ARBYS 2015-1A A2 ABS SEQ SNR 4.969
038779 10/45 .| 01/30/2017. | MBS Paydown 1,250 | oo 1,250 0 1,250 [ oo [ v | veenernenneen0 v 16 | 10/30/2045. | 2AM...........
ABSHE 2006-HE6 A4 SEQ SNR FLT
04544N  AD 117252036 . .| 03/25/2017. | MBS Paydown 52,637 52,637 2,818 11/25/2036.
05605G AA 11/48 .| 03/15/2017. | MBS Paydown 4915 | 4,915 (1) 11/15/2048.
BOAA 2007-2 2A2 NAS SSNR 6.00
059475 AG 06/25/37 . [ 03/25/2017. [ MBS PaydowN.........cvveuevmereerirnee | cerereeenneeisenseninenes | vvevseennsd 46,258 | ............ 46,258 35,822 | siovererrnn33,550 [ | e (5,134) (5,134) [ oovererverenes | veverveeneninn 48,258 | ..o | e | o0 [ 419 | 06/25/2037. | 1FM...........
BOAA 2007-2 2A2 NAS SSNR 6.00
059475 AG 06/25/37 . [ 03/25/2017. | Pass-TRrOUGN LOSS..........cccevemrens | coreerirerireesseinnnes | overierseseneesnnes | vereesnenens T780 | coveiceeeriririreris | eevvrneesenisseinesienies | ereersensenennees | ceerseneseesnnnins 0 | v | ervreernninnnenenes | e | e | o0 e 06/25/2037. | 1FM...........
BAFC 2006-G 3A3 PT SSUP FLT
05950M  AJ 07/20/2036 .| 03/20/2017. | MBS Paydown 50,589 50,589 | ..coovs 48,502 | .ovvereren 88,614 | oo | s 451 A51 | e | e 50,589 | .vovvrererrvrines | cerreirenreniienn | v i, 247 | 07/20/2036. | 1FM...........
BAFC 2007-C 6A1 SEQ SSNR FLT
059522  AA 05/20/2047 .| 03/20/2017. | MBS Paydown 94,495 | ........... 94,495 | ............ 81,265 | .ovvvreeenn81,146 | o [ e 319,280 | .o | e 319,280 [ .ovververrcren | e 94,495 | ..o [ e | e [, 163 | 05/20/2047. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 05/20/2036 .| 03/20/2017. | MBS Paydown 38,321 | oo 38,321 | oo 34,325 | 33971 [ | e 2,670 2,670 | oo | s 38,321 | e [ e | o0 [ 192 | 05/20/2036. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 05/20/2036 .| 03/20/2017. | Pass-Through Loss 2,062 0 05/20/2036. | 1FM..
BSARM 2004-5 2A SEQ SNR FLT
07384M  S7 07/25/2034 .| 03/25/2017. | MBS Paydown 24,585 24,585 24,892 | oo | e | e 68 (51: N ST IO 24585 | ...oovveenernns | e | e | 78 | 07/25/2034. | 1FM...........
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BALTA 2005-2 2A3 SEQ PT SNR FLT
07386H QZ 7 |04/25/35 .. | 03/25/2017. | MBS Paydown 54,793 | oo 54,793 | oo 46,437 | oo 45,808 | ...oooovrrrrcrinns . 272 P47 [ I 54,793 | oo [ e [ e (11 IO 294 |04/25/2035. | 1FM...........
BSABS 2005-AC6 21A1 SEQ SNR 5.25
073879 M5 4 |09/2020 .. | 03/25/2017. | MBS Paydown SOOI RN 11,748 | e 11,748 | e 11,888 | oo 11,844 | s | v 133 LT N IS 11748 | oo | e | e, (U I 84 109/25/2020. | 1FM...........
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020....... .| 03/20/2017. | Sinking Fund Redemption 21,902 21,902 21,902 | s 21,902 | oo 0 | o | eeereeerenin 21,902 | oo [ e [ e (11 IO 308 |06/20/2020. | 2FE............
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027......... | C | 03/25/2017. | MBS Paydown 62,500 ..62,500 ..62,256 1 ....62,500 10/25/2027. | 1FE....
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028......... | C | 03/25/2017. | MBS Paydown 37,500 | ............37,500 | ............37,123 15 03/27/2028. | 1FE............
1248ME  AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37.. | .. | 03/25/2017. | MBS Paydown SRR 130,982 | .......... 130,982 | .......... 107,405 4,403 04/25/2037. [ 1FM...........
CIFC 2013-4A A2 CLO SSNR 3.31
12549F AE 9 [11/27/2024 .. | 02/27/2017. | MBS Paydown revrereeneennenenes | e 2,000,000 | ....... 2,000,000 | ....... 1,992,400 3,538 2,000,000 | cvouevreererieins e | e 0. 16,550 | 11/27/2024.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028........... .| 03/18/2017. | MBS Paydown 25,000 25,000 24,996 0 . ....25,000 118 | 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .| 03/18/2017. | MBS Paydown 14,778 14,778 14,777 0 14,778 11/18/2028.
CLIF 2014-1A A ABS PT SNR 3.29
125634 AN 5 |06/18/29 .. | 03/18/2017. | MBS Paydown OISR N 10,848 | ...ccooueee 10,848 | ....ccoo.ue. 10,843 | oo 10,840 0 0 06/18/2029. | 1FE....
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029| .. | 03/18/2017. | MBS Paydown 27,273 27,273 26,139 | ...... 26,213 | ... . 34 10/18/2029. | 1FE............
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41... | .. | 03/18/2017. | MBS Paydown JESTUTRTORUORPIIR TR 41,670 | ..oouueen. 41,670 | ..ooovc.n 41,666 | ...oooorcreres 41,666 | ...oooovvrcrirns . 0 0 02/18/2041. | 1FE............
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. | 03/25/2017. | MBS Paydown 31,914 31,914 29,286 | ..covvcrrranee 26,920 | ..cooovirririns (46) (46) [ ..ovvvnrerirei | e 31,914 | e [ [ e (VI IO 277 | 04/25/2035. | 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. | 03/25/2017. | Pass-Through Loss revrnreessensienenes | | 2,893 | oo | e | e | e 0 [ e | e | e | e | e (01 I 04/25/2035. | 1FM...........
CWHL 2004-HYB4 3A SEQ SNR FLT
12669F V8 3 |09/20/2034 .. | 03/20/2017. | MBS Paydown 5329 | .o 5329 | .o 5,337 128 5,329 09/20/2034.
14754D AG 5 |CASH AMER INTL 5.75 05/15/2018........... .| 01/13/2017. | Final Payment... v [ | 172,720 0 05/15/2018.
