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statement for March 31, 2018 ofthe 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 754,947,355 | ....oooieieeereieeeneineins | cevereeeineenes 754,947,355 | ..cooveriinne 707,764,412
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt sttt nsessenans | srenssssesseneas 17,580,656 | ...covoeereeeerereireineecreineins | ceveeneneeeeneens 17,580,656 | ...cocvvennne 15,530,086
2.2 COMMON SOCKS. .. ..eurerrerrrreeisessesesesesssssseessessssssessessssssessesssssssssessessssssessesssnssessessanssns | ssesssessessanes 198,864,448 | ....coovvvvvrienn 557,390 | .covrvrennee 198,307,058 | ....ccvvvnnee 197,644,031
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).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 35,051,877 | coovoeeeeeeeeeeeeeeeeeeeenies | e 35,051,877 | v 30,758,365
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 ($....(331,149)), cash equivalents ($.....50,852,628)
and short-term investments ($.....3,482,300)...........c.erumereeemreemeeeeeeeeeeseeeeeeeeeeseeesieesseenssensens | oerveeeseessenesas 54,003,779 | .coovoeeeveeeceeeceeeeeeeeeeees | e, 54,003,779 | ccovvrrrnne. 84,217,924
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 inVEStEd SSELS........uuuveririccierierei sttt ettt esstsnens | cesieeesinesesans 20,034,843 | ... | e 20,034,843 | ...coooovvvrinne 20,423,666
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 1,080,482,959 | ....covvvirrririrnns 557,390 | .ccoovnne. 1,079,925,569 | ............. 1,056,338,484
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 18,849,162 | ..oovovvevrererrnnn 115,550 | oovvereiine 18,733,613 | oo 25,871,994
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocoeereeeiviies | corvverrrninns 153,886,038 | ....ccvvrrrririinins 318,499 | .o 153,567,539 | .oovvrerrinnn 133,493,969
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 16,377,845 | ..o.ooeeeeeeeeeeeeeeeeees | ceereereeeiens 16,377,845 | ..o 10,532,440
16.2 Funds held by or deposited with reinsured COMPANIES............ccoeuvrvererrerierierieieiseinnes | e 783,825 | ..o | e 783,825 | .o 1,838,729
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL..........oviiiriiirr st sbaenes | orsinseensenees 15,292,877 | oo | cevierieiienens 15,292,877 | oo 14,982,078
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE............cccveveiivrieieiieieieieesseieseisnees | evvesesessssennes 2,021,533 [ | e 2,021,533 | oo 2,019,775
21, Furniture and equipment, including health care delivery assets ($.......... 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.cccoveeierieiieereieieseeeseeeens | e 6,317,770 [ oo | covevesieseireinns 6,317,770 | covererrrne 27,628,119
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........ccviieieciieeieeese s | ersserieissienees 5,153,834 | oovvviirainas 2,185,542 | .oovvvrrriiiinnas 2,968,292 | .cooovoviiiriannns 2,967,379
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,304,675,963 | ...oovvrveeererns 3,176,981 | ............. 1,301,498,982 | ............. 1,281,140,703
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,304,675,963 | ....coovvvrrrrnenn 3,176,981 | ......cc...... 1,301,498,982 | ............. 1,281,140,703

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.ccccveievriveieieiiesie s | e 2,527,858 | ...ovvevereererna 831,843 | .o 1,696,015 | .ovovveernee 1,846,147
2502. Prepaid BXPENSES. .....c.vueiuiieiiieie sttt st sss s bbb s s s s st s s nbenas | sntessesssensanaens 1,069,153 | ..ocoveviere 1,069,153 | oo 0 |
2503. COMMISSION FECEIVADIE. .........vvereverrereesesteesseetseees sttt esst s nsstsens | oessssssssnssssseess 849,008 | ......overrrererrierineriinins | e 649,008 | ....ooovrrirrirnn 644,781
2598. Summary of remaining write-ins for Ling 25 from overflow page.........cccceevveveiereinesieiieins | cveveseiesenienens 907,815 | oo 284,547 | oo 623,269 | .o 476,451
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ucverererimmensresssrisersesssmsssensssenes | coesenesnseneseeens 5,153,834 | ..o 2,185,542 | .coooovirincii 2,968,292 | ..oooviiriiiis 2,967,379
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statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current
Statement Date

2
December 31
Prior Year

1. Losses (current acCident Yar $.....37,523,857)........ccurrrrrrersicseesessse s ssssssssssssessss st nen
2. Reinsurance payable on paid losses and [0ss adjuStment EXPENSES.........cceviueireieiiiiiieeeiese et snaes
3. LOSS QQJUSIMENT EXPENSES.....uvererreririrresreseeeseeesessees s sess s ss s st s sttt
4. Commissions payable, contingent commissions and other similar charges
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES).........cccuerrerrierireieieseee et
7.1 Current federal and foreign income taxes (including $.....24,747 on realized capital gains (losses))
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 $.....157,797,076 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 154,223,864 | ..ooovvereeriinien 159,410,012
10, AVANCE PIEMIUM.....eoveevecveeeieeieeietetee s tstes et bs st ss st bes et s s s s e s s st st st s s bbb eb s ss b s st es s s st s s s bas s s s ssessssssensessntantanes || sresisssssessesnsensessesenenes 136,563 | cooovveererereeceenns 121,184
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 30,520,016 | covovveereieirerriee 19,297,172
13.  Funds held by company under reinsurance treaties.... ...279,613,893 279,314,582
14, Amounts withheld or retained by company for aCCOUNt Of OtHES............cvuriiinirrii st sstnsesss | eesssesessesssesessensnes 19,078,886 | .ooovvvvvrrerrieirninns 17,632,570
15.  Remittances and items NOt @lIOCATEH. ..........curuieriiciiiie bbb bbbttt | ebintsssbeeent et 4,528,501 | oo 3,034,006
16.  Provision for reinsurance (including $.......... 0 COIfIEA)..vu ettt st ens s essensnssens | sessessessessssssessenssnssesaa 297,796 | oo
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiiirriiiiiceese sttt | erreese e tees 15,456,240 | ..ooovvvrereiiinns 12,250,714
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. ......cvuevrieerisciiesiesiscics sttt bbbttt s s s b stensnnans | oessestessessessensnseesens TA0T,634 | oo 5,963,954
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee.
27, 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 993,053,889 | ..o 979,931,039
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,000,000 | oo 3,000,000
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........c.cvueiiiiiiieie ettt bbbt s bbbt nsesns | stesssssssessesesssenans 32,108,779 | v 32,108,779
35, UNQ@SSIGNE fUNGAS (SUMIUS).......rvuvererrerireresrernisesesssessessssssesssssssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnn 273,336,315 [ oo 266,100,885
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 308,445,093 [ .o 301,209,664
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,301,498,982 | ....cccovvvrrrenee. 1,281,140,703
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, 2018 ofthe 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 $.....127,076,021).....ccomvveriereeees et esssss | sveensssniins 109,438,014 | .............. 108,428,560 445,544,210
1.2 Assumed......... (written $ 52,345979 | .o 51,326,945 205,276,167
1.3 Ceded.. . (written $ ....83,130,407 ... ..84,586,705 342,998,674
14 Net......coorenne. (WHHEN $.....73,467,436).......ooorveecvereiieressi st sssss s s ssssssssssss s essssnns | ceesssisessssenns 78,653,585 |...cocevveev. 75,168,800 307,821,703
DEDUCTIONS:
2. Losses incurred (current accident year $.....40,583,785):
2.1 DIFBCL. ...ttt nt s | sessessnsienes 72,530,844 |................. 85,230,295 | ... 296,333,133
2.2 Assumed. ....30,453,587 |... 31,379,021 | . 126,869,092
2.3 CBUEBM. ...ttt | erienni s 61,415873 [, 74,963,586 [ ...oooovnnv 254,840,413
2 NBL oo R Rttt | sbienrsensienneas 41,568,557 |..ooovvrrnnnn 41,645,730 | cooovrenes 168,361,812
3. Loss adjustment expenses incurred.. 9,954,145 | ... ...8,792,390 |. ...37,863,644
4. Other underwriting EXPENSES INCUITEM..........cururiuierereereeereeeeseessetee sttt ss st et ss st ses st ssesssesnessans | sesbsssssssasenn 23,901,719 | .o 22,513,610
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....eeveeiereeiriineieieineireieseseesessessssiessesssessesssssssssessssssssens | eesesssssessnsssnes 3,229,164 | ..o 2,217,070
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiciiieiee ettt sse b b s snnas | cvesbensesesaesans 7,272,037 | oo 7,292,998 |...coverernnnn 46,473,328
10. Net realized capital gains (losses) less capital gains tax 0f §....24,747 ... eeeeeeseesieeseesensies | ereereesieessienens (126,226) ] ......coovveenen. 663,452 |..ccooiiinninnn 8,661,783
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 7145811 | 7,956,450 |..oovverernnn 55,135,111
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 ..16,708 |...
14. Aggregate write-ins for MISCElANEOUS INCOME..........vururerirririrririeissessie s ssssessesssssssssesssnsssssesssssesssnssnssesssnsns | sressessasssessas (1,416,541)
15. Total other income (LINES 12 thrOUGN 14).......oucuirieeiceicteee ettt s bes et sssssssesnsnses | sressssessesnsas (1,399,833)
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 sttt sessessssssnssensans | sesessessessnnssens 8,975,141
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).......cueieieiiriiciesie ettt sssse s ssses s ssssssssssessesns | svessessesssassns 8,975,141 | .o 9,162,408 |.....ccoevue.n 66,431,542
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,462,767 [...ccoovevnnnn 2,224,780 |................. 12,044,240
20. Netincome (Line 18 minus Lin€ 19) (10 LING 22)..........ccceviuiviiieieierieesieiesesste et sesssssssssenes | cvenvesessensennns 7,512,375 | 6,937,629 |............... 54,387,301
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ..301,209,664 | .. ....336,965,548 | . .336,965,548
22. Netincome (from LINE 20)..........everererririeireiieiisesisesise sttt ss st ss st sss st ss s ssssssssssssssnnsas | sesssssssssssssnns 7,512,375 | ... ...6,937,629 |. ...54,387,301
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(427,802)..........c.cooevvverrvererenerivenins [ 630,467 | ..ovverrrrernnnne 3,220,668 | ....cocvvenn (10,676,711)
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME AX.........curerirerieiieeieteee ittt ettt sttt
27. Change in NONAAMIKEA @SSELS........c.uvurerririereieieeereire ettt bbbttt
28. Change in provision for reinsurance.. .
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
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:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
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 losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueieveiviiisiieeieiessesesesssesesssssssessesseens | ossessesssssessans 7,235429 |..oooirnnnnd 6,406,156 | ....cco...o. (35,755,884)
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 308,445,093 | .............. 343,371,704 | .............. 301,209,664
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
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
TA0T. MISCEIIBNEOUS. .......ceveerieieiee bbb sntens | cesbinsbinsbsnebineees 453,961 | ..ovvvveririenn. 244,490 | .o 1,598,095
1402. Funds held interest .(1,870,502)] .. ..(1,300,056)| . (5,975,172)
TAD3. bbbttt nntes | nnbnnbnnb et | e
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.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans

Qo4



statement for March 31, 2018 ofthe 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 71,820,310 78,831,908 | ..coovvvernee 316,221,157
2. Netinvestment income... 7,828,224 ...7,807,109 ....49,549,962
3. MISCEIIANEOUS INCOME........euierieriireireis sttt | snbisbtssiesneas (1,399,833) | ..oovvvrienens (L0 | s (4,221,626)
4. Total (LINES T HIOUGN 3)..euieiecieiei ettt sttt ensnssentenen | sesessesssssnen 78,248,702 | ..overenne 85,627,905 | ...coevenee. 361,549,493
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieieie sttt entenne | srensesnsensenas 43,142,971 | oo 32,826,853 | .............. 145,442,330
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 dedUCHIONS...........coveveieriicieeseee s 111,026,039
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $.....24,747 tax on capital gains (losses). ....10,729,359
10. Total (Lines 5 through 9) 82,820,478 267,197,728
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccouieviiiiiiiiericeeeece et eve s besesnns | snsesessssesanans 4,57T1,777) | oo 20,149,065 | .......ccc..... 94,351,765
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... evieeieeceeeseie sttt enns | enieniensnd 42,468,161 | ...ocvvrreene 37,104,310 | oo 220,932,350
1202 SHOCKS . oot | et 758,125 | oo 283,227 | .o 8,841,332
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Oher INVESIEA @SSELS.........cvuirieriiiiteire ittt bbbttt nsentees | sbieesessestaeenenines 774,593 | oo 5,099,209 | ..o 25,035,278
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 1,443,680 | ..o 4,440,562 | ..ooooverinns 5,866,524
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveuieeiereirereeece ettt sss s ssssessesssssnees | eveesssssssesas 45,444 560 | ........o.co.... 46,927,308 | ........c...... 260,675,484
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 90,487,598 | ....cocovverenee 83,436,876 | ...covovene. 218,141,574
1312 SHOCKS .ottt | Senesess e eees 3,000,000 | ..oooovevririrnns 107,895 | oo 1,292,423
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ...eeoee et | Sreebnes s 4,454,695 | ..oooovinne 2,066,998 | ...ccocovvennen. 12,771,317
13.5  Other iNVESIEA @SSELS........cvuivieeiecictceee ettt s st s s bessesssanes | evsesssssssessesnsan 375,000 | cooveeeieieeereereeenees | e 2,861,518
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..98,317,293 ..235,066,832
14, Netincrease or (decrease) in contract 10ans and PrEMIUM NOLES.........cviueieieiiinieieiesseseesssese s ssssstes | sesessessessssessessesssssssessesins | sssesssssssessesssssssessesssssssens | sressessessessssessesessssessessess
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (52,872,734) | ......vve....(38,684,461) | .o 25,608,652
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 DiVIAENAS t0 STOCKNOIABTS...........cvveeeiviecee ettt ettt tes st ss st essstessssessssastesanseanns | stesesesessesssssssssessssesennes | evesessesesessesssensesesnsnssnins | eevesesessesesans 70,000,000
16.6  Other cash provided (APPHEA).........cvucvrviviirereiiereees ettt tes s ss st es b sesss s sssssassssssnsans | asvessssssssesens 27,230,366 | ................... 6,238,046 | ................ (38,675,688)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccovvvennee. 27,230,366 | .....cooceeee. 6,238,046 | .............. (108,675,688)
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 (30,214,145) | ..o (12,297,350) | ..voevererenne 11,284,728
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 84,217,924 | ... 72,933,196 | .coovvvverenne 72,933,196
19.2 End of period (LINe 18 PIUS LINE 19.1)....c.uiiiiiieireineineiseiieeiesis ettt bttt sss s snssenes | oessesiesinnes 54,003,779 | .covvvrrrnnn. 60,635,845 | .....ccooennne 84,217,924
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanged - ALLEG 2015-1A COMB CLO 07/25/2027.........ccoveruemeeneereerneneereesesnsessessssessssssssssessssesssssssssessnes 910,000
20.0002  Exchanged - MAGNE 2015-16A SUB 0 01/18/28..........cccirumisreireisiasissessissssssesesssssssssessssssnsssesessssssssssssessssssessanes 275,781
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statement for March 31, 2018 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 # 2018 2017
1. Netincome state basis XXX XXX XXX $ 7,512,375 $ 54,387,301
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP XXX XXX XXX $ 7,512,375 $ 54,387,301
5. Statutory surplus state basis XXX XXX XXX $ 308,445,093 $ 301,209,664
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 308,445,093 $ 301,209,664

B. No significant change.
C. Accounting Policy

Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at
the lower of cost or fair value. For residential mortgage-backed securities (RMBS), commercial mortgage-backed
securities (CMBS) and loan-backed and structured securities (LBASS), the NAIC has retained a third-party
investment management firm to assist in the determination of the appropriate NAIC designations and Book
Adjusted Carrying Values based on not only the probability of loss, but also the severity of loss. Those RMBS,
CMBS and LBASS securities that are not modeled but receive a current year NAIC Credit Rating Provider (CRP)
rating are subject to the Modified FE process, which determines the appropriate NAIC designations and Book
Adjusted Carrying Values. Mandatory convertible bonds are stated at the lower of book value or fair value,
regardless of the NAIC designation. The Company does not own any SVO Identified Exchanged Traded Funds.

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 Errors

No significant change.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

A-C. No significant change.

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 had no loan-backed securities with a recognized other-than-temporary impairment (“OTTI”) due
to either the intent to sell or the inability or lack of intent to hold to recovery during the three months ended
March 31, 2018.

3. The Company does not have any loan-backed securities with an OTTI recognized during the three months
ended March 31, 2018.
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statement for March 31, 2018 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 $ (1,799,223)
2. 12 months or longer (2,193,723)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 159,384,007
2. 12 months or longer 58,237,433

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses as of March 31, 2018. The Company has the intent to hold such securities
until they recover in value or mature.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

I

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

J — L. No significant change.

M. Working Capital Finance Investments
Not applicable

N. Offsetting and Netting of Assets and Liabilities
Not applicable

O — R. No significant change.

Note 6 — Joint Ventures, Partnerships and Limited Liability 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, Subsidiaries, Affiliates and Other Related Parties

A - N. No significant change.

Note 11 — Debt

A. The Company does not have any outstanding liability for borrowed money.

B. The Company does not have any agreements with the Federal Home Loan Bank.
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statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

and Other Postretirement Benefit Plans

A. Defined Benefit Plan

Not applicable

B-I. No significant change.

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 — Liabilities, Contingencies and Assessments

A-F. No significant change.

G. All Other Contingencies

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

Note 15 — Leases

No significant change.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with

Concentrations of Credit Risk

No significant change.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. The Company did not sell any receivable balances during 2018.

B. Transfers and Servicing of Financial Assets — Not applicable.

C. The Company was not involved in any have any wash sale transactions during 2018.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially

Insured Plans

No significant change.

Note 19 — Direct Premium Written / Produced by Managing 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.
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statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following table provides information as of March 31, 2018 about the Company’s investments measured at

fair value.

Assets at fair value
Bonds
Industrial and misc
State and local government
Total bonds
Perpetual preferred stock
Industrial and misc
Total preferred stocks
Common stock
Industrial and misc
Total common stocks
Total assets at fair value

Net Asset Value
(NAV) Included

Level 1 Level 2 Level 3 Total in Level 2
$ - $ 583681 $ 332209 $ 6169180 ° -
; 575,000 - 575,000
$ - $ 6411,881 $ 332209 $ 6744180 O -
$ 12,814,377 $ 1020000 $ 140253  $ 13974630 ° -
$ 12,814,377 $ 1020000 $ 140253  $ 13974630 ° -
$ 23,029,381 $ - $ 877,753  $ 23907134 ° -
$ 23,029,381 . $ 877,753  $ 23907134 ° -
$ 35,843,758 $ 7431881 $ 1350305  $ 44625044 O -

The following table provides information as of December 31, 2017 about the Company’s investments
measured at fair value.
Net Asset Value
(NAV) Included

Assets at fair value Level 1 Level 2 Level 3 Total in Level 2
Bonds
Industrial and misc $ - $ 4,097,484 $ 342,430 $ 4,439,914 $ -
Total bonds $ - $ 4,097,484 $ 342,430 $ 4,439,914
Perpetual preferred stock
Industrial and misc $ 10,048,030 $ 1,040,000 $ 140,253 $ 11,228,283 $ -
Total preferred stocks $ 10,048,030 $ 1,040,000 $ 140,253 $ 11,228,283 $ -
Common stock
Industrial and misc $ 24,650,868 $ - $ 815,253 $ 25,466,121 $ -
Total common stocks $ 24,650,868 $ - $ 815,253 $ 25,466,121 $ -
Total assets at fair value $ 34,698,898 $ 5,137,484 $ 1,297,936 $ 41,134,318 $ -

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 months ended March 31, 2018
and 2017, respectively.

2. Rollforward of Level 3 Items

The following tables present a reconciliation of the beginning and ending balances for investments measured
at fair value using Level 3 inputs for the three months ended March 31, 2018 and 2017.

Total Gains Total Gains
Beginning Transfers Transfers (Losses) (Losses) Ending
Balance at into Level  out of Level included in included in Balance at
1/1/2018 3 3 Net Income Surplus Purchases  Issuances Sales Settlements 03/31/2018

Industrial and
misc bonds $ 342,430 $ - $ - $ - $ (7,091) $ -9 - § (30400 $ $ 332,299
Industrial and
misc preferred
stocks 140,253 140,253
Industrial and
misc common
stocks 815,253 62,500 - 877,753
Total $ 1,297,936 $ - $ - $ $ 55409 $ - § § (3040 § 1,350,305
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NOTES TO FINANCIAL STATEMENTS

Industrial and
misc preferred
stocks

Industrial and
misc common
stocks

Total

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
$ 140,253 $ - § - $ - $ - $ - $ - $ - $ - $ 140,253
940,253 - - - 75,000 - - - - 1,015,253
$ 1,080,506 $ - § - $ - § 75,000 $ - 8 - $ - $ - $ 1,155,506

Policy on Determining when Transfers between Levels are Recognized

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

Inputs and Technigues 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
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.

Derivative Fair Values

Not applicable

B. The Company has no additional fair value disclosures.
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NOTES TO FINANCIAL STATEMENTS

C. Other Fair Value Disclosures

The table below reflects, as of March 31, 2018, the fair values and admitted values of all admitted assets that are
financial instruments excluding those accounted for under the equity method.

Net Asset
Value (NAV)
Not Included in
Fair Value Admitted Value Level 1 Level 2 Level 3 Practicable Level 2
Bonds $ 760,003,292 $ 754,947,355 $ 4,284,954 $ 743,173,328 $ 12,545,010 $ - $
Preferred stocks 17,939,590 17,580,656 16,746,537 1,052,800 140,253
Common stocks 23,907,134 23,907,134 23,029,381 - 877,753
Cash, cash
equivalents &
short-term
investments 54,035,561 54,003,779 50,521,479 3,514,082
Totals $ 855,885,577 $ 850,438,924 $ 94,582,351 $ 747,740,210 $ 13,563,016 $ - $

The table below reflects, as of December 31, 2017, the fair values and admitted values of all admitted assets that are
financial instruments excluding those accounted for under the equity method.

Net Asset
Value
(NAV)
Admitted Included
Fair Value Value Level 1 Level 2 Level 3 Not Practicable  in Level 2
Bonds $ 719,389,766  $ 707764412 § 3327394 § 697,513,135  § 18549237  $ - $
Preferred stocks 16,102,545 15,530,086 14,870,292 1,092,000 140,253
Common stocks 25,466,121 25,466,121 24,650,868 - 815,253
Cash, cash equivalents &
short-term investments 84,217,924 84,217,924 84,217,924 - -
Totals $ 845,176,356  § 832,978,543 § 127,066,478 § 698,605,135 $ 19,504,743  § - $

D. Not Practicable to Estimate Fair Values
Not applicable

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through May 10, 2018, 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 & Contracts Subject to Redetermination

A-E. No significant change.
F. Risk Sharing Provisions of the Affordable Care Act (ACA) — Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2017 were $445,289,947. As of March 31, 2018, $41,970,376 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $403,370,070 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $50,499 unfavorable prior year development since December 31, 2017 to March 31,
2018. The unfavorable development in 2018 resulted from the combination of settling cases and adjusting current
estimates of open cases and incurred but not reported losses (IBNR) for amounts more 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.
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NOTES TO FINANCIAL STATEMENTS

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 Losses 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

The Company does not write financial guaranty insurance.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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[ ]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]

2.1 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]

2.2 Ifyes, date of change:

3.1 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.

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

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Not Applicable
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol[ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, 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

5. Ifthe 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] NAJ]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

6.2 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. 12/31/2016

6.3 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). 11117/2017

6.4 By what department or departments?
Ohio Department of Insurance

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

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

7.1 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]

7.2 Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

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

8.4 Ifthe 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
9.1 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).
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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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 26,431
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] Nol[ ]
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 172,717,498 174,957,314
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) $ 172,717,498 $ 174,957,314
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[ ] No[ ]
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 Crit
171

17.2

17.3
174

17.5

17.6

18.1

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
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
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
Gary Monda |
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 54930048Y5YTQDRCSM84 SEC DS
Corporation
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
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18.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If no, list exceptions:

By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities?
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

71

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] NA[ ]

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 0
Operating Percentages:

5.1 A&H loss percent 20.930%
5.2 A&H cost containment percent 3.750%
5.3 A&H expense percent excluding cost containment expenses 41.060%

Do you act as a custodian for health savings accounts?

If yes, please provide the amount of custodial funds held as of the reporting date.

Do you act as an administrator for health savings accounts?

If yes, please provide the amount of funds administered as of the reporting date.

