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statement for June 30, 2018 of he 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 757,979,215 | oooeeieereneeceneineins | cevereeeineenes 757,979,215 | oo 707,764,412
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt sttt nsessenans | srenssssesseneas 17,465,230 | ..ooveeeeeeereineereiiene | v 17,465,230 | ooovvvevvenne 15,530,086
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 203,354,755 | ..o 694,999 | ...coovvennee 202,659,756 | ...coovervennne 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 38,379,913 | oo | s 38,379,913 | cooevrre 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 ($....3,959,158), cash equivalents ($.....15,155,542)
and short-term investments ($.....1,488,160)...........c.ereeerreerreeeeeeeeeeeeeeeeseeeeeeseeeseeesseesieesines | oerveeeseesseneses 20,602,860 |....coovveererecrerereneeiieeen | evereeiereneienas 20,602,860 | ....cccevneee. 84,217,924
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS..........ociuiiiiiiiii s | ereeeseeneerees 19,845,947 | ..o | e 19,845,947 | .ovovviin. 20,423,666
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvirreeienieieeseeesseseeisiens | cvreeeinnens 1,057,627,920 | ..coovvvrreirinad 694,999 | ............ 1,056,932,920 | ............. 1,056,338,484
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerrerrerirrennnns 20,013,082 | .cvovrvrereieiene 149,795 | ..oovveren 19,863,287 | .covvverevrrnen 25,871,994
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocoeereeeiviies | corvverrrninns 177,658,905 | ..o 93,079 | oo 177,565,826 | ..coocvvvne 133,493,969
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 13,842,106 | ..o | e 13,842,106 | ....cocvveveee 10,532,440
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveieerriereirersieiieieens | e, 1,794,011 | o | e 1,794,011 | oo 1,838,729
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 16,202,215 | ..oveorcricrierinerinsenineee | rereieeeinenes 16,202,215 | ..oovorvvernens 14,982,078
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE............cccveveiivrieieiieieieieesseieseisnees | evvesesessssennes 2,230,834 [ ..o | e 2,230,834 | ..o 2,019,775
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 2,404,718 | oo 2,404,718 | oo 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..ccoveevererieieieieseeesseeiens | e 171,803 | oo | e 1,171,803 | coooveie. 18,880,597
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 5,275,037 | ooovviirieienns 1,851,624 | oo 3423413 | oo 2,967,379
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,303,903,167 | ..cvovervverrirns 5194215 | ............. 1,298,708,952 | ............. 1,272,393,181
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,303,903,167 | oooovvverinenn 5,194,215 | ............. 1,298,708,952 | ............. 1,272,393,181

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.ccccveuevrireieieiiesieeeseseeeees | cvveveiieiesieins 3,004,438 | ...coovveverere 959,272 | oo 2,045,166 | .....ccoovveene. 1,846,147
2502. Prepaid BXPENSES. .......vucvuiiriiiieieicieise ettt s e bt sse s ss st s s bbb ss s sentenas | ansessesestensesesanes 890,940 | .ovovvveeeieinas 890,940 | .ooveceeeecand 0 |
2503. MiSCEllANEOUS FECEIVADIE..........cuuvereernrererieeierieces st ssestssssssstsnens | oesssssssnsssssenes 748,919 | oo | veevreesiseeenenens 748,919 | e 476,451
2598. Summary of remaining write-ins for Ling 25 from overflow page.........occeeveieieieinesieniens | cveveiseiesenienns 630,740 | oovereeeee 1412 | e 629,328 | ..o 644,781
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ucverererimmensresssrisersesssmsssensssenes | coesenesnseneseeens 5,275,037 | oo 1,851,624 | ...ooovvvvienns 3,423,413 | oo 2,967,379
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statement for June 30, 2018 of he N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current
Statement Date