15189T AN 7 |CENTERPOINT ENERGY 5.95 02/01/2017 .. | 02/01/2017. | Maturity...........cccccnen. JEOTTTRRI PV 1,509,000 | ....... 1,509,000 | ....... 1,568,863 ((C1215) N I 1,509,000 02/01/2017.
17275R  AK 8 |CISCO SYSTEMS 3.15 03/14/17......cvcvvene .| 03/14/2017. | Maturity..........ccoovrvrvnne JSTRRRO PR 1,750,000 | .......1,750,000 | .......1,794,594 (1,670) | oo | v 1,750,000 03/14/2017.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36... | .. | 03/25/2017. | MBS Paydown 8,490 | .ooerer.8,490 | oo 7,743 | L B [ 105 8,490 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36... | .. | 03/25/2017. | Pass-Through Loss rerrrnrernnenes | e | e 2,000 | covvorireiineini | eereeeeeeseesienens | e | e 0 [ v | e | e | e | e (1 I 04/25/2036.
CBSLT 2016-B A1 ABS SNR 2.73
20267U AA 7 [10/25/2040 .. | 03/25/2017. | MBS Paydown 60,675 | ..o 60,675 | ..coouuennd 60,658 | ...covvrrrnnc 60,659 | ..ovvvrrrcrirns . 9 L4 PRI ISV 80,675 | cvoovereereeins [ e [ e (V1 IO 267 | 10/25/2040. | 1FE............
CCOLT 2015-1 A ABS SNR 2.82
21050A AA 0 |03/15/2021 .. | 03/15/2017. | MBS Paydown 36,339 | oo 36,339 | oo 36,337 | .o 36,343 63 |.. 1 (5 T O O 36,339 | oo [ e [ e (1 IO 165 | 03/15/2021. | 3AM...........
CRNPT 2012-1A A1LB CLO FLT
228452 AB 4 |11/21/2022 .. | 02/20/2017. | MBS Paydown 0 11/21/2022.
23341B  AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .. | 03/25/2017. | MBS Paydown 2 06/25/2040.
DELTA AIR LINES 15-1AA 3.625
24736X AA 6 |07/30/2027 .| 01/30/2017. | Sinking Fund Redemption 21,916 21,916 21,916 | v 21,915 | e | e (1 RPN ISP 21,916 | oo [ e [ e (V1 I 397 |07/30/2027. | 1FE............
24736Y AA 4 |DELTA AIRLINES 15-1A 3.875 07/30/2027| .. | 01/30/2017. | Sinking Fund Redemption.............. | veeveeenrinneirnciinens | voviinneinne 10,958 | ...cccvonne. 10,958 | ...ccoouee 10,958 | oo 10,958 [ ..o | e [0 SOOI ISR 10,958 | oo | cevrerieniieni | e (V1 IO 212 | 07/30/2027. | 1FE............
DBALT 2005-2 1A7 NAS SNR CSTR
251510 DP 5 |04/25/35 .. | 03/25/2017. | MBS Paydown 20,410 20,410 20,531 | s 20,206 | ..covvvrrrcrines . 5 [ [OOSR ISP 20,410 | cooeveneieeins [ e [ e (1 IO 203 |04/25/2035. | 1FM...........
DPABS 2015-1A A2l ABS SNR 3.484
25755T AD 2 |10/25/45 .| 01/25/2017. | MBS Paydown 5,000 | covvrrnnens 5,000 | coovernnens 5,000 | oo 5,000 | oo [ e 0 5,000 | .veurerrerenns | cereerereenienins | e (U1 IO 44 [10/25/2045. | 2AM............
ECAF 2015-1A A2 ABS SNR 4.947
26827E AC 9 |06/15/2040 C| 02/15/2017. | MBS Paydown 0 LA7,110 06/15/2040. | 1FE....
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EDX SUPPLY CHA SEN SEC NT 3.50
26845# AA 8 |1/15/2019 ..| 01/15/2017. | Paydown 23,289 23,289 23,289 | oo 23,289 | oo | e (1 PRSPPI ISP 23,289 | oo [ e [ e (11 IO 204 |01/15/2019. [ 1.ccovvvrrnnes
EGLE 2014-1A A2 ABS SNR SEQ 4.31
26971H AB 8 [12/39 C| 03/15/2017. | MBS Paydown 6,250 | coovirirnens 6,250 | coovvvrrnens 6,250 | oovocrieiirn 6,250 | ovvocvicrireeins [ s 0 8,250 | ..vvurereeienns | e | e (U1 I 45 [12/15/2039. [ 1FE............
ERL 2014-1A A1 ABS SNR 2.299
28618W AA 2 |04/19/2044 .| 03/19/2017. | MBS Paydown reveereenesereneenes | e 13,757 | v 13,757 | v 13,302 | oo 13,355 [ v | e 25 25 | e | s 13,757 | v | e | oo 0 | i 53 | 04/19/2044. | 1FE............
EQLS 2007-1 A2B SEQ SNR FLT
29445U AB 1 |04/25/2037 .. | 03/25/2017. | MBS Paydown 32,985 32,985 27,408 998 998 04/25/2037. | 1FM..........
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042..... .| 03/15/2017. | MBS Paydown SOOI RN 10,843 | oo 10,843 | oo 10,843 0 10/15/2042. | 1FE....
FWAY 2015-1A A2 ABS PT SNR 4.213
30605X AC 7 |11/42 .| 03/15/2017. | MBS Paydown 7,500 | oo 7,500 | oo 7,500 | oo 7,500 | oo [ e 0 11/15/2042. | 1FE............
FFML 2006-FF14 A5 SEQ SNR FLT
32027L AE 5 |10/25/2036 .. | 03/25/2017. | MBS Paydown 34,151 34,151 . (914) (914) 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 | .. | 03/25/2017. | MBS Paydown 31,210 ..30,327 (82) (82) 07/25/2036.
FHAMS 2004-AA7 1A1 SEQ SSNR FLT
32051G EZ 4 |02/25/35 .. | 03/25/2017. | MBS Paydown 31,483 31,483 26,760 | ...... 26,307 | .o | e 1,755 1,755 [ e | v 31,483 | oo [ [ e (VI IO 119 | 02/25/2035. | 1FM...........
FHAMS 2005-FA5 3A1 SEQ SSNR 5.50
32051G SD 8 |8/25/35 .. | 03/25/2017. | MBS Paydown reveerennessnenienes | e 71,552 | v 71,552 | v 59,746 | ..ovvrvrrrines 53,856 | ..oovererireriinns | e 18,772 | v | s 18,772 | i | e 71,552 | oo [ v [ e (VI IO 586 | 08/25/2035. | 1FM...........