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

of the reporting entity?
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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
22730........... |06-1182357.......... Allied World Insurance Company. NH.... .|Authorized........ .
42307........... 13-3138390.......... Navigators INSUrANCE COMPANY.......ucrurerrrsaresreressnssseseesenssesssesess et ens s sess s e sss st sne s ssssenssssssssens NY Authorized........
All Other Insurers
00000........... ‘AA-1 126004......... Lloyd's of London Syndicate #4444...............ccvrrrrninrnrinisinsesses s ssesesessesssssessees GBR.......... Authorized........ | e e,
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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 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......coocovevvneeneeecn AL |l | 002,013,621 | e 1,846,992 321,374 1,707,732 .5,510,976 | covvrinne 3,088,091
2. Alaska......coooorrrenrnnreieniens 1,073,081 | oo 1,151,420 ....1,738,008 475,692 ...6,841,206 | ...ovvvrrrrnn 8,347,526
3. ANiZONA.... AZ|.... Lo | v 3,232,002 | ..o 1,132,153 | oo 872,001 | v 770,582 | oo 8,359,232 | ..ccovrrirnnd 6,643,621
4, Arkansas.........coomrrerninnenns AR |...... L. 2,126,035 | ..ooooverenne 1,473,638 319,871 590,205 4,676,214 | oo 6,495,311
5. California.......cccoerernieneirenen CA|.. L. 24,381,457 | oo 22,479,335 ....9,253,374 ...15,777,800 ...109,980,443 | .............. 121,947,021
6. Colorado......c.coerrremrrrcrernen.CO [l | i 578,866 | oo 506,592 | ..ooovvrrrerrnnn 485,228 | e 836,839 | .o 3,930,336 | oo 5,149,003
7. Connecticut 928,967 1,161,428 12,264,635
8. Delaware ...(207,940) 1,580,163 26,096,583
9. District of Columbia................ DC|...... Lt et [ e | e | e | e ($22) | i 40
10, Florida. ..o 2,096,955 23,176,184
11.  Georgia ...1,628,176 734,678 7,613,764 | oo 6,683,072
12, Hawali.....coccovvrenrrrnieircenne 4,044,936 1,407,155 16,874,173 16,023,435
13. 1,271,023 782,802 6,785,156 | ..cvvvreerrnas 5,714,381
14. ...2,052,324 2,446,804 ..1,590,255 14,513,501 | .... ....15,607,779
15. 3,031,968 615,459 600,931 11,438,586 | ..cvvvrirnne 7,179,890
16, 1oWa. e A il | 1,811,584 | 970,417 | v 204,689 | ..o 560,780 | ..oceveeeereenee 3,420,441 | i 4,800,456
17, Kansas.......coovevevnenereennen K8 il | 05,658,857 | oo 4,569,593 658,814 ..9,500,751 | v 10,956,617
18.  Kentucky. 681,127 1,317,953 0,549,004 | oo 7,316,554
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | e (103,135) | ovoovvvcerrernen 215,321 | v 492,541 | 0 783,205 | 4,930,722 | ..o 4,448,998
20. 417,659 549,853 | .o 576,099
21.  Maryland 916,452 | 1,133,803 ...222,986 1,011,131 A T98,700 | e 5,304,826
22. Massachusets........c..ccceneenee. MA|...... Lo | e 4,272,676 | oo 4,259,839 | ..covvviirernn 1,321,672 | oo 789,141 | oo 18,666,671 | ..cvvvvernee 25,480,173
23, Michigan........cccooevvnvnveeee M il | 18,514 | 08,8271 | s e | cvieeneenesesnnenenns 1,070 | 2,261
24.  Minnesota 815395 | L 416,976 | e 1,283,747 | oo 476,523 | ....coooeeern 11,057,670 | oo 4,787,822
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... I T 276,178 | v TT,372 | s 431,445 | ..o 323,389 | oo 2,990,973 | oo 3,248,017
26, MiSSOUM......ocererneeneererneneenes MO [ il | e 2,477,753 | e 3,201,742 ...4,538,839 2,852,379 20,866,230 | ...oovevevnenne 18,718,005
27.  Montana........ccccoevmrrrrrninnenns MT |....... L. (32,630) 984,379 681,792 831,863 3,110,526 | .ovovvvvrenenn 3,224,936
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 1,676,332 | oo 1,741,984 | oo 626,873 | ..o 362,219 | v 5,019,660 | ..coovvrrerrenas 4,355,545
29. Nevada 1,049,562 816,491 | oo 419,590 449,484 ....3,637,881 5,696,400
30. New Hampshire... .NH]....... ...181,322 ...49,689 3,462,631 ..3,709,799
31, New Jersey....ovveneeneed N il | = s | vl 17,674 | e 115 | 003,036 | D03 | 5,549
32, New Mexico.......ccourevrrnennee 1,283,095 | ..coovrvirirnn 1,791,608
33.  New York..... ...24,766,804 | ... 21,132,176 ..2,549,830 ..58,409,573 ....53,323,693
34.  North Carolina 892,239 | ..o 1,733,577 1,761,169 24,178,564 23,712,661
35. 119,760 107,718 354,554 | ....oovvin 1,538,714 | oo 1,270,765
36. 5,343,664 ...5,466,134 .1,294,902 .15,5634,203 | .... ...16,097,392
37. Oklahoma........ccoocomvnrirniennencs OK | o L | 021,908,080 | oo 2,864,335 425,626 5,402,113 | oo 4,757,416
38, 0regon.......covevevnenernenenen s OR oLt | iii000000.685,269 | oo 683,676 | ....cocooveern 1,075,195 | 156,880 | o 1,998,827 | ..o 1,944,348
39.  Pennsylvania........ccccoeveenene e PA | il | v 4,441,628 | o 3,364,991 ....1,632,883 22,809,257 | oo 25,504,255
40. Rhode Island 148,000 1,908,126 | ..covvvverernne 1,516,592
41.  South Carolina.........coceevevenee. SC| ... Lo | e 62,947 | oo 4,392,057 | .ovovrerrieieenas 699,647 | ..covverirenne 1,363,977 | oo 11,591,703 | oo 10,148,366
42.  South Dakota........cccrerrrnrenee SD|....... L. 432,722 502,509 60,526 187,886 524,795 | oo 616,537
43, Tennessee.......ccommeurereeens TN|....... Lo | v 3,123,781 | v 2,681,888 ....5,356,872 ... 1,622,961 28,147,716 | oo 31,938,827
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 7115815 | v 5,545,775 | v 3,297,925 | ..o 4,993,529 | ...cocvvinne. 38,288,133 | .c.evvernne 39,133,919
45, Utah..ccee UT . Lo | v 1,070,854 | .o 3,302,622 534,516 <00:3,266,205 ...8,821,851 | i 10,513,701
46, Vermont.........coevvveeninnennenns 779,179 912,417 134,696 155,513 102,591,022 | oo 2,593,926
47, Virginia......ooceeeeeeenenenernenee VA |l | e 370,487 | oo 647,282 | ..o 3,327,435 | oo 714102 | oo 10,514,752 | oo 11,539,945
48. Washington 1,025,311 | v 1,408,665 951721 | 3,889,946
49.  West Virginia......c..cccorvveneenee. WV |....... [N PR (R 1510) 1 [ 4,533 664,743 | .o 785,466
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... Lo | v 4,399,708 | .covvvrrenes 3,533,890
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....ovuvereieirirernirircreins XXX | e 127,076,021 | e 121,465,533 | ................69,844,960 | ...............64,495814 | .............607,873,186 | .............. 619,783,529
DETAILS OF WRITE-INS
580071, oo XXX
58002. ..ot XXX
58003. .o XXX e [ ettt | creeeeeeessenssnaes st esaesens | seesessensnsa s st essesentenens | steeeessessesteesessestenssestens | netseesestessessenteneestentenens | seestsessessentnsest st ensentns
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 6
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.

American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC

APU Holding Company

American Premier Underwriters, Inc.

The Associates of the Jersey Company

Great Southwest Corporation

Lehigh Valley Railroad Company

{

:

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)

Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAl Insurance Company, Ltd. *
Great American Specialty & Affinity Limited
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Beat Capital Partners Limited (26.96%)
Tarian Underwriting Limited (60%)
Lavenham Underwriting Limited #
Neon Italy S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Marketform Australia Pty Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Services S/A (85%)
Sampford Underwriting Limited #
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAI Australia Pty Ltd

* 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

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pittsburgh and Cross Creek Railroad Company (83%)

Q11

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
cT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
N 23-6297584
DE 95-2802826
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU 98-1073776
GBR

OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
AUS

ITA
BMU
GBR

DNK
GBR 98-0431601
BMU

DE
AUS
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. #

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation
QQAgency of Texas, Inc.

Great American Advisors, Inc.

Great American Life Insurance Company *

Annuity Investors Life Insurance Company *
Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management (85%)
Brothers Management, LLC (99%)
Charleston Harbor Fishing, LLC
GA Key Lime, LLC
GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.
Manhattan National Holding Corporation
Manhattan National Life Insurance Company *

| Skipjack Marina Corp.

| Great American Holding, Inc.

Agricultural Services, LLC
Great American Holding (Europe) Limited
Great American Europe Limited
Great American International Insurance Designated Activity Company *
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

| National Interstate Corporation

FF

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

]

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
Republic Indemnity Company of America *
Republic Indemnity Company of California *

| Summit Consulting, LLC

* Denotes insurer

Heritage Summit Healthcare, LLC
Summit Real Estate Holdings, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*

Bridgefield Casualty Insurance Company*

Commercial For Hire Transportation Purchasing Group @

@ 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

Q11.1

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

T 34-1947042

OH 31-1395344

OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277

MD 27-0513333

FL 20-1246122

sc 81-3737639

OH 47-5618395

MD 20-4604276

OH 31-1391777

OH 26-3260520

OH 450252531 67083
MD 52.2179330

OH 42-1575938

OH 27-3062314
GBR
GBR

IRL

OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535

OH 73-0773259 23426
OH 34-1607394

OH 34-1899058

OH 31-1548235
cYM 98-0191335

VIR 66-0660039

OH 34-1607396

sc 36-4670968

OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631

OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054

OH 46-4570914

CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711

FL 59-3385208

FL 82-2462705

FL 59-3409855

FL 59-1835212 10701
FL 59-3269531 10335
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

American Fina

* Denotes insurer

Part 1 - Organizational Chart

ncial Group, Inc.

Great American Insurance Company *

American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Signature Underwriters, Inc.
Brothers Property Corporation

Brothers Pennsylvanian Corporation

Brothers Property Management Corporation

Crescent Centre Apartments *

Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compariia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAl Warranty Company
GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
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.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.

One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

@ 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

Q11.2

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

OH 31-0501234 16691
DE 31-0912199 35351
OH 31-0973761 37990
> 59-1671722

OH 31-1463075

OH 59-2840291

PA 25-1754638

OH 59-2840294

OH 20-4498054

KS 31-1277904

OH 31-0589001

CA 31-1341668
MEX
MEX

KS 39-1404033

NY 13-3628555

NY

DE 81-0814136

OH 31-1753938

FL 31-1765544

OH 61-1329718

> 74-2693636

OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643

NY 13-5539046 22136
T 31-0974853 38024
> 31-1073664

OH 31-0856644

OH 31-1288778 38580
DE 31-0918893

OH 31-1209419 31135
OH 31-1237970 33723
GBR

FL 59-1263251
CAN 871850814

IL 31-1293064

OH 31-0686194

OH 31-0883227

OH 31-1119320

OH 31-0728327
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SCHEDULE Y

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

1 2 3 4 5 6 7 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| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
I\Cn(:i?bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
................................................................... 31-1544320.. |........c......... | 0001042046. |NYSE............... | American Financial Group, INC.........ccccoeevveeeee | OHucviiviois [UIP i | e ssssseseisssssesessssenses | OWNEISNID. i [ viriieiieiniies [evrieienseiessseeesssesssssenssssssnssssesnsensens | seeeiNuviiis [
........ 31-6549738.. | ..coovvvevrevirens | cevereireinieiiees | ceevieniennnnenen. | American Financial Capital Trust Il................... |DE............ |NIA............... | American Financial Group, Inc........................ | Ownership......... | ...100.000 |American Financial Group, Inc N [
..................... 16-6543606.. | .....cocorurevrrens [ corererneirerinirns | ceveveirereniennenen. | American Financial Capital Trust [ll.................. [DE............ |NIA............... | American Financial Group, Inc........................ | Ownership......... | ...100.000 | American Financial Group, Inc v | eeeeNei | e
................................................................... 16-6543609.. | ....coevvvvrens | veerrerereierens | veveereneennennene.. | American Financial Capital Trust IV................. | DE............ [NIA............... | American Financial Group, Inc........................ |Ownership......... | ...100.000 | American Financial Group, InC..........ccccocovvevvee | ereNeeriis [ o
31-0996797.. [ ceveeeeerernereen [ rvreereeneieereinees | rvreereeseeeeeeneenens American Financial Enterprises, Inc.................. (O R NIA..co. American Financial Group, InC..........ccccevuunenne Ownership......... ...100.000 | American Financial Group, InC..........ccccocvvvenes | wonee \ISUSS PR
31-0828578.. [ ..voeeeeeeeeeen [ evreereeneieereirees | eeeeereeseieeeeneeens American Money Management Corporation...... OH.....ccc..0. NIA. .o American Financial Group, InC..........cccccvueenee Ownership......... ...100.000 | American Financial Group, Inc [ I |\ ISUSO PO
27-157T326.. | .ovovvieeeieiees | | e American Real Estate Capital Company, LLC... |OH............ NIA ..o American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, INC..........cccccevvvvens | voue |\ S O
27-2829629.. | ...covveveveieies e | e Mid-Market Capital Partners, LLC DE........... NIA ..o American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, INC..........cccccevrvens | vone |\ S O
412112007, | v | e | e APU Holding Company American Financial Group, InC..........ccccoevuuae. Ownership......... ...100.000 | American Financial Group, INC.........ccccecvvrevens | wone |\ S O
23-6000765.. American Premier Underwriters, Inc................. APU Holding Company...........ccceeeeerrenieeniens 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..
95-2802826.. Great Southwest Corporation............cccccvvueren. American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc N
13-6400464.. Lehigh Valley Railroad Company...................... American Premier Underwriters, Inc................ Ownership ...100.000 | American Financial Group, Inc N
.. | 46-1665396.. . | Pennsylvania Lehigh Oil & Gas Holdings LLC... .. |Lehigh Valley Railroad Company... . | Ownership.. ...100.000 | American Financial Group, Inc. N
20-1548213.. Magnolia Alabama Holdings, Inc..........ccccccceu... American Premier Underwriters, Inc................ Ownership ...100.000 | American Financial Group, Inc N
20-1574094.. [ ..o [ e | e Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc............ccc..... Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvnes | wonee |\ ISUSI PO
46-1852532.. | coveeeeerieieiens | eevereeeieinnieeins | e Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC..........cccccevveens | vone |\ S O
46-1480078.. [ ...oeevererriens | e | e Ohio Oil & Gas Holdings, LLC..........ccccovvrvnnee. American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC..........ccceceureens | wone |\ U I
13-6021353.. [ .voveevieeiiiien | e | e The Owasco River Railway, Inc..........cccc........ American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, InC..........ccccccovvres | vone |\ U I
31-1236926.. | ..ocvoveeevereeeies e | e PCC Real Estate, INC........ccccoeeveeeeeecicene American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC..........cccouvvevres | v |\ S
76-0080537.. | .ooveveeerieieeees e | e, PCC Technical Industries, INC...........ccccoevrvrvene American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC.........ccccouvvevres | vone |\ S
23-1537928.. | oo | rereineineinienes | e Penn Towers, INC........coouvererernenereieiniienas American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC.........cccovveureees | e Necoe | oo
468-3246684.. | ....ooererens | e | e Pennsylvania Oil & Gas Holdings, LLC............. American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvveres | wone \ISUS RS
................................................................... 23-6000766.. [ ....ovreveeeerens | rrreererreerereinees | cveeeereneneenennen. | PENNSYIVANia-Reading Seashore Lines............. American Premier Underwriters, Inc................| Ownership......... | .....66.700 | American Financial Group, INC.........c.ccccoovovevees | coecNeciiiis i
................................................................... 23-6207599.. | ...ccovveererens [ cereeriiesisiiees | veveiessieennnennn.. | Pittsburgh and Cross Creek Railroad Company |PA............ [NIA............... | American Premier Underwriters, Inc................| Ownership......... | .....83.000 | American Financial Group, INC........ccccoeevvvees | ceeeeNeviiis [
23-1707450.. Terminal Realty Penn Co.........ccovviveveierinnn. American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc N
..|23-1675796.. . | Waynesburg Southern Railroad Company........ .. | American Premier Underwriters, Inc.. ..| Ownership.. ...100.000 | American Financial Group, Inc. ..N..
98-1073776.. GAl Insurance Company, Ltd.........ccccorerrrrrnnnns APU Holding Company..........cccceeeerienreinnnns Ownership ...100.000 | American Financial Group, Inc N
........ Great American Specialty & Affinity Limited...... |GBR..........[NIA............... |APU Holding Company..............cccccceursurvrnnen. | OWnership......... | ...100.000 | American Financial Group, Inc celNe [
..................... 31-1446308.. |...oovererrrvrins | rererreirereinnes [ evereeerernenenenee. | HaNG@r Acquisition Corp.......c.ceevevnercreicneees | OHucececee [NIAL........... | APU Holding Company...........cccccevvevvevrenenee. | Ownership......... | ...100.000 | American Financial Group, Inc N [
Premier Lease & Loan Services Insurance
................................................................... 91-1242743.. | oo | cveereineinceinees | ceeeeeeneneeneenens | AGENCY, INC. WA.......... [NIA............... |APU Holding Company..........cc.ccoceevrerrvrnennnne. | OWnErship......... | ...100.000 | American Financial Group, InC.........cccoevvevree | woreNeeriis | o
91-1508644.. Premier Lease & Loan Services of Canada, Inc.| WA........... NIA. ..o APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc
31-1262960.. Risico Management Corporation APU Holding Company Ownership ...100.000 | American Financial Group, Inc
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SCHEDULE Y

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

1 2 3 4 5 6 7 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| ID 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) (Y/N) *
31-0823725.. Dixie Terminal Corporation..............ccereereenenns American Financial Group, InC..........cccccvueenee Ownership......... ...100.000 | American Financial Group, Inc N
.. | 98-0606803.. . | GAI Holding Bermuda Ltd.... ..| American Financial Group, Inc... .. | Ownership.. American Financial Group, Inc. N
98-0606803.. GAI Holding Bermuda Ltd GAl Australia Pty Ltd.......ccccovverrrerrieennns Ownership American Financial Group, Inc N
98-0556144.. | ...covvevererens [t | e GAI Indemnity, Ltd.......ccoovririrrrieniieieiciens GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, INC..........cccecereens | wone |\ S O
.................................................................................................... Neon Capital Limited.... GAIl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc woe | eeeeNei [
........................................................................................................................................................ Neon Holdings (U.K.) Limited..............cccccoeeeer. |GBR.......... [NIA............... [Neon Capital Limited............ccccccoeerrerrerennnne. | OWNEIShip......... | ...100.000 | American Financial Group, InC.........cccoovvveeres | eeeNeories | e
........ Beat Capital Partners Limited................c...eeeo. | GBR.......... [NIA............... [Neon Holdings (U.K.) Limited Ownership......... | .....27.000 | American Financial Group, Inc N e
........ Tarian Underwriting Limited...............cccocoeevee. | GBR.......... NIA............... | Beat Capital Partners Limited Ownership......... | .....60.000 | American Financial Group, Inc v | eeeeNei |
........ Lavenham Underwriting Limited...............ccc.... | GBR.......... | [A................. |[Neon Holdings (U.K.) Limited..............c.......... | Ownership......... | ...100.000 |American Financial Group, IC...........ccoceevrcnes | oeeNucieis | o
Neon Italy S.R.L...c.oviicreerccne ITA oo NIA. ..o Neon Holdings (U.K.) Limited..........cccccconvence Ownership......... | ..... 60.000 | American Financial Group, INC.........cccccoveuvers | e Necoo | e
Neon Management Services Limited................ GBR.......... NIA. .o Neon Holdings (U.K.) Limited............cccoeureene. Ownership......... ...100.000 | American Financial Group, Inc JRONN I \ISUROS ORI
Neon Sapphire Underwriting Limited................. GGY......... NIA ..o Neon Holdings (U.K.) Limited..........cccccocvunnes Ownership......... ...100.000 | American Financial Group, InC..........cccccovvvverns | voee |\ S R
Neon Service Company (U.K.) Limited............. GBR.......... NIA ..o Neon Holdings (U.K.) Limited..........cccccovvunnee Ownership......... ...100.000 | American Financial Group, INC..........cccccevvevens | vove |\ S O
Marketform Australia Pty Limited.............ccco.... AUS.......... NIA.....ccooine. Neon Service Company (U.K.) Limited............ Ownership......... ...100.000 | American Financial Group, Inc IO \TSUSUE DO
Studio Marketform SRL.........ccccvvrvvrveierrrinn. ITA.....co.... NIA....ccoornn. Neon Service Company (U.K.) Limited............ Ownership......... ...100.000 | American Financial Group, InC..........cccocceveures | vone \TSUSUO DO
Neon Underwriting Bermuda Limited................ BMU......... NIA...ccorin. Neon Holdings (U.K.) Limited.........c..cccreurene. Ownership......... ...100.000 | American Financial Group, INC..........cccoccvvevres | vone |\ TSSO PR
Neon Underwriting Limited...........cccoovvivirerrinnn. Neon Holdings (U.K.) Limited.........cc.cccreurene. Ownership......... ...100.000 | American Financial Group, INC.........ccccccvvveres | vone |\ TSSO
Orca Services S/A.........onernnineirreresneene Neon Holdings (U.K.) Limited.........c.ccevvvunee Ownership......... | ..... 85.000 | American Financial Group, Inc N
. | Sampford Underwriting Limited . | Neon Holdings (U.K.) Limited.... . | Ownership.. ...100.000 | American Financial Group, Inc. N
Helium Holdings Limited American Financial Group, InC..........ccccevuvenee Ownership ...100.000 | American Financial Group, Inc N
Neon Employee Ownership LLC....................... Helium Holdings Limited Ownership N
e ... | GAl Australia Pty Ltd........ccccoeeriirnnne .. |Neon Employee Ownership LLC . | Ownership.. ...100.000 | American Financial Group, Inc. ....N..
06-1356481... | ..oveeeereeeeeees [ erveeieeeeeercens [ Great American Financial Resources, Inc......... American Financial Group, InC...........ccccevuuee. Ownership ...100.000 | American Financial Group, Inc N
311422717 | oo [ | e AAG Insurance Agency, INC.......cccccvvvrererrnnns Great American Financial Resources, Inc....... Ownership ...100.000 | American Financial Group, Inc N
.. | 34-1017531.. . | Ceres Group, Inc.............. .. | Great American Financial Resources, Inc Ownership.. ...100.000 | American Financial Group, Inc. ..N.
47-0717079.. Continental General Corporation............c........ Ceres Group, INC......vvevreeenieeneissenennns Ownership ...100.000 | American Financial Group, Inc N
..................... 34-1947042.. | oo v [ v | QQAGENCY Of TEX@S, INC.cvvvecrne Ceres Group, INC.......ccccvevervrrererernerererennns | OWNEIShip........ | ...100.000 | American Financial Group, Inc N [
..................... 31-1395344.. | oo | e | v, | Gre@t American AdVisOrs, INC......oevceecienee Great American Financial Resources, Inc....... | Ownership......... | ...100.000 | American Financial Group, Inc N [
American Financial Group,
0084 |Inc. 63312... | 13-1935920.. | .couevvrercrneins e | e Great American Life Insurance Company......... OH....cecene. A s Great American Financial Resources, Inc....... Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvenes | wonee |\ ISUSES PO
American Financial Group,
0084 | Inc. 93661... | 31-1021738.. [ ..oeeveeeriris | v [ e Annuity Investors Life Insurance Company....... OH...ccoo.. A, Great American Life Insurance Company........ Ownership......... ...100.000 | American Financial Group, INC..........cccccoveens | vone |\ S O
Bay Bridge Marina Hemingway's Restaurant,
................................................................... 27-4078277.. | ceovevveeverrens | ceveireiseieiseisens | ceveirensesssaniennns | LLC MD...........|NIA............... | Great American Life Insurance Company........| Ownership......... | .....85.000 | American Financial Group, INC...........cccceveves | corecNuviiiis [eieiriinins
........ 27-0513333.. [ .oveverveviiens [ cerererresieiiens | ceeeneniennenennn. | Bay Bridge Marina Management...........cccocoeve. [MD............. NIAL.............. | Great American Life Insurance Company........| Ownership......... | .....85.000 | American Financial Group, Inc ceelNe [
........ 20-1246122.. | ..oovveveveiens | ceveirereisiaiiees | ceessenienenneennnn. | Brothers Management, LLC. Great American Life Insurance Company........| Ownership......... | .....99.000 | American Financial Group, Inc oY [
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 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| ID 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) (Y/N) *
81-3737639.. Charleston Harbor Fishing, LLC Great American Life Insurance Company........ Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvnes | wonee \ISUSES PRSI
.. |47-5618395.. . |GA Key Lime, LLC....... ..| Great American Life Insurance Company........| Ownership.. American Financial Group, Inc. N
47-5618395.. GA Key Lime, LLC.... Great American Insurance Company.............. Ownership......... American Financial Group, INC........cccocoevvveee | venee N
........ 20-4604276.. | ...ccovvererrees [ cerreerireeninees | vveesiveieceneennn. | GALIC - Bay Bridge Marina, LLC...................... [IMD............ INIA............... | Great American Life Insurance Company........ | Ownership......... | ...100.000 | American Financial Group, Inc N [
........ 3113777 | oo | ceveveseeieiens | ceeeseiessenenen. | GALIC Brothers, INC....vvvcvcvevevvcvieiiesesiiee |OHucn | NIAL............ | Great American Life Insurance Company........| Ownership......... | ...100.000 |American Financial Group, Inc oY [
........ 26-3260520.. [ ....ccvereveriens | cererreriesiieniens | cerienreneenennenn. | Manhattan National Holding Corporation.......... |OH............ |NIA...............| Great American Life Insurance Company........| Ownership......... | ...100.000 [American Financial Group, INC........cccocvrvervene | eeeYeerveis [eereirinns
0084 |Inc. 67083... |45-0252531.. | ceevvvevrerreirnns [ ererrinireiieinies | e Manhattan National Life Insurance Company....| OH............ A Manhattan National Holding Corporation........ Ownership......... ...100.000 | American Financial Group, InC..........ccccocvvvvres | vene Neoooos | e
................................................................... 52-2179330.. | ceveevererrererns | rererneirerrinnes [ evrvererennnneneee. | SKipjack Marina Corp......oeevveivcercvcvenininininas Great American Life Insurance Company........| Ownership......... | ...100.000 | American Financial Group, IC...........ccoceeeenes | oeeNuciiis | o
..................... 42-1575938.. | ..oeovvreereens | veveerenenieins | veverseneeneenen. | Great American Holding, Inc American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc N [
..................... 27-3062314.. | ..ovoevereeeriens | veererenreineinnenes | cveereeseenenenenns | Agricultural Services, LLC Great American Holding, Inc..............ccc.ce....... | Ownership......... | ...100.000 | American Financial Group, Inc N [
Great American Holding (Europe) Limited......... | GBR.......... Great American Holding, INC..........cccoeeviriennne Ownership......... ...100.000 | American Financial Group, Inc N
Great American Europe Limited........... Great American Holding (Europe) Limited....... Ownership ...100.000 | American Financial Group, Inc N
Great American International Insurance
................................................................... AA-TT84136. | ..o [ eevereieisiniins | cverereineneennn. | DESIgnated Activity Company IRL............ | IA................. | Great American Holding, Inc............c.cc.coee.o... | Ownership......... | ...100.000 | American Financial Group, INC.........c.cccoovverees | corecNuciiis [eveiiiins
American Financial Group,
0084 |Inc. 23418... | 73-0556513.. | eovverrerrerrnins [ ererrinieiieinnes | e Mid-Continent Casualty Company.................... OH.....co.... A Great American Holding, INC.......c.ccccovuvvveirennen. Ownership......... ...100.000 | American Financial Group, INC.........ccccouvrevres | v \TSUSUO DR
American Financial Group,
0084 |Inc. 15380... [73-1406844.. | ..o | o | e Mid-Continent Assurance Company.................. OH............ A Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvnes | vone \ISUSI DR
American Financial Group, Mid-Continent Excess and Surplus Insurance
0084 | Inc. 13794... [38-3803661.. | ...coovveverrrreees [ errrererriereieniees | cerersneeeeenieseinns Company DE.....cc... A Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, InC..........cccecevveerns | vove |\ S O
Mid-Continent Specialty Insurance Services,
..................... 30-0571535.. | ovevevrieereirees [ errereeivieisinne | cveeisisseennnen | INC OK............ INIA............... | Mid-Continent Casualty Company................... | Ownership......... | ...100.000 | American Financial Group, Inc JRUT U IR
0084 |Inc. 23426... | 73-0773259.. | coovvvererrernnes | evenrieieiseinnes | e Oklahoma Surety Company...........cccccvveeurinnne OH............ A Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, InC..........ccccccevvres | vone \TSUSUO DO
................................................................... 34-160739%4.. | ..coovvverveviiens | cevererresieiiens | ceesieniennenennn. | National Interstate Corporation.............cccceeveee |OH......oc.... |UDP.............. | Great American Holding, Inc.............cc.cc....... | Ownership......... | ...100.000 | American Financial Group, Inc N e
................................................................... 34-1899058.. | ..vveerrrrrirens [ cererererreinireniens | ceeeeerennenenneenee. | AMerican Highways Insurance Agency, Inc...... |OH............|NIA............... | National Interstate Corporation....................... | Ownership......... | ...100.000 [American Financial Group, INC........cccoecvrvreee | veeelNuciiiis [
..................... 31-1548235.. | ..o | veveeneirerieinees | cveivesesnnneenne. | EXplorer RV Insurance Agency, Inc.................. |OH............ [NIA...............| National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc N [
..................... 98-0191335.. | ..oveererrerirens [ vvrrererreirieinees | cveererenneenennnneenee. | HUASON IndEMNity, Ltd.....ooovvvencncercecnnee [CYMu.is | 1A.......co...... | National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc N [
................................................................... 66-0660039.. | ...corevrerriens [ rrreererreirieirees | creereenenenneenee. | HudsON Management Group, Ltd............cccc.... [ VIR........... |NIA............... | National Interstate Corporation....................... | Ownership......... | ...100.000 [American Financial Group, INC........cccocovevrene | veeelNuciis [
................................................................... 34-1607396.. | ..covvrerrceriens [ vverererreinieniens | cveverennenennneenee. | National Interstate Insurance Agency, Inc......... |OH............ NIA............... | National Interstate Corporation....................... | Ownership......... | ...100.000 [American Financial Group, INC........cccocvevrene | veeelNuciiiis [
Commercial For Hire Transportation
................................................................... 36-4670968.. | ....cvevreririns | vereirneireireirenes | veineirerienenennee. | PUFChasing Group SC............ [NIA............... | National Interstate Insurance Agency, Inc....... | Management..... |................. | American Financial Group, InC........c.ccccoeeevees | ceeeNucieis [ Bun
American Financial Group,
0084 | Inc. 32620... | 34-1607395.. [ ..covvierrrris | erirereiveeinnines [ National Interstate Insurance Company............ OH......c..... RE...ccoiiininn National Interstate Corporation...............c....... Ownership......... ...100.000 | American Financial Group, InC.........cccccevrvres | vone |\ S O
American Financial Group, National Interstate Insurance Company of
0084 |Inc. 11051... [99-0345306.. | ...ovvrvrrrrrrens | correererrrinireinnes | cenreeeesneneeeneenens Hawaii, Inc. OH.....co.... (DS T National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, InC.........ccccouvrevres | v \TSUSI PR




statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

€210

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID 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) (Y/N) *
................................................................... 43-1254631.. | ..oeovereereens | veveereneenens | veseeeseneenenen | TTANSProtection Service Company............c...... [MO........... |DS................ | National Interstate Insurance Company.......... |Ownership......... | ...100.000 | American Financial Group, InC..........cccoeeveevcvee | e Yeroions | o
American Financial Group,
0084 | Inc. 41106... |95-3623282.. [ ...ccveverrriris | erireieirieieniins [ e Triumphe Casualty Company............cccoeveennen. OH...cco.. (DI T National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, INC..........cccccevveens | vove |\ S T
American Financial Group,
0084 | Inc. 21172... |86-0114294.. | ..o | v [ e Vanliner Insurance Company...........c.ccceveernnas National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, INC..........cccocereens | evee | (USTI PR
20-5546054.. Safety Claims & Litigation Services, LLC.......... National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc
46-4570914.. Safety, Claims and Litigation Services, LLC...... National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc
American Financial Group,
0084 | Inc. 22179... [95-2801326.. | ...ooveeerereeren | v [ Republic Indemnity Company of America......... CA.covne A Great American Holding, INC..........cccouverernne Ownership......... ...100.000 | American Financial Group, INC.........cccocvivreres | e Necoe | oo
American Financial Group,
0084 |Inc. 43753... | 31-1054123.. | oo e | e Republic Indemnity Company of California....... CA..ccceen A s Republic Indemnity Company of America....... Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvveres | wonee \ISUSI PR
59-1683711.. | ovevvieeeieiees [ | e Summit Consulting, LLC........cccooeveriieriens | I NIA...ccone Great American Holding, InC. ........cccoecviviennne Ownership......... ...100.000 | American Financial Group, INC..........cccccevvvvens | vone |\ S R,
59-3385208.. | ...evvrrverririns et | e Heritage Summit Healthcare, LLC.................... | I NIA ..o Summit Consulting, LLC Ownership......... ...100.000 | American Financial Group, INC..........ccccccevveverns | vove |\ S O
82-2462705.. Summit Real Estate Holdings, LLC................... | I NIA .o Summit Consulting, LLC Ownership......... ...100.000 | American Financial Group, Inc N
59-3409855.. Summit Holding Southeast, Inc Great American Holding, InC. .......cccocvvvevrnnee. Ownership ...100.000 | American Financial Group, Inc N
American Financial Group,
0084 |Inc. 10701... [59-1835212.. [ .eovvvererrrrerens | erreerernernireinnes | cevreeeisseneeeneeens Bridgefield Employers Insurance Company....... | A s Summit Holding Southeast, InC............cccoeuene Ownership......... ...100.000 | American Financial Group, INC.........ccccouvrvres | wone \TSUSI PR
American Financial Group,
0084 | Inc. 10335... [59-3269531.. | ...ovoivrirerins | rerrererirereirenes | seeeireireriesinniein Bridgefield Casualty Insurance Company......... [ A Bridgefield Employers Insurance Company..... | Ownership......... ...100.000 | American Financial Group, INC.........cccevvevreres | e Necoee | e
American Financial Group,
0084 |Inc. 16691... [31-0501234.. | ..o | o | e Great American Insurance Company................ OH.....ccc.... A American Financial Group, InC..........cccccvueenee Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvenes | wonee \\ISUSS PO
American Financial Group, American Empire Surplus Lines Insurance
0084 | Inc. 35351... | 31-0912199.. [ ..oovviievris | evienirieienines [ v Company DE....cccoou. A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccceceveens | wone |\ S O
American Financial Group, American Empire Surplus Lines Insurance
0084 | Inc. 37990... | 31-0973761.. . | American Empire Insurance Company. . | Company Ownership.. ...100.000 | American Financial Group, Inc.
................................................................... 59-1671722.. American Empire Underwriters, Inc................... American Empire Insurance Company............ | Ownership......... | ...100.000 | American Financial Group, Inc

31-1463075.. [ oo | e | eveeeeeseeceseieens American Signature Underwriters, Inc............... Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc

N

Y

Y

.. |59-2840291.. . | Brothers Property Corporation..... ..| Great American Insurance Company. . | Ownership.. ...100.000 | American Financial Group, Inc. Y
25-1754638.. Brothers Pennsylvanian Corporation.... Brothers Property Corporation............c.ccc...... Ownership......... ...100.000 | American Financial Group, INC.........cccocveureeae | e Nucoo | e
59-2840294.. | ..o [ e | e Brothers Property Management Corporation..... OH.....cc.... NIA...oo. Brothers Property Corporation................cc... Ownership......... ...100.000 | American Financial Group, InC..........ccccocvvveres | wonee \ISUSS PR
20-4498054... | ...cvveeeeiees o | e Crescent Centre Apartments............ccccovveunnn OH....cc.... NIA ..o Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC..........ccccocovvvvens | vone N...... T
311277904 | oo e | e Crop Managers Insurance Agency, Inc............. KS..ooone. NIA ..o Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccocevrevens | ovee | (USRS
31-0589001.. | .evevirevereereins [ orreieirieirirniees | e Dempsey & Siders Agency, Inc Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccocevrvvens | evee Yoo [
31-1341668.. | .o [ | e Eden Park Insurance Brokers, Inc.... Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc IO Yoo [
........................................................................................................................................................ El Aguila, Compafiia de Seguros, S.A. de C.V.. |MEX......... | IA................. | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, InC..........cccoeevrevcree | coeeYerveins | oo

........................................................................................................................................................ Financiadora de Primas Condor, S.A. de C.V... [MEX..........NIA............... | El Aguila, Compafiia de Seguros, S.A. de C.V.| Ownership......... | .....99.000 | American Financial Group, INC........cccoeevvevrecee | veeelNucioiis [
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1 2 3 4 5 6 7 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| ID 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) (Y/N) *
39-1404033.. Farmers Crop Insurance Alliance, Inc. Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc - | (U PR
.1 13-3628555.. . | FCIA Management Company, Inc.... . ..| Great American Insurance Company. . | Ownership.. ...100.000 | American Financial Group, INC.........ccccocvveenes | e Y
..................... Foreign Credit Insurance Association................ Great American Insurance Company Management..... |................. | American Financial Group, Inc N
81-0814136.. | .evevvrreverrrreins [ vrreiririreiniiniens | rerererereieeseneinns GAI Mexico Holdings, LLC Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccecereens | wone |\ S O
31-1753938.. [ oo [ e | e GAIl Warranty Company. Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc I | (RN DU
311765544 [ oo | e | e GAl Warranty Company of Florida................... GAl Warranty Company..........cccocvveeerieennenn. Ownership......... ...100.000 | American Financial Group, InC..........cccouceveures | vene Neoooos | e
B1-1329718.. [ .ooveerererreirens [ erreerernrieneisees | erreeersnene e Global Premier Finance Company................... Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccouevveres | e | (RN PR
T4-2693636.. | ...ooverrverererins | rereinrireineenes | e Great American Agency of Texas, Inc............... L S NIA. ..o Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccocvuureen | vevne A GOV IO
American Financial Group,
0084 |Inc. 26832... |95-1542353.. | .oovevveeeerreens e | e Great American Alliance Insurance Company... |OH............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvenes | wonee |\ IS PR
American Financial Group,
0084 |Inc. 26344... | 15-6020948.. | ....covvvvrerreins | e | e Great American Assurance Company............... OH....coeeene A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC.........ccccocvveenes | wonee |\ ISUSES PO
American Financial Group,
0084 |Inc. 39896... |61-0983091.. | .covververerrries | corerrireieieienes | e Great American Casualty Insurance Company..|OH............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC..........ccccccvvevres | vone Neoroos | e
American Financial Group, Great American Contemporary Insurance
0084 |Inc. 10646... [36-4079497.. [ ..covvrvereiren | e | evreeeisseneineinns Company OH......c..... A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccoevvvres | vone |\ TSSO DR
American Financial Group,
0084 |Inc. 37532... | 31-0954439.. | .covvvvererrnns [ ererenireiieinies e Great American E & S Insurance Company...... DE............ A s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccouvvveres | vone \TSUSE PR
American Financial Group,
0084 |Inc. 41858... | 31-1036473.. | oo e | e Great American Fidelity Insurance Company.... | DE............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvnes | wone |\ TSR PR
................................................................... 31-1652643.. | ..oovveveniens [ vveererreinienens | cveereeneneneeenn. | Great American Insurance Agency, Inc............. |OH............ |NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, Inc oY [
American Financial Group, Great American Insurance Company of New
0084 | Inc. 22136... | 13-5539046.. [ ....covoerevris | evirreirieienines [ e York 1) A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC..........cccccovvvens | vone |\ S O
American Financial Group,
0084 |Inc. 38024... | 31-0974853.. | .c.vvevrerrerrnes [ everreenieiieinnes | e Great American Lloyd's Insurance Company.... | TX............. A Great American Insurance Company.............. Other....ooveveees | e American Financial Group, InC..........ccccccvveres | voue N 4.
................................................................... 31-1073664.. | ..cooveveeeiens | evererreinieiiees | cevverenennnnenn. | Great American Lloyd's, InC........covevvevivcvevienes | TX o | NIAL............. | Great American Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, Inc oY [
................................................................... 31-0856644.. | ....cvvvvvvirens | cerrirerrenireiiens | ceeeeennennnnenn. | Great American Management Services, Inc...... |OH............ NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 [American Financial Group, INC........cccoeevrevrene | ereYevves [evreirinns
American Financial Group,
0084 | Inc. 38580... [31-1288778.. | ... | v [ e Great American Protection Insurance Company | OH............ A i Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccocveureeae | e Nucoo | e
................................................................... 31-0918893.. | ..veeeerreeriens [ vvrrererreinieirees | creerereneinenneenee. | Great American Re INC...ooevvevcvevcveviiencneenns | DEeeees | NIALL............ | Great American Insurance Company.............. | Ownership......... | ...100.000 [American Financial Group, INC.......ccccovvevrene | oo Yerris [
American Financial Group,
0084 | Inc. 31135... | 31-1209419.. [ ..o | s [ v Great American Security Insurance Company... |OH............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccocorvvens | vone |\ S O
American Financial Group,
0084 |Inc. 33723... | 31-1237970.. | ceovveererervees [ evereieieiieenes | e Great American Spirit Insurance Company....... OH............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC..........cccocceveres | vone \TSUSUO DO
........ AA-1120817. Insurance (GB) Limited Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc Y
.. |59-1263251.. . | Key Largo Group, Inc..........c......... ..|FL... . . .. | Great American Insurance Company. . | Ownership.. ...100.000 | American Financial Group, INC..........ccccouvvveres | e Y
871850814... PLLS Canada Insurance Brokers Inc................ Great American Insurance Company. Ownership......... | ..... 49.000 | American Financial Group, INC.........ccccccovverer | vonee A GOV IO
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID 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) (Y/N) *
31-1293064.. Professional Risk Brokers, Inc. Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........c.ccocovueenes | e | (U PR
.. |31-0686194.. . | One East Fourth, Inc............ .. | American Financial Group, Inc .. | Ownership.. ...100.000 | American Financial Group, Inc. N
31-0883227.. Pioneer Carpet Mills, Inc. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC..........cccecevvvverns | vone. N
31-1119320.. [ v [ | e TEJ HoIdINgS, INC....vvviiriicicsieeeees American Financial Group, InC..........ccccovvuunne. Ownership......... ...100.000 | American Financial Group, INC..........cccecereens | wone |\ S O
31-0728327.. | oo | oo | Three East Fourth, INC........cccocooeeviviiiiiiiins American Financial Group, InC..........ccccccvvuune. Ownership......... ...100.000 | American Financial Group, InC..........ccccccovevres | von |\ U I

Explanation

Another affiliated company owns 1% or less of the shares.

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

Great American Insurance Company is the majority member of the Association.

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

Company is affiliated but not owned.

The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAI Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,

owns the remaining 23% of GAI Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1 2
Direct Premiums Direct Losses
Earned Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

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

...376,437
..60,667,134
14,503,978

: Sum of remaining write-ins for Line 34from overflowpage e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Homeowners multiple peril...

Medical professional liability - occurrence....
Medical professional liability - claims made..

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

...1,739,266

16,853,096 | .

(38,212)
77,380,313
16,768,827

16,853,096
....13,678,306

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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Statement for March 31,

wsoime 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 2018 2018 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 2018 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. 2015 + Priof....cco. | covvvereersresian. 81,478 | oo, 104,619 | oo, 186,097 | oo 18,711 | e 39 | o 18,750 | v, 70,906 | oo A4 | e, 96,444 | ..o 167,394 | vovviieeeeeee8,139 | (8,092) [ covovvrereiiieiaan 47
2. 2016 s e 35418 | oo 68,331 | oo, 103,749 | oo 6,060 | oo 25 | v, 6,085 | oo, 35424 | oo (L 62,143 | oo, 97,664 | ..o, 6,066 |...cooorierrirarnn [(SOLSI) N 0
3. Subtotals
2016 + Prior....cc.. | cooevrveeriiicinnns 116,896 | ..oooovvverinn 172,950 | .o 289,846 | ...ccooveirrnn VLN 4 T 64 | e 24835 | ..o 106,330 | oo 141 | e 158,587 | ..covveriicran 265,058 | ..o 14,205 | (14,158) | oo 47
4, 2017 s | et 40,180 | .o 115,264 | ..o 155444 | ..o 15,868 | .ovovcvcrecicieinas 1,267 | oo 17,135 | oo 42,631 | oo 937 | o, 94744 | ... 138,312 | 18,319 | (18,316) | .o 3
5. Subtotals
2017 + Priof...c..o. | cooveeereereeeeee 157,076 | i 288,214 | e 445,290 | 40,639 | i 1,331 | 41,970 | 148,961 | e 1,078 | 263,331 | 403,370 |00 32,524 [ (32474) | oo 50
6. 2018, [, 0.0 S P .0 ST P D0, T D D00 S IR 4451 | s 4451 | . D0, S 8,508 | .o, 38,513 | i 47,021 |, .0 SN R 0.0 T PR XXX i
7. TotalS...oeeeees | cvreeeiiieeis 157,076 | c.ooevevereee 288,214 | oo 445290 | oo 40,639 | oo 5,782 | oo 46,421 | oo 148,961 | .oovvveeeeie 9,586 | ..oooevrreriernn 291,844 | ..o 450,391 | .o 32,524 |, (32,474) | oo, 50
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 | .ooeevvvcvenne 301,210
| P 20.7 % | 2. e (11.3)%] 3. o, 0.0 %

Col. 13, Line 7

Line 8

4 0.0 %




statement for March 31, 2018 ofthe 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 AR AREAC O AR AITR AR
* 326 202 01849000O0O0O0T1T =
AR A LA AU AL o
* 32 6 2 02 0184550000 1 =*
AT AT AREAC O AR AR
* 326 202 018 36500001 *
AT CEATHARAREAC O AT ACTTAO
* 326 2 02 01850500001 =*

Q15

Response

NO

NO

NO

NO




statement for March 31, 2018 ofthe 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. MiSCElaNEOUS MECEIVADIE...........c.cviecreiireeeisie ettt ssnsessnas | sressssesessnsesesinaes 907,815 | v 284,547
2597. Summary of remaining Write-ing for LiNE 25.........civerisierssiisisesnessisssssnesssssnsessssssssssnsssesesses | sossessssssssssssssees 907,815 | oo 284,547

Q16




statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................... 30,758,365

..... 4,333,836

161,183

................................... 18,627,795

....12,544,408
226,910

........................................ 640,748

................................... 35,051,877

................................... 30,758,365

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
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)
Total gain (loss) on disposals
Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coevrverrerrrsrrsrerierrersereseree s
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

................................... 20,423,666

(204,241)
215,010
........................................ 774,593

................................... 36,121,328

.................................... (2,878,963)
..................................... 9,355,062
................................... 25,035,278

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

921,478,118
94,673,380
....461,862
....406,906
(60,129)
...44,524,064
........................................ 899,249

256,360

..111,996 |...