2
December 31
Prior Year

1. Losses (current acCident Yar $.....72,4686,952)............cooceurrvreereecsiesssssssises s sssssssssssessssssssssssss s sss s noes
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 $.....270,460 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 $.....168,750,387 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 160,165,617 | cooevoeeeeeerreineens 159,410,012
10, AVANCE PIEMIUM.....ceovevecveeeieeierieeette s sstes et bes st ss st bes et s s s e s s st s st s s bbb es s s s s st es s s st s s s bas s s s ssessssssessessetantanes || suessssssessesnsensessesensnes 339,816 | covovvrereeeere e 121,184
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cccovvcvevreviiereeieieiseisire s ses s ssesssssssesseses | evesessesssssessssnsesans 40,681,991 | covovvvveeerereeie 19,297,172
13.  Funds held by company under reinsurance treaties.... ...277,035,989 279,314,582
14, Amounts withheld or retained by company for aCCOUNt Of OtHES............ovuriinirrini s sssnsesss | eesssesessesesssessensnes 20,360,099 | .ovvovirereeiens 17,632,570
15.  Remittances and items NOt AlIOCAIEA..............cuueiciiieieee ettt bbb s st st esenans | svsebensessessessssestesenas 3,557,913 | oo 3,034,006
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vuvrrereeieiierire ettt ens s essenssnssens | sessessessessssssessesssnsenas TA3,346 | .o
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 affliates...........ccccveuriiiiiiiiisiic sttt | sressesres e 8,430,005 | coovereeeereeis 3,503,192
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 9,103,560 | ooovvvvererreiereiennes 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................... B [N 37,706
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee. 1,014,369,689
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 1,014,369,689 [ ..oooiviiiiin 971,183,517
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 249,230,484 | ..o 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)........cvrurrrrrrurrurrerrirsenesnseseeessssesssssssessssssesssssssssssssssessssssssessssssessessns | sssesssssssssesssssssesns 284,339,262 [ ..o 301,209,664
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,298,708,952 | ....cccvvvrvrrenne. 1,272,393,181
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 June 30, 2018 of he 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. (Witten $.....265,172,004).........coumrrereriresiiesisssssiss st sssessssns | sreessssnsins 224,392,494 220,096,801 445,544,210
1.2 Assumed......... (written $.....80,603,396).... ..104,190,226 ....102,202,173 205,276,167
1.3 Ceded.. . (written $.....185,744,824).. ..169,307,749 ...171,043,963 342,998,674
14 Net......coorenne. (written $.....160,030,576).........couurrrrrrieniiisissssiss sttt sssis | sriensriensins 159,274,972 151,255,011 307,821,703
DEDUCTIONS:
2. Losses incurred (current accident year $.....82,655,103):
2.1 DIFECL. .. vttt ettt sttt ssenns | sbieniientins 142,033,620 | ..cooevveee 154,847,661 | ... 296,333,133
2.2 Assumed. ...57,914,898 |... 63,124,800 | . 126,869,092
2.3 U, ..ottt nntns | seniessnees 120,337,015 [ oo 133,621,434 [ oo 254,840,413
2 NBL oot R bbbttt | sbienrsenseenneas 79,611,503 |...covevveevee. 84,351,027 | oo 168,361,812
3. Loss adjustment expenses incurred.. ....20,028,343 |... 18,172,312 |. ...37,863,644
4. Other underwriting EXPENSES INCUITEM..........curueiuierereireiereeeeseesseteee sttt ees e sse sttt ss et s st stensessnssans | sesbsessssssenn 49,537,785 | ..o 45,470,287
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).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 10,097,341 | ..o 3,261,386
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 15,845,549 |....cccoevneee 14,531,658 |.....covvne. 46,473,328
10. Net realized capital gains (losses) less capital gains tax of $.....270,460...........cccovuurvomreerrieriieeieeeeeeseeeseeseesessiessis [ oeriessiiesiissinns 464,027 | .o 1,788,333 [ ..o 8,661,783
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 16,309,576 |.....ccovvneee 16,319,992 |....ccocvevnees 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 21,722 ..
14. Aggregate write-ins for MISCElANEOUS INCOME..........vururerirririrririeissessie s ssssessesssssssssesssnsssssesssssesssnssnssesssnsns | sressessasssessas (2,792,700)
15. Total other income (LINES 12 thrOUGN 14).......oucuirieeiceicteee ettt s bes et sssssssesnsnses | sressssessesnsas (2,770,978)
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 ssessessesssnssessensanssnes | ssseesessensnens 23,635,939
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)........coveiciireiieieeeie sttt sste s besse s s s sesns | evsessssssssns 23,635,939 | 17,504,071 |.............d 66,431,542
19. Federal and foreign iNCOME taXES INCUITEM. ..........evueveuireieicieiseee ettt sttt st s st st nbns | sresssessssassanes 4749793 | .o 6,071,774 |............... 12,044,240
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuervrerirrriiniiieiiinsiissisessssiss s sssssssssssssssesssssssssssesssesssesssnsssens | eevseesseneenees 18,886,147 | ................ 11,432,298 | ... 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)..........ccovemremrenrerneirnnirnnirnniis ....18,886,147 |... 11,432,298 |. ...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 §.....(250,262)............ccocvveververrveririssei [ eoveniiinsiinnin) 6,526,771
25. Change in net unrealized foreign exchange capital gain (I0SS).........ccveuiveieiciiinieieiesee et ssssstesesas | cesesesssseses s snes
26. Change in net deferred INCOME tX......... v riuiereeireireireieeeie ettt ettt st sttt essessnnnns | sbssesessesssnssnsnns 969,874
27. Change in NONAAMIEA @SSELS........c.veieririrreireiieie ittt sttt ss bttt essentns | eesessastsessnes (2,509,847)
28. Change in provision for reinsurance.. . ....(743,346) ...
29. Change iN SUIPIUS NOTES........vuuieuirrirceeere et sie ettt ettt s bbbt es b bntss | cesesbsbneest st e s st ensennaees
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).........ccccueevruecreisieeseieieeseessseesssssssessesssens | eossesessnses (16,870,402)(.................. 25,378,055 | oo (35,755,884)
39. Surplus as regards policyholders, as of statement date (Lines 21 plUS 38).........ccceeuererreerveieeseireieeseeesseseesesesesns | cvevvesienns 284,339,262 | .............. 362,343,603 | .............. 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. .......ceveieieie bbb bbbt sntens | ceebinsbsnsbsneseneees 943,869 |..ovverrrirrrinnnne 496,375 | ..ooereirreinns 1,598,095
1402. Funds held interest (3,736,569)| .. ..(2,658,447)| . (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. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e {01 0
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statement for June 30, 2018 of he 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 ...143,811,890 ...148,907,601 | ..covoverrenne 316,221,157
2. Netinvestment income... 15,977,054 15,754,007 ....49,549,962
3. MISCEIIANEOUS INCOME.........ouviieieiicicteie ettt ettt bbbt bt n s bt snsanses | snbessessessnsanes (2,770,978) | ..oooverrrrnan (2,077,306) | ..oovercrnnn (4,221,626)
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 157,017,966 | ............... 162,584,302 | ... 361,549,493
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 74,495,957 | oo 68,914,850 | ..covvrvvneee 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 deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 67,528,420 | ..coovvvrenn. 56,863,436 | ............... 111,026,039
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $.....270,460 tax on capital gains (losses) 4,395,640 ...3,446,775 ....10,729,359
10. Total (Lines 5 through 9) ....146,420,016 ..129,225,061 | ..vvveennne 267,197,728
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiuiiieniieiieeecee ettt be e snsens | ovsesesssssesns 10,597,951 | ..cocovvnee. 33,359,240 | .cooevevieen 94,351,765
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... euieeieecieeiete sttt nns | enieniesins 83,473,953 | .coovvene 106,501,253 | ......cceenv.. 220,932,350
1202 SHOCKS . .ottt | et 2,303,434 | oo 2,948,772 | oo 8,841,332
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Other INVESIEA @SSELS. ... vttt bbbttt | sbsiessessnsiees 2,481,670 | oo 7,216,014 | oo 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 3,139,606 | ..cocoennnen. 13,840,824 | ....covvcvnns 5,866,524
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vcvcuieeieieireteee ettt ses s ssssessessssssaes | eveesssssseses 91,398,663 | ....covvvene 130,506,863 | ............... 260,675,484
13.  Cost of investments acquired (long-term only):
1311 BONMAS.....eeoiieeieiiieit ettt nns | srnssnsteenes 134,037,523 | ....coovvenee. 180,843,414 | ............... 218,141,574
1312 SHOCKS .ottt | Senesess e eees 3,041,151 | o 1,791,065 | ..o 1,292,423
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ..ottt | Sreebens s 7,941,766 | ....oovverrnen. 5,164,422 | ...ccoovvvunn. 12,771,317
13.5  Other iNVESIEA @SSELS........cvuiviveiecictceece ettt s s st s st tessesssanes | evsessssissessesinsan 938,837 | oo 1,070,660 | ..covvverenee 2,861,518
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)... 145,959,276 188,869,561 ..235,066,832
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (54,560,613) | ..eovvvneeneenne (58,362,698) | ....oovenrerenne 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 Dividends t0 STOCKNOIABTS...........c.cvverveieiceeicecte ettt tee ettt sae s s s st st sen s sssnassensntens | evessstesesseans 40,000,000 [ ..ooovereeerircreeneeeeeeees | ereeierereiens 70,000,000
16.6  Other cash provided (PPHEA)..........cvuuevererrueriurireririeriisesiesi ettt | eesiesisensnens 20,347,599 | ..o (21,886,634) | ....oovvenvene (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).......... | cccccovruneees (19,652,401 | .....coocveve (21,886,634) ] .............. (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 (63,615,064) | ....o.ocvennnne (46,890,092) | ....oovvvrvrenne 11,284,728
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveiireeieeiecieeiee sttt b bbbttt ssens | snsssnsssessans 84,217,924 | ... 72,933,196 | .coovvvverenne 72,933,196
19.2 End of period (LINg 18 PIUS LINE 19.1)....ccu ittt bttt ssb st sss s snssnees | onssesiesiaes 20,602,860 | ....cocooeenee 26,043,103 | ..o 84,217,924
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Intercompany transfer of debt SECUMLIES...........cceveviveiecicesee et sssssssssenes | sensensenessenenss 30T 833 [ ot | ceveessieieiinnas 1,526,264
20.0002  ExXchange Of debt SECUMIHIES........c..cvuuererrerrirrirriiiiisieieniesiesieriesssssssessssssssess s sssssssssssssessessesssssnnes | evnersnersnersnessdy LOGyQ 19 | werererererereserssesssenssnnssnnses | woreessnessnsesnees 4,520,095
20.0003  Exchange of equity Securities in MErger tranSACHON. ............cvreririnrerrinieresse e sestessssssessessssssesss | sossssessasssssesssssssssessessonss | sesessssssessmsssssnssessenssnssens | sessssessosssnssnes 1,997,895
20.0004  COMMON SEOCK SPIM Off.......ceureeiecerireiircinsieisess sttt ettt s s st snsnstenss | sesessansssssnssessasssnssessanssnes | sessessessossnssessessanssnssessans | sesessassessnssassans 327,711
20.0005 Common stock spin off and eXChANGE Of FGNES..........cciiuiiiiiciiiei ettt esssssaessesssnes | ssressesssssssessessssssssssesnsans | evesssssessessesssssssensessnsensens | eves ...30,616
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statement for June 30, 2018 ofthe NAtional 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/S Page F/SLine # 2018 2017
1. Net income state basis XXX XXX XXX $ 18,886,147 $ 54,387,301
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP XXX XXX XXX $ 18,886,147 $ 54,387,301
5. Statutory surplus state basis XXX XXX XXX $ 284,339,262 $ 301,209,664
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 284,339,262 $ 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.
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 six months ended June
30, 2018.

3. The Company does not have any loan-backed securities with an OTTI recognized during the six months
ended June 30, 2018.

4. The following table shows all loan-backed securities with an unrealized loss:
a. The aggregate amount of unrealized losses:
1. Less than 12 months $ (2,731,236)
2. 12 months or longer (2,473,566)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 199,473,434
2. 12 months or longer 60,295,186
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 June 30, 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
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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. No significant change.

B. Detail of Transactions Greater than 2% of Admitted Assets

The Company paid the following dividend to its parent National Interstate Corporation (The Corporation) during the
second quarter of 2018:

Date Amount Type
6/18/2018 $ 40,000,000 Extraordinary
The Corporation paid the following dividend to its parent Great American Holding, Inc. during the second quarter of
2018:
Date Amount Type
6/20/2018 $ 40,000,000 N/A

C — 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 June 30, 2018 ofthe NAtional 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-l. No significant change.