FHAMS 2005-FA5 3A1 SEQ SSNR 5.50
32051G  SD 8 |8/25/35 .. | 03/25/2017. | Pass-Through Loss revrneeensensienenes [ | 5,951 | v 5,629 | i [ | e 0 4,206 | oo [ s (4,208) | .......... [C01C) ] 08/25/2035. | 1FM...........
FHASI 2006-AR2 2A1 SEQ SSNR CSTR
32052K AB 1 |07/36 .. | 03/25/2017. | MBS Paydown JESTUSTUPI RO 302,065 | .......... 302,065 | .......... 257,820 | ..o 254,062 | ..o | s 2,589 2,589 | oo | e 302,085 | ..cvevrereiieees | cereerirenineins | e 0| e 1,302 |07/25/2036. | 1FM...........
FHASI 2006-AR2 2A1 SEQ SSNR CSTR
32052K AB 1 |07/36 .. | 03/25/2017. | Pass-Through Loss revirneessnsnesenes | e | 8,911 | coreeeeeiirienis | cereneereniseieriennes | s | e 0 [ ereererneerenis | e | e | e | e (1 I 07/25/2036. | 1FM...........
362257 AB 3 | GSAA 2006-17 A2 SEQ FLT 11/25/2036.... | .. | 03/25/2017. | MBS Paydown [RTSTSRRT IS 73,692 | oo 73,692 | oo 73,692 | covvvvriiirne 34,376 | oo | e (V1 TR ISR 73,692 | coovveernnenns [ e [ v (V1 I 118 | 11/25/2036. | 1FM...........
GSAA 2007-3 1A1A SEQ SSNR FLT
3622EA AA 8 |03/25/2047 .. | 03/25/2017. | MBS Paydown JESTSTIUTIN RPN 106,149 | ......... 106,149 | ..ccovonee 70,493 | oo 63,624 | ..o | e (0 OO ISV 106,149 | oo | e [ e 0 | 145 | 03/25/2047. | 1FM...........
GSR 2006-1F 4A1 SEQ SNR 5.50
362341 7S 2 |02/25/2036 .. | 03/25/2017. | MBS Paydown 36,701 (1,800) ....36,701 02/25/2036. | 3FM...........
GSR 2006-1F 4A1 SEQ SNR 5.50
362341 7S 2 |02/25/2036 .. | 03/25/2017. | Pass-Through Loss revernrensnenenenes | e | 8,256 | vvoeverrirrineiins | cerrennenineineniennns | s | e 0 [ ereerereereeie | e | e | e | e (1 I 02/25/2036. | 3FM...........
GSR 2005-AR7 4A1 SEQ SSNR FLT
362341 XC 8 |11/25/2035 .. | 03/25/2017. | MBS Paydown 4375 | 4375 | 3,758 | oo 3,723 | oo (377) (377) 4375 | oo [ e | e (U I 32 | 11/25/2035. | 1FM...........
GSR 2005-AR7 4A1 SEQ SSNR FLT
362341 XC 8 |11/25/2035 .| 03/25/2017. | Pass-Through Loss (88) [ ovevereerrerrrienes | rerirerirniienieniienes [ e | e 0 [ v | e | e | e | e 0 [ oo 11/25/2035. [ 1FM...........
GSR 2005-AR7 6A1 SEQ SNR FLT
362341 XG 9 |11/25/2035 .. | 03/25/2017. | MBS Paydown [RTSTSRRT IS 18,468 | ............ 18,468 | ..o 17,580 | oovovvrrires 17,596 | .o . 319 K LI T BT 18,468 | ..o [ v | e (V1 I 87 [ 11/25/2035. | 1FM...........
362381 AA 3 | GSAA2006-12 A1 SEQ FLT 08/25/2036.... | .. | 03/25/2017. | MBS Paydown 20,899 20,899 20,899 | .o 12,060 [ ..o | e 0 | v | eevrerereeinn 20,899 | oo [ e [ e (U I 28 | 08/25/2036. | 1FM...........
GSR 2004-11 2A1 SEQ SNR FLT
36242D FS 7 |09/25/2034 .. | 03/25/2017. | MBS Paydown 28,520 28,520 28,671 | oo [ | e 108 108 | oo [ e 28,520 | coooeveerienins [ e [ e 0 | i 138 | 09/25/2034. | 1FM...........
36298Y AA 8 |GSAA2006-14 A1 SEQFLT 09/25/2036.... | .. | 03/25/2017. | MBS Paydown OISR N 15,058 | ..ooovrennee 15,058 | ..oovvennee 15,058 | ..oovoueirianns 8,085 | .ovoevrcrieris [ e (1 ORI ISP 15,058 | ..vouverereieens | werverineeienins | ceveeerenieeens (U1 I 20 | 09/25/2036. | 1FM...........
GECMC 2005-C4 AJ MEZ SEQ CSTR
36828Q QH 2 |11/2045 .| 03/10/2017. | MBS Paydown 309,987 309,987 | .......... 294,101 | oo 301,904 | ..o | s 8,227 8,227 | ovoeveveernvris | e 309,987 | .. | cerrneereniinin | e 0 | e 2,952 | 11/10/2045. | 1FM...........
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374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021........... .| 03/22/2017. | Cash Tender. 298,555 284,000 | .......... 277,858 5,175 ..284,210 14,345 | ......... 8,723 | 07/15/2021.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028... | C | 03/17/2017. | MBS Paydown 25,000 25,000 24,318 19 ....25,000 JEOTUTURRTROON | I ORI 124 | 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C | 03/17/2017. | MBS Paydown FSOTUSTRTRI RN 12,500 | oo 12,500 | .oooovveneee 12,499 [0 PRI ISP 12,500 | oo | e | e 0 | e 76 | 11/17/2028.
SEACO 2014-1A A1 ABS SNR 3.19
379520 AD 5 [07/17/24 C|[03/17/2017. | MBS Paydown ST ORROT ISR 40,000 | .....coo.... 40,000 ....39,410 19 | s | e 40,000 | ..o 07/17/2029.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050. .. | 03/05/2017. | Paydown 24,791 24791 | oo 12,183 | e v | e 0 08/05/2050.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020.............. 03/15/2017. | Sinking Fund Redemption 31,974 | v 31,974 ...32,150 (16) (K1) TSN IO 31,974 | e 12/15/2020.
H2 2015-1A AFX CDO SEQ SSNR 3.3526
40442L AB 1 |06/49 .. | 03/24/2017. | MBS Paydown 60,414 | ............ 60,414 | .......... 60,413 | oo 60,413 | oo | s (0) [(0) ) ST [N 80,414 | oo [ e [ e (V10 IO 250 | 06/24/2049. | 1FE............