939,038,944
226,310,314
..................................... 2,726,176
.................................... (6,621,884)
2,915,336
236,649,998
..................................... 4,991,068

971,392,460
....557,390

..... 970,835,069




statement for March 31, 2018 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 617,355,599 | ...oovvverrrrrriiriins 74,679,867 | ..ocvevverervrecereens 34,910,083 | ..o 370,359 | oo 857,495,743 | ..oovoerrireeereceieeniesessenirenes | cetseesiesss sttt | seeest st 617,355,599
2. NAIC 2 ()it | seriseesi e 79,082,177 | s 14,964,200 | ..ooovvvrnrirerriciins 2,749,367 | oo (1,827,441) | oo 89,489,569 | .....ouuverririrrierenennineineniees | e | et 79,082,177
3. NAIC 3 (@) et esssees | s 7,964,153 | ..o | s 483,946 | ..o 973,041 | oo 8,453,248 | ... | s | e 7,964,153

NAIC 4 (8)-vrvvrverereerereseeessseessessssesssessssssssssssssssssssssssssssssssesssssssssssssnsssns | somssssssssssssssnssssssesns 1,545,468 | ...voooverecernrererennnns 492,500 | cvooorvrrreereeeeeeeenennne 631,657 | vvvoreerreerneereeernereennd 6,995 | ovrirrerrerereneenne 113,305 [ ovoooeerererereseeessesseeesssessessss | cesssessssssssssssssssssassssesssssnsssas | eesseesssensssesssnssssnens 1,545,468

NAIC 5 (8)-vrvvevereeerarreseeesssesssessssessssessssessseesssssssesssssssssssssssssssssssnsssnsssns | somesssmssssssssssssnsenns 1,817,016 | covvooreerecererecens 5,018,162 | ..ooeevrvereereeerenens 5,001,419 | oo (810,968) | +.vvovvereeerrrerrreeeens 1,022,791 | oo neensneees | cesseeess sttt neseas | eerseess st nnens 1,817,016

20ISsO

Total BONS.......coiiiiiiiiciciiscn s | s 707,764,412 | oo, 95,154,730 | ..ooovviciciiiiiinad 43,776,472 | ..o (713,015) | oo 758,429,655 | ... 0 [ O 707,764,412

PREFERRED STOCK

NAIC 1.t ssentens | essesine st BLI51,645 | oo | s | s (C T ) | 3,075,202 | ..o esieniees | coenenenne s | e neneaes 3,151,645

NAIC 2.t eniens | esiesi et 8,935,630 | ..o 3,000,000 | ..o | e (177,253) | oo TATE8,37T | e [ et | e 8,935,630
10, NAIC 3e. st | s 3,202,783 | ..o | e 695,725 | .o (<) 1 2,597,050 | oo | s | 3,292,783
T10 NAIC A | st | Shiee R | Sebee bbb | shbb s | e 0 | s |
12, NAIC Be.r s | s 140,253 | oo | e | s | s 140,253 | oo | s | s 140,253
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 15,530,086 | ....ccooveriiiciciniicnas 3,000,000 | ..o 695,725 | .o (253,704) | ...ooovvciciccen 17,680,656 | .....ccoocuciieriiciriicisiccsciea 0 [ (0 PR 15,530,086
15.  Total Bonds and Preferred StocK..........oriiniiniiniiniinisisisnisnisnins | onrisssisssissiessiesees 723,294,498 | ....ccocvvviviiinn, 98,154,730 | ..coovviiiiciiin 44,472,197 | .o (966,719) | ..o 776,010,312 | oo 0 [ (O 723,294,498

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§.....1,000,000; NAIC2§....2,482,300; NAIC3S§.......... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for March 31, 2018 ofthe 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.......oomirirrerrierriees | e 3,482,300 |...ccccvvrrrennn. 0,3, SRR (R 3,481,350 [ ..o | e 55,833
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI ..ottt st sssssssesss | sesssessessesssssssessessssassessesssessessessnsns (0 R 59,402,184
2. Cost of short-term iNVEStMENES ACUINEA...........cceuiviieiiiieie ettt ss e sntes | sebessessbessessesssessessessnbensses 3,481,350 | ovovvveeeeceereee e 146,722,024
3. ACCIUAN OF GISCOUNL.......ooveiieiiiiii bbb | bbbttt 1,038 | s 75
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 ON QISPOSAIS...........cccuuiveiueieeieiiieiseic ettt s st s b sbenas | Hessessesssssssssessesssbesses e b bessessessssnsessess | evsbessesssssessessssnssnsenas 206,112,186
7. Deduct amortization Of PIEMIUML..........ccciicuiiiieiicsce ettt bbb s s s ssae b sastens | 2ebsssesesstesessesesss e bebssebes s sesessnsebenes 88 | o 12,098
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-T+8-9)........cccceviurierieriiiieeinsseessienieis | v sssessenes 3,482,300 | v 0
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).....veiiiiiieiieiiiisieseseissiesiesssssssessesssssssssessssssssssessenss | sssessssssssssassesssssssessessssansasss 3,482,300 | v 0

QsI03
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

............................................ 70,512,903

............................................ 72,898,035

............................................ 92,558,311 | ..oovvvevinriisrieniinninnnenn..85,605,040
............................................ 50,852,628 | .....ccovvvinriinniinniiinnrinnnnnnn 70,612,903
............................................ 70,512,903

QsI08
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SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Land and Office Building - Construction in Progre: Richfield OH.. | 01/15/2018.... | GAIdINET......c.evrererereireeeereieineeeeseeeereeseseeees e 84,800 | .ouveereeeeieieeeeee e seeeeees | et 84,600 | ..o
Land and Office Building - Construction in Progre Richfield OH.. [ 01/15/2018.... | Snavely Building Co........cc.covvervriiirnrinriirieieinnienns 1,526,288 | ....oovevvrceeieeieieereeeeeeeeerens | e 1,526,288 | ....ovveveieeeiereeeeeeee e
Land and Office Building - Construction in Progre: Richfield OH.. | 02/15/2018.... | Snavely Building Co 1,245,089 ..1,245,089
Land and Office Building - 4059 Kinross Lakes Parkway................ Richfield OH.. [02/15/2018.... | Pavarini North East Construction Co. 120,342
Land and Office Building - Construction in Progre Richfield OH.. {02/15/2018.... | Jamco Voice and Data COMMUNICAHONS................orvvvriirreiinsinsrisrsisssis s 29,340 29,340
Land and Office Building - Construction in Progre: Richfield OH.. | 03/15/2018.... | Snavely Building Co... 1,257,505 ..1,257,505
Land and Office Building - Construction in Progre Richfield OH.. | 03/15/2018.... | RIEENOUF GIOUP.......couiiuiiieeiiiiiiriiiisiiesi bbb 4,885
Land and Office Building - Construction in Progre: Richfield OH.. [03/15/2018.... | Kaczmar Group 155,272
Land and Office Building - Construction in Progress Richfield OH.. [03/15/2018.... | Jamco Voice and Data Communication: 30,857 | ooieiieieieieenscessseneneinnes | ererieninisnenensessnsenensenes 0,801 | erieieiieiises et
0199999, TOAIS........everieieiesieii sttt ese ettt eee st s ekttt 8 88 etttk ee e4k4eeEE oLt oAt LR LR LSt E 1Rt L Rk oAt EEeee LeeEseeLE oLt eeE LAttt 4,333,836 120,859
0399999, TOAIS......vvuvvrererserseiaseesertseess et ese s s sees e84 8 kRS8R ek e S4R8eRE R £ AR R AR RS RS E e R R R LR R AR e EaeRReEE LR RS nen 4,333,836 | o0 | e 5478 | s 120,859
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
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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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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 11 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 O] FORT WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IlI, LP................ CINCINNATL. .o,

1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
4599999. Subtotal - Affiliated

4699999. Totals

................ 06/30/2014.... 1

1,775,000
....1,775,000
. .0 ... ....1,775,000
................................ 0] .. 1,775,000

SCHEDULE BA - PART 3

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 Fixed Income - Unaffiliated
000000 00 O |Canal Mezzanine Partners II, LP.. . | Twinsburg... . | OH. | Canal Mezzanine Partners I, LP.... .. | 08/28/2012 |02/22/2018 | ....... 3,997,744 | ... (193,090) [ ..verveereereenrnnens [ ererreeereineeeeens [ eereereeneeeeineens | ceeeens (QESKNOE]0) N R I 3,804,654 | .......... 24,593
000000 00 0| Canal Capital Partners Ill, LP . | Twinsburg... .. | OH. | Canal Capital Managment Ill, LLC.. ..|05/01/2015 | 03/21/2018 | ....... 1,379,424 | ......... (24,030) | .. . [0S TN [P [ZX0K]0)] R IR 1,355,394 | ........ 450,000 |.. N
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.......... .. .. ] 5,377,168 | ...... (217,120) | oo (] I (L] 0. (217,120) | oo 0. 5,160,048 | ....... 474,593 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
FORT WASHINGTON PRIVATE EQUITY FORT WASHINGTON INVESTMENT
000000 00 0|OPPORTUNITIES FUND IIl, LP CINCINNATL. ..o OH. |ADVISORS, INC 06/30/2014 |02/12/2018 | ....... 3,746,843 | ....... (215,010) | covovveririnrninnnes [ rerrenississninnns e | o (AN L[0)) IR [P 3,531,833 | ....... 300,000 | ..o | v 215,010 | ........ 215,010
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . Y I 3,746,843 | ....... (215,010) | . .0 ... L0 O (215,010)] .. 0] 3,531,833 | ........ 300,000 | .. 0] 215,010 | ....... 215,010
4499999, SUDOtAL = UNAFAIIBIEA. ...ttt 01 68£ Rttt | s 9,124,011 | ... (432,130) | oo [0 {1 [ 0| . (432,130) | oo 0. 8,691,881 | ........ 774,593 | v [V 215,010 | ........ 215,010 | oo 0
4899999, TOMAIS........vveeeeeeeieeeeieees st ee etttk R bR R SkieER LR AR LR ARkttt | aerii 9,124,011 | ....... (432,130) | covvvrvrcirns (O] (V)] [ 0. (RYRKI0)] - 0. 8,691,881 | ........ 774,593 | ..o [V 215,010 | ........ 215,010 | .oovevrrnnnn 0
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statement for March 31, 2018 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)
Bonds - U.S. t

912828 4B 3 |U.S. TREASURY NOTES 2.375 03/15/2021........c0eruiriiriinisisssiissssssseensssessssssssenssnsae | ................ | 03/27/2018........ GOLDMAN SACHS.......... 999,609 | .ot 1,000,000

0599999. Total - Bonds - U.S. Government..... 999,609 | ..o 1,000,000
Bonds - U.S. Special Revenue and Special A

20775C  ZE 7 |CT HSG FIN AUTH A-2 4.00 11/15/2041 .. | 02/07/2018........ BANC OF AMERICA SECURITIES 1,058,740 | ..o 1,000,000 1FE

594654  CL 7 |MIHSGDEV A 3.60 12/01/2033. .. | 03/09/2018. BARCLAYS CAPITAL.. 2,000,000 ..2,000,000 1FE

594654 CM 5 |MIHSG DEV A 4.00 12/01/2048 .. | 03/09/2018........ BARCLAYS CAPITAL.. 2123120 | oo 2,000,000 |........ 1FE

61212R  8H 2 |MT BRD OF HSG A 4.00 06/01/2049..........cccovvenee. .. | 03/23/2018........ RBC CAPITAL MARKETS 1,327,025 .1,250,000 |........ 1FE

63968M  RD 3 |NE INVESTMENT FIN A 3.75 09/01/2035 .| 03/08/2018........ JP MORGAN SECURITIES INC....ccoovvvririerieirernieiesiereissienes 1,045,000 ..1,045,000 |........ 1FE

63968M  RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048.........cooiiiiiiiiimiiiiiiissiinsssissisensnsssienes | cosseenssnnenes 03/07/2018........ JP MORGAN SECURITIES INC....c.ocviiiiiniiniiiinissisnssisisnines 1,063,830 | oo ,000,000 |........ 1FE

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIal ASSESSMENES. ..........cuiiuiieirieieeiiiestietatieiisiss eeretatessseessesssassessetsessesesseeseessseeseeeeseseesee et seseetesseeseseeseeseeseeeeseEseEaeEeeseEseE et eeEeEseEaeEeeteeseE et aeteese b et sntens et et et ensensesantens | abistssns 8,617,715 | oo 8,295,000 |............... 0 XXX oo
Bonds - Industrial and Miscell;

010284 AL 1 |ALABAMA GAS CORP 5.20 01/15/2020..........ccererrererrniiiereeirereisniererissiesesisseensenes | coererenseennes 03/23/2018........ Payment on Intercompany Balance 1,000,400 | oo 1,000,000 | ..o 9,822 [1FE ...

01749P AN 8 | ALLEG 2015-1A COMB CLO 07/25/2027.........ccmieiiiririieimniirerssississsssssssssisesssssssens .| 01/19/2018........ Exchanged 910,000 | oo 1,000,000 |........ 1AM

03330P  AA 7 |ANCHF 2018-5A A CDO SSNR 4.1 04/25/2036.... .1 01/26/2018........ Greensledge Capital Market.............cccoovvevvinianee 2,000,000 | ..o 2,000,000 |........ 1FE

038923  AC 2 |ARBOR REALTY TRUST 5.625 05/01/2023.........cccoveeeumrirererineireriniiseesineieninsiessnnens | coneeerinsnnes 03/08/2018........ SANDLER & O'NEIL PARTNERS 1,999,740 | ..o 2,000,000 |........ 1FE

05549N  AC 0 |BDS 2018-FL1 B CLO MEZ FLT 01/15/2035 .. | 02/13/2018........ WELLS FARGO BROKERAGE SERVICES 1,000,000 ..1,000,000 |........ 1FE

09257W  AC 4 | BLACKSTONE MTGE 4.75 03/15/2023..........coeverereriniinrierinsisesesisenesssseresiesisseseseees .| 03/23/2018........ BANC OF AMERICA SECURITIES 492,500 500,000 |........ 4z

10901U  AA 0 |BDF 2018-1A A CDO SSNR 4.25 04/25/2036..........c.cevrvvrmrrrirrierssisensiseisssssssssess | oovveessneenes 02/02/2018........ Greensledge Capital Market...........cc.cocrvvreierniines 1,000,000 | c.ooevireciciiieeieeee 1,000,000 |........ 1FE

115637  AS 9 | BROWN-FORMAN CORP 3.50 04/15/2025 .. | 03/22/2018........ BANC OF AMERICA SECURITIES 1,991,060 ..2,000,000 |........ 1FE

12738A  AA 9 | CADENCE FINANCIAL 4.875 06/28/2019........ccovumrueiiririreiiseieresiseeesissiseseseensnies .1 03/23/2018........ Payment on Intercompany Balance 494,200 500,000 [ ..ooorvrrieririrererieereeenns 5,755 | 2FE.....ccovrnririrnnine

14912L  6G 1 | CATERPILLAR FINL MTN 3.25 12/01/2024..........covvoreviriiirinnineiierieeeenissineiinenins | cvevirenenneenns 03/12/2018........ JP MORGAN SECURITIES INC.......oeoomriiririiieiiesrierieneneenns 1,980,280 | ..oovveicia 2,000,000 | cooovereviririieiean 18,778 [1FE ...

15673N  AA 1 |CERB 2018-1A A CLO SSNR FLT 04/15/2030 .. | 02/08/2018........ NATIXIS..... 2,000,000 | ..o 2,000,000 |........ 1FE

17401Q  AQ 4 |CITIZENS BANK NA BKNT 3.70 03/29/2023..........ccovvrvrmrvrinnrreinrinninns .| 03/26/2018........ MORGAN STANLEY......ccovtvrrrieieieierineeerininns 2,995,650 | ..ooviiiiinen 3,000,000 |........ 2FE

24422E  UE 7 | JOHN DEERE CAP MTN 3.45 03/13/2025..........covoeveeeirernrinrieeneieeesiseressnsenesinnens | vereesenenenes 03/08/2018........ BARCLAYS CAPITAL......cooivriieiriireiseieresissiesisesssesesieenenes 2,999,070 | .o 3,000,000 |........ 1FE

26829C  AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030..........cceumrererreiiiereninirsesneieresiseereneees .. | 02/15/2018........ AMHERST SECURITIES CORP 1,998,750 ..2,000,000 |........ 1FE

28618X  AA 0 [ERL 2015-1A A1 ABS SNR 2.707 02/19/2045 .| 02/23/2018........ CS FIRST BOSTON......oouiimiiirmirerirriniiessissienessesssssesiens 1,126,825 L1136,638 | 684 | 1FE

28618X  AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045 et | s 03/27/2018........ CS FIRST BOSTON.......cvuiimririrciiiiriesinsiesseneesesiseeessneneees 1,651,516 | oo 1,669,713 | oo 1,256 | 1FE. ..o

34961  AC 8 |FCO 2017-9A A1T CLO SSNR FLT 11/15/2029........0ccmrvrireriersircierisessississseennnens .1 03/15/2018........ WELLS FARGO BROKERAGE SERVICES 1,504,500 | ..ooooviicrree 1,500,000 | oo 15,324 [1FE.....cocoovvivirinnnnne

34961W  AQ 8 |FCO 2018-11A BF CLO MEZ 4.45 04/15/2031....... . 1 03/29/2018........ NATIXIS..... 2,000,000 | ..o 2,000,000 |........ 1FE

36655Y AB 3 | GARR 2018-1A A1T CLO SSNR FLT 03/20/2027..... .. | 02/16/2018........ NATIXIS..... 2,000,000 2,000,000 1FE

38175B  AA 2 | GOCAP 2018-36A A CLO SSNR FLT 02/05/2031... .. | 02/23/2018. WELLS FARGO BROKERAGE SERVICES . 2,000,000 ..2,000,000 1FE

40423X  AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23..........ccovvuirerirrinrirerseiceeiseeenineees .. | 02/09/2018........ CS FIRST BOSTON.......cvuimrirircriiineiesisiesseseesesiseeensneneees 1,999,969 | ..o 2,000,000 |........ 1FE

40423X  AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23...... .. | 02/09/2018........ CS FIRST BOSTON 999,994 | ..o 1,000,000 |........ 1FE

46185)  AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037.. .. | 01/26/2018. JP MORGAN SECURITIES INC.. 2,000,000 ..2,000,000 1FE

55953P  AE 5 | MAGNE 2015-16A SUB 0 01/18/28.........vvmiviiiiieierineieesisiesiersssssiesesissssesissnenes .. | 02/02/2018........ Exchanged 275,781 | oo 312,500 1AM

62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51.... .. | 03/12/2018........ CS FIRST BOSTON......ovuiiririreiiirieeieieessniesssiseeesieenenes 1,985,938 ..2,000,000

68267B  AA 8 |OMFIT 2018-1A A ABS SSNR 3.3 03/14/2029.. .. | 02/21/2018. SOCIETE GENERALE SEC 1,999,456 ..2,000,000

68267B  AB 6 | OMFIT 2018-1A B ABS MEZ 3.61 03/14/2029 .. | 02/21/2018........ SOCIETE GENERALE SEC 1,999,861 ..2,000,000

68269C  AA 4 | OMFIT 2018-2A A ABS SSNR 3.57 03/14/2033 .. | 03/12/2018........ CITIGROUP........ccovveunee 1,999,571 | oo 2,000,000

71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021......coutvuivriieirnierersrinsessisisesssssesissssesenssnenes .1 03/31/2018........ Capitalized INtErest. ..o 2,882 2,882 |........ 5*Gl

714244 ZZ 6 |PERMIAN DD 14.00 10/15/2021.......c.oovmmiireriiiieiiiiineiereisssiessssssiessesssesenssesssssnens | coesesensessnes 02/15/2018........ Private Placement, 14,025 14,025 |........ 5*Gl

714244  ZZ 6 |PERMIAN DD 14.00 10/15/2021 .. | 03/31/2018........ Capitalized INterest..........ocvvvviiiriniiereesceenee 1,255 1,255 |........ 5*Gl

740410  AE 9 |PRETSL 14A B1 CDO MEZ FLT 06/24/2034 .| 03/06/2018........ GUGGENHEIM CAPITAL MARKET 5,000,000 | ...coovveiiiiininies 5,000,000 | ......... 30,824 | 5AM

74334A  AA 7 |PROG 2018-SFR1 A ABS SSNR 3.255 03/17/35..........covorieerinrierierinniieienierssniesesees | eeveeesenerenes 02/08/2018........ GOLDMAN SACHS.......... 1,999,990 | .o 2,000,000 |........ 1FE

77587A  AS 5 |RMRK 2018-1A B2 CLO MEZ 4.27 04/20/2031 . 1 03/29/2018........ CITIGROUP.........covvienee 1,750,000 | oo 1,750,000 |........ 1FE