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

A-C. No significant change.
D. Dates and Amounts of Dividends Paid

An extraordinary dividend in the amount of $40,000,000 was paid by the Company on June 18, 2018.
E-M. 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 Extinquishments 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
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method
by which they are valued, into a fair value hierarchy of three levels. The fair value hierarchy prioritizes the
inputs, which refer broadly to assumptions market participants would use in pricing an asset or liability, into
three levels. It gives the highest priority to quoted prices (unadjusted) in active markets for identical assets or
liabilities and the lowest priority to unobservable inputs. The level in the fair value hierarchy within which a fair
value measurement in its entirety falls is determined based on the lowest level input that is significant to the
fair value measurement in its entirety.

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

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

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

The following table provides information as of June 30, 2018 about the Company’s investments measured at
fair value.

Net Asset
Value (NAV)
Included in
Assets at fair value Level 1 Level 2 Level 3 Total Level 2
Bonds
Industrial and misc - 3,993,357 326,411 $ 4,319,768 B
Total bonds - 3,993,357 326,411 $ 4,319,768 .
Perpetual preferred stock
Industrial and misc $ 12,709,003 1,010,000 140,253 $ 13,859,256 ]
Total preferred stocks $ 12,709,003 1,010,000 140,253 $ 13,859,256 B
Common stock
Industrial and misc $ 22,178,768 - $ 990,253 $ 23,169,021 j
Total common stocks $ 22,178,768 - $ 990,253 $ 23,169,021 )
Total assets at fair value $ 34,887,771 5,003,357 $ 1,456,917 $ 41,348,045 B
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following table provides information as of December 31, 2017 about the Company’s investments
measured at fair value.

Assets at fair value
Bonds
Industrial and misc
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
(NAYV) Included
Level 1 Level 2 Level 3 Total in Level 2

$ - $ 4,097,484 $ 342,430 $ 4439914 $ -

$ - $ 4,097,484 $ 342,430 $ 4,439,914

$ 10,048,030 $ 1,040,000 $ 140,253 $ 11,228,283 $ -

$ 10,048,030 $ 1,040,000 $ 140,253 $ 11,228,283 $ -

$ 24,650,868 $ - $ 815,253 $ 25,466,121 $ -

$ 24,650,868 $ - $ 815,253 $ 25,466,121 $ -

$ 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 and six months ended June 30,
2018 and 2017, respectively.

2. Rollforward of Level 3 ltems

The following tables present a reconciliation of the beginning and ending balances for investments measured
at fair value using Level 3 inputs for the three and six months ended June 30, 2018 and 2017.

Total Gains Total Gains
Beginning (Losses) (Losses) Ending
Balance at Transfers Transfers out included in included in Balance at
4/1/2018 into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2018
Industrial and
misc bonds $ 332,299 $ - S $ 582 $ $ $ (6470) $ $ 326411
Industrial and
misc preferred
stocks 140,253 140,253
Industrial and
misc common
stocks 877,753 - 112,500 - 990,253
Total $ 1,350,305 $ - $ § 113082 § - $ § (6470) § 1,456,917
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Industrial and
misc bonds

Industrial and
misc preferred
stocks

Industrial and
misc common
stocks

Total

Industrial and
misc preferred
stocks

Industrial and
misc common
stocks

Total

Industrial and
misc preferred
stocks

Industrial and
misc common
stocks

Total

3. Policy on Determining when Transfers between Levels are Recognized

Total Gains Total Gains
Beginning (Losses) (Losses) Ending
Balance at Transfers Transfers out included in included in Balance at
1/1/2018 into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2018
$ 342,430 $ - $ $ (6509 $ $ - $ (95100 § $ 326,411
140,253 - - - - - - 140,253
815,253 175,000 - - - 990,253
$ 1,297,936 $ - $ - § 168491 § - $ $§ (95100 § - 1,456,917
Total Gains Total Gains
Beginning (Losses) (Losses) Ending
Balance at Transfers Transfers out included in included in Balance at
4/1/2017 into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2017
$ 140,253 $ - $ $ - $ - $ - $ $ - $ - $ 140,253
1,015,253 - - - - - - - 1,015,253
$1,155,506 $ - $ - - $ $ - $ $ - $ - $ 1,155,506
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 06/30/2017
$ 140,253 $ - $ $ - $ - $ - § $ - $ - $ 140,253
940,253 - - - 75,000 - - - 1,015,253
$1,080,506 $ - $ - - $ 75000 § - 9 $ - $ - $ 1,155,506

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.

Company’s policy is to recognize transfers in and transfers out as of the end of the reporting period.
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) is
responsible for the valuation process and uses data from outside sources (including nationally recognized
pricing services and broker/dealers) in establishing fair value. Pricing services use a variety of observable
inputs to estimate the fair value of fixed maturities that do not trade on a daily basis. These inputs include, but
are not limited to, recent reported trades, benchmark yields, issuer spreads, bids or offers, reference data and
measures of volatility. Included in the pricing of mortgage-backed securities are estimates of the rate of future
prepayments and defaults of principal over the remaining life of the underlying collateral. Inputs from brokers
and independent financial institutions include, but are not limited to, yields or spreads of comparable
investments which have recent trading activity, credit quality, duration, credit enhancements, collateral value
and estimated cash flows based on inputs including delinquency rates, estimated defaults and losses, and
estimates of the rate of future prepayments. Valuation techniques utilized by pricing services and prices
obtained from external sources are reviewed by the Company’s affiliated investment professionals who are
familiar with the securities being priced and the markets in which they trade to ensure the fair value
determination is representative of an exit price. To validate the appropriateness of the prices obtained, these
investment professionals compare the valuation received to independent third party pricing sources and
consider widely published indices (as benchmarks), recent trades, changes in interest rates, general economic
conditions and the credit quality of the specific issuers. In addition, AMMC communicates directly with the
pricing service regarding the methods and assumptions used in pricing, including verifying, on a test basis, the
inputs used by the pricing service to value specific securities.

Level 1 consists of publicly traded equity securities and highly liquid, direct obligations of the U.S. Government
whose fair value is based on quoted prices that are readily and regularly available in an active market. Level 2
primarily consists of financial instruments whose fair value is based on quoted prices in markets that are not
active and include U.S. government agency securities, fixed maturity investments and perpetual preferred
stocks that are not actively traded. Level 3 consists of valuations derived from market valuation techniques
generally consistent with those used to estimate the fair value of Level 2 financial instruments in which one or
more significant inputs are unobservable or when the market for a security exhibits significantly less liquidity
relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include
management’s own assumptions about the assumptions market participants would use based on the best
information available in the circumstances. The Company’s Level 3 is comprised of financial instruments
whose fair value is estimated based on non-binding broker quotes or internally developed using significant
inputs not based on, or corroborated by, observable market information. The Company primarily uses the
market approach valuation technique for all investments.

5. Derivative Fair Values
Not applicable

B. The Company has no additional fair value disclosures.
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

C. Other Fair Value Disclosures

The table below reflects, as of June 30, 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
Admitted Not (NAV) Included
Fair Value Value Level 1 Level 2 Level 3 Practicable in Level 2
Bonds $ 759,632,992 $ 757,979,215 $ 4,293,186 $ 742,267,367 $ 13,071,939 $ -8
Preferred stocks 17,802,893 17,465,230 16,563,340 1,099,300 140,253
Common stocks 23,169,021 23,169,021 22,178,768 - 990,253
Cash, cash equivalents
& short-term investments 20,625,257 20,602,860 19,114,700 1,510,557
Totals $ 821,230,163  $ 819,216,326  $ 62,149,994 $ 744,877,724 $ 14,202,445 $ - $

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
Not (NAV) Included
Fair Value Admitted Value Level 1 Level 2 Level 3 Practicable in Level 2
Bonds $ 719,389,766 $ 707,764,412 $ 3,327,394 $ 697,513,135  § 18,549,237 $ - $
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 $ 832978543  § 127,066,478  $ 698,605,135  § 19,504,743  § - $

D. Not Practicable to Estimate Fair Values
Not applicable

Note 21 — Other ltems

No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through August 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
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statement for June 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2017 were $445,289,947. As of June 30, 2018, $73,433,376 has been paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $367,006,070 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $4,850,501 favorable prior year development since December 31, 2017 to June 30, 2018. The favorable
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 less than the case and IBNR estimates carried at the end of the
prior year. For purposes of computing the recorded case and IBNR estimates, management of the Company analyzes
historic data and estimates the impact of various loss development factors, such as our historic loss experience and
that of the industry, trends in claims frequency and severity, our mix of business, our claims processing procedures,
legislative enactments, judicial decisions, legal developments in imposition of damages and changes and trends in
general economic conditions, including the effects of inflation. Additionally, management utilizes analysis that is derived
from a review of quarterly results performed by actuaries employed by Great American Insurance Company.