HVMLT 2004-5 3A SEQ SNR FLT
41161P EZ 2 |06/19/2034 .| 03/19/2017. | MBS Paydown 28,805 28,805 28,678 | oot | vvrerseeiennienes | e 12 12 [ e | e 28,805 | ..o [ e [ e (VI IO 127 | 06/19/2034. | 1FM...........
HVMLT 2006-7 2A1A SEQ SSNR FLT
41161V AC 4 |09/19/46 .| 03/19/2017. | MBS Paydown 20,201 20,201 | oo 15,845 | oo 15,192 [ v | e (1,311) (1,311) [ e | e 20,201 | oo [ e [ e 0 | e 35 | 09/19/2046. | 1FM...........
HVMLT 2006-7 2A1A SEQ SSNR FLT
41161V AC 4 |09/19/46 .| 03/19/2017. | Pass-Through Loss 0 09/19/2046.
411656 AC 3 |HARV7 7A AF CLO SSNR 3.11 11/18/2026| .. | 02/21/2017. | Call @ 100.00..... RO PV 1,000,000 0 11/18/2026.
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043] .. | 03/20/2017. | MBS Paydown 25,082 0 03/20/2043.
HMBT 2006-2 A1 SEQ SNR FLT
43739H AA 8 |12/25/2036 .. | 03/25/2017. | MBS Paydown 53,536 579 12/25/2036. | 1FM....
45112A  AA 5 |[ICONX2012-1A A ABS 4.229 01/25/2043.. | .. | 01/25/2017. | MBS Paydown 58,857 0 01/25/2043. | 2AM....
IMSA 2006-5 1A1B SEQ SSNR FLT
45257E  AB 0 |02/25/2037 .. | 02/25/2017. | Pass-Through Loss (3,013) [ coveereeieineiiinns [ e | cervseeeeeees | e 0 [ e | e | e | cereeneenenens | e (11 I 02/25/2037. | 1FM...........
IMSA 2006-5 1A1B SEQ SSNR FLT
45257E  AB 0 |02/25/2037 .. | 03/25/2017. | MBS Paydown 202,827 | .......... 202,827 | .......... 174416 | oo 175,960 | oo (773) (UZ) ) [ 202,827 | .cveevverienes | e | e (11 I 331 |02/25/2037. | 1FM...........
INDX 2006-AR39 A1 SEQ SSNR FLT
45660K AA 9 |2/25/2037 .. | 03/25/2017. | MBS Paydown JEVTURTRTURRIIR RN 78,560 | ..vvvrnees 78,560 | ..ovvvvnee 63,290 | ..oovvrerirnn 64,351 | oo | e 5,885 5,885 | oo | e 78,560 | cooovvrcerreins [ e [ e (VI IO 108 | 02/25/2037. | 1FM...........
INDX 2005-AR2 1A1 SEQ SSNR FLT
45660L CK 3 |02/25/35 .. | 03/25/2017. | MBS Paydown (2,301) (2,301) 02/25/2035. | 1FM....
INDX 2005-AR2 1A1 SEQ SSNR FLT
45660L CK 3 |02/25/35 .| 03/25/2017. | Pass-Through Loss revrereessinssensenes | | i 2,056 0 . 02/25/2035. | 1FM....
466247 SE 4 | JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 | .. | 03/25/2017. | MBS Paydown 81,105 81,105 3,596 | .o | e 81,105 | oo [ o . 08/25/2035. | 1FM....
JPMAC 2006-FRE1 A3 SEQ FLT
46626 FL 9 |05/25/2035 .. | 03/25/2017. | MBS Paydown 38,217 38,217 35,864 | .ooovrrrrines 37,190 | oo (724) (724) | oo | s 38,217 | oo [ e [ e (U I 63 | 05/25/2035. | 1FM...........
JPALT 2006-A1 3A1 SEQ SSNR CSTR
46627M  CY 1 |03/25/36 .. | 03/25/2017. | MBS Paydown ((77] ) [N S 12,626 | oo | e | v (1 I 72 |03/25/2036.
46627M FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36..... | .. | 03/25/2017. | MBS Paydown 4,694 03/25/2036.
46627M  FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36..... | .. | 03/25/2017. | Pass-Through Loss 0 03/25/2036.
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036... | .. | 03/25/2017. | MBS Paydown 69,651 1,947 . 09/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036... | .. | 03/25/2017. | Pass-Through Loss 0 | v | e [ | e | e (11 I 09/25/2036.
LSTRZ 2016-1 A1 SEQ SSNR FLT
50219P AA 4 |01/01/2021 .| 03/01/2017. | MBS Paydown JESTURTUIN R 126,507 | ...ccoone. 126,507 | .ccoovnee 123,350 | v 124769 | oo | v 1,562 1851720 IS IO 126,507 | covorevereenerns | e | v (1R I 390 |01/01/2021. [ 1FE............
LTRAN 2015-1A A1 ABS SNR 2.98
543190 AA 0 |01/15/2045 .| 03/15/2017. | MBS Paydown 25,239 25,239 24454 | ..o 24891 | oo | e 22 22 | e | s 25,239 | oo | e | e (1 I 125 | 01/15/2045. | 1FE............
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MSM 2004-5AR 4A SEQ SNR FLT
61748H AW 1 |07/25/2034 .. | 03/25/2017. | MBS Paydown 34741 | e 34741 | e 35,131 | oo v | e 29 29 | e | s BAT41 | oo [ [ e (11 IR 178 | 07/25/2034. | 1FM...........
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037...... .. | 03/25/2017. | MBS Paydown 26,645 26,645 24,838 | ..o 26,645 | ..o | e 0 [ oo | e 26,645 | ..oooveeriinens [ e [ e (1 I 73 | 06/25/2037. | 1FM...........
NPRL 2016-1A A1 ABS SNR 4.164
62946A AA 2 |04/20/2046 .. | 03/20/2017. | MBS Paydown 22,341 22,341 22,341 0 04/20/2046. | 1FE............
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037... |.. | 03/25/2017. | MBS PaydOWN...........cccvvvenrvmrerirnns | corierireeerneessninenes | cverneeens 116,009 | .......... 116,009 108,585 1,051 03/25/2037. | 1FM...........
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037. | .. | 03/25/2017. | MBS PaydOWN..........ccovvvmeremrernenns [ corneermerinseineriienins | cevvevnes 101,364 | .......... 101,364 | ............90,341 . 1,435 04/25/2037. | 1FM...........