78403D AM 2 | SBA TOWER TRUST 18-1 C 3.448 03/15/2023.... .| 02/16/2018........ BARCLAYS CAPITAL......cooiviiriirinireieeieresiseeesiessssesesieenenes 2,000,000 | ..o 2,000,000 |........ 1FE
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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)
78449P  AB 5 | SMB 2018-A A2A ABS SNR 3.50 02/15/2036..........ccvverrerererinirrererirerseinsirerssiseeresens | eereeesnnerenes 03/14/2018........ BARCLAYS CAPITAL......coiriiieinrieriniieisesieresissesesisesseseneenes 2,999,452 | ..o 3,000,000 |........ 1FE
828730 AB 7 | SIMMONS FIRST NTL CORP 5.00 04/01/2028...........cccovmrrirnirneererissinserenisinnssenenns .. | 03/21/2018........ SANDLER & O'NEIL PARTNERS 2,000,000 | oo 2,000,000 |........ 2FE
83404R  AB 4 |SOFI 2018-B A2FX ABS SNR 3.34 08/26/2047 .. | 03/13/2018. BANC OF AMERICA SECURITIES 2,497,403 ......2,500,000 1FE
83405R  AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027 ..| 01/30/2018........ DEUTSCHE BANK 1,999,870 | oo 2,000,000 1FE
85208N  AD 2 | SPRINT SPECTRUM 4.738 03/20/2025 .. | 03/14/2018........ GOLDMAN SACHS.......... 3,000,000 | ..o 3,000,000 2FE.
871829 BG 1 |SYSCO CORP 3.55 03/15/2025 .. | 03/08/2018. JP MORGAN SECURITIES INC.. 1,989,600 ..2,000,000 2FE.
87246Y  AA 4 | TIAAASSET MGMT 2.95 11/01/2019........coevrerrriinee ..| 03/23/2018........ Payment on Intercompany Balance 2,003,000 | .o 2,000,000 23,272 | 2FE
87266X AA 1 |TRTX 2018-FL1 A CLO SSNR FLT 04/15/2035..... .. | 02/05/2018........ WELLS FARGO BROKERAGE SERVICES .. 1,000,000 ..1,000,000 |........ 1FE
89656F  AA 4 | TRL 2012-1A AT ABS 2.266 01/15/43........cooiviiiirireiseieiesiseiesssisies s .| 02/22/2018........ SG AMERICAS SECURITIES........oovieeiireireieierieines 1,922,497 21,964,550 | oo 1,360 | 1FE. e
904764 BB 2 | UNILEVER CAPITAL CORP 3.375 03/22/2025...........cocovvmireriniirernenrirerssisseesisssenens | covrerenieennes 03/19/2018........ CITIGROUP........coovvener. 2,971,020 | oo 3,000,000 |........ 1FE
979888  AC 8 | WDMNT 2018-4A A2 CLO SNR FLT 04/20/2030 Cuovrnrns 03/29/2018........ WELLS FARGO BROKERAGE SERVICES 2,500,000 | ..o 2,500,000 |........ 1FE
3899999. Total - Bonds - INdUSHIAl AN MISCEIANEOUS. ...ttt eeebs stk sasns s 82,056,055 | ..o 82,351,564 | ..oooviiiniiinnns 112,253 S ST
8399997, TOtal - BONMS = P 3. .ottt st eE R e fEeEeeEE e eEE R fSEE R R LR E R LR R R E R f LR eeinerenes 91,673,380 | oo 91,646,564 | ..o 113,092 XXX
8399999, TOAl = BOMAS. ...t teeitteissteset st ees stk f 8088818860 £ ko088 8810 L4 eEs oLt e L8 E L E L8R E L8 E L8R8 LR E R LR LR R R erbntienes 91,673,380 | oovvviiieei e 91,646,564 | ...oooovvviviinines 113,092 S S
Preferred Stocks - Industrial and Miscell:
59156R BT 4 | METLIFE INC D 5.875......cooiiiieiiiiieeriiiseiesiersnisie s ssssienseses | aeesessesinsene 03/20/2018........ BANC OF AMERICA SECURITIES.........ooreiriniieriniininrireresiseierissiesesssensnis | oevoesieesesssssesinesssses 2,000,000.000 2,000,000 | oo 1.00 [ .
743315 AU 7 | PROGRESSIVE CORP B 5.375.......ccuiiiiiiiiiiiiiinissiisnisnesssssssisssissensssssensssnsssens | svesssssensens 03/09/2018........ CS FIRST BOSTON. .....couuieuiiuriininisinississsisssssessssenssesesssessnsssssssensesessssssnssnnns | sevessssssnsssssssssssenssnns 1,000,000.000 | ..o 1,000,000 | v 1.00 [........
8499999. Total - Preferred Stocks - INAUSEIAl @NA MISCEIANEOUS...............c..ceveveieireiiieieiiectcee et ceet eetettetetetetet et etet s teteseeaeteteesetetesesasseseesesetesaseesessesetesessesetessssesessssesetassssesesssesesasaeseeessssesessseaesesnsetetannssesansnsetesannes | eaetesisnes 3,000,000 XXX | 0
8999997,  TOtal - PrEFEITEA STOCKS = PAM 3..........cvieiiiiveiiiieieiieiite ettt sttt sa st saessess ebsebssssssesssssesessessebese st esseesesssessesses e s esses et esensesee s e s essesse s e s s s ebse s e s s e s s e s e b ensesse bt e s sses e b st esse bt et essessesnsensesessnsens | avissarsns 3,000,000 XXX | 0
8999999. Total - Preferred Stocks........... 3,000,000 XXX 0
9899999. Total - Preferred and Common Stocks. 3,000,000 XXX 0 .
9999999. Total - Bonds, Preferred and COMMON SOCKS. .........vuueiuuiuuuiiiesiisiiiieiestesstiisssisseis s tessess s eesatesetssssesssessees e ees ks8R 0888 LRk E Rkttt enisneias 94,673,380 XXX 113,092 3.3 S
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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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)
Bonds - U.S. Government
36241L S7 2 |GNJO PL 783242 PT 3.00 02/15/2026....... .| 03/15/2018. | MBS Paydown . 29,884 29,884 31473 | e 30,451 | oo (363) (R15X) 1 ST ISP 29,884 | ..o [ e [ e (11 IO 132 | 02/15/2026. | 1.....oovvvvne
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039..... .. | 03/20/2018. | MBS Paydown . 2,418 56 2418 | oo | e | s 0 | e 15 | 08/20/2039. | 1......ovvvvec
38375C 6N 5 |GNR 2012-116 PG PAC 2.00 10/20/2040... | .. | 03/20/2018. | MBS Paydown . 5,586 198 5,586 10/20/2040.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040.. | .. | 03/20/2018. | MBS Paydown . 24,653 1 09/20/2040.
38376E  VJ 1 |GNR 2009-110 AB SEQ 4.00 04/16/2039... | .. | 03/16/2018. | MBS Paydown 126 04/16/2039.
38376X L5 0 |GNR2010-31 AP PAC 4.00 08/20/38......... .. | 03/20/2018. | MBS Paydown . 138 08/20/2038.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39........ .. | 03/20/2018. | MBS Paydown . 20,453 20,453 141 04/20/2039.
38377K  FN 5 |GNR 2010-115 NW PAC 3.50 01/20/38...... .. | 03/20/2018. | MBS Paydown . 209,083 209,083 0 01/20/2038.
38377L  ZD 3 |GNR 2010-127 NH PAC 3.00 02/20/39...... | .. | 03/20/2018. | MBS Paydown . 35,547 | ............35,547 02/20/2039.
38378T AF 7 |GNR 2013-71 GA PAC 2.50 07/20/2041..... .. | 03/20/2018. | MBS Paydown . 27,596 27,596 07/20/2041. | 1.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045............. .. | 03/20/2018. | MBS Paydown 10/20/2045. [ 1..cccovvvvens
0599999. Total - Bonds - U.S. Government..... XXX XXX
Bonds - U.S. Political Subdivisions of States
604280 CD 7 |03/01/2025 | . ‘ 03/01/2018. | Sinking Fund Redemption. . 55,000 | .coovreen 55,000 | ..cooened 56,100 | ..ooovrnnnens 55,659 03/01/2025. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccccceeu. 55,000 55,000 56,100 | ...... 55,659 XXX XXX
Bonds - U.S. Special Revenue and Special A t
AMER MUNI PWR OH PREREF 5.00
02765U GR 9 [02/15/2018 .. | 02/15/2018. | Maturity.............ocvenecer . 925,000 925,000 | .......... 942,378 | ..covvrrrne 925,733 | .vveirierinns (733) (733) 02/15/2018. | 1FE............
AMER MUNI PWR OH REF 5.00
02765U HP 2 |02/15/2018 .. | 02/15/2018. | Maturity..... (59) 02/15/2018.
18610R AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021........ .. | 02/14/2018. | Call @ 106.23..... (4) 02/15/2021.
CO ST HSG FIN AUTH MF 13.20
19647P BA 0 |02/01/2044 .| 03/01/2018. | MBS Paydown 0 02/01/2044. | 1FE............
3128M1  CK 3 |FGCI G11974 PT 5.50 05/01/2021............. .. | 03/15/2018. | MBS Paydown (10) 05/01/2021. [ 1...ocvviienne
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022.. .. | 03/15/2018. | MBS Paydown 9) 04/01/2022.
3128MM UM 3 |FG G18587 PT 3.00 02/01/2031 .| .. | 03/15/2018. | MBS Paydown . [ 171 02/01/2031.
3128P7 5B 5 |FG C91742 PT 3.50 01/01/2034................. .| 03/15/2018. | MBS Paydown reveerennesenenenes | e 40,428 | ... 40,428 2,890 01/01/2034.
3128P7 7L 1 |FG C91799 3.50 11/01/2034... .| 03/15/2018. | MBS Paydown . 53,737 .53,737 1,795 11/01/2034.
3128P7 Q6 3 |FG C913774.50 06/01/2031... w.. | .. | 03/15/2018. | MBS Paydown . 66,836 | ............66,836 (382) 06/01/2031.
3128P7 QN 6 |FGTW PL C913614 03/01/31.....cccvvvverenne .. | 03/15/2018. | MBS Paydown . 65,618 | .ooovvvve. 65,618 (1,158) 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032.. .. | 03/15/2018. | MBS Paydown [RTSTROROOT ISR 45713 | v 45,713 923 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033 ... |.. | 03/15/2018. | MBS Paydown . 52,319 52,319 . . 796 01/01/2033. | 1.
3128PV  BS 8 |FG J15449 PT 4.00 05/01/2026................. .. | 03/15/2018. | MBS Paydown . 33,582 | oo 33,582 | ovrerns 35,828 | oo 35,570 [ oovvvrerinriiens | e 602 602 05/01/2026. | 1....cvonvennes
31294L 6V 0 |FGCIE02684 PT 4.50 03/01/25.........c000n... .. | 03/15/2018. | MBS Paydown rreeen | 13,693 | oo 13,693 | oo 14,352 | .o 13,917 | (27) (27) 03/01/2025. [ 1....covvvrenne
FED HOME LN BANK 0001 0.875
3130A7 CX 1 /03/19/2018 .| 03/19/2018. | Maturity............cccovneee revrenennesenes | e 2,000,000 | ....... 2,000,000 | ....... 1,999,380 | ....cco..e. 1,999,935 | oo | e 65 65 2,000,000 | ..ooorvennrirenien | cerrnrieninni | e 0| e 8,750 | 03/19/2018. | 1...vouvvnecns
FED HOME LN BANK 0001 1.00
3130A7 H7 3 |03/29/2018 .. | 03/29/2018. | Maturity.............cocevnecr JEOTRTRTRI OV 1,325,000 | ....... 1,325,000 | ....... 1,325,000 | ..oooovenee 1,325,000 (1 RN IS 1,325,000 [ ..ocvvueeeieens | evrerneineriienns | cvrererreeninnnnQ [ e 6,625 | 03/29/2018. | 1...oovvvnnens
3132J4 H3 6 |FG G30949 PT 3.50 08/01/2036 .| 03/15/2018. | MBS Paydown . 81,604 81,604 85,990 | ...... 85,370 (1,342) [ oo | e 81,604 | ...oovocverns [ e revrernnreneen0 [ 335 |08/01/2036.
31331 7G 2 |FED FARM CREDIT 3.1501/12/18. we |-+ 1 01/12/2018. | Maturity..........ccooeveneees JEOTURTRTRRI OV 2,910,000 | ....... 2,910,000 | ....... 2,923,793 | .ocovrne 2,910,103 (103) 2,910,000 20 ] 45,833 |01/12/2018. | 1.
31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018..... .. | 02/05/2018. | Maturity.............cccoouee. revreenenenens | o 1,300,000 | ....... 1,300,000 | ....... 1,527,435 | ..cooveene 1,303,132 (3,132) [ oo | e 1,300,000 [ oo [ rrrerneiiienienes | e 0. 33,313 | 02/05/2018. | 1....conrvvneens
3133XP CT 9 |FED HOME LN BANK 4.25 03/09/2018..... | .. | 03/09/2018. | Maturity.............cccc.vuc.. reveeeerenesnenenes | e 1,809,000 | ....... 1,809,000 | ....... 1,965,283 | ........... 1,814,198 (5,198) | .ovvveeieerienes | v 1,809,000 | .oovevuvermriens | vrererierinens | eeeeerieniiend 0. 38,441 | 03/09/2018. | 1...covvvvecens
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31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025. |.. | 01/15/2018. | Partial Call @ 100.00.........ccccrsevrevns | corererrerirerirerienes ...5,081 (81) (81) 5,000 04/15/2025.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26....... .. | 03/25/2018. | MBS Paydown 3488 | .o | e 199,328 | oo | e 07/25/2026.
3136A4 VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40......... .. | 03/25/2018. | MBS Paydown (32) 6,567 07/25/2040. [ 1.......cccovvnne
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40............... .. | 03/25/2018. | MBS Paydown 3 09/25/2040.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41......... | .. | 03/25/2018. | MBS Paydown 49 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38......... .. | 03/25/2018. | MBS Paydown (357) 01/25/2038.
3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041..... .. | 03/25/2018. | MBS Paydown 46 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039..... .. | 03/25/2018. | MBS Paydown JRTSTSRR IS 18,612 | oo 18,612 | oo 18,555 2 05/25/2039.
3136AA  MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042... | .. | 03/25/2018. | MBS Paydown 31,239 31,239 31,854 (27) 02/25/2042.
3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042.... | .. | 03/25/2018. | MBS Paydown 21,500 21,500 21,428 2 11/25/2042.
3136AA YL 3 |FNR 2012-133 GE PAC 1.50 08/25/2041... | .. | 03/25/2018. | MBS Paydown 4317 | 4317 | 4,311 (1) 08/25/2041.
3136AB  H7 1 |FNR 2013-5BD SEQ 2.00 03/25/2040....... .. | 03/25/2018. | MBS Paydown FSOTURTRTRI N 18,467 | .oovvrennee 18,467 | .ooovvrennee 18,435 . 1 03/25/2040.
3136AC A5 0 |FNR 2013-18 PA PAC 2.00 11/25/2041..... | .. | 03/25/2018. | MBS Paydown 24,624 24,624 24,135 ..24,227 (46) 11/25/2041.
3136AC EK 3 |FNR 2013-10 NE PAC 2.00 01/25/42......... .. | 03/25/2018. | MBS Paydown 34,922 | oo 34,922 35,326 35,218 41 01/25/2042.
3136AC JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039..... .. | 03/25/2018. | MBS Paydown 9,444 | ..o, 9,444 | ... 9,592 (38) 03/25/2039.
3136AD 2H 1 |FNR 2013-43 XP PAC 1.50 08/25/2041..... .. | 03/25/2018. | MBS Paydown 22,692 22,692 22,143 (13) 08/25/2041.
FNR 2013-41 AE SEQ SSUP 2.00
3136AD P9 4 |07/25/2037 .. | 03/25/2018. | MBS Paydown 37,874 37,874 36,930 326 07/25/2037.
3136AE 6N 2 |FNR 2013-74 HA SEQ 3.00 10/25/2037..... .. | 03/25/2018. | MBS Paydown OISR N 19,497 | e 19,497 | e 19,924 (89) 10/25/2037.
3136AE  EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042.... | .. | 03/25/2018. | MBS Paydown [RTSTORR IS 14,868 | ............ 14,868 | ..o 14,272 (107) 06/25/2042.
3136AE  S7 3 |FNR 2013-53 WL PAC 1.50 01/25/2042..... | .. | 03/25/2018. | MBS Paydown 39,917 39,917 37,609 (499) 01/25/2042.
3136AE  Z4 2 |FNR2013-70 VA PAC 3.00 08/25/2026..... .. | 03/25/2018. | MBS Paydown 32,687 | oo 32,687 | oo 33,453 256 08/25/2026.
3136AF NE 0 |FNR2013-75 VG PAC AD 3.25 08/25/2026 | .. | 03/25/2018. | MBS Paydown reveereenessnenienes | e 12,929 | .o 12,929 | .o 13,281 312 08/25/2026.
3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25......... .. | 03/25/2018. | MBS Paydown 21,255 21,255 21,733 257 01/25/2025.
3136AK  MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027 ..... .. | 03/25/2018. | MBS Paydown 30,473 | v 30,473 | v 31,321 1,745 08/25/2027.
3136AL  YX 3 |FNR2014-81 CA 3.00 03/25/2041............. .. | 03/25/2018. | MBS Paydown 67,789 | oo 67,789 | oo 70,744 944 03/25/2041.
3136AR R4 2 |FNR 2016-25 A 3.00 11/25/2042 .. | 03/25/2018. | MBS Paydown ST OROOT ISR 48,911 | e 48911 | o 51,020 277 11/25/2042.
3136AT CK 8 |FNR 2016-50 BN 3.00 02/25/2046.. ... | .. | 03/25/2018. | MBS Paydown 88,596 88,596 92,527 1,163 02/25/2046.
3136AT JR 6 |FNR2016-49 PA PAC 3.00 09/25/45......... .. | 03/25/2018. | MBS Paydown 35,550 | voervenes 35,550 | .ovorene 36,467 337 09/25/2045.
3136AT U8 5 |FNR2016-77 BAPAC 2.50 01/25/2045.... |.. | 03/25/2018. | MBS Paydown 26,501 26,501 27,359 815 01/25/2045.
3136AU RZ 6 |FNR 2016-92 DA 3.00 02/25/2034............. .. | 03/25/2018. | MBS Paydown ST Y 41,209 | oo 41,200 | oo 42,117 94 02/25/2034.
3136AV. V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40... | .. | 03/25/2018. | MBS Paydown e | e 42,061 | .coovveneee 42,061 | coovvrnnn 43,718 (83) 08/25/2040.
3136AW JZ 1 |FNR 2017-31 QA PAC 3.50 11/25/45.. .. | 03/25/2018. | MBS Paydown 27,316 27,316 28,400 559 11/25/2045.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 .| 03/15/2018. | MBS Paydown 50,506 | ............ 50,506 | ............ 51,169 (37) 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040... .. | 03/15/2018. | MBS Paydown JRTSTSRR IS 19,936 | ..ovovnee. 19,936 | ..oovouvnee 20,534 (37) 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/202 .. | 03/15/2018. | MBS Paydown 33,533 33,533 34,615 (26) 09/15/2025.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.............. .| 03/15/2018. | MBS Paydown 57,439 | oo 57,439 | oo 60,048 860 10/15/2039.
3137A9 J7 2 |FHR 3843 GJ PAC 3.50 10/15/39 .. | 03/15/2018. | MBS Paydown 9,514 ..9,514 ..10,042 226 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038 .| 03/15/2018. | MBS Paydown 38,825 ..38,825 ..40,645 (93) 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037........... | .. | 03/15/2018. | MBS Paydown 20,617 20,617 21,074 40 12/15/2037. | 1.
3137AJ  6F 6 |FHR 3955BG 2.50 02/15/2041..........ccceene .| 03/15/2018. | MBS Paydown 28,256 28,256 27,607 (113) 02/15/2041. | 1o
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3137AJ  HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040.......... | .. | 03/15/2018. | MBS Paydown 32,906 32,906 33,625 | ... 33,424 27 08/15/2040. | 1.
3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36.............. .. | 03/15/2018. | MBS PaydOwn..........ccourveeimereerins [ ererrererneeresinssines | eoererneens 12,252 | e 12,252 | v 12,291 (16) 10/15/2036. | 1.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.......... . 1 03/15/2018. | MBS Paydown...........cvvvevnvmrneirens [ v | e 15,594 | .o 15,594 | v 16,140 181 03/15/2041. 1
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39.............. .. | 03/15/2018. | MBS Paydown 82,435 82,435 85,114 (976) 04/15/2039. | 1.
3137AR  RT 5 |FHR 4080 DA PAC 2.00 03/15/2041.......... | .. | 03/15/2018. | MBS PaydOwn...........ccvuueveriniinnes | vorererrnrneirersnineeres | vveeriens 15,686 | ............ 15,686 | ..ooounee 16,059 16 03/15/2041. | 1.
3137AR  Z6 6 |FHR 4083 CA SEQ 2.00 12/15/2038.......... .| 03/15/2018. | MBS Paydown 26,972 26,972 26,366 50 12/15/2038. | 1
3137AS BZ 6 |FHR 4077 MA 2.00 08/15/2040 .. | 03/15/2018. | MBS Paydown 443 08/15/2040. | 1.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40... .. | 03/15/2018. | MBS Paydown . . (192) 12/15/2040. | 1.
3137AT KB 7 |FHR 4097 GJ 2.50 10/15/2031 .. | 03/15/2018. | MBS Paydown 21,702 21,702 44 10/15/2031. [ 1.
3137AT Q5 4 [FHR 4097 TG SEQ 2.00 05/15/203! .| 03/15/2018. | MBS Paydown 34,393 ..34,393 72 05/15/2039. | 1.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41 .. | 03/15/2018. | MBS Paydown 34,391 34,391 34 04/15/2041. | 1.
3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040 .. | 03/15/2018. | MBS Paydown 6,136 | oo 6,136 5 01/15/2040. | 1.
3137AU  VJ 5 |FHR4119PAPAC 1.50 09/15/41 .| 03/15/2018. | MBS Paydown 29,240 29,240 29,349 9 09/15/2041. | 1.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039.......... | .. | 03/15/2018. | MBS Paydown 27,816 27,816 27,912 10 09/15/2039. | 1.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027............. .. | 03/15/2018. | MBS Paydown 7,643 | oo 7,643 | v 7,609 1 12/15/2027. | 1.
3137AY NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039 .. | 03/15/2018. | MBS Paydown 32,457 32,457 32,545 (11) 11/15/2039. [ 1.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041... .. 1 03/15/2018. | MBS PaydOwn..........ccorieneimerierins [ verreriseinesinnninns | eoerereens 12,484 | ....c...... 12,484 | ...cooeee. 12,777 250 10/15/2041. | 1.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042 .1 03/15/2018. | MBS PaydOown..........ccovermrieinerneis | vernereneressnernnsneines | overenines 11,734 | o, 11,734 | e 11,842 . 131 02/15/2042. | 1.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028. .| 03/15/2018. | MBS Paydown 29,006 29,006 27,783 ..28,129 139 03/15/2028. | 1.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42.. | .. | 03/15/2018. | MBS PaydOown..........ccocevivvemriverins | corvrererenisseesinsinnes | veveveineine 13511 | e 13511 | v 13,677 . 13,611 112 05/15/2042. | 1.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031.. .. | 03/15/2018. | MBS Paydown ..13,701 .13,934 (37) 08/15/2031. | 1.
3137B7 WH 8 |FHR 4311 EA PAC 2.00 09/15/43 ... | .| 03/15/2018. | MBS Paydown ..18,535 . .18,370 (369) . 09/15/2043. | 1.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40.............. .| 03/15/2018. | MBS Paydown 29,452 29,452 30,152 | coovvririrines 29,972 (55) [ +oovernreerrienen | e 29,452 02/15/2040. | 1
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043.......... .| 03/15/2018. | MBS Paydown 8 ....19,554 12/15/2043. 1.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025......... .| 03/15/2018. | MBS Paydown 116 ...12,818 10/15/2025. | 1.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044.......... .| 03/15/2018. | MBS Paydown (0) 5,560 03/15/2044. |1
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040 .. | 03/15/2018. | MBS Paydown 1,899 ....78,581 05/15/2040. | 1.
3137BD 4U 7 |FHR 4378 AC PAC 2.00 02/15/2044.......... | .. | 03/15/2018. | MBS Paydown R RN (188) . ....15,167 02/15/2044. | 1.
3137BH FN 2 |FHR 4463 CA 3.00 08/15/2039.................. .| 03/15/2018. | MBS Paydown 65,803 | ..o 65,803 | ..coounend 68,312 | .ovvvrcrin 67,763 | ..o | e 1,610 1,610 [ v | e 65,803 08/15/2039. | 1
3137BN 78 0 |FHR 4569 A 2.50 11/15/2040 .| 03/15/2018. | MBS Paydown 51,137 51,137 52,500 466 11/15/2040. | 1.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041... v | -+ { 03/15/2018. | MBS PaydOWN........oucvvureeermerienins [ overierireeennceiseines | eereeereens A7,797 | oo 47,797 416 06/15/2041. | 1.
3137BS GS 6 |FHR 4621 KA 2.50 04/15/2046................... .. | 03/15/2018. | MBS Paydown (46) 04/15/2046. | 1
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043... .. | 03/15/2018. | MBS Paydown (237) 08/15/2043. | 1.
3138EQ 6P 2 |FNAL8077 PT 3.50 12/01/2029.. ... | .. | 03/25/2018. | MBS Paydown . 181 12/01/2029. 1.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37........... . | 03/25/2018. | MBS Paydown 29,436 (639) 01/01/2037. |1
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36. .. | 03/25/2018. | MBS Paydown 32,428 (653) 01/01/2036. | 1.
3138W9 DC 1 |FN AS0098 3.50 08/01/2033 v || 03/25/2018. | MBS Paydown...........ccoocveiineiiins | vovenriiiniisiisciiens [ v 41,157 1,122 08/01/2033. | 1.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033......... .| 03/15/2018. | MBS Paydown 3,404 1 01/15/2033. |1
31394N 5L 8 |FHR 2713 H SEQ 4.00 12/15/2018 ... | .| 03/15/2018. | MBS Paydown 9,988 (12) 12/15/2018. 1.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.......... .| 03/15/2018. | MBS Paydown 8,385 3) 06/15/2019. | 1.
31395 MW 3 |FHR 2892 DB SEQ4.50 11/15/2019.......... . [ 03/15/2018. [ MBS PaydowN............oveuivmereerines | cerireeerneesseissrienes | veeviseins 13,427 5) 11/15/2019. 1.
313978 XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026..... .| 03/25/2018. | MBS Paydown 9 215 9 03/25/2026. | 1.
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31397U RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24......... .. | 03/25/2018. | MBS Paydown 39,635 ..39,640 1,425 1,425 | | e 39,635 | ..ovvcrierin [ i 07/25/2024.
31398N BS 2 |FNR2010-102 DE NAS 3.00 06/25/29....... .. | 03/25/2018. | MBS Paydown 9,767 ...3,827 132 9,767 06/25/2029.
31402D 7J 3 |FNCI 726397 PT 4.00 07/01/2018.............. .. | 03/25/2018. | MBS Paydown 9,317 | 9317 | 9,579 | 10,227 [ .o | e (1,531) (1,531) 9,317 07/01/2018.
31403D JE 0 |FNCI 745561 PT 5.00 08/01/2020... .. | 03/25/2018. | MBS Paydown 8,954 3 8,954 08/01/2020.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021... .. | 03/25/2018. | MBS Paydown 7,256 (3) 7,256 01/01/2021.
31412Q SE 0 |FNCIPL 932117 PT 4.00 11/01/2024........ .. | 03/25/2018. | MBS Paydown 23,283 B8 | oo [ s 23,283 | oo [ i 11/01/2024.
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030....... .. | 03/25/2018. | MBS PaydOown.........ccoveeimerierens [ ererrerirneeseninnsinns | coererneens 18,186 91 10/01/2030.
31417y  GK 7 |FNCI PL MA0201 PT 4.00 10/01/24.......... .. | 03/25/2018. | MBS Paydown 32,755 (18) ....32,755 10/01/2024.
31417Y SD 0 |FNCIPT 3.50 09/01/2025. .. | 03/25/2018. | MBS Paydown 27,901 (S IS 27,901 | oo [ e 09/01/2025.
31417y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020, .. | 03/25/2018. | MBS Paydown 3,664 (12) 3,664 09/01/2020.
31418A AJ 7 |FN MA0908 4.00 11/01/2031 .. | 03/25/2018. | MBS Paydown 38,614 [65) ] T R 38,614 | ..o [ e 11/01/2031.
31418A F2 9 |FN MA1084 3.50 06/01/2032... .. | 03/25/2018. | MBS PaydOwn.........ccorveeemereerins [ verrenirneerneeinsnines | eoerereens 70,039 TA21 | e | e 70,039 | oo [ e 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/203 .. | 03/25/2018. | MBS Paydown 4,894 79 4,894 08/01/2032.
31418A SN 9 |FN MA1424 3.50 04/01/2033... .. | 03/25/2018. | MBS Paydown 28,380 L O B 28,380 | cvooreveeerceees | e, 04/01/2033.
314188  7E 0 |FN MA2692 PT 3.50 07/01/2036 .. | 03/25/2018. | MBS Paydown 25,533 25,533 394 | e | e 25,533 | oo [ i 07/01/2036.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025.. .. | 03/25/2018. | MBS Paydown 9,776 9,776 157 9,776 07/01/2025.
31419D MQ 1 |[FNCIAE3066 PT 3.50 09/01/2025.. w.r | .. | 03/25/2018. | MBS Paydown 22,244 22,244 25 09/01/2025.
31419D NW 7 |FNCIAE3104 PT 3.50 09/01/2025............. .. | 03/25/2018. | MBS Paydown 6,823 ...6,823 ....7,068 ....6,923 9 09/01/2025.
373539 5F 8 | GAHSG &FIN AUTH B-2 3.50 06/01/2039 | .. | 02/01/2018. | Partial Call @ 100.00.... 55,000 ..55,000 ..58,613 ..57,690 (2,690) 06/01/2039.
ID ST HSG 7 FIN HOME A G2 3.50
45129W MB 3 |5/21/2044 .. | 03/21/2018. | MBS Paydown 23,277 23,277 24,372 (247) 05/21/2044.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043] .. | 03/01/2018. | MBS Paydown 20,758 20,758 20,758 0 12/01/2043.
45201Y N2 9 |ILHSG DEV AUTH A 3.125 02/01/2047..... | .. | 03/01/2018. | MBS Paydown 33,948 33,948 33,948 1 02/01/2047.
45201Y YK 7 |ILHSG DEV AUTH A 2.4506/01/2043....... .| 03/01/2018. | MBS Paydown ST Y 46,936 | ............ 46,936 | ............ 45,059 1,403 ....46,936 06/01/2043.
462467 MP 3 |IOWAFIN SFH 4.50 01/01/2029................ .. 1 02/20/2018. | Partial Call @ 100.00..........ccovvueree 20,000 20,000 21,573 (618) 01/01/2029.
49130T NP 7 |KYHSG CORP SER B 4.25 7/01/2027 ...... .. | 03/21/2018. | Partial Call @ 100.00.............ccon..... 30,000 30,000 31,554 (88) 07/01/2027.
LOUISIANA ST HSG CORP 2.875
54627D BX 8 [11/01/2038 .| 03/01/2018. | MBS Paydown 89,773 89,773 89,773 | oo 89,773 | cooeveevevernens | e (0) [(0) PSR 89,773 | oo [ e [ e (VI IO 485 | 11/01/2038. | 1FE............
MAINE ST HSG AUTH MTG D 4.00
56052F BR 5 |11/15/2045 ..103/12/2018. | Partial Call @ 100.00.........ccrvvvrreres | verrvrrrermrrrerinirneres | vvererines 70,000 | .covvrene 70,000 | .oovrrene 75,369 | coovvvvrieinns T4105 | oo | v (4,105) (4,105) [ v | e 70,000 | oo [ erreinnreienes | e (1 I 70 | 11/15/2045. | 1FE............
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043..... | .. | 01/26/2018. | Partial Call @ 100.00...........ccccvvvenee 30,000 30,000 32,148 | v 31,295 | oo | e (1,295) (1,295) | .oocevneveerienes | cevereeneninns 30,000 | oeorvreernin [ e [ e (110 I 6 | 12/01/2043. | 1FE............
MA HSG FIN AGY REF 177 4.00
57587A  HY 7 |06/01/2039 .. | 01/26/2018. | Partial Call @ 100.00..............co.c.... 25,000 25,000 26,795 | ...... 25,787 | oo (787) (U474 [N ISR 25,000 | cooorvrceieni [ e [ e (V10 I 5 | 06/01/2039.
60416Q CD 4 |MNHFA-NON AMT-MTG 4.50 01/01/2031| .. | 03/01/2018. | Partial Call @ 100.00.... . . . .15,330 (330) (330) 01/01/2031.
60416Q DL 5 |07/01/2034 .| 03/01/2018. | Partial Call @ 100.00 ..15,000 ..15,000 ..16,193 .15,468 (468) (468) 07/01/2034.
60416Q FT 6 |MNHSGFIN AGY-A 2.60 09/01/2042....... .. | 03/01/2018. | Partial Call @ 100.00.... 23,619 23,619 23,642 ) (12) 09/01/2042.