B. Significant Change in Methodologies and Assumptions

Not applicable

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.
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NOTES TO FINANCIAL STATEMENTS

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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statement for June 30, 2018 of he N@tional Interstate Insurance Company

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).

Qo7
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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: $ 597,992
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 172,717,498 180,185,734
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 $ 180,185,734
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

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
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

18.2 If no, list exceptions:

19. 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 orobligor 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? Yes[X] Nol[ ]
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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 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.......cooeoveveneeneeecn AL |l | il 3,713,671 | 2,977,050 614,803 1,887,841 6,300,301 | e 3,256,495
2. Alaska.....cooernrerinreneinnnnn AK [l |0, 3,068,984 | o 3,028,309 ..2,313,218 786,344 [ AT72,394 | 9,216,321
3. ANizona.....nneeee e AZ | L | 4,796,589 | 3,557,221 | v 1,405,734 | oo 1,302,562 | ...vvverinne 8,820,881 | ..ocvvvvirernnd 6,655,926
4, Arkansas.........coomrrerninnenns AR |...... L. 3,382,610 | .ovvveerrnenee 2,031,093 713,223 2,451,630 5,147,885 | .ovvvrenns 4,982,306
5. California.......cccoerernieneirenen CA|.. L. 48,407,368 | ................ 41,006,188 19,649,035 ....31,821,284 ...108,133,877 | .ovovireenee 114,758,264
6. Colorado.....ccccoevmrvrrrrrnrenneeCO [l | 2,141,546 | o 2,441,278 1,231,835
7. Connecticut......coovevverveneeecen CT | el | i 2,607,771 | e 2,747,284 1,717,762
8. Delaware 371,450 3,230,972
9. District of Columbia................ DC|...... Lt e [ e | et | e
10, Florida. ..o 5,179,271 5,791,219
11.  Georgia ...4,357,814 1,272,472 8,261,317
12, Hawali.....coccovvrenrrrnieircenne 9,073,721 3,370,533 18,020,498
13, 1daho.....ccvvvercrcrcinrcnenendd D [l | 4,398,502 | o 4,080,042 1,022,480 7,086,007
14. ...5,075,516 3,682,346 ..3,310,294 14,190,856 | ... ...15,775,574
15. 3,771,239 1,134,741 1,282,900 12,552,606 | ...coovvrireenne 7,342,411
16, 1oWa. o A [l | 002,295,734 | 1,382,288 | ...oovviene 374,050 | oo 612,726 | ..ccovvrrrenee 3,515,768 | ..o 4,739,842
17, Kansas.......ooevevevneneriennen K8 il | il 1,527,179 | 6,085,807 996,467 3,755,305 12,254,205 | ...coovviernnne 8,462,372
18, Kentucky.....oooveeevevrernecnecned KY il | 2,941,399 | e 2,432,195 1,561,147 e 1247624 | 7,693,353 | coovvireieinne 7,194,863
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 5,562,993 | ..o 3,858,790 | c.ocvvreririnne 1,623,426 | ..ovcvviene 1,184,537 | oo 5,245,792 | coovvevvrirnn 4,796,341
20.  MainB....ocooeeeenierererineineieinae ME |....... L.... 427,083 429,304 155,423 190,073 630,165 | ..ococeererrenes 438,096
21, Maryland.......ccoovvevvinreen MD |l | 2,619,448 | 3,008,132 552,843 1,686,294 5,093,145 | i 5,136,586
22. Massachusets........c..ccceneenee. MA|...... Lo | v 8,024,760 | ....cccovvrrnenee 1725274 | oo 3,213,507 | coveverreeienes 2,183,852 | ..ooovrreinne 20,943,062 | ..coovvernne 29,403,742
23, Michigan........cccooeovvervnneeee M il | 18,514 | 20,167 | s | e 3,160 | 1,995 | 1,804
24.  Minnesota 100 | 2,398,234 | ..o 4,268,110 8,128,391 | 5,215,610
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... I T 2,034,099 | ..o 2,047,196 | .coovvvrrennn 1,569,999 | .o 668,294 | ....ooevrrenn 2,994,520 | .oovvrrerernns 3,095,623
26, MiSSOUM......ocereneeneererneneens MO [l | 03,915,640 | oo 6,108,082 ....5,901,248 4,212,225 22,575,412 | v 21,427,503
27.  Montana........ccccoevmrrrrrninnenns MT |....... L. 437,642 | oo 2,289,234 ...1,139,931 1,258,672 2,812,549 | ..o 3,244,292
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 2,983,692 | ..coovrerinee 3,000,014 | oo 1,025,267 | ..covvvviriirerins T17,331 | e 5,177,856 | ..cvvverrnas 4,399,025
29. Nevada......ccomvmemmrmrmeennend NV | L | 1,197,544 | 1,069,213 | oo 1,041,925 ....2,578,809 5,382,864
30. New Hampshire... ...1,320,160 ....(65,468) | ... 3,252,146 ..3,587,749
31, New Jersey.....coownerninnenne 18,217 44170 | e 4,265
32, New Mexico.......ccourevrrnennee 1,002,945 | .....ccevvennee 1,025,007 1,311,751 | 1,589,987
33.  New York..... ...34,427,886 | ... 29,849,865 ..6,229,392 ..57,679,658 ....54,886,830
34.  North Carolina 4,132,841 | oo 5,821,519 3,037,535 22,444,795 24,217,451
35. 117,927 259,179 701,681 | oo 1,744,400 | ..o 1,258,188
36. 8,563,245 | ... ...9,294,460 1,655,810 .2,470,551 .15,934,193 | .... ...16,459,094
37. Oklahoma........ccoocomvnrirnrennencs OK | o L | eii002.2,320,040 | oo 3,058,409 495,051 804,097 6,458,959 | ...oovvvruenne 5,111,366
38, 0regon.......cocvevevnenerernenend OR oLt | e 713,228 | 967,269 | ..coovvvvernnne 1,143,902 | ..o 301,796 | oo 1,838,107 | .o 1,917,786
39.  Pennsylvania........ccccoeveenend PA | il | 9,422,951 | 9,528,644 ....3,665,593 6,786,942 22,475,355 | ..o 23,174,803
40. Rhode Island 319,182 296,077 278,749 130,223 1,921,240 | ..coovvvvcnnn 1,594,096
41.  South Carolina.........coceevevenee. SC| ... Lo | e 773,408 | ..o 3,342,595 | .o 1,627,159 | oo 2,523,768 | ..coovvvernne. 14,350,308 | ..ccoovvecenn 10,137,489
42.  South Dakota........cccrerrrnrenee SD|....... L. 516,766 792,517 188,708 479,030 520,587 | .ovverereiinninne 546,283
43, Tennessee.......ccommeurereeens TN|....... Lo | v 7,977,360 | ..o 6,566,381 ....9,583,836 2,662,480 27,278,919 | oo 37,077,364
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 22,212,258 | ....covvvenee 17,775,200 | ..coovvvvernene 7,913,563 | oo 9,709,088 | .....ccovvnne. 39,127,435 | v 41,136,450
45, Utah..ccee UT . Lo | v 5,901,705 | ..ccovvvvrrenee 7,363,987 ....2,011,686 ....5,253,433 8,931,881 | i 9,716,339
46, Vermont.........coevvveeninnennenns VT ....... L. 742,663 958,856 369,431 213,048 103,223,535 | oo 2,557,326
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 3,099,514 | .o 3,986,663 | ...covvrerernenas 3,898,943 | ..o 2,259,742 | ..o 10,201,579 | covvrires 11,474,230
48. Washington 1,889,559 | .o 2,384,992 ...553,754 ...6,495,799 | .o 3,830,689
49.  West Virginia......c..cccorvveneenee. WV |....... L.... 218,986 650,444 | ..o 717,939
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | . 265,172,004 | ... 241,802,129 ...128,474,019 | ............127,825/458 | .............618,746,905 | .............. 626,071,251
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
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 IlI
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.