640270 AC 8 |NGCLO 2014-1A AF CLO 3.4 08/28/2026.. | .. | 02/28/2017. | MBS Paydown...........coevurrineriveri | wverierirnnirnniisninns | oveens 2,000,000 | ....... 2,000,000 | ....... 1,999,000 | ..cooonrne 1,999,489 | ..o | e 511 511 08/28/2026. | 1FE............
OFSBS 2013-5A A2F CLO 3.8598
67103Q AG 2 |04/17/2025 .1 02/15/2017. | Call @ 100.00........c.coevermrvmrricnnicnns [ eorerinricsiicscivennns | 2..1,000,000 | .......1,000,000 | .......1,000,000 | ........... 1,000,000 (U TR IO 1,000,000 04/17/2025.
72650R AP 7 |PLAINS ALL AMER 6.125 01/15/2017........ .| 01/15/2017. | Maturity..........ccoeverneene 1,440,957 (957) ,440,000 01/15/2017.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/203: .. 01/03/2017. | MBS Paydown ..10,696 (979) 11,144 07/03/2033.
74041A  AA 1 |PRETSL 13A A1 CDO SSNR FLT 03/24/34] .. | 03/24/2017. | MBS Paydown 119,970 7,877 ..134,587 03/24/2034.
PRETSL 11A A1 CDO SSNR FLT
T4041W  AA 3 |09/24/2033 .. | 03/24/2017. | MBS Paydown 21,365 21,365 | oo 18,828 | .ooovviires 18,859 | .o (2,826) (2,826) [ ..o | e 21,365 | oo [ e [ e 0 | e 85 | 09/24/2033. | 1FE............
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. | .. | 03/25/2017. | MBS PaydOown..........cciverermerirerens [ overierereeernseisennes | weererneees 71,599 | v 71,599 | v 65,752 | ..ovvvrcrirn 69,903 | ..o 365 KLCI T O I 71,599 | oo [ [ e (U IO 121 | 08/25/2046. | 1FM...........
RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37
T4929F BB 4 |RE .| 03/26/2017. | MBS Paydown 91,805 91,805 91,585 | .oovvvcrirs 91,699 | .oovvieririiens | e 66 B6 | oo [ s 91,805 | oo [ e [ e 0| e 1,034 |03/26/2037. | 1FM...........
RAAC 2007-RP3 A SEQ SNR FLT
749788  AA 6 |10/25/2046 . [ 03/25/2017. [ MBS Paydown...........coconverieeriens | cerierirseiinseinssinenes | oviviseins 16,263 | ..cccveneee 16,263 | ..cccvenee. 14,269 | oo, 14,650 [ ..o | e (1,272) (1,272) [ v | e 16,263 | oo | ceveerieniienins | v 0 | e 24 110/25/2046. | 1FM...........
RALI 2006-QA5 2A1 SEQ SSNR FLT
75115B  AC 3 |07/25/36 . [ 03/25/2017. | MBS Paydown...........ccconiinerinrines | cerierirseeisseinssinenes | vvevisei 15,669 | ..oocveneee 15,669 | ..oocvvneee 12,831 | oo 12,297 | (162) (162) | cvvvvveneriernes [ e 15,689 | .ovoucvveereeeens | cerrerieeiieni | e 0 | e 164 | 07/25/2036. | 1FM...........
RALI 2006-QA5 2A1 SEQ SSNR FLT
75115B  AC 3 |07/25/36 .. | 03/25/2017. | Pass-Through Loss 0 07/25/2036. | 1FM...........
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033] .. | 03/25/2017. | MBS Paydown L A/ RS IO 135,706 | oo | ovrerrnnieerenns 05/25/2033. [ 1FM...........
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033 | .. | 03/25/2017. | MBS Paydown 2,272 | oo | e 45,158 | ..o [ s 09/25/2033. | 1FM...........
RALI 2005-QA9 NB4 SEQ SSNR FLT
761118 FM 5 |08/25/35 .| 03/25/2017. | MBS Paydown 8,614 | .ovvvvnne. 8,614 | .oovvvneee. 7,319 | oo TA38 | oo (788) (788) 8,614 | ..o | e | e (U I 78 | 08/25/2035. | 1FM...........
RALI 2005-QA9 NB4 SEQ SSNR FLT
761118 FM 5 |08/25/35 . | 03/25/2017. | Pass-Through Loss 0 .| 08/25/2035. | 1FM...........
RFMSI 2005-SA1 2A SEQ 2.9425
76111X TE 3 |03/25/2035 . [ 03/25/2017. | MBS PaydowN............ccconvinereeriens | cerierirseiinseinssiienes | eviiineis 15,666 | ..oocvvnee 15,666 | ...ccvvnee 14,736 | oo 14,800 [ ..o | e 68 B8 | oo | e 15,686 | ..voovvvrirenins | cevverieniieni | v 0 | i 110 | 03/25/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 .| 03/18/2017. | MBS Paydown 50,917 | v 50,917 | oo 46,653 | ...covocrires 46,642 | ..o | e (1,486) (1,486) | ..o | cevrrreireninns 50,917 | oo [ e [ e (V1 IO 252 |05/18/2035. | 1FM...........
SCFET 2017-1A A ABS SSNR 3.77
78410T AA 4 |01/202023 .. | 03/20/2017. | MBS Paydown 35,946 | ..o 35,946 | ..ooooonee 35,938 | oo | e 1 I ST (R 35,946 | ..o [ e [ e (U I 94 101/20/2023. | 1FE............
81788Y AA 1 |10/05/22 . | 03/05/2017. | Paydown 30,096 | ..ooooonees 30,096 | ............ 30,096 | .coovvrrinns 30,096 | ..ovvererirriiens | e 0 | o | e 30,096 | ..o [ e [ e 0 | o 264 |10/05/2022. | 2FE............
SHNTN 2015-1A A ABS SNR 4.75
82321U AA 1 [10/15/2042 .. 1 03/15/2017. | MBS PaydOwn.........ccorierirerieiens [ eerierineisneeinnsines | coeeereeens 16,606 | ...ccoonue. 16,606 | ...ccoonee 16,447 | oo 16,463 | ..o | e 1) () S [ 16,606 | ..o | cerverieeiienis | e 0 | e 132 | 10/15/2042. | 1FE............
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029..... .. | 03/20/2017. | MBS Paydown 27,331 27,331 27,326 | oo 27,328 | oo 1 LI ST I 27,331 | o [ [ e (V0 I 80 | 08/20/2029. | 1FE............