60416Q FY 5 |MNHSGFIN AGY A 3.00 07/01/2044........ ..|03/01/2018. | MBS Paydown 35943 | oo 35,943 | v 35,943 0 07/01/2044.
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044.. .| 03/01/2018. | MBS Paydown 22,748 22,748 22,748 0 11/01/2044.
MINNESOTA ST HSG FIN A 2.80
60416Q GC 2 |02/01/2045 .| 03/01/2018. | MBS Paydown 29,504 29,504 29,504 0 | e | e 29,504 02/01/2045. | 1FE...
60416Q GQ 1 |MNHSGFIN AGY A 2.93 03/01/2047........ .| 03/01/2018. | MBS Paydown 7,952 | oo 7,952 | oo 7,952 . . 0 7,952 03/01/2047. | 1FE...
60416S  HX 1 |MN HSG FIN AGY C AMT 4.00 1/1/2045... | .. | 03/01/2018. | Partial Call @ 100.00.........cccccrvvereves | vorerneernrrirmeieniienes | eviiniinns 30,000 | .oorernees 30,000 | voorernees 32,693 | oo 31,267 | oo | e (1,261) (1,2671) [ v | e 30,000 01/01/2045. | 1FE............
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047. | .. | 03/01/2018. | Partial Call @ 100.00...........c.ccovrenee 30,000 30,000 31778 | o 31,361 | e | e (1,361) (1,361) | oovevrreererrenes | cerereereninns 30,000 01/01/2047. | 1FE............
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MS ST HOME CORP SR A 4.50
60535G AX 0 |12/01/2031 .| 03/01/2018. | Partial Call @ 100.00...........cocvvnecer 20,000 20,000 | .ocoerrnn21,554 | i 20,461 | .o (461) (4671) | cevrvrerernernes | erreirnenennn20,000 | i | v | 0 | e, 7 |12/01/2031. | 1FE............
MS ST HOME CORP SF MTGE 2.75
60535Q LY 4 |12/01/2032 . [ 03/01/2018. [ MBS PaydowN..........cvveuevmereerernee | vevireeerneessenseninenes | ovevnseinns 14,137 | o 14,137 | v 14137 | L Y A I IR 0 | oereererrerrnnnns | e TABT [ | e | 0 [ 67 | 12/01/2032. | 1FE............
MISSISSIPPI HOME CORP C 3.50
60535Q ND 8 |12/01/2038 .| 03/01/2018. | Partial Call @ 100.00...................... 35,000 | .oveeerern 35,000 | cooreerrnn37,166 | i 36,684 | oo | e (1,684) (1,684) 12/01/2038.
60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027 .. | 03/01/2018. | Partial Call @ 100.00... 30,000 (744) (744) 11/01/2027.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028............... .| 03/01/2018. | Partial Call @ 100.00..........coovverers [ orerirerirrriiniiisniinns | e 15,000 15, (352) (352) 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030| .. | 03/01/2018. | Partial Call @ 100.00...........c.ccovvnnee 20,000 20,000 | .ocoerrn21,454 | e 20,570 | oo (570) (570) 11/01/2030.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045........... .1 03/01/2018. | Partial Call @ 100.00..........cooorerers [ orrrrreriseieriiiniiinns | e 60,000 | ............ 60,000 | ............64,493 | ..o 62,563 | oo (2,563) (2,563) 11/01/2045.
NEBRASKA ST INVESTMENT C 3.50
63968M  NY 09/01/2046 .. | 03/01/2018. | Partial Call @ 100.00... 09/01/2046.
647200 5T 7 |03/01/2045 .| 03/01/2018. | Partial Call @ 100.00... 03/01/2045.
647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038 | .. | 03/01/2018. | MBS Paydown 08/01/2038.
NM MTGE FIN AUTH SFM 4.625
647200 M8 4 |09/01/2025 .| 03/01/2018. | Sinking Fund Redemption 09/01/2025.
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030.... .| 03/01/2018. | Sinking Fund Redemption 09/01/2030.
NEW MEXICO SF MTGE B-13.75
647200 V3 5 |03/01/2043 .| 03/01/2018. | Partial Call @ 100.00..........cocvvrerere [ worrrrrerireerrrineinns 03/01/2043.
647200 X6 6 |NM MTGE FIN SFM C 14.50 10/01/2043... | .. | 03/01/2018. | MBS Paydown 10/01/2043.
64972C BD 4 |NYC HSGDEV A TXBL 3.05 06/15/2036... | .. | 03/15/2018. | MBS Paydown 06/15/2036.
658207 MZ 5 |NC ST HSG FIN SRS 24.25 01/01/2028... | .. | 01/01/2018. | Sinking Fund Redemption 01/01/2028.
658207 SL 0 |NC HSGFIN AGY 37-A 3.50 07/01/2039... | .. | 01/01/2018. | Paydown 07/01/2039.
658207 TZ 8 |NC HSGFIN 38-B4.00 07/01/2047............ ..| 01/01/2018. | Paydown 07/01/2047.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028........ ..101/01/2018. | Partial Call @ 100.00.........cccovrerrrer | corrrererrrrirrirerrininns 01/01/2028.
NORTH DAKOTA ST HSG F 4.50
658909 CL 8 |01/01/2035 ..| 01/01/2018. | Sinking Fund Redemption cevrnrensensnnnnens | 20,000 [ 025,000 | 25,828 | 25,259 | i 01/01/2035.
658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036........ .| 01/01/2018. | Partial Call @ 100.00..........coecevveeee [ rorererrrrnrenirrerres | cererrennnd0,000 | i 40,000 | oo 43,339 | i 81,766 | s | e 01/01/2036.
658909 MA 1 |ND HSGFIN AGY A 4.00 07/01/2047........ .| 01/01/2018. | Paydown 07/01/2047.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027 | .. | 03/01/2018. | Sinking Fund Redemption............... | eoeereveenrieniiverines | evrerrernnnd,000 | ciiiirre05,000 | iviiie05,005 | 5,004 | oo [ e, 06/01/2027.
67756Q NQ 6 |OH HSG FIN AGY A 2.8003/01/2046........ .| 03/01/2018. | MBS Paydown 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031] .. | 03/01/2018. | Partial Call @ 100.00...................... 09/01/2031.
67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047........ .| 03/01/2018. | Paydown 03/01/2047.
OR HSG & CMNTY SVCS B 2.50
686087 NS 2 |07/01/2034 .. | 03/30/2018. | Partial Call @ 100.00... 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043. | .. | 03/30/2018. | Partial Call @ 100.00...........everveees [ woreeerrrrrnrrnerirenirns | ceverns 130,000 (5,952) 07/01/2043.
OREGON HSG & CMNTY A 3.50
686087 SU 2 |07/01/2036 .. | 03/30/2018. | Partial Call @ 100.00 65,000 (2,109) 07/01/2036.
686087 VE 4 |ORHSG & CMNTY A 4.00 07/01/2047...... .. | 03/30/2018. | Partial Call @ 100.00..........covvverers [ orerrrerirneireriinnines | eeererneens 75,000 (5,570) 07/01/2047.
708796 4R 5 |PAHSGFIN AGY 122 4.00 10/01/2046..... .| 01/03/2018. | Partial Call @ 100.00...........oeverveee [ v | v 120,000 (6,159) 10/01/2046.
PA ST HSG FIN 2015-117A 3.50
708796 T8 0 |04/01/2040 .1 01/03/2018. | Partial Call @ 100.00........cccccccurmves | corirerimrinricniicnnis | v 125,000 | .......... 125,000 | ... 131,013 | oo 128,343 | oo | e (3,343) (3,343) | e | v 125,000 | oo v | 0 | i 90 | 04/01/2040. | 1FE............
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708796 YR 2 |PAHSGFIN AG 5.00 04/01/2028.............. .| 01/03/2018. | Partial Call @ 100.00.........coorererere [ rorerererirenrrriniies 145,000 | .......... 145,000 | .......... 153,611 | oo 145,699 | i (699) (699) | cvvvvvevrreeries | i 145,000 | oo | crverinervenins [ evvreveieenend0 | s 366 |04/01/2028. | 1FE............
SOUTH CAROLINA HSG A-2 4.00
83712D UH 7 [07/01/2037 . 101/01/2018. | Partial Call @ 100.00...........c.eveve.. 35,000 35,000 36,321 | oo 35,816 | i (816) (C1C) [ 35,000 | coovevvcrririnnns | e | e | 700 | 07/01/2037. | 1FE............
SC ST HSG FIN/DEV SR 2 5.00
837121 BZ 3 |07/01/2027 . 1 03/01/2018. | Partial Call @ 100.00 (121) (121) 07/01/2027. | 1FE............
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043..... .| 03/01/2018. | Partial Call @ 100.00.... (1,307) (1,307) 07/01/2043. | 1FE...
880461 ER 5 | TN HSG DEV AGY 2C 3.55 07/01/2039..... .1 01/01/2018. | Partial Call @ 100.00..........oevererere [ wrerrrererneererinnines | eorerereens 15,000 604 07/01/2039. | 1FE...
TN HSG DEV AGY 1A AMT 4.00
880461 EU 8 |07/01/2045 .| 03/01/2018. | Partial Call @ 100.00 35,000 (1,388) 07/01/2045.
880461 KB 3 | TN HSGDEV AGY 2A 3.50 01/01/2047..... .. 1 03/01/2018. | Partial Call @ 100.00.... (2,788) 01/01/2047.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042............ .| 03/01/2018. | Partial Call @ 100.00.........cocvererere [ rorererererenriririrines (996) 07/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042 .| 01/01/2018. | Paydown 0 01/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042....... ..102/01/2018. | Partial Call @ 100.00.........cccovrerrves | vrrrrererrrrirrireniininns . . (1,147) ....15,000 01/01/2042.
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036....... .| 03/01/2018. | Partial Call @ 100.00..........cocverererne [ wrerrrererneernrrirnerines | wereeernenn35,000 | o 35,000 | .ovrernees 35,000 | coovvreenrnnn35,000 [ oo | e (0) (0) 35,000 07/01/2036.
TEXAS ST HSG MTGE REV B 4.45
88271H EP 0 |09/01/2028 .| 02/01/2018. | Partial Call @ 100.00.........c.cocvvrece 25,000 25,000 26,780 | .ooovrererren25,770 | s (770) (U4(0) ] N IS 25,000 | .vooevenreenins [ | e | i 24 109/01/2028. | 1FE............
TEXAS ST HSG MTGE REV B 4.45
88271H EP 0 |09/01/2028 .| 03/01/2018. | Sinking Fund Redemption............... | ceverenrennrinerivens | o 15,000 | ooocrennee 15,000 | .ooocreenee 16,068 | ....oovveeerr. 15,462 | oo (417) (A7) | e | v 15,000 | .vvouvveerieninn | crerrrrerinnnns | eevvrivenieennd0 | s 354 |09/01/2028. | 1FE............
TX ST DEPT OF HSG & CMNTY C 3.10
88275F PA 1 |9/11/47 .| 03/01/2018. | MBS Paydown 4,259 | ..o 4,259 | ..o 4,259 | o259 [ [ 0 4,259 09/01/2047.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024 | .. | 01/01/2018. | Sinking Fund Redemption...........c... [ coeeeeeverecerneeennernnes | worevercens 15,000 | .ooovvrennee 15,000 | .coovrernee 15,014 | oo 15,007 | oo [ e, (4) [ O 15,000 07/01/2024.
91743P AH 8 |UTAH HSG CORP D G2 4.00 06/21/2044.. | .. | 03/21/2018. | MBS PaydOwN...........occeremrermeenes | cererneerneeisensnensenes | ooveviseenns 16,769 | ..cvoovee. 16,769 | ..oovvveneee 18,111 (149) (149 ....16,769 06/21/2044.
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039... | .. | 03/25/2018. | MBS Paydown 58,297 58,297 58,297 (11) (11 . ....58,297 11/25/2039.
93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/204€| .. | 03/01/2018. | Partial Call @ 100.00...........c.ccvvvenee 50,000 | .ooverneen 50,000 | ..o 52,878 | oo 52,296 | i (2,296) (V207221 RN ISR 50,000 12/01/2046.
WYOMING ST CMNTY DEV 3 3.00
98322Q HV 2 [12/01/2044 .| 03/01/2018. | Partial Call @ 100.00........ccccvuvers 80,000 80,000 83,650 | .ooviierenn81,686 [ i [ e (1,586) [RIRSL) ] T [ 80,000 | ..o [ | o0 | 65 | 12/01/2044. | 1FE...........
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS. ......ovivvreiiiininiesinneenes 16,872,740 | ... 16,847,833 | .....17,500,263 | .........16,990,012 | ..............0 | ...... (52,656) | .voovererenns 0 [ (52,656) [ ...vocererenenes 16,847,859 |...ccoccceeen0 |0 | oo (27) | o 240,106 XXX XXX
Bonds - Industrial and Miscellaneous
AASET 2017-1A A ABS SNR 3.967
000366 AA 2 |05/16/2042 . 1 03/16/2018. | MBS Paydown 22,700 22,700 22,700 | covviereeee 22,700 | v | e 0 [ o | e 22,700 | covvvrerrirnrens | e | evrieiennennn0 | 150 |05/16/2042.|1FE............
DCAL 2015-1A A1 ABS SEQ SNR 4.213
001406 AA 5 |02/40 .| 03/15/2018. | MBS Paydown 8,268 | ............ 8,268 | ............. 8,268 | ...oiiereeeeen8,268 | s [ 0 8,268 | ...oocrverienins | wereerinrinen | crvrrireriinend0 | e 58 | 02/15/2040. | 1FE............
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 | .. | 03/25/2018. | MBS Paydown 5315 | v 5,315 | s 4973 | e 983 | s [ e (8) (8) 5,315 | covvvernrrnenns | vevrerrneenens | 0 | v, 21 | 06/25/2035. | 1FM...........
AIRSP 2007-1A G2 ABS SNR FLT
009503 AB 9 |06/15/2032 C| 03/15/2018. | MBS Paydown 56,271 56,271 . 3411 06/15/2032. | 1FE..
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034 .. | 01/30/2018. | MBS PaydOown..........ccuveueumermerens | onerrrerirneenenssnines | sorerenenns 15,046 | ............ 15,046 | ..........12,775 (102) (102) 07/30/2034. | 1FE..
01749P AN 8 |ALLEG 2015-1A COMB CLO 07/25/2027... | .. | 01/19/2018. | Exchanged 903,718 | ....... 1,000,000 | .......... 74,375 | oo | s | e 0 07/25/2027. | 1AM...........
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037| .. | 03/25/2018. | MBS PaydOWN..........ccorvemremerierens | verirerereeesnseisnines | eererenenes 46,959 46,959 | ... 40,674 2,327 2,327 03/25/2037. | 1FM...........
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037| .. | 03/25/2018. | Pass-Through Loss ....2,029 0 03/25/2037. | 1FM...........
02377 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023. |.. | 01/15/2018. | Sinking Fund Redemption 31,593 31,593 31,593 | 31,594 [ | e 0 | e | v 31,593 | [ | o0 [ 782 |01/15/2023. | 2FE............
AH4R 2015-SFR2 A ABS SSNR 3.732
02666B AA 4 |10/17/45 . 1 03/17/2018. | MBS Paydown 4,189 | .o 4,189 | .o 4189 | e 18T | | (0) (0) 4189 | s | e | 0 | 26 | 10/17/2045.| 1FE............
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24......... .| 03/20/2018. | MBS Paydown 3,040 | oo 3,040 | oo 3,040 | oo 3,040 | | e 0 3,040 | v | e | 0 | e, 51 | 12/20/2024. | 1AM...........
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ANCHC 2014-3A A2BR CLO MEZ 3.23
03329P AQ 5 |04/28/26 .. | 01/28/2018. | MBS Paydown 500,000 500,000 | .......... 500,000 | ..coovrrrnee 500,000 | ..ovevrerrreririees | e (0 RO DTN 500,000 | ..cveoerererrrnes | e | e 0 | e 4,038 | 04/28/2026. | 1FE............
APID 2015-23A A2B CLO MEZ SEQ 4.059
03765Y AJ 3 |1/27 .| 01/30/2018. | Paydown [ESTTRRSUIN RO 750,000 | .......... 750,000 | .......... 750,000 | ..cooverenee 750,074 | oo | e (1) () [ 750,073 | ovooevreerenes | e ()] m— (73) [ covvres 8,879 | 01/14/2027. | 1FE............
AASET 2016-1A A ABS SNR 4.875
03766K AA 1 |03/17/2036 .| 03/15/2018. | MBS Paydown 24,571 24,571 24,220 | oo 24,322 | oo | s 131 131 | e | e 24571 | oo [ [ e (VI IO 151 | 03/17/2036. | 1FE............
ARBYS 2015-1A A2 ABS SEQ SNR 4.969
038779 AA 2 |10/45 .| 01/30/2018. | MBS Paydown 1,250 | oo 1,250 | oo 1,250 | oo 1,250 | oo | e 0 1,250 [ oo [ | e (U I 16 | 10/30/2045. | 2AM...........
ABSHE 2006-HE6 A4 SEQ SNR FLT
04544N  AD 6 |11/25/2036 .. | 03/25/2018. | MBS Paydown 32,433 | oo 32,433 | oo 27,244 | ..o 29,260 | ..ovvorieririens | e 775 VLT T B 32,433 | o [ [ e 0 | e 85 | 11/25/2036. | 1FM...........
AVNT 2017-A A ABS SSNR 2.41
05352N  AA 0 |03/15/2021 .| 03/15/2018. | MBS Paydown et | e 422,539 | .......... 422,539 | .......... 422518 | oo 422,530 | .o . 6 LS RO IOV 422,539 | .o | e | e 0| e 1,608 |03/15/2021. [ 1FE............
HGVGI 2017-1A A ABS SNR 2.94
05584A AA 8 (050252029 .. | 03/25/2018. | MBS Paydown 21,944 21,944 21,938 | v 21,938 | e | s (1) () T 21,944 | oo e [ e (1 I 114 | 05/25/2029. | 1FE............
056056 AA 0 |11/48 .| 03/15/2018. | MBS Paydown [RTSTSRON ISR 40,650 | ...cooo... 40,650 | ....covve.n 40,649 | ..o 40,627 | .oovovrirrins (27) (V74 ) SN IR A0,650 [ ..o [ e | e (V1 I 235 | 11/15/2048. | 1FE............
BOAA 2007-2 2A2 NAS SSNR 6.00
059475 AG 8 |06/25/37 .. | 03/25/2018. | MBS Paydown 38,673 | ovrerns 38,673 | oo 31,532 | s 25821 | oo | e (3,695) (3,695) | .ooevererrireres | e 38,673 | oo [ e [ e (V10 IO 347 | 06/25/2037. | 1FM...........
BOAA 2007-2 2A2 NAS SSNR 6.00
059475 AG 8 |06/25/37 .. | 03/25/2018. | Pass-Through Loss revtrneensnsrenenes | e | e B34 | oo | eervneeieeiseienienins | eeeeeeseninees | e 0 [ v | e | eereensenienes | e | e (11 T 06/25/2037. | 1FM...........
BAFC 2006-G 3A3 PT SSUP FLT
05950M AJ 9 |07/20/2036 .. | 03/20/2018. | MBS Paydown RSSO Y 48,547 | ..o 48,547 | ..oouvvn 46,544 | ..o 46,767 | oo | e 457 A57 [ e | e AB547 | oo [ v | e (VI I 305 |07/20/2036. | 1FM...........
BAFC 2007-C 6A1 SEQ SSNR FLT
059522 AA 0 |05/20/2047 .. | 03/20/2018. | MBS Paydown 37,312 37,312 32,089 | ... 32,877 | v | e 2,133 2,133 | o | e 37,312 | o [ [ e (VI IO 119 | 05/20/2047. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. | 03/20/2018. | MBS Paydown 37,827 | oo 37,827 | oo 34,451 | e 34,017 | v | e 2,491 2,491 | oo | s 37,827 | o | e | e (V1 I 211 | 05/20/2036. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .| 03/20/2018. | Pass-Through Loss revnreennenenes [ | A,863 | .o [ e | e | e 0 | v | e [ | e | v (VI I 05/20/2036. | 1FM...........
BSARM 2004-5 2A SEQ SNR FLT
07384M S7 8 |07/25/2034 .. | 03/25/2018. | MBS Paydown 58,462 | ..cooooneen 58,462 | ........... 58,717 | ceovvrererns 58,610 | ..oovvrrrrcrinns (119) () TN ISP 58,462 | ..oovvreereeins [ e [ e (11 IO 358 |07/25/2034. | 1FM...........
BALTA 2005-2 2A3 SEQ PT SNR FLT
07386H QZ 7 |04/25/35 .. | 03/25/2018. | MBS Paydown 33,541 ..33,541 ..28,426 ..27,636 (832) (832) ....33,541 04/25/2035. | 1FM...........
BSABS 2005-AC6 21A1 SEQ SNR 5.25
073879 M5 4 |09/2020 .. | 03/25/2018. | MBS Paydown 21,171 21,171 21,422 | v 21,324 | oo, (31) (B1) [ e | e 21171 | s e [ e (VI IO 252 |09/25/2020. | 1FM...........
BSP 2015-8A A1C CLO SEQ SSNR 3.234
08180X AL 6 |01/28 .. | 02/09/2018. | Paydown v | e 815,000 | .......... 815,000 | .......... 815,000 | ..coccovvvnee 817,344 | oo (89) (1:12) [OOSR 817,254 01/20/2028. | 1FE............
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020....... .. | 03/20/2018. | Sinking Fund Redemption 21,902 21,902 21,902 | ... ..21,903 0 . ....21,902 06/20/2020. | 2FE....
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027......... C| 03/25/2018. | MBS Paydown 62,500 | oo 62,500 | ............ 62,256 | ... ..62,307 1 . ....62,500 10/25/2027. | 1FE............
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028......... C| 03/25/2018. | MBS Paydown 37,500 37,500 37,123 | o 37,226 15 [ s | e 37,500 03/27/2028. | 1FE............
CAUTO 2017-1A A1 ABS SNR 3.87
12479R  AD 9 |04/15/2047 .| 03/15/2018. | MBS Paydown 350 0 04/15/2047. | 1FE............
1248ME AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37.. | .. | 03/25/2018. | MBS Paydown 94,024 3,941 04/25/2037. | 1FM...........
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028........... .| 03/18/2018. | MBS Paydown 21,667 21,667 21,663 . 0 0 . .94 | 03/18/2028. [ 1FE............
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .| 03/18/2018. | MBS Paydown VTSR N 11,084 | .o 11,084 | .o 11,083 | oo 11,083 | oo . 0 (1 [OOSR 11/18/2028. | 1FE............
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CLIF 2014-1A A ABS PT SNR 3.29
125634 AN 5 |06/18/29 .. | 03/18/2018. | MBS PaydOWN..........ccumremrvrerierins [ ererrererseeserinsines | eoererneens 13,456 | .oooovrennee 13,456 | ....co...... 13,451 | oo 13,448 0 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029| .. | 03/18/2018. | MBS Paydown 27,706 27,706 26,554 | ...... 26,742 35 10/18/2029.
12563L AA 5 |CLIF2016-1A A ABS SNR 4.21 02/18/41... | .. | 03/18/2018. | MBS Paydown 32,298 32,298 32,295 | ...... 32,295 0 02/18/2041.
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 . | 03/25/2018. | MBS Paydown 22,707 22,707 21,199 | o 19,392 | .o (858) (L:1515) 1 OO ISP 22,707 | oo [ [ e (VI IO 197 | 04/25/2035. | 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 . | 03/25/2018. | Pass-Through Loss 516 | covrevvnrieniineiins | erineiienieninnsssnis | e | e 0 [ oeveereenreneies | evveeeeeeesnisssensiies | cemvieessesssinnes | eevserieeseinnien | eeresseieneenees (VI I 04/25/2035. | 1FM...........
CWHL 2004-HYB4 3A SEQ SNR FLT
12669F V8 3 |09/20/2034 .. | 03/20/2018. | MBS Paydown 64,450 | ........... 64,450 | ...........64,549 | ... 64,594 | i, (101) (RO LD [N 64,450 | ..o [ e | v s 200 |09/20/2034. | 1FM...........
136385 AN 1 |CAN NATURAL RES 5.90 02/01/2018....... .. | 02/01/2018. | Maturity...........ccrevevnvene 395,000 395,000 (699) (699) | cvvvvvenerreries | v 395,000 | ..oovveeerernrenes e | v [ 11,653 | 02/01/2018. | 2FE...
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36... | .. | 03/25/2018. | MBS Paydown 8,608 | ..cocovnnenn 8,608 (342) (342) 8,608 w0 | 84 | 04/25/2036. | 1FM...........
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36... | .. | 03/25/2018. | Pass-Through Loss 810 [ oo [ e | e | s 0 [ v | e | s | e | e (V1 TN 04/25/2036. | 1FM...........
CBSLT 2016-B A1 ABS SNR 2.73
20267U AA 7 [10/25/2040 . | 03/25/2018. | MBS Paydown 69,531 | oo 69,531 | oo 69,512 | oo 69,513 | e | e 14 14 [ e | e 69,531 | oo [ e [ e (V10 IO 321 [ 10/25/2040. | 1FE............
CROWN CASTLE TOWERS 6.113
22822R AR 1 [01/15/20 .1 01/15/2018. | Make Whole Call @ 105.41.......c.cc. [ covveemerenmrineriiernes | v 527,066 | ......... 500,000 | .......... 553,370 | .ovovrrrne 515,300 | ..cooovrrrrrinns (279) (V24) ) IR 515,021 | .oveeeeririnens | e (15,021) | .....c. (15,021) | ....... 29,614 | 01/15/2020. | 1FE............
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .. | 03/25/2018. | MBS PaydOwN...........ccccvevemrenieines | vevernrerneinnninerirenes | covvisninne 19,109 | coocvcreeeee 19,109 | cooocvennee 19,103 | oo 19,104 | .o, 1 LI TSSO I 19,109 | oo | e | e 0 | i 89 | 06/25/2040. | 1FE............
DELTA AIR LINES 15-1AA 3.625
24736X AA 6 |07/30/2027 .. 1 01/30/2018. | Sinking Fund Redemption 21,916 21,916 21,916 | v 21,915 [ e | e 0 | oo | e 21,916 | oo [ [ v (V1 I 397 | 07/30/2027. | 1FE............
24736Y AA 4 |DELTA AIRLINES 15-1A 3.875 07/30/2027| .. | 01/30/2018. | Sinking Fund Redemption............... | ceceveeneeeonernerinenes | cvveviveinne 10,958 | ...cccvvneee 10,958 | ...cccvoneee 10,958 | ..o 10,958 [ ..ovooueecrieenns | e (1 PRSI ISP 10,958 | .vouvererrienns | veveerrineeienin | e (V0 IR 212 | 07/30/2027. | 1FE............
DBALT 2005-2 1A7 NAS SNR CSTR
251510 DP 5 |04/25/35 . [ 03/25/2018. [ MBS PaydowN...........cveviverierinee | ceverererneeisennerinenes | vveineinns 12,317 | v 12,317 | v 12,390 | oo 12,029 | oo | v 218 AL I OO I 12,317 | o | e | e, (V0 IO 109 | 04/25/2035. | 1FM...........
DPABS 2015-1A A2l ABS SNR 3.484
25755T AD 2 |10/25/45 . 1 01/25/2018. | MBS Paydown 5,000 | .oorrrrnes 5,000 | .o 5,000 | .ooovrvrieins 5,000 [ .veverinreiieins [ 0 5,000 [ .ooevrrriieinnns | e | e (1 I 44 | 10/25/2045. | 2AM............
DPABS 2017-1A A2Il ABS SNR 3.082
25755T AG 5 |07/47 .| 01/25/2018. | MBS Paydown 5,000 0 5,000 07/25/2047.
EDX SUPPLY CHA SEN SEC NT 3.50
26845# AA 8 |1/15/2019 .| 01/15/2018. | Paydown 24,115 24,115 24115 | oo 24,115 | o | e 0 | v | eeereeerenin 24115 | oo [ e [ e (11 IO 211 [01/15/2019. [ oo
EGLE 2014-1A A2 ABS SNR SEQ 4.31
26971H AB 8 [12/39 C| 03/15/2018. | MBS Paydown 6,250 | coovvernnens 6,250 | coovvrrnnens 6,250 | oo 6,250 | oveocvrcrienins [ s 0 8,250 | ..vvurerrerenns | cereneeieninnins | e 0 | v 45 [12/15/2039. [ 1FE............
ERL 2014-1A A1 ABS SNR 2.299
28618W 2 |04/19/2044 . [ 03/19/2018. [ MBS PaydowN...........cveivereerirnee | ceverererneeissinerinenes | vveiveinns 14,626 | ............ 14,626 | .....c...... 14,141 | e, 14,298 | ..o | e 27 27 | e | s 14,626 | ..o | e | e (V1 I 56 | 04/19/2044. | 1FE............
ERL 2015-1A A1 ABS SNR 2.707
28618X 0 |02/19/2045 .| 03/19/2018. | MBS Paydown 23,496 23,496 23,293 | oo | s 6 B | v | e 23,496 | oo [ e [ e (U IR 53 | 02/19/2045. | 1FE............
EQLS 2007-1 A2B SEQ SNR FLT
294450 AB 1 |04/25/2037 .. | 03/25/2018. | MBS Paydown (688) ..12,912 04/25/2037.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042..... .. | 03/15/2018. | MBS Paydown 0 ....10,843 10/15/2042.
FWAY 2015-1A A2 ABS PT SNR 4.213
30605X AC 7 |11/42 .| 03/15/2018. | MBS Paydown 7,500 | oo 7,500 | oo 7,500 | oo 7,500 | oo [ s 0 7,500 | v | e | e [V I 53 | 11/15/2042. | 1FE............
FFML 2006-FF14 A5 SEQ SNR FLT
32027L  AE 5 |10/25/2036 .. | 03/25/2018. | MBS Paydown 25,209 25,209 22,342 | ... 23,237 (1,628) 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 | .. | 03/25/2018. | MBS Paydown 23,270 23,270 21,684 | oo 22,848 (222) 07/25/2036.
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FHAMS 2004-AA7 1A1 SEQ SSNR FLT
32051G EZ 4 |02/25/35 . | 03/25/2018. | MBS Paydown 3,062 | v 3,062 | oo 2,603 | oo 2,528 | oo [ i (1,150) (1,150) K117 I IUORRRIRN ISP (U I 16 | 02/25/2035. | 1FM...........
FHAMS 2005-FA5 3A1 SEQ SSNR 5.50
32051G SD 8 |8/25/35 .| 03/25/2018. [ MBS PaydOwN............cvenivmereerernee | verirererneeisenseninenes | vveinseinns 19,433 | v 19,433 | oo 16,714 | oo 12,503 [ .o | s 1,014 1,014 [ | e 19,433 | oo | e | e (V1 IO 265 |08/25/2035. | 1FM...........
FHAMS 2005-FA5 3A1 SEQ SSNR 5.50
32051G SD 8 |8/25/35 . | 03/25/2018. | Pass-Through Loss A0 | oo | e | e | 0 (22) [ oo | e 22 | s 22 | i 08/25/2035. | 1FM...........
FHASI 2006-AR2 2A1 SEQ SSNR CSTR
32052K AB 1 |07/36 . [ 03/25/2018. [ MBS Paydown...........ccorvenriieiirnns | corierirerirneeinnineies | cverneens 165,095 | .......... 165,095 | .......... 149,809 | ..ccoovvrnnne 133,370 | oo | e 2,894 2,894 | .o | e 165,005 | oo | e [ e 0| e 1,127 | 07/25/2036. | 1FM...........
FHASI 2006-AR2 2A1 SEQ SSNR CSTR
32052K AB 1 |07/36 .. | 03/25/2018. | Pass-Through LOSS............ccceereeee | cornrernriinneieeiiniinns | vevereeeieneissiienis | oevereeens (AL [— A597 | oo | e | s 0 [ e | e | e | e | e (1 I 07/25/2036. | 1FM...........
362257 AB 3 | GSAA2006-17 A2 SEQ FLT 11/25/2036.... | .. | 03/25/2018. | MBS Paydown 59,319 59,319 59,319 | v 23,941 | e | e [0 PRSPPI ISP 59,319 | oo e [ e (VI IO 163 | 11/25/2036. | 1FM...........
GSAA 2007-3 1A1A SEQ SSNR FLT
3622EA  AA 8 |03/25/2047 .| 03/25/2018. | MBS Paydown 53,920 53,920 35,808 | ... 27,881 | oo | e (V1 ST ISR 53,920 | cvovveeriieeins [ e [ e (VI I 146 |03/25/2047.| 1FM...........
GSR 2006-1F 4A1 SEQ SNR 5.50
362341 7S 2 |02/25/2036 . 103/25/2018. | MBS Paydown...........cvvrveinmrneerens [ v | coverinnin 46,077 | oo 46,077 | coovvrne. 46,244 | ......coonvnn 40,927 | oo (785) (U£:) ) NN O 48,077 [ ovevvvevrienns | cerveeerisniienns | vveneiieienn (VI I 458 |02/25/2036. | 4FM...........
GSR 2006-1F 4A1 SEQ SNR 5.50
362341 7S 2 |02/25/2036 . | 03/25/2018. | Pass-Through Loss 21,849 | oo | e | s | e 0 [ e | e | e | cereeneenseeens | e (11 I 02/25/2036. | 4FM...........
GSR 2005-AR7 4A1 SEQ SSNR FLT
362341 XC 8 |11/25/2035 . [ 03/25/2018. [ MBS PaydOwN............cocenieereerines | cerirererneesseissisienes | veevisees 11,799 | oo 11,799 | v 10,107 | vvvrrinnnnd 9,905 | oo | e 130 130 | o [ e 11,799 | oo | e | e (110 I 62 | 11/25/2035. | 1FM...........
GSR 2005-AR7 4A1 SEQ SSNR FLT
362341 XC 8 |11/25/2035 . | 03/25/2018. | Pass-Through Loss A(134) | oo [ e [ s | e [0 RO IR (R12%) 1 ISR I 129 | e 129 | s 11/25/2035. | 1FM...........
GSR 2005-AR7 6A1 SEQ SNR FLT
362341 XG 9 |11/25/2035 .. | 03/25/2018. | MBS Paydown 7,468 (42) (42) 7,468 11/25/2035. [ 1FM...........
362381 AA 3 | GSAA2006-12 A1 SEQ FLT 08/25/2036.... | .. | 03/25/2018. | MBS PaydOown..........ccneereenerierins | oreriererneesnenssneines | eoererneens 12,393 (1 RPN ISP 12,393 08/25/2036. | 1FM...........
GSR 2004-11 2A1 SEQ SNR FLT
36242D FS 7 |09/25/2034 .. | 03/25/2018. | MBS Paydown (22) ...49,126 09/25/2034. | 1FM...........
36298Y AA 8 |GSAA2006-14 A1 SEQ FLT 09/25/2036.... | .. | 03/25/2018. | MBS Paydown 0 ....13,697 09/25/2036. | 1FM...........
GECMC 2005-C4 AJ MEZ SEQ CSTR
36828Q QH 2 |11/2045 .| 03/10/2018. | MBS Paydown ..75,886 (1,359) 11/10/2045.
37247D AP 1 | GENWORTH FINL 7.625 09/24/2021......... .. | 03/23/2018. | DEUTSCHE BANK 196,250 6,312 09/24/2021.