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 Technical Industries, Inc.

Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC

Pennsylvania-Reading Seashore Lines (66.67%)

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 ltaly 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 A/S (89.425%)
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

Do
Location

miciliary 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
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
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
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *
Hudson Management Group, Ltd.

]

National Interstate Insurance Agency, Inc.

Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *

Safety Claims & Litigation Services, LLC

FF

L

Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC

Heritage Summit Healthcare, LLC

* Denotes insurer
@ Company affiliated

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

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

| Domiciliary

Location FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

TX 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 45-0252531 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

Part 1 - Organizational Chart

Do
Location

American Financial 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, Compania 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
GAIl Warranty Company
GAI 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.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q11.2

miciliary 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
> 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.. | ..cccovvvverens | ... 1042046 |NYSE............... | American Financial Group, INC........c..cccoeeeveeeee | OHucoiirios [UIP s | e sssssenessssssesessnsenses | OWNEISNID. i [ viriieieineins [eovrieienssnessseeesssnessssnenssssesssssesnensens | seeeiNuvinis [
........ 31-6549738.. | ..coovvvevrevirens | cevereireinieiiees | ceevieniennnnenen. | American Financial Capital Trust Il................... |DE............ |NIA............... | American Financial Group, Inc........................ | Ownership......... | ...100.000 |American Financial Group, Inc e 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.. | ...cvvrevirrreins [ orrriririreisiiniens | oo American Premier Underwriters, Inc................. APU Holding Company...........ccceeeeerrenieeniens 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. American Premier Underwriters, Inc................ Ownership ...100.000 | American Financial Group, Inc N
.| 20-1574094.. . | Magnolia Alabama Holdings LLC. ..|Magnolia Alabama Holdings, Inc... ..| Ownership.. ...100.000 | American Financial Group, Inc. N
46-1852532.. Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc................ Ownership ...100.000 | American Financial Group, Inc N
46-1480078.. | ..oooeeeeceeeeeees | e | e Ohio Oil & Gas Holdings, LLC.............cccevrvnnee. American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, InC..........cccccevveverns | voee. |\ S
13-6021353.. [ .voeeeveeiiiiie | e | e The Owasco River Railway, IncC........cccccceevne. American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC..........cccccevveens | vone |\ U I
76-0080537.. | covvveerievirenes | erveeriiseeiecens e PCC Technical Industries, InC...........ccocvevevennnne American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC..........ccceceureens | wone |\ U I
23-1537928.. | ..o | oo | Penn TOWErs, INC.......ccocveveeevvcicieceeeceeeene American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, InC..........ccccccovvres | vone |\ U I
4B8-3246684.. | ....covrreriens | e | e Pennsylvania Oil & Gas Holdings, LLC............. American Premier Underwriters, Inc................ Ownership......... ...100.000 | American Financial Group, INC..........cccouvvevres | v |\ USRI DR
................................................................... 23-B000766.. [ ...covvrerereerrens | corrrrrerseirireiiees | ceveeereneeeeneenen. | PENNSYIVANia-Reading Seashore Lines............. American Premier Underwriters, Inc................ | Ownership......... | .....66.700 | American Financial Group, INC..........cccccvevvrevs | coeeNuviiis [ erviriinnns
................................................................... 23-6207599.. | ..ovvererrirerins | vererneireriniinnes [ wevevereneenenenenn. | Pittsburgh and Cross Creek Railroad Company | PA............ [NIA............... | American Premier Underwriters, Inc................| Ownership......... | .....83.000 | American Financial Group, INC..........ccccoevuveees | ceeNuiiiis [
23-1675796.. [ ..voeereerereereen [ vvreererneinerenrees | eveeeerneeeeeeseenens Waynesburg Southern Railroad Company........ American Premier Underwriters, Inc................ Ownership ...100.000 | American Financial Group, Inc N
.. 198-1073776.. . | GAI Insurance Company, Ltd....... . .. |APU Holding Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc. N
..................... Great American Specialty & Affinity Limited...... APU Holding Company........c....cccccvurevrvennnene. | OWnership......... | ...100.000 | American Financial Group, Inc N
................................................................... 31-1446308.. | ...oocvevevreriens | cerererseeiieiiens | cevereiseenenennn. | HANGAr ACqUisition COmp......vvvvrevcveieicieiienaes APU Holding Company............ccccerevrevevnnnnenn. | OWnership........ | ...100.000 | American Financial Group, INC...........cccoovvevees | corecNuciiiis [
Premier Lease & Loan Services Insurance
................................................................... O1-1242743.. | oo [ e | e | AGENCY, INC. WA......... [NIA............... |APU Holding Company...........cc.ccceererrvrernnnen. | OWnership......... | ...100.000 | American Financial Group, InC.........ccccovevvveres | oeeNevriis | o
................................................................... 91-1508644.. | ....ovveveveirens [ cerrirerrenireiiens | ceeeerennennnneees | PrEMier Lease & Loan Services of Canada, Inc.|WA........... |NIA............... | APU Holding Company............cccccccvcreereennneene. | OWnership......... | ...100.000 [ American Financial Group, INC........cocvvvvvrrens [ veeelNuciis [
31-1262960.. Risico Management Corporation..............c....... DE.....ccc.e. NIA. ..o APU Holding Company..........c.creueveerenreeernns Ownership ...100.000 | American Financial Group, Inc N
.. | 31-0823725.. . | Dixie Terminal Corporation... . ..| American Financial Group, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc. N
98-0606803.. GAI Holding Bermuda Ltd..........ccocoervriirinnnnne American Financial Group, InC..........cccccvuvenee Ownership......... | ..... 70.000 | American Financial Group, Inc N
98-0606803.. GAI Holding Bermuda Ltd GAl Australia Pty Ltd.......cccccovoerveerriicenns Ownership......... | ... 30.000 |American Financial Group, Inc N
98-0556144.. GAI Indemnity, Ltd GAl Holding Bermuda Ltd Ownership ...100.000 | American Financial Group, Inc N
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

.. |06-1356481..

31-1422717..
34-1017531..

.. |47-0717079..

34-1947042..

. | Great American Financial Resources, Inc

. | Continental General Corporation..

AAG Insurance Agency, INC.......ccoeevrerveeenenns
Ceres Group, INC........cevvervrereeerieeeseeee

QQAgency of Texas, Inc

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

.. | Ceres Group, Inc

Great American Financial Resources, Inc.......
Great American Financial Resources, Inc.......

Ceres Group, Inc....

.. | Ownership..

. | Ownership..

Ownership
Ownership

Ownership.........

...100.000
...100.000
...100.000
...100.000
...100.000

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

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) *
Neon Capital Limited GAl Holding Bermuda Ltd............ccoervrieieenee Ownership......... ...100.000 | American Financial Group, Inc N
. |Neon Holdings (U.K.) Limited... . ..|Neon Capital Limited..... . | Ownership.. ...100.000 | American Financial Group, Inc. N
Beat Capital Partners Limited...............ccccc....... Neon Holdings (U.K.) Limited Ownership......... | ..... 27.000 |American Financial Group, Inc N
Tarian Underwriting Limited...........ccccovvrninnne Beat Capital Partners Limited Ownership......... | ..... 60.000 |American Financial Group, INC..........ccoovevcvris | evne |\ S O
Lavenham Underwriting Limited...........c............ GBR.......... A Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, InC..........ccccccovevres | von Neoroos | e
........................................................................................................................................................ Neon ltaly S.R.L.....ccoeveveerieveseiereseisiieienes | ITAuciiee [NIAL............. |[NeON Holdings (U.K.) Limited......................... |Ownership......... | .....60.000 | American Financial Group, InC..........cccoeevrvvres | eeeNeeries | o
........ Neon Management Services Limited................ |GBR..........[NIA............... [Neon Holdings (U.K.) Limited......................... |Ownership......... | ...100.000 | American Financial Group, Inc N e
........ Neon Sapphire Underwriting Limited.................|GGY........ |NIA...............|Neon Holdings (U.K.) Limited......................... | Ownership......... | ...100.000 | American Financial Group, Inc N [
........ Neon Service Company (U.K.) Limited............. |GBR..........|NIA............... [Neon Holdings (U.K.) Limited..............c.......... | Ownership......... | ...100.000 |American Financial Group, INC...........ccoceuenes | eeeNucieis | o
........ Marketform Australia Pty Limited..................... |AUS.......... |NIA............... |Neon Service Company (U.K.) Limited............| Ownership......... | ...100.000 | American Financial Group, Inc N [
........ Studio Marketform SRL...........ccccccovrvvvrervenne | ITA.oeeoo. [NIA............. | NeON Service Company (U.K.) Limited............ | Ownership......... | ...100.000 | American Financial Group, Inc N [
........ Neon Underwriting Bermuda Limited............... [BMU......... [NIA...............| Neon Holdings (U.K.) Limited......................... | Ownership......... | ...100.000 | American Financial Group, InC............cccecvuvecas | core:Nuciries | e
........ Neon Underwriting Limited Neon Holdings (U.K.) Limited......................... |Ownership......... | ...100.000 |American Financial Group, Inc N [
........ Orca Services A/S Neon Holdings (U.K.) Limited......................... | Ownership......... | .....89.425 | American Financial Group, Inc N [
........ Sampford Underwriting Limited................cc..c.... | GBR.......... | IA................. |[Neon Holdings (U.K.) Limited......................... |Ownership......... | ...100.000 | American Financial Group, InC..........ccccccvrevres | eeeNeeries | e
........ Helium Holdings Limited American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc N {6
........ Neon Employee Ownership LLC............cccconnnne Helium Holdings Limited Ownership......... ceelNe (B
..................... GAl Australia Pty Ltd........ccccocververernrnircrninns Neon Employee Ownership LLC.................... | Ownership ...100.000 | American Financial Group, Inc N
N
N
N
<N
N
N