SCLP 2017-1 A ABS SSNR 3.28
83405A AA 2 |01/26/2026 .. | 03/25/2017. | MBS Paydown 85,843 0 0 01/26/2026.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 | .. | 01/20/2017. | MBS PaydOWN............vvvuevererernennes | verereeseeesensnenienes | oveiseenne 11,521 11,521 0 07/20/2044.
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statement for March 31, 2017 ofthe N@tional Interstate Insurance Company

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
SOCTY 2015-1 A ABS SEQ SNR 4.18
83417P  AA 5 |08/45 .| 02/20/2017. | MBS Paydown 27,054 27,054 27,040 | oo 27,041 | .o 3 K [T ISP 27,054 | ooooveeeeins [ e [ e (11 IO 565 | 08/21/2045. | 1FE............
STR 2016-1A A1 ABS SNR 3.96
86212V AA 2 |10/20/2046 .| 03/20/2017. | MBS Paydown 4,366 | ..o 4,366 | ..o 4,364 | oo 4364 | ..o 0 0 4,366 | oo [ e [ e (U I 29 | 10/20/2046. | 1FE............
SARM 2005-21 6A3 SEQ SSNR FLT
863579 C3 0 |11/25/2035 . [ 02/25/2017. [ MBS PaydowN............cvenrveerieriines | vevererernmeisnineiinenes | coveineinns 70,856 | ..oovvrneen 70,856 | .ovvvenee 61,016 | oo 60,371 | .o | e 1,682 1,682 [ .o | e 70,856 | ooovvvneererins [ e [ e (VI IO 216 | 11/25/2035. | 1FM...........
SARM 2005-21 6A3 SEQ SSNR FLT
863579 C3 0 |11/25/2035 . | 03/25/2017. | Pass-Through Loss 21,882 | oo | e | s (766) (766) | vvvvvvvenerercrerns [ e | e | cevvesinssienins | e 0 | oo 11/25/2035. [ 1FM...........
SARM 2005-15 4A1 PT SSNR FLT
863579 UU 0 |07/25/2035 . | 03/25/2017. | MBS Paydown KYAL TN — 371478 | oo 32,446 | ..o 31,875 | oo 877 L 4 R B 3778 | oo [ e [ v (V1 IO 164 | 07/25/2035. | 1FM...........
SARM 2005-15 4A1 PT SSNR FLT
863579 UU 0 |07/25/2035 .. | 03/25/2017. | Pass-Through Loss . 0 07/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036........ .. | 03/25/2017. | MBS Paydown 26,331 26,331 22,710 | ...... (3,090) 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31..... .. 1 03/25/2017. | MBS PaydOwN.........ceomreeimerierins [ everrenerneesesinsines | eoererneens 12,065 (41) 08/25/2031.
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037.. | .. | 03/25/2017. | MBS Paydown 56,916 (261) 06/25/2037.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036....... .. | 03/25/2017. | MBS PaydOown.........ccouveermerierins [ veriererseerseinnines | coerereens 19,818 0 11/25/2036.
TFINS 2016-1A A CDO SNR FLT
87266H AA 6 |01/20/2038 .| 01/20/2017. | MBS Paydown 91,655 91,655 82,261 | ...... 82,713 | s | e 8,580 8,580 | ..o | e 91,855 | oo [ e [ e 0| e 1,151 | 01/20/2038. | 1FE............
BELL 2016-1A A2I ABS SNR 3.832
87342R  AA 2 |05/25/46 . 1 02/25/2017. | MBS Paydown 1,250 0 1,250 | oo | e | e (1 I 12 | 05/25/2046. | 2AM...........
BELL 2016-1A A2Il ABS SNR 4.377
87342R AB 0 |05/25/46 .. | 02/25/2017. | MBS Paydown 1,250 0 | o | oo 1,250 [ | e | eevrneneniennn0 s 14 | 05/25/2046.
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038 | .. | 03/20/2017. | MBS Paydown 25,000 0 | oo | errerirrerree25,000 | oviiriiniiinns | ceveeeiieniinnien | eevivenieniienn0 [ e 128 | 02/22/2038.
87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038........ .. | 03/20/2017. | MBS Paydown 25,000 25,000 24,590 15 [ e | evrernereennnn28,000 [ o [ | vereeniienenen0 [, 158 | 11/20/2038.
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039 | .. | 03/20/2017. | MBS Paydown 25,000 25,000 25,000 | ...... 25,000 [ oovvirerieniriens | e 0 | v | eeereeirniinns 25,000 | oo [ e | e (V1 I 157 |02/22/2039.
TMTS 2005-12AL AF4 MEZ SEQ 5.385
881561 VY 7 |07/36 .| 03/25/2017. | MBS Paydown 3,651 | o 3,651 | oo 3,516 | oo 3,515 | o (69) (69) 3851 [ v | e | e (1 I 27 | 07/25/2036. | 1FM...........
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .| 03/25/2017. | MBS Paydown 35,888 | .oooorneen 35,888 | .oovvrnees 30,636 | .ooveririnnes 31,114 | e | i 1,025 1,025 [ v | e 35,888 | ...overrerrei [ e [ e (U1 I 41 {01/25/2038. [ 1FM...........
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .. | 03/25/2017. | Pass-Through Loss (22) [ v | e [ e | e 0 [ v | e | e | e | e (11 I 01/25/2038. | 1FM...........
88314R AA 4 |TMCL 2013-1A A ABS SEQ 3.9 09/20/2038| C | 03/20/2017. | MBS Paydown 56,250 | ..ccooonee 56,250 | ............ 55,966 | ..oovrrirens 56,024 | ...covvvrirnrins 9 9 | e | e 56,250 | cvouvvreererieins | errernnienenes | e (V1 IO 365 |09/20/2038. | 1FE............
TMCL 2014-1A A ABS SNR 3.27
88314R AC 0 [10/20/2039 C| 03/20/2017. | MBS Paydown 58,750 | .ovrvenn 58,750 | ..ooounennd 57,668 | ..oovvvrrrns 57,758 | oo | cevereeirinii 33 KX T ORI ISV 58,750 | cvvuverrererins [ e [ e (11 IO 321 [10/20/2039. | 1FE............
TMCL 2014-1A A ABS SNR 3.27
88314R AC 0 [10/20/2039 C| 03/22/2017. | BANC OF AMERICA SECURITIES | ... 589,073 606,667 | .......... 583,881 | oo 585,501 | ..overrrerienes | wrrerienns 1,221 1,221 | s | e 586,047 | oo | e 3,026 | ... 3,026 | ......... 4,577 | 10/20/2039. | 1FE............