37247D AP 1 |GENWORTH FINL 7.625 09/24/2021.. .. | 03/23/2018. | GOLDMAN SACHS........cccomveemrrinns [ corrrimeriinrineriienines | eevveins 193,000 | ........c. 200,000 196,250 7,29 09/24/2021.
37247D AP 1 [GENWORTH FINL 7.625 09/24/2021.. .| 03/28/2018. | BARCLAYS CAPITAL.. 96,000 | ..ooverne 100,000 ..98,125 3,151 . . 09/24/2021.
379520 AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028... | C | 01/17/2018. | CS FIRST BOSTON........cevemrvrnirins | corrrerireeerneeisninenes | evereeens 519,803 | .......... 525,000 | .......... 510,685 | ..coccoevvnee 516,400 156 | coveeeeeerieries | v 516,422 04/17/2028.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028... | C | 01/17/2018. | MBS Paydown 8,333 ...8,197 2 2 8,333 04/17/2028.
37952U AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C | 03/17/2018. | MBS PaydOWN..........cvumrerernmrnrerens [ wovevnvennneiisinninens | covernnis 12,500 .12,499 0 (V1 TR ISR 12,500 11/17/2028.
SEACO 2014-1A A1 ABS SNR 3.19
379520 AD 5 [07/17/24 C|01/17/2018. | CANTOR FITZGERALD & CO........ | ccocovveeerricsirvcirens | e 1,027,000 | ....... 1,040,000 | ...... 1,024,362 | ........... 1,026,501 | .oooovovveiiies | e 196 196 | oo | e 1,026,526 07/17/2029. | 1FE............
SEACO 2014-1A A1 ABS SNR 3.19
379520 AD 5 [07/17/24 C|01/17/2018. | MBS Paydown .13,333 .13,333 .13,160 2 28 ORI ISR 13,333 .1 07/17/2029.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050....... C| 03/05/2018. | Paydown .17,885 .17,885 0 08/05/2050.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020.............. C| 03/15/2018. | Sinking Fund Redemption 33,946 ..33,946 (RE:) ) SN IR 33,946 12/15/2020.
NZES 2018-PLS2 A ABS SSNR 3.265
40423X AF 9 |02/25/23 .| 03/25/2018. | MBS PaydowN............cceivmereerenee | verereeerneeisniserinenes | ovevseenns 75,039 | oo 75,039 | oo 75,038 | ovouvereereeieenenin | erverieeiinenienes 0 (1 PO ISP 75,039 | oo | e | e (U IO 272 | 02/25/2023. | 1FE............
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NZES 2018-PLS2 B ABS MEZ 3.709
40423X AG 7 |02/25/23 . | 03/25/2018. | MBS Paydown 37,520 | oo 37,520 37,519 | o | e 0 (1 PRI ISP 37,520 | oo [ e [ e (11 IR 155 | 02/25/2023. | 1FE............
H2 2015-1A AFX CDO SEQ SSNR 3.3526
40442L AB 1 |06/49 . | 03/24/2018. [ MBS PaydOWN............cevmveririeriens | cerierireeenseesssinenes | eeereeens 151,000 | ..ccvenee 151,000 | .ooovneee 150,999 | oo 150,999 | ooovercririrnns [ s (0) [(0) ] TS 151,000 | covorvereerenns | e [ e 0| et 1,260 |06/24/2049. [ 1FE............
HVMLT 2004-5 3A SEQ SNR FLT
41161P EZ 2 |06/19/2034 .| 03/19/2018. | MBS Paydown 60,485 | .......... 60,485 | ............ 60,219 | oo 60,145 | ..o | s 124 124 | o | v 60,485 | ..o [ e [ e (VIR IO 384 | 06/19/2034. | 1FM...........
HVMLT 2006-7 2A1A SEQ SSNR FLT
41161V AC 4 |09/19/46 .| 03/19/2018. | MBS Paydown 22,543 22,543 | v 17,682 | oo 17,444 | oo | e (1,435) (1,435) [ oo | e 22,543 | oo [ [ e (U I 56 | 09/19/2046. | 1FM...........
HVMLT 2006-7 2A1A SEQ SSNR FLT
41161V AC 4 |09/19/46 .| 03/19/2018. | Pass-Through Loss (T5) [ oo e | e [ v 0 09/19/2046. | 1FM...........
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043] .. | 03/20/2018. | MBS Paydown 52,872 52,872 52,872 | ...... 52,872 0 ...52,872 03/20/2043.
428236 BV 4 |HEWLETT-PACKARD CO 4.65 12/09/2021 .. | 03/26/2018. | Cash TENET........c.ccovurrrerrrenerrreeies | veverneersseissernenienes | cevies 1,058,200 | ....... 1,000,000 | ...... 1,092,910 (22,342) ,049,068 12/09/2021.
HGVT 2017-AA A ABS SNR 2.66
43283A 3 |12/27/2028 . | 03/25/2018. | MBS Paydown 66,646 ..66,646 2 2 12/26/2028. | 1FE...
HMBT 2006-2 A1 SEQ SNR FLT
43739H 8 |12/25/2036 . | 03/25/2018. | MBS Paydown 34,958 34,958 30,588 | oo 31,406 | ..cooovrrrcrins (860) (£ 1610) 1 TSRO ISP 34,958 | ..o [ e [ e (U1 I 90 | 12/25/2036. | 1FM...........
ICAHN ENTERPRISES/FIN 4.875
451102 BB 2 |03/15/2019 .| 01/15/2018. | Call @ 100.00..... 433,343 | oo | e 16,657 | e | i 16,657 | .vverricrirnns N 03/15/2019.
45112A  AA 5 |[ICONX 2012-1A A ABS 4.229 01/25/2043.. | .. | 01/25/2018. | MBS Paydown 12,198 0 ..12,198 01/25/2043.
IMSA 2006-5 1A1B SEQ SSNR FLT
45257E  AB 0 |02/25/2037 .| 03/25/2018. [ MBS PaydOWN............ccumvemereeriens | cerierireeenneesseinenes | eeereeens 120,083 | .......... 120,083 | .......... 103,210 | covverernnne 104,441 | oo [ v (4,695) (4,695) [ ..ovvrnereieins | e 120,083 | oo | e [ e (V1 I 374 |02/25/2037. | 1FM...........
INDX 2006-AR39 A1 SEQ SSNR FLT
45660K AA 9 |2/25/2037 .| 03/25/2018. | MBS Paydown 25,863 25,863 20,836 | ..o 20,966 | ....ocoovrrerirns (11) (T1) [ e | e 25,863 | ..ooovverieris [ e [ e [V I 74 1 02/25/2037. | 1FM...........
INDX 2005-AR2 1A1 SEQ SSNR FLT
45660L CK 3 |02/25/35 . 1 03/25/2018. | MBS Paydown 26,274 26,274 | oo 19,588 | oovoveviirens 19,272 [ v | e 2,919 2,919 | oo | i 26,274 | oo | e | e (V1 I 116 |02/25/2035. | 1FM...........
INDX 2005-AR2 1A1 SEQ SSNR FLT
45660L CK 3 |02/25/35 . [ 03/25/2018. | Pass-TRrOUGN LOSS..........cccrerrrens | cevreireeirneissninnins | onersessesissessinnes | eeeeesennens T3 | s [ e | s | e (0 PO ISR (RT:)) [T 374 | o 374 | i 02/25/2035. | 1FM...........
IHSFR 2018-SFR1 A ABS SNR FLT
46185) AA 6 |03/17/2037 .| 03/17/2018. | MBS Paydown 9,569 9,569 0 9,569 03/17/2037. | 1FE...
JFINR 2015-4A BF CLO MEZ 3.6
46618G AE 1 |04/22/2020 .| 01/22/2018. | MBS Paydown 276,637 276,637 | .......... 276,637 | oo 276,637 | oo | evvrerineenenins (0 ORI DS 276,637 | .o | e | e 0 | e 2,490 | 04/22/2020. | 1FE............
JFINR 2015-4A BF CLO MEZ 3.6
46618G AE 1 |04/22/2020 .. | 02/26/2018. | PAYAOWN........oourircrireririeririsiinens [ everiererseeseeissines | coereneens 73,428 | ..o 73,428 0 ....73,428 04/22/2020.
466247 SE 4 | JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 | .. | 03/25/2018. | MBS Paydown 293,433 293,433 39,780 ..293,433 08/25/2035.
JPMAC 2006-FRE1 A3 SEQ FLT
46626L FL 9 |05/25/2035 . [ 01/25/2018. [ MBS PaydOWN..........cevmrenereeriens | cerrerieeerseesssinenes | eeereeens 373,731 | . 373,731 | e 350,723 | oo 368,847 | ..o | s 4,884 4884 | ..o | i YA (< I ORI IURRIRY ISP (V1 IO 561 | 05/25/2035. | 1FM...........
JPALT 2006-A1 3A1 SEQ SSNR CSTR
46627M CY 1 |03/25/36 .. | 03/25/2018. | MBS Paydown 27,794 27,794 24,108 ..24,053 110 03/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036... | .. | 03/25/2018. | MBS Paydown 60,168 ..60,168 ..60,080 ..54,069 2,202 09/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036... | .. | 03/25/2018. | Pass-Through Loss 0 09/25/2036.
46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49 | .. | 03/15/2018. | MBS Paydown 3,812 114 06/15/2049.
48250V AL 1 |KKR 13 B2 CLO MEZ 4.105 01/16/2028.... |.. | 03/12/2018. | Paydown 350,000 (0) 01/16/2028.
LTRAN 2015-1A A1 ABS SNR 2.98
543190 AA 0 |01/15/2045 .| 03/15/2018. | MBS Paydown 25,484 25,484 24,691 | .o 24818 | oo | e 23 YT IR I 25484 | .o | e | e (1 IO 127 | 01/15/2045. | 1FE............
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55953P AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028 | .. | 02/02/2018. | Paydown s | s 687,500 | .......... 687,500 0 | ovrrereeeinni | eereenneeeneB87,500 [ oo | everrerineiinins | cevrsriieniiennn0 [ s 5,380 | 01/18/2028. | 1AM....
55953P AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028 | .. | 02/02/2018. | Exchanged 275,781 | ... 312,500 | ......... . . | . 7,075 | oo | e 215,781 | s | e | eevverinennen0 [ e 10,456 | 01/18/2028. | 1AM...........
55953P AE 5 |MAGNE 2015-16A SUB 0 01/18/28............ .. 1 03/01/2018. | DIStHDULION. .......ovoeveirriiireeiieiins [ ereerierieeireeiissiens | ceerereeens 73,391 | o | e | e | e | aeesesssiesinns 0 | o | errrrirnenenen 73,391 [ e [ e | eevvrereniennn0 i 01/18/2028. | 1AM...........
MABS 2005-AB1 A4 SEQ SNR 5.648
57643L LC 8 |11/2035 .. | 03/25/2018. | MBS Paydown FSOTURTRTRI Y 43,590 | oo 43,590 | oo 43,535 | oo 42,678 | ..o (49) () RN ISR 43,590 [ .o [ e | e 0 | e 287 |11/25/2035. | 1FM...........
MLCC 2005-A A2 SEQ SNR FLT
590200 TC 9 |03/25/2030 .. | 03/25/2018. | MBS Paydown 5483 | v 5483 | oo 5,247 | oo W17 A (439) (439) 5483 | oo | cereeeeneninni | e (U I 19 | 03/25/2030. | 1FM...........
MSM 2004-5AR 4A SEQ SNR FLT
61748H AW 1 |07/25/2034 .. | 03/25/2018. | MBS Paydown 7,642 | oo 7,642 | oo, 7728 | oo T740 | oo | e 337 337 7,042 | o | e | e (U1 I 45 |07/25/2034. [ 1FM...........
MVW 2015-10A B2 CLO MEZ SEQ 4.11
62432C AL 5 [10/27 .| 01/30/2018. | Paydown vt | e 750,000 | .......... 750,000 | .......... 750,000 | ..coovvreneee 750,000 | ..oovvvrrirririens | eevrerirneerenis (U OO PSRN 750,000 | ..cvooervrrrirnes | cervrreereniieenn | eererienieeens 0| et 8,905 | 10/13/2027. | 1FE............
NPRL 2016-1A A1 ABS SNR 4.164
62946A AA 2 |04/20/2046 .. | 03/20/2018. | MBS Paydown 23,304 23,304 23,304 | ...... 23,304 | oo | e 0 04/20/2046.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028 .. | 03/15/2018. | MBS Paydown 1 1 12/15/2028.
65504L AC 1 |NOBLE HLDG INTL 4.90 08/01/2020......... C| 02/01/2018. | Cash Tender. 85 08/01/2020.
OMFIT 2015-1A A ABS SEQ SNR 3.19
68268E AA 1 |03/26 .| 03/18/2018. | MBS Paydown [ETRO I 197,439 | ......... 197,439 | .......... 197,377 | v 197,429 | oo | e (0) (0) 03/18/2026. | 1FE............
PARL 2015-1A A CLO SSNR FLT
69915V AC 4 |07/20/2027 .| 01/20/2018. | MBS Paydown RO PV 1,300,000 | ....... 1,300,000 | ....... 1,258,969 26,485 26,485 07/20/2027.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033...... .| 01/03/2018. | MBS Paydown 27,893 27,893 26,668 (267) (267) 07/03/2033.
PRETSL 14A B1 CDO MEZ FLT
740410 AE 9 |06/24/2034 .. | 03/24/2018. | MBS Paydown JUOTTRTRII OV 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | eoouierrirnirenineins | e | e 0 5,000,000 | ..oourverrinrinn | cerrrrieeirenin | e (11 I 06/24/2034. | 5AM...........
PRETSL 11A A1 CDO SSNR FLT
T4041W  AA 3 |09/24/2033 .. | 03/24/2018. | MBS Paydown 23,547 23,547 20,751 | cooreirins 20,938 | oo . (2,202) (2,202) 09/24/2033.
74836H AC 1 |QUESTAR PIPELINE 5.83 02/01/2018....... .. | 02/01/2018. | MALUIItY........oooverirriinrieeiirerieeis [ eovereeinnsiisnisenes | 2e0eeeer600,000 | ......00.600,000 | oo 711,162 | i B01,773 | e | e (1,773) (1,773) 02/01/2018.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. | .. | 03/25/2018. | MBS Paydown..........ccovvvvererervneens [ worererneerneninnernenines | covneeenee 14,683 | i 74,683 | 68,584 | oo TA153 | s | e 498 498 08/25/2046.
RAAC 2007-RP3 A SEQ SNR FLT
749788  AA 6 |10/25/2046 .. | 03/25/2018. | MBS Paydown 27,400 27,400 24,040 (93) (93) 10/25/2046. | 1FM....
RALI 2006-QA5 2A1 SEQ SSNR FLT
751158 AC 3 |07/25/36 .. | 03/25/2018. | MBS Paydown 32,583 32,583 27,900 | coovvrirrrinee 26,395 | ..o | e 1,265 1,265 [ .o | e 32,583 | oo [ [ e (VI IO 212 | 07/25/2036. | 1FM...........
RALI 2006-QA5 2A1 SEQ SSNR FLT
751158 AC 3 |07/25/36 .. | 03/25/2018. | Pass-Through Loss e || 2,340 0 . 07/25/2036. | 1FM....
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033] .. | 03/25/2018. | MBS Paydown vt | e 133,201 133,201 | 96,571 | oo 102,844 (8,623) [ ..o | e 133,201 | oo | o . 05/25/2033. | 1FM...........
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033 | .. | 03/25/2018. | MBS Paydown 57,851 | covreens 57,851 | oo 50,331 | o 52,370 3,607 | oo | e 57,851 | oo [ e 09/25/2033. | 1FM...........
RALI 2005-QA9 NB4 SEQ SSNR FLT
761118 FM 5 |08/25/35 .. | 03/25/2018. | MBS Paydown 6,147 | oo 6,147 | oo 5421 | oo 5,206 | .oooerirrirenne (813) (813) 8,147 | vvoereeeeiennn | cevvereneninni | e (U I 54 | 08/25/2035. | 1FM...........
RALI 2005-QA9 NB4 SEQ SSNR FLT
761118 FM 5 |08/25/35 .. | 03/25/2018. | Pass-Through Loss BAB | oo | e | e | e 0 [ v | e | s | e | e 0 { oo 08/25/2035. | 1FM...........
RFMSI 2005-SA1 2A SEQ 2.9425
76111X TE 3 |03/25/2035 .. | 03/25/2018. | MBS Paydown 22,011 22,011 20,704 | cooovrerianes 20,771 [ e | v 629 629 | .o | s 22,011 | o [ [ e 0 | i 69 | 03/25/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 .| 03/18/2018. | MBS Paydown 93,068 | ..covoner 93,068 | ..oouven 85,273 | oo BATOT | .o | e 2,216 2,216 | oo | i 93,068 | ..o | e | e (V1 IO 537 | 05/18/2035. | 1FM...........
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GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 . [ 03/18/2018. | Pass-TArOUGN LOSS..........cccevrrens | cermerieeisneesneninnins | oversersesesneesinnes | oeeeesinnens 8,132 | oo TABT | oo v | e 0 8,132 | o | e (8,132) | cvvvees (G 72 ] I 05/18/2035. | 1FM...........
SCFET 2017-1A A ABS SSNR 3.77
78410T AA 4 |01/20/2023 . [ 03/20/2018. [ MBS PaydOWN.............ccomvemereerinns | cerierireeerseessneinenes | eeereeens 108,059 | ....c...e. 108,059 | ..ccoouee 108,036 | ..covvurnnne 108,040 | ..ovvvvvririrnnee 9 L IR DT 108,059 | .ovovvereerern | e [ e (VI IO 640 |01/20/2023. | 1FE............
SMB 2015-B A2A ABS SNR 2.98
78448Q AB 4 |0715/2027 .| 03/15/2018. | MBS Paydown 52,573 52,573 52,331 | ...... 52,434 | oo | e 139 139 | oo [ e 52,573 | cooovrvveererinns [ e [ e (VI IO 254 |07/15/2027. | 1FE............
81788Y AA 1 |10/05/22 . | 03/05/2018. | Paydown 3714 | 3714 | 3714 | e 1,714 | e | e 0 | v | eeereeereni U714 | s e | e (V1 IO 278 |10/05/2022. | 2FE............
SHNTN 2015-1A A ABS SNR 4.75
823210 AA 1 [10/15/2042 .. | 03/15/2018. | MBS Paydown ...9,022 2 10/15/2042.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34. | .. | 03/20/2018. | MBS Paydown 79,787 4 03/20/2034.
SCLP 2017-1 A ABS SSNR 3.28
83405A AA 2 |01/26/2026 . [ 03/25/2018. [ MBS PaydOWN...........ccumreeincriens | cevrerirerirneessseisenes | ceereeens 107,734 | .......... 107,734 | oo 107,725 K [N [PV 107,734 | oo | e [ e (11 IO 564 | 01/26/2026. | 1FE............
SCLP 2018-1 A1 ABS SSNR 2.55
83405R AA 5 |02/25/2027 .. | 03/25/2018. | MBS Paydown .126,868 ....126,860 3 126,868 | ..o e | 0 [ s 476 | 02/25/2027.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 | .. | 01/20/2018. | MBS Paydown............coccrervrervermrne | verevrnrreriersereninns | e 11,233 | 11,233 | e 11,233 0 W T1233 | [ |0 226 | 07/20/2044.
SOCTY 2015-1 A ABS SEQ SNR 4.18
83417P  AA 5 |08/45 . | 02/20/2018. | MBS Paydown 30,403 | oo 30,403 | oo 30,388 | oo 30,391 | oo 3 K [T ISP 30,403 | oo [ e [ e (V1 IO 635 |08/21/2045. | 1FE............
SONIC 2016-1A A2 ABS SEQ SNR 4.472
83546D AD 0 |05/46 . [ 01/20/2018. [ MBS PaydOwN............vveuiemereerirnes | cerereeernersseisenienes | veevseennsd 48,200 | ............ 48,200 | ............ 48,200 | ..ovvrnrirnns 48,200 | ..oovvorrirrirens | e (1 PRI ISP 48,200 [ ..ovouveeeirens [ s | e (V1 IO 284 | 05/20/2046. | 2AM............
SNDPT 2013-1A A2L CLO MEZ FLT
83608G AC 0 |04/26/2025 . [ 01/26/2018. | MBS PaydOWN...........ceemrererieriens | cerierireeerneesnsinenes | eeereeens 375,000 | .......... 375,000 (34) 04/26/2025.
SPMF 2014-4A A1 ABS SNR 3.5014
84861C AA 3 |01/20/45 . | 02/20/2018. | MBS Paydown 1,238 1,238 0 01/20/2045.
SCFT 2016-AA A ABS SSNR 3.05
85022W AA 2 |04/25/2029 . 103/25/2018. | MBS PaydOWN.........cccvurreernireerens [ evrvevieninersniseirenns | cveerenns 138,580 | .......... 138,580 | ...covoue. 139,359 | .ovvviinine 139,085 | ..o | e 12 {2 T IO 138,580 | cvvuvvrvervreeins [ vrrerrneiieienes | e (V1 I 703 | 04/25/2029. | 1FE............
SLFT 2015-AA A ABS SEQ SNR 3.16
85172L AA 4 |11/15/24 .| 03/15/2018. | MBS Paydown 58,606 | ............ 58,606 | ............ 58,594 | .ovvvvciinns 58,603 | ..ovvverrcrinns 2 2 | e | e 58,606 | ...ocvvverirreis [ e [ e (1 IO 419 | 11/15/2024. | 1FE............
STR 2016-1A A1 ABS SNR 3.96
86212V AA 2 |10/20/2046 .| 03/20/2018. | MBS Paydown 4544 | 4544 | 4541 | s 4542 | oo 0 0 A544 | s [ e | (U1 IO 30 | 10/20/2046. | 1FE............
SARM 2005-21 6A3 SEQ SSNR FLT
863579 C3 0 |11/25/2035 .| 03/25/2018. [ MBS PaydOWN............coumvemireeriens | cerierireeereesssinenes | eeereeens 120,278 | ........e. 120,278 | .covvneee 105,549 | ..ovvvvirnnne 104,187 | oo | v 14,037 | oovoerernens | s 14,037 [ v | e 120,278 | covoeeeeners | e [ v (V1 IO 524 | 11/25/2035. | 1FM...........
SARM 2005-21 6A3 SEQ SSNR FLT
863579 C3 0 |11/25/2035 . [ 03/25/2018. | Pass-TRrOUGh LOSS..........cccevemrens | cormerirerirneessninnnns | overserseseneesnees | veeeeesinnens 1,330 T8B [ coovvrreerrerereennerines | vevvessinenienins | ceveerinesienieeens 0 AL T PO (U4C)] — (L) — 11/25/2035. [ 1FM...........
SARM 2005-15 4A1 PT SSNR FLT
863579 UU 0 |07/25/2035 .| 03/25/2018. | MBS Paydown 24,956 24,956 21,979 | v 21,218 | v (29) (29) [ oo | e 24,956 | ...oovvovrerins [ e [ e 0 | i 140 | 07/25/2035. | 1FM...........
SARM 2005-15 4A1 PT SSNR FLT
863579 UU 0 |07/25/2035 .. 1 03/25/2018. | Pass-Through LOSS............ooevvereees | covverviieneiieneiienns | covviisnnissnniiennns | evvinneiinennin 108 | eiiiiiissiiiieciiiies | coneviisssisssiiisssies | sovessisisssssinnns | soisssisnssssnnnes 0 2 | i 2 | 07/25/2035. [ 1FM...........
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036........ .. | 03/25/2018. | MBS Paydown AT1 | e [ errerieenen7,397 | | e, 06/25/2036. | 1FM..
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31..... .. | 03/25/2018. | MBS Paydown (98) 08/25/2031. | 1FM..
863619 AB 8 |SASC 2007-OS| A2 SEQ FLT 06/25/2037.. | .. | 03/25/2018. | MBS Paydown 0 06/25/2037. | 1FM..
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036....... .. | 03/25/2018. | MBS Paydown 0 11/25/2036. | 1FM..
TFINS 2016-1A A CDO SNR FLT
87266H AA 6 |01/20/2038 .| 01/20/2018. | MBS Paydown 7,168 01/20/2038.
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87407P AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038 | .. | 03/20/2018. | MBS Paydown 25,000 25,000 24,996 ....24,998 0 [ oevrerreeecennes | errerererere25,000 | oveoeereerenes | cereeeeseneenees | eereverrerenend0 [ oo 118 | 02/22/2038.
87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038........ .. | 03/20/2018. | MBS Paydown 25,000 25,000 24590 | ... ...24,652 |.. 15 cevnrrennereen28,000 [ i [ | 0 [, 148 | 11/20/2038.
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039 | .. | 03/20/2018. | MBS Paydown 25,000 25,000 25,000 | ...... 25,000 | .eoveirniciennn | e (V1 TR ISR 25,000 | oo [ e [ e 0 | 146 | 02/22/2039.
TMTS 2005-12AL AF4 MEZ SEQ 5.385
881561 VY 7 |07/36 .. | 03/25/2018. | MBS Paydown FSOTURTRTRI N 12,791 | v 12,791 | v 12,354 | oo, 12,317 [ s (233) () I ST 12,791 | oo | e | v (11 IO 150 | 07/25/2036. | 1FM...........
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .. | 03/25/2018. | MBS Paydown ST N 12,579 | oo 12,579 | oo 10,737 | oo 1168 [ e | e (1,676) [RCTLC) ] N IR 12,579 | oo | e | e (U I 32 | 01/25/2038. | 1FM...........
TBOLT 2017-A A ABS SSNR 4.212
88606W AA 0 |05/17/2032 .. | 03/15/2018. | MBS Paydown OISR N 17,857 | v 17,857 | v 17,856 | oo 17,856 | ..o . 0 (1 PRI ISP 17,857 | v | cevverineenenis | eeveeeiesieeens (1 IO 125 | 05/17/2032. | 1FE............
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43........ .. | 03/15/2018. | MBS Paydown FSOTUSTRTTRRI R 40,701 | oo 40,701 39,830 | v [ | s 121 121 | s | i 40,707 [ i e | e 0 | e 77 | 01/15/2043. | 1FE............
TRMF 2017-1A A1 ABS SNR 2.709
89690E AF 4 |08/15/2047 .| 03/15/2018. | MBS Paydown 51,145 | oo 51,145 | ....cco..ud 51,145 0 | o | v D15 | i | e | 0 [ e 247 |08/15/2047.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025..... .| 02/15/2018. | Sinking Fund Redemption 24,918 24,918 24,918 0 [ o | errerineeenen 918 | i | e | eeviverierienn0 [ i 536 |08/15/2025.
VCC 2017-1 AFX ABS SSNR 3.00
92257L  AB 6 |05/25/2047 .. | 03/25/2018. | MBS Paydown 61,717 | v, 61,717 | oo 61,701 | oo 61,591 | oo (402) (402) | cvvveeerreries | i 61,717 | oo e [ v (V10 IO 313 | 05/25/2047. | 1FE............
VCC 2016-1 AFX ABS SSNR 3.5337
92258N AB 1 |04/25/46 .. | 03/25/2018. | MBS Paydown 29,660 29,660 29,660 | ..oovrerirnnes 29,660 | ..oocvorrirririens | e (1 ORI ISP 29,660 | ..oovvrrirrnis [ e [ e 0 | 175 | 04/25/2046. | 1FE............
VENTR 2014-16A A2RF CLO MEZ 3.403
92329X AM 0 |04/26 .| 01/15/2018. | MBS Paydown RO PV 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...cc0.ern999,611 | oo, | e 389 389 04/15/2026.
VENTR 2015-22A B1F CLO MEZ SEQ
92331L AJ 9 |4.251/28 .. | 02/14/2018. | Paydown [ESTTRTRUIN IR 400,000 | .......... 400,000 | .......... 400,000 | ...ovverees 400,000 | ..vovvererieiin | e (0 ORI DT 400,000 | ..cvooerererirnes | e | s 0 | e 5,619 | 01/15/2028. | 1FE............
VBTOW 2016-2A A ABS SNR 5.193
92535V AA 0 |10/15/2046 .| 03/15/2018. | MBS Paydown 2,813 | s 2813 | s 2,813 | oo 2,813 | oo [ s 0 2,813 | e | e | e 0 | v 24 110/15/2046. | 2AM...........
WAMU 2005-AR12 1A8 SEQ SSNR FLT
92922F 3N 6 |10/25/35 .. | 03/25/2018. | MBS Paydown JRTSTSRR IS 19,859 | .o 19,859 | .ocovveenne 18,755 | ovvverrires 18,677 | .o (196) (196) | cvvveverrriieries | i 19,859 | oo v | e (1 I 92 [10/25/2035. | 1FM...........
WAMU 2007-HY5 3A1 SEQ SSNR FLT
92990G AJ 2 |05/25/37 .. | 03/25/2018. | MBS Paydown FSOTURTRTRPI N 16,691 | cooovvennee 16,691 | cooovreneee 15,159 | oo, 14,920 | .o, 91) (XD )| SIS IR 16,691 | oo | e | v (U I 66 | 05/25/2037. | 1FM...........
WAMU 2007-HY5 3A1 SEQ SSNR FLT
92990G AJ 2 |05/25/37 .. | 03/25/2018. | Pass-Through Loss (1,128) [ oo [ e | cervssesessenins | e (U RTINSO (1,104) [ oo | s 1,104 | e 1,104 | 05/25/2037. | 1FM...........
WAMU 2007-HY4 1A1 SEQ SSNR FLT
933636 AA 0 |04/25/37 .. | 03/25/2018. | MBS Paydown OISR N 17,778 | oo 17,778 | oo 15,761 | ovvoreeens L A4 T I IS 83 83 | e | s ROV A £ TR TR IR IOV (U I 79 | 04/25/2037. | 1FM...........
WAMU 2007-HY4 1A1 SEQ SSNR FLT
933636 AA 0 |04/25/37 .. | 03/25/2018. | Pass-Through Loss LT [OOSR ORI DR 0 [ erierereereeie | e | s | e | e (1 I 04/25/2037. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 .. | 03/25/2018. | MBS Paydown 35,434 35,434 33,285 | ... 33,340 | oo (610) ((C310) ORI IS 35,434 | oo [ e [ e 0 | 181 | 11/25/2036. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 4 |11/25/36 .. | 03/25/2018. | Pass-Through Loss (839) [ v [ e [ s | e (0 ORI ISR (794) | oo | s 794 | oo, 794 | i 11/25/2036. | 1FM...........
WAMU 2005-AR1 A2B MEZ SEQ FLT
939336 X9 9 |01/25/2045 .. | 03/25/2018. | MBS Paydown 53,068 | ..ccoooneen 53,068 | oo 46,833 | oo 46,549 | ..o | i 1,892 1,892 [ i | e 53,068 | ..ooverrireeins [ e [ e (V1 IO 209 |01/25/2045. | 1FM...........
WLKRG 2017-AA A ABS SNR 2.82
94945P AA 3 |06/15/33 .. | 03/15/2018. | MBS Paydown JESTURTUIN R 126,665 | .......... 126,665 | .......... 126,635 | ..ooovverenne 126,636 | ..ooocererevrinns | e (0) [(0) ] T O 126,665 | ..ooovvreererns | e [ e (110 IO 559 | 06/15/2033. | 1FE............
WFMBS 2006-AR13 A3SEQ SSNR FLT
94984D AC 8 |09/25/36 .. | 03/25/2018. | MBS Paydown 4,964 | ..o 4,964 | ... 4,621 | s 4679 | .o (221) (221) 4,964 | oo | e | e (U I 27 | 09/25/2036. | 1FM...........
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statement for March 31, 2018 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)
WFMBS 2006-AR13 A3SEQ SSNR FLT
94984D AC 8 |09/25/36 . | 03/25/2018. | Pass-Through Loss 20 19 [ e | e | s 0 LT T DR Q1) ] [ (L1 ) - 09/25/2036. | 1FM...........
WEN 2015-1A A2 ABS SNR 3.371
95058X AA 6 |06/15/2045 [ 01/19/2018. [ PAYAOWN.......ovvmrivrirrireersrinniine | cevierieeisseesnsesenes | eeerenens 491,501 | .......... 488,750 | .......... 488,701 | ..o 488,721 | oo 1 LI TR IO 488,721 | .o | e 2,780 | oo 2,780 | ......... 1,556 |06/15/2045. | 2AM............
WEN 2015-1A A2l ABS SEQ SNR 4.08
95058X AB 4 |06/45 .| 03/15/2018. | MBS Paydown 5,000 | coovrirnes 5,000 | oo 5,000 | oo 5,000 | oo [ s 0 5,000 | ..o | e | e 0 | i 51 | 06/15/2045. | 2AM...........
WESTR 2016-1A A ABS SSNR 3.50
96033C AA 0 [12/20/2028 .| 03/20/2018. | MBS Paydown 93,318 93,318 92,983 | oo 93,042 | ..o, (27) (27) [ v | e 93,318 | oo [ e [ e (VI IO 545 |12/20/2028. | 1FE............
WESTR 2017-1A A ABS SSNR 3.05
96033D AA 8 [12/20/2030 .| 03/20/2018. | MBS Paydown 27,683 27,683 27,650 | oo [ e 3 3 | s | e 27,683 | oo [ e [ e 0| e 1,585 |12/20/2030. [ 1FE............
WESTR 2015-2A A ABS SEQ SSNR 3.2
96033L AA 0 |07/28 . | 03/20/2018. | MBS Paydown 53,681 | oo 53,681 | oo 53,609 | oo 53,598 | oo 6 [ PRI ISP 53,681 | oo [ e [ e 0 | oo 285 |07/20/2028. | 1FE............
ATLSS 2014-1 A ABS SNR 4.875
G0620B AB 4 |12/15/2039 .| 03/15/2018. | MBS Paydown 6,998 | ..o 6,998 | ..oovvrnnenn 6,998 | oo 6,998 | oo [ s 0 8,998 | ..o | cerreneenrnis | s (U I 44 [12/15/2039. [ 1FE............
FLOATEL INTL TL B LIBOR+500
G3600K AB 2 |06/13/2020 D| 03/29/2018. | Paydown 1,419 0 1,419 06/13/2020. | 5FE...
SEACO 2014-1X A1 ABS SNR 3.19
P48877 AD 9 |07/17/2029 D|{01/17/2018. | CS FIRST BOSTON.......cccvvvunrrres [ e | v 643,119 | .......... 650,000 | .......... 645,102 | .....ccoo.nu 645,118 | ..o | e 69 B9 | oo [ i 645,131 | .ovvrrens | e (2,012) | .vevee (2,012) | covveeee 1,865 |07/17/2029. [ 1FE............
SEACO 2014-1X A1 ABS SNR 3.19
P48877 AD 9 |07/17/2029 D] 01/17/2018. | MBS Paydown 8,333 | .o 8,333 | i 8,271 8,333 | oo [ | e (U R 07/17/2029. | 1FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........ivuuiiriiiiiiiiis coririisesssisssssssss s | seees 26,375,263 | ..... 26,358,680 | .....26,184,263 0 26,410,677 0 [...(122,502) | ...... (122,502) | .....281,766 XXX XXX
8399997. TOtAl - BONAS = PAM 4. et | s 43,765,939 | ... 43,724,449 | ....44,225.875 | ........37,095,895 | .......17,201 | ... 40,612 | ..cccoee0 [ oo B7,813 | 0 | e 43,776,472 | .o, 0 [...(122,529)| ...... (122,529)| .....525,764 XXX XXX
8399999. TO = BOMAS. ... e ettt | s 43,765,939 | ... 43,724,449 | .....44,225,875 | ........37,095,895 | ......17,201 | ....... 40,612 | .cccoccen0 | oo BT813 | i 0] s 43,776,472 | ..coovvvnnnne. 0 [...(122,529)] ...... (122,529) | .....525,764 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
38144X 50 0 |GOLDMAN SACHS GP B 6.20................... ..102/12/2018. | Partial Call @ 25.00..........cccovvrerrnne | verenes 20,325.000 XXX P3LFE........
63938C 30 6 |NAVIENT CORP 01/16/2018.......ccocvevrernn .. [ 01/17/2018. | MatUrity. ......cvoeverirssnisnserssiisenes | e 10,000.000 XXX RP3LFE.....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous..........ccco.. .. .0 XXX XXX
8999997. Total - Preferred Stocks - Part 4 .0 XXX XXX
8999999. Total - Preferred Stocks.........cc....... .0 XXX XXX
9899999. Total - Preferred and Common Stocks .0 ..62,400 | ... XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks...........ccccceererenne .0 (60,129) XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