American Financial Group,
Inc.

American Financial Group,
Inc.

31-1395344..

. 113-1935920..

. 131-1021738..

27-4078277..
27-0513333..
20-1246122..
81-3737639..
47-5618395..
47-5618395..
20-4604276..

Great American AdVisors, INC...........c.cccoevvrene.

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

Annuity Investors Life Insurance Company.......

Bay Bridge Marina Hemingway's Restaurant,
LLC

Bay Bridge Marina Management.............c.........
Brothers Management, LLC
Charleston Harbor Fishing, LLC............cccocevuue.
GA Key Lime, LLC......oovvvveereeesceieeeis
GA Key Lime, LLC......oovvvveeiieeeeeieesis
GALIC - Bay Bridge Marina, LLC............ccc.....

Great American Financial Resources, Inc.......

Great American Financial Resources, Inc.......

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

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

Ownership.........

Ownership.........

Ownership.........

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

Ownership.........

...100.000

...100.000

...100.000

...100.000

American Financial Group, InC..........cccccevunne.

American Financial Group, InC..........cccccvvvene.

American Financial Group, INC.........ccccccoevennn.

American Financial Group, InC...........ccccevveee.
American Financial Group, InC..........cccccevueee.
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, InC..........ccccccevvene.
American Financial Group, Inc
American Financial Group, Inc

Necoo |
Necoo | e
Necoo | e
Necoo | oo
A (U IO
Nucooo | e
N..oowe 2
N 2
Necooo e
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statement for June 30, 2018 of e N@tional Interstate Insurance Company

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

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) *
31-1391777.. GALIC Brothers, INC........couevvereeereeneeireininenns Great American Life Insurance Company........ Ownership......... ...100.000 | American Financial Group, Inc N | (U PR
.. | 26-3260520.. . | Manhattan National Holding Corporation. ..| Great American Life Insurance Company........| Ownership.. ...100.000 | American Financial Group, INC.........ccccocvveenes | e Y
0084 | Inc. 67083... |45-0252531.. [ ..oeveieeriris | v [ e Manhattan National Life Insurance Company.... |OH............ A Manhattan National Holding Corporation........ Ownership......... ...100.000 | American Financial Group, INC..........cccecerevens | vove |\ S O
................................................................... 52-2179330.. | .evevrrererrrrerns [ eereerireeiniens | veveesneeenneeene. | SKipjack Marina Corp......covovevveevveiecssiieieees [MDucs [NIAL.............. | Great American Life Insurance Company........ | Ownership......... | ...100.000 | American Financial Group, Inc oo [ Nei [
................................................................... 42-1575938.. | ..ovoveverereis | veerereniieniens | veseeseiseienenn. | Great American Holding, Inc........ccocooceevveveene | OHoo [UIP.................. | American Financial Group, Inc........................ | Ownership......... | ...100.000 | American Financial Group, InC..........cccocevveeres | eeeNevriis [ o
........ 27-3062314.. [ ..oververeeeiiens [ cereereiseisieniens | ceeeneniennennenns | Agricultural Services, LLC........covevvevvevccviienes |OHu | NIA............ | Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc N e
........ Great American Holding (Europe) Limited.........|GBR..........NIA............... | Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc woe [ eeeeNee [
........................................................................................................................................................ Great American Europe Limited...............c.oee... |GBR.......... | NIA............... | Great American Holding (Europe) Limited....... | Ownership......... | ...100.000 |American Financial Group, INC...........ccocevrenes | eeeNucieis | oo
Great American International Insurance
................................................................... AA-TTB4136. | ... [ e | ceeerevieenenenen.. | DeSIgNAted Activity Company IRL.....cco.... [ IA.........c...... | Great American Holding, Inc........................... | Ownership......... | ...100.000 |American Financial Group, InC..........ccccocovueeee | ceeNuciiits [
American Financial Group,
0084 | Inc. 23418... | 73-0556513.. [ ..oeveiireriris | evireisirieieniins [ e Mid-Continent Casualty Company.................... OH...cco.. A, Great American Holding, InC..........cccovovirinnnne Ownership......... ...100.000 | American Financial Group, INC..........ccccecovvevens | vone |\ S T
American Financial Group,
0084 |Inc. 15380... [73-1408844.. | ....ovvvvererren | cereereiereieiene | e Mid-Continent Assurance Company................. OH............ IA.... Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, InC..........ccccccvvvres | vone |\ TSI DR
American Financial Group, Mid-Continent Excess and Surplus Insurance
0084 |Inc. 13794... [38-3803661.. [ ..coovrrrrrrrrrens | orreererrnrnireinnes | cenreeeesneneeeneeeens Company DE............ A s Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, INC.........ccccouvrvres | wone \TSUSI PR
Mid-Continent Specialty Insurance Services,
................................................................... 30-0571535.. | ..voveevreeriens | veerererreesernnees | reeverenseereennennees | INC. OK............ INIA............... | Mid-Continent Casualty Company...................| Ownership......... | ...100.000 |American Financial Group, INC........ccccecrrcvrecne | oo Yerris [evireirins
American Financial Group,
0084 |Inc. 23426... | 73-0773259.. | oo | e | e Oklahoma Surety Company...........ccocveeeeeeneene OH.....ccc.... A Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvenes | wonee \\ISUSS PO
........ 34-1607394.. | ...coovveeeees [ cerreesireesieees | sveesiseeenennn. | National Interstate Corporation...............c.ceeee.. |OH............ |[UDP............. | Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc N [
........ 34-1899058.. | ...ccvverererreins [ cerreerireieisiees | veresiseieeeennnnnne. | American Highways Insurance Agency, Inc...... |OH........... NIA............... | National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc oo [N
........ 31-1548235.. | ...cvvveeviiens [ eveeniieseiees | vevesisiieeeennnnnn. | EXplOrer RV Insurance Agency, Inc.................. |OH............ INIA............... | National Interstate Corporation....................... |Ownership......... | ...100.000 | American Financial Group, INC........c.cccoeevvves | ceeeNeviis [
........ 98-0191335.. | ...evivererveceins [ vrerrrieisiiees | vverersissesnnenn. | Hudson Indemnity, Ltd National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc N [
........ 66-0660039.. [ ..cocovevrvrrrans [ errerrerreisianiens [ ceevirenennnnennn. | Hudson Management Group, Ltd National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc N [
................................................................... 34-1607396.. | ..ccvvrerrrrerrens [ cererererrenireniens | ceeeerennenennneeen. | National Interstate Insurance Agency, Inc......... |OH............ NIA............... | National Interstate Corporation....................... | Ownership......... | ...100.000 [American Financial Group, INC........cccocevrevrene | veeelNuciiiis [
Commercial For Hire Transportation
................................................................... 36-4670968.. |....cvrerrererins | vereirneiririnirenes | evrireireriennnnene. | PUFChasing Group SC....cceoe. |NIA............... | National Interstate Insurance Agency, Inc....... | Management..... | ................. |American Financial Group, InC.........c.ccocevvenes | eeeNuciieis | S
American Financial Group,
0084 | Inc. 32620... | 34-1607395.. [ ..ooveeeeeiris | eovireiririeieniins [ e National Interstate Insurance Company............ OH....cc.... RE....ccinnne National Interstate Corporation....................... Ownership......... ...100.000 | American Financial Group, InC..........ccccocovvvvens | vone |\ S R
American Financial Group, National Interstate Insurance Company of
0084 | Inc. 11051... [99-0345306.. | ...ccvvevrerrrnns [ errrreririnerrinniees | reverseeieenerineinns Hawaii, Inc. OH...ccoee (DI T National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, INC.........ccccecoveens | wone |\ S O
................................................................... 43-1254631.. | .ocveveeiens | ceerieiesiieieis | vesseiieeeiennn | TTANSProtection Service Company.................... [MO........... |DS................ |National Interstate Insurance Company.......... | Ownership......... | ...100.000 | American Financial Group, Inc oY [
American Financial Group,
0084 |Inc. 41106... |95-3623282.. | .oovvevreererrnins [ eereereirieiieinies | e Triumphe Casualty Company National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, INC.........ccccouvrvres | vone \TSUSI DO
American Financial Group,
0084 |Inc. 21172... |86-0114294.. | oo | e | e Vanliner Insurance Company............ccoeureeennes MO........... (DS T National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, INC.........ccccocvvvnns | e | (U PR
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Statement for June 30, 2018 of the

National Interstate Insurance Company

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) *
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.. Republic Indemnity Company of America......... CA..ccoeen A Great American Holding, InC..........cccoeevirienne Ownership......... ...100.000 | American Financial Group, INC..........cccecerevens | vove |\ S O
American Financial Group,
0084 |Inc. 43753... | 31-1054123.. Republic Indemnity Company of California....... CA.... A Republic Indemnity Company of America....... Ownership ...100.000 | American Financial Group, Inc N
.. |59-1683711.. . | Summit Consulting, LLC.......... .. | Great American Holding, Inc. .| Ownership.. ...100.000 | American Financial Group, Inc. N
59-3385208.. Heritage Summit Healthcare, LLC Summit Consulting, LLC Ownership ...100.000 | American Financial Group, Inc N
82-2462705.. Summit Real Estate Holdings, LLC................... FLoiiins NIA. ..o Summit Consulting, LLC Ownership......... ...100.000 | American Financial Group, Inc N
.. | 59-3409855.. . | Summit Holding Southeast, Inc.... .. | Great American Holding, Inc. .| Ownership.. ...100.000 | American Financial Group, Inc. N
American Financial Group,
0084 |Inc. 10701... [59-1835212.. [ ..voeererreererens | e | e Bridgefield Employers Insurance Company....... | A Summit Holding Southeast, InC............cccoc..e. Ownership......... ...100.000 | American Financial Group, InC..........ccccocvvvenes | wonee |\ SO PO
American Financial Group,
0084 | Inc. 10335... [59-3269531.. | .ceovvievreeireins e | verersneeeeeeenns Bridgefield Casualty Insurance Company......... | I A, Bridgefield Employers Insurance Company..... | Ownership......... ...100.000 | American Financial Group, INC..........cccecereens | wone |\ S O
American Financial Group,
0084 |Inc. 16691... [31-0501234.. [ ..coovvviereiren | e | e Great American Insurance Company................ OH......c..... A American Financial Group, InC..........ccccccvuvennee Ownership......... ...100.000 | American Financial Group, INC.........ccccoevrvvres | v |\ TSSO DR
American Financial Group, American Empire Surplus Lines Insurance
0084 |Inc. 35351... |31-0912199.. | ceovvvvereirnns [ e e Company DE............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvevres | wone |\ ST PR
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..........cccecevrvvers | vove. N
................................................................... 59-1671722.. American Empire Underwriters, Inc................... American Empire Insurance Company............ | Ownership......... | ...100.000 | American Financial Group, Inc oY i [
........ 31-14B83075.. | .ovevvvvererevcees [ cereeriieesiiees | veveeieineeennennn. | American Signature Underwriters, Inc............... Great American Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, Inc JRUT (U IR
........ 59-2840291... | ...cvvrererrens [ cerreerireeiniiees | vereieisneenenennnn. | Brothers Property Corporation..........ccceeeeeinie. Great American Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, Inc JRUT (U IR
........ 25-1754638.. | ...ccovvevcees [ corvveriressiiees | vvesisiieennnennnnn.. | Brothers Pennsylvanian Corporation................. Brothers Property Corporation........................ |Ownership......... | ...100.000 | American Financial Group, INC..........cccccecvuvecns | coecNuciiiis | v
........ 59-2840294.. | ....cooevvveiiens | cereirersesireiiens | ceeeseniennennnnn. | Brothers Property Management Corporation..... |OH............ |NIA............... | Brothers Property Corporation........................ | Ownership......... | ...100.000 |American Financial Group, Inc N [
........ 20-4498054.. | ..coovvvereevirens | erererrenieniens | ceesieniennennnn | Crescent Centre Apartments.........oocoeoveeeeeeneeees |OHuo | NIALL............. | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, Inc N [T
........ 31-1277904.. | ..o | cevererenieiiens | ceeeerennenneneeen. | CTOP Managers Insurance Agency, Inc............. [KS............ |NIA...............| Great American Insurance Company.............. | Ownership......... | ...100.000 [American Financial Group, INC........cccoecvrevrene | eee Yoo [ervreirinns
........ 31-0589001... |..oeveerrierins | rerierireireriniinnes [ ereereerenenneene.. | DEMpsey & Siders Agency, Inc. Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, Inc oY e
........ 31-1341668.. | ..ovveveeeveens | vvevererreineniens | ceeevennieneneenenn. | EDeN Park Insurance Brokers, Inc.... Great American Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, Inc oY i [
........................................................................................................................................................ El Aguila, Compafiia de Seguros, S.A. de C.V.. |MEX.......... | IA................. | Great American Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, InC.........ccccocvvevree | condYerorns | o
........................................................................................................................................................ Financiadora de Primas Condor, S.A. de C.V... IMEX..........|NIA............... | El Aguila, Compafiia de Seguros, S.A. de C.V.| Ownership......... | .....99.000 | American Financial Group, INC........ccccoeeecveees [ ceeedNeviiis [
..................... 39-1404033.. Farmers Crop Insurance Alliance, Inc KS............ [NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, Inc oY [
.| 13-3628555.. . | FCIA Management Company, Inc.... .. | Great American Insurance Company. .. | Ownership ...100.000 | American Financial Group, InC..........cccoccevveeres | oo Y
..................... Foreign Credit Insurance Association Great American Insurance Company.............. |Management..... | ................. | American Financial Group, Inc N
................................................................... 81-0814136.. | ..ovvvrerrrerrens | crrerervenireinees | cevrerenneinnnennene. | GAI Mexico Holdings, LLC......covvveeiiirinns Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, InC..........cccoeevvevree | eeeNeeriis | covreiiinns