TMCL 2014-1A A ABS SNR 3.27
88314R AC 0 [10/20/2039 C| 03/30/2017. | JP MORGAN SECURITIES INC..... 591,849 606,667 | .......... 597,703 | oo 598,684 | ....cooorrverinnns 501 501 10/20/2039. | 1FE............
TRMF 2014-1A A1 ABS SEQ SNR 2.863
89690E AD 9 |04/44 .. 1 03/15/2017. | MBS Paydown.........cueuveerinerierins [ rverierireesnninnines | e 19,015 | e 19,015 | v 18,887 4 04/15/2044.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025..... .| 02/15/2017. | Sinking Fund Redemption 24,916 24,916 24,916 0 08/15/2025.
VCC 2016-1 AFX ABS SSNR 3.5337
92258N AB 1 |04/25/46 .| 03/25/2017. | MBS Paydown 30,309 30,309 30,309 | s 30,309 | oo | e [V [PPSR 30,309 | oo | e | e (1 I 193 | 04/25/2046. | 1FE............
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1 2 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 18 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Stock Stated NAIC
i Prior Year Valuation Year's Temporary | Total Change | Exchange Realized Dividends | Contractual | Designation
g Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in Gain (Loss) Received Maturity | or Market
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. on Disposal During Year Date Indicator (a)
VBTOW 2016-2A A ABS SNR 5.193
92535V AA 0 |10/15/2046 .| MBS Paydown 2813 | s 2813 | s 2,813 | oo 2,813 | o [ 0 | ereerenemrnne | e 2813 e | e | 0 s 24 1 10/15/2046. | 2AM...........
WAMU 2005-AR12 1A8 SEQ SSNR FLT
92922F 3N 6 |10/25/35 .| MBS Paydown 24,230 24,230 22,882 | ...... 22,728 | oo (551) (551) | cvvrerrrerrnerines | ervvrineneeenn 28,230 | oo | e | v | s 103 | 10/25/2035. | 1FM...........
WAMU 2007-HY5 3A1 SEQ SSNR FLT
92990G AJ 2 |05/25/37 .| MBS Paydown 28,470 28,470 25519 | ...... 25,294 | oo | s 695 895 | ..o | eerrenrnerenn 28870 | s [ | o0 [ 190 | 05/25/2037. | 1FM...........
WAMU 2007-HY5 3A1 SEQ SSNR FLT
929906 AJ 2 |05/25/37 .| Pass-Through Loss 16 [ oiererrenienes [ v | e | s 0 | e | e | e | s | o0 05/25/2037. | 1FM...........
WAMU 2007-HY4 1A1 SEQ SSNR FLT
933636 AA 0 |04/25/37 | MBS Paydown.........ccccocvmriniinnnis [ o | v 16,528 | ............ 16,528 | ............ 14,419 | o 14,459 | .o (644) (844) | oo | v 16,528 | i | e [ cvvriiniiennd0 | e 65 | 04/25/2037. | 1FM...........
WAMU 2007-HY4 1A1 SEQ SSNR FLT
933636 AA 0 |04/25/37 .| Pass-Through Loss /£ I SOTOTUOOUROTUN EUTUOOOROURRTOTURTON TORTIURSTURRITRIIN RPN 0 | v | ceerneerseineisenieses | eerenenneninees | ceveneeneenenen | eevnseenseniennn0 e 04/25/2037. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 .| MBS Paydown 55,977 | wovvvreens 55,977 | wovvveens 51,731 | oo 51,687 [ cooevecrieriiens | e 457 A57 [ e | e DB,9TT [ | e | eerverinennen0 [ 230 | 11/25/2036. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 .| Pass-Through Loss 2,973 0 .| 11/25/2036. | 1FM...........
WAMU 2005-AR1 A2B MEZ SEQ FLT
939336 X9 9 |01/25/2045 | MBS Paydown.........ccvuevemrineeiines [ e | e 40,586 | ............ 40,586 | ............ 35,817 | v 35,715 | oo (546) (546) | .ovoovverrerres | evvrireereen 80,586 | i | e [ v | s 90 | 01/25/2045. | 1FM...........
WFMBS 2006-AR13 A3SEQ SSNR FLT
94984D AC 8 [09/25/36 .| Pass-Through Loss 214 222 | oo | s | 0 | oo | e 197 i [ (B67) [ vvrereeree(BO7) | e 09/25/2036. | 1FM...........
WFMBS 2006-AR13 A3SEQ SSNR FLT
94984D AC 8 [09/25/36 .| MBS Paydown 9,101 | oo 9,101 | oo 8,423 | oo 8,507 | oo | e 412 A2 [ | e 9,570 [ e | e | ceereneieenn0 [ 51 | 09/25/2036. | 1FM...........
WEN 2015-1A A2I ABS SNR 3.371
95058X AA 6 |06/15/2045 .| MBS Paydown 1,250 | oo 1,250 | oo 1,250 | i | e 0 0 | oeveerenemrnne | e 1,250 [ e | e | eerrreneniennn0 [ 11 | 06/15/2045. | 2AM...........
WEN 2015-1A A2l ABS SEQ SNR 4.08
95058X AB 4 |06/45 .| MBS Paydown 5,000 0 06/15/2045.
WESTERN DIGITAL TL B 1L L+375
958100 AF 8 |04/29/2023 | PAYAOWN.....ooicerrisereriens [ e | i 447,750 | ... 447,750 | ... 447,750 | oo 447,834 | ..o, (84) (84) [ o | evvrereeBBTTB0 | e e | veveverieneenn0 [ e 6,128 | 04/29/2023. | 2FE............
WESTR 2016-1A A ABS SSNR 3.50
96033C AA 0 [12/20/2028 | MBS Paydown.........covvrreernrineerens [ v | cvveenns 106,229 | .......... 106,229 | .......... 105,847 | cocvviane 105,875 | .covvirererinenn (16) (16) | cvovvreerernninnns | eevernrennnn 108,229 [ oo | vervrivernnneiins | vvrereinrenen0 | e 618 | 12/20/2028. | 1FE............
WESTR 2015-2A A ABS SEQ SSNR 3.2
96033L AA 0 |07/28 .| MBS Paydown 65,868 | ........... 65,868 | ............ 65,781 | oo 65,774 | ..o 5 5 | oo | eieeennenen85,868 | e [ | e 0 |l 350 | 07/20/2028. | 1FE............
ATLSS 2014-1 A ABS SNR 4.875
G0620B AB 4 |12/15/2039 | MBS Paydown.........covueveerineinnees | e | e 15,600 | ..ooocveneee 15,600 | ..ooocveneee 15,600 | oo 15,600 [ ..oveoeercrienin | e 0 | e | ervrerrrneeensn 18,600 | i | e | 0 [ 127 | 12/15/2039. | 1FE............