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.......ooorriicrircsincsiessiinenssiniens | cvissnsisinnnsiss [ s [ s | sessssnnsssssssssssnnssssnes | o 12,065,622 9,022,192 (695,070) [ XXX
First H Honolulu, HI 5,922 5801 5734 | XXX
JP Morgan. Lansing, MI 357,438 357,438 357,438 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 2,428,981 9,385,430 (331,899) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 2,428,981 9,385,430 (331,899) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 750 750 750 | XXX
0599999. Total Cash, XXX XXX 0 (0 [— 12,429,731 9,386,180 (331,149) | XXX

QE12




statement for March 31, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

€130

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

262006 20 8 | DREYFUS GOV CASH MGMT FD INSTL.....couuiuuutieurereessessseessesssessseesssesssseessessseesseesss et sssesseesseesssessseessaeessessesssesssesssaessasesssesssesssessseesssessssesssessse  1eetsessseesseessesseessees et e Es e bbb s bbbt SD.veries 03/31/2018....... 1.580 50,000 | 1o | oo 141

262006 20 8 |DREYFUS GOV CASH MGMT FD INSTL 03/31/2018....... 1.580 39

31846V 20 3 |FIRST AMERICAN GOV OBLIGCLY 03/31/2018....... 1.240 43

31846V 41 9 |FIRST AMER TREAS OBLIG FD INSTL 03/31/2018....... 1.390 245,001

31846V 41 9 |FIRST AMER TREAS OBLIG FD INSTL. . | 03/31/2018....... 1.390 639

31846V 44 3 | FIRST AMERICAN GOV OBLIG INSTL.....ociuuiirrirmiermeineissrisesesseesssissessesssessssessssssessssssssssssssessssssas 03/31/2018....... 1.380 4434

31846V 80 7 |FIRST AMER TREASURY OBLIG CLY 03/31/2018....... 1.240 62,670

31846V 80 7 |FIRST AMER TREASURY OBLIG CL Y 03/31/2018....... 1.240 50,386,171

94975H 29 6 | WELLS FARGO TREASURY PLUS MONEY INSTL 03/31/2018....... 1.450 100,500

94975H 29 6 | WELLS FARGO TREASURY PLUS MONEY INSTL 03/31/2018....... 1.450

94975P 40 5 |WELLS FARGO GOV MMF FACH |...couvuureuueissesseisersaesisesssessseeesseessssssse st es s8££ 03/31/2018....... 1.490
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........ccccovrvirvirniinnns . bbb
8899999. Total - Cash Equivalents
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