statement for June 30, 2018 of e N@tional Interstate Insurance Company

SCHEDULE Y

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

¥'2L0

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) *
31-1753938.. GAl Warranty Company..........cceeureerereeneenenns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc N | (U PR
.. |31-1765544.. . | GAI Warranty Company of Florida... ..| GAl Warranty Company......... .. | Ownership.. ...100.000 | American Financial Group, Inc.
61-1329718.. Global Premier Finance Company.................... Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc
................................................................... T4-2693636.. | ..coevveverrerens | everrerieieiieniens | cereneeenneenennn. | Great American Agency of Texas, Inc............... | TX............. NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, InC........c..cccccevne...
American Financial Group,
0084 |Inc. 26832... |95-1542353.. | .covvevrerrerenies [ ererneeieiiennes | e Great American Alliance Insurance Company... | OH............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC..........ccccccvvres | vone \TSUSUE DO
American Financial Group,
0084 |Inc. 26344... | 15-6020948.. | ...ooovvrrerrnns | eorrrreinireineinins | e Great American Assurance Company............... OH.....ccc.... A s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC..........ccccouvrvres | vone \TSUSI PR
American Financial Group,
0084 | Inc. 39896... [61-0983091.. | ..ooveeererienes | rerererrireireriens e Great American Casualty Insurance Company.. |OH............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccovveureres | e Necoo | e
American Financial Group, Great American Contemporary Insurance
0084 | Inc. 10646... [36-4079497.. | .ceovieeeeiees [ | e Company OH....c..c.... A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........cccccevvvvens | vone |\ S R,
American Financial Group,
0084 | Inc. 37532... | 31-0954439.. [ ....covvvvvris | cvireiririeinninns [ e Great American E & S Insurance Company...... DE....ccceuu. A, Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC..........ccccocevreens | vone |\ S O
American Financial Group,
0084 |Inc. 41858... | 31-1036473.. | ceovveverrerrnes [ evereieireiieenes e Great American Fidelity Insurance Company.... | DE............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC..........ccccccevvres | von Neoooos | e
................................................................... 31-1652643.. [ ..covevereieiiens [ ceveirerseniieniens | ceeenennennnnn. | Great American Insurance Agency, Inc............. |OH............ NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 [American Financial Group, INC........cccoeevvervene | oo Yeeois [eereirins
American Financial Group, Great American Insurance Company of New
0084 | Inc. 22136... [13-5539046.. | ....overeererrren | erererirnireireriens e York NY oo A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccocveuree | e Necoo | e
American Financial Group,
0084 |Inc. 38024... | 31-0974853.. | ...oevveeeevrens | e | e Great American Lloyd's Insurance Company.... | TX............. A s Great American Insurance Company.............. Other....cocvvenee | e American Financial Group, InC..........cccoevvvnes | cone N 4.
..................... 31-1073664.. | ..o | rerrerreirieiens | cveevereneeneneennen. | Great American Lloyd's, InC.......coevvvvncniens | TX o | NIALL............. | Great American Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, Inc oY i e
..................... 31-0856644.. | ....covvervrrens [ cerrerniriesiiens | vreesiieieennnn. | Great American Management Services, Inc...... |OH............ INIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, Inc JRUT (U IR
American Financial Group,
0084 | Inc. 38580... | 31-1288778.. . | Great American Protection Insurance Company . | Great American Insurance Company. . | Ownership.. ...100.000 | American Financial Group, Inc.
................................................................... 31-0918893.. Great American Re INC.....c.vuvvvevevvereireireiniinnnes Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc
American Financial Group,
0084 |Inc. 31135... | 31-1209419.. | oo [ | e Great American Security Insurance Company... | OH............ A s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccoevvveres | wone \ISUSE PO
American Financial Group,
0084 |Inc. 33723... | 31-1237970.. | oo e | e Great American Spirit Insurance Company....... OH....cccc..e. IA.... Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC.........ccccocvvvenes | conee |\ ISUSI PR
................................................................... AA1120817. | .eevereereens | v | veveeneineeneneene | INSUrANCE (GB) Limited......c.vuceciricccnne Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, Inc oY i e
59-1263251.. Key Largo Group, INC.........ccoevvevevrerenrieinnns Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc Y.
..|871850814... . | PLLS Canada Insurance Brokers Inc... . .. | Great American Insurance Company. . | Ownership......... | ..... 49.000 | American Financial Group, Inc. Y.
31-1293064.. Professional Risk Brokers, INC.............cccccvvnne. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc Y
31-0686194.. One East Fourth, INC.........cccceeeeiiccceeae American Financial Group, InC..........ccccccvvvne. Ownership ...100.000 | American Financial Group, Inc N
.. 131-0883227.. . | Pioneer Carpet Mills, Inc.. . . .. | American Financial Group, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc. N
31-1119320.. TEJ Holdings, INC.......covvvrrirereiernirrerieine American Financial Group, INC.........cccccvevennn. Ownership ...100.000 | American Financial Group, Inc Necoe | oo




GZlo

statement for June 30, 2018 of e N@tional Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 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) *
................................................................... 31-0728327.. | coeevvvveereiiens [ eveeviieesiees | veveveissieieinnneenn | THree East Fourth, InC......vvcvevviccceccvisceeeee |OH [ NTAL.......... | American Financial Group, Inc........................ | Ownership......... | ...100.000 | American Financial Group, INC........ccccoevevrves | ceoeNeviis [
Aster Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association.
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.
6

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 June 30, 2018 of he N@tional Interstate Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

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..........

101,446,727
131171816

(4916)| .
.............................. (89593)

ot

: Sum of remaining write-ins for Line 34 from overflow page. 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
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
o OCBAN MAMNE......eeceeeriieiete ettt ettt een
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation.... .
Other liability-OCCUIMENCE. .......cvueviierieiciesie et

. 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

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

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..........

...1,456,142

(10,818)
85,744,738
19,660,888

(49,030)
163,125,051

......... 5,553

1,565,686
..136,530,829

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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statement for June 30, 2018 of e N@tional 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 | covoovcreieeieaas 31,586 | oo (1 31,651 | oo 62,209 | oo [ 87,297 | oo, 149,594
2. 2016 s e 35418 | oo 68,331 | oo, 103,749 | oo 12,342 | e 113 | oo 12,455 | oo, 32,997 | oo 163 | o 58,134 | oo, 91,294 | .o, 9,921 [ (X)) I 0
3. Subtotals
2016 + Prior....cc.. | cooevrveeriiicinnns 116,896 | ..oooovvverinn 172,950 | .o 289,846 | ..covieiriann 43,928 | ..o 178 | e 44106 | oo, 95,206 | oo 251 | oo 145431 | oo 240,888
4, 2017 s | et 40,180 | .o 115,264 | ..o 155444 | ..o 27,019 | oo 2,308 | oo 29,327 | e 40,438 | oo 952 | v 84,728 | ..o 126,118 | ..o 27,277 [ (27,276) | ..o 1

5. Subtotals

2017 + Prior........
6. 2018...iiieiens [errieiens D00, SO I 20,0, SO .0, SO I .0, SO IO 14,095 | oo, 14,095 | D0 S I 21,204 | .o, 69,192 | .o 90,396 |...ccoovrennns 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 157,076 | oo 288,214 | oo 445290 | .oovreeae 70,947 | oo 16,581 | oo, 87,528 | oo, 135,644 | oo 22,407 | oo 299,351 | oveveereraes 457,402 | .o 49,515 | oireeeeae, (54,366) [ ....covrereerernnns (4,851)
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
T e 315%| 2. v (18.9)% | 3. wovvreeene (1.1)%

Col. 13, Line 7

Line 8

Ao (1.6)%




statement for June 30, 2018 of he N@tional Interstate Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

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

Bar Code:

AR RO AREAC O AR ATR AR
* 326 202 0184900O0O0O0O0 2 =
AR A LA I DR ARD A R
* 32 6 2 02 018 4550000 2 =
AR DR AREAC O AR AT
* 326 202 018 3 650000 2 =
AT ST AREAC O AU AR AR
* 326 2 02 0185050000 2 =

Q15

Response

NO

NO

NO

NO




statement for June 30, 2018 of he 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, COMMISSION FECEIVADIE..........coevieereeierceese ettt s s sansas | avsesssssssessesansenes 630,740 | ovvvereeeeees 1412 | e 629,328 | ...ccovernnnd 644,781
2597. Summary of remaining WIite-iNS fOr LINE 25...........ccuiiiviriiriieseciseies et ssessssiesssesssnaens | svsesssssssessesssanes 630,740 | .oovvreeeeea. 1412 | e, 629,328 | ..o 644,781

Q16




statement for June 30, 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

................................... 30,658,389

..... 7,920,883

320,218

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

....12,444 432
226,910

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

................................... 38,379,913

................................... 30,658,389

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

(182,444)
1,147,558
..................................... 2,481,670

................................... 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....

...88,621,248

619,098

....266,330 |...

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

978,799,200
....694,999

..... 978,104,201




statement for June 30, 2018 of e 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

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

BONDS

NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 657,495,743 | ..o 38,359,613 | ..o 32,661,336 | .coooovveieieeeeis 137,646 | oo 657,495,743 | ..oooroeieeins 863,331,665 | ...ovoeriecirciiriieeiieseiniiesiiniiens | e 617,355,599
NAIC 2 (B)- 11ttt | eebessess st st ees s 89,469,569 | ...covrvriiriiniieiind 6,577,532 | ovoereeierieiiniiens