FLOATEL INTL TL B LIBOR+500
G3600K AB 2 |06/13/2020 .| Paydown 1,419 1,419 1,104 0 06/13/2020. | 5FE..
CABLE&WIRELES (SABLE) B2 L+475
G7739P  AG 5 |12/02/22 .| Exchanged 217,788 225,000 | ..........215,784 0 12/02/2022.
Q3930A AC 2 |FMG TL LIBOR + 275 6/30/2019................ L Paydown.....ccieiicicnicssicciens [ | 306,819 | ..ocoov. 306,819 | ..........273,861 ] 19815 [ | 19,815 | .o 06/30/2019.
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........vuuuiiuiiiiiiiiis ot senssesssssssssssenssensesnsns | seees 22,016,236 | ..... 21,956,026 | .....21,545,197 | ......... 21,037,911 | oo 63 | ... 411,136 | oo [ 411,199 [ XXX
Bonds - Hybrid Securities
WACHOVIA CAPITAL TR IV 6.375
92978U 20 7 |03/01/2067 Litigation Proceeds............ 8,897 | covvrrerceririnenins | cervrenieninsennenis | cereeeseninsnessennes | s | e 0 [ e | e | e | e 6,897 | .o 8,897 | i 03/01/2067. | 2FE............
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
WACHOVIA CAPITAL TR IX 6.375
92978X 20 1 | 06/01/2067 .| 01/06/2017. | Litigation Proceeds............ 4,598 0 [ | e | | s 4,598 | .o 4,598 | .o 06/01/2067. | 2FE............
4899999, Total - Bonds - Hybrid Securities. 11,495 0 0 0 0 ... 11,495 | ......... 11,495 | . 0 XXX XXX
8399997. Total - Bonds - Part 4 7,322,098 | .....37,250,394 | .....37,247,387 .376,784 .37,106,162 15,936 215,936 | ..... 417,693 XXX XXX
8399999. Total - Bonds 37,322,098 | ..... 37,250,394 | ....37,247,387 | .........36,445692 | ..........63 | ... 376,784 37,106,162 | ....cccooeeenl0 | oo 215,936 | ....... 215,936 | ..... 417,693 XXX XXX
Common Stocks - Industrial and Miscellaneous
19624R 10 6 |COLONY CAPITALINCA... .| 01/11/2017. | Exchanged.... ..28,000.000 592,849 XXX .536,791 |..... ....56,057 | .........56,057 | ....... 12,444 XXX
743487 10 2 |PROSPECT CAPITAL CORP.. ..102/21/2017. | STRATEGAS RESEARCH... | een9,000.000 | ............85,013 XXX XXX
74348T 10 2 |PROSPECT CAPITAL CORP.. .. | 02/22/2017. | STRATEGAS RESEARCH.......cccoo. | vovvneee 13,500.000 | .......... 127,726 XXX XXX
743487 10 2 |PROSPECT CAPITAL CORP.. v | | 02/123/2017. | STRATEGAS RESEARCH 3,000.000 28,532 XXX XXX
74348T 10 2 |PROSPECT CAPITAL CORP.........cccouvvrne .. | 02/24/2017. | I1SI GROUP.........ccoorvvrrnerirerirerenns | v 4,500.000 XXX XXX
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED....... D| 03/21/2017. | Spin Off D1T769565 . XXX XXX
D1T769 56 5 |DEUTSCHE BANK AG RIGHTS ... | D] 03/29/2017. | Exchanged 8,431.000 | ............15,308 XXX 24,394 . . 0 . L0 ] .0 XXX .
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.........ccuie woruiiiriririienssiessenisss s | eesssrsans 906,692 XXX 838,297 | oo 817,500 | ....... (46,109) [ ..vvvvrrnnnnnnd (V] I 0 [ (46,109) [ ..oeoovvrnennd 0 | s 802,007 | ..o 0. 104,685 | ... 104,685 | ...... 17,819 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX ....838,297 ...817,500 | ....... (46,109)| ... ..(46,109) | ..802,007 [..coooiin0 | oo 104,685 | ....... 104,685 | ....... 17,819 XXX XXX
9799999. Total - Common Stocks.. . ....906,692 XXX con.838,297 ...817,500 | ....... (46,109)| ... .0 [ (46,109) | . 0. ..802,007 L0 104,685 | ... 104,685 | ...... 17,819 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS. ... . uuiiuuiiisiiiisiieiiistiins | aoisieisssisesss sttt sss sttt snissnsas | eesssisans 906,692 XXX 838,297 | oo 817,500 | ....... (46,109) [ ..vovvrniinnc 0 | e 0 [ (46,109) [ ..ovvvernnenad [ I 802,007 | ..o 0. 104,685 | ...... 104,685 | ...... 17,819 XXX XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS...............coviiriiiies  covreviriiiiiieiiseiienieriseseiessisssiesienessesessisssisesseneesesens | oeves 38,228,790 XXX .....38,085,684 | ......... 37,263,192 | ....... (46,046) | ....... 376,784 | .oovoernne. [V [ 330,738 | .ovvirrirnnd (V) [ 37,908,169 |.....c.coevee. 0]... 320,621 | ... 320,621 | ..... 435,512 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 Cincinnati, OH 30,403,536 | ......ccoooe.. 19,863,029 | .............15,298,469 | XXX
First Hawaii Honolulu, HI 20,240 19,310 18,678 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 30,423,776 [ .cooovnrneee 19,882,339 | ............15,317,147 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 30,423,776 | ..coooovs 19,882,339 | .............15,317,147 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 750 750 750 | XXX
0599999. Total Cash, XXX XXX 0 0 30,424,526 | .......... 19,883,089 | ..............15,317,897 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

NONE




	JURAT PAGE
	ASSETS
	ASSETS WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	STATEMENT OF INCOME
	STATEMENT OF INCOME WRITE-INS
	CASH FLOW
	NOTES
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 2
	SCHEDULE T
	SCHEDULE T WRITE-INS
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATION
	PART 1 -  LOSS EXPERIENCE
	PART 1 -  LOSS EXPERIENCE WRITE-INS
	PART 2 -  DIRECT PREMIUMS WRITTEN
	PART 2 -  DIRECT PREMIUMS WRITTEN WRITE-INS
	PART 3  - LOSS RESERVE DEVELOPMENT
	PART 3  - LOSS RESERVE DEVELOPMENT FOOTNOTE
	SUPPLEMENTAL INTERROGATORIES
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE D - PART 1B FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE D - PART 3 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1
	SCHEDULE DL -  PART 2
	SCHEDULE E - PART 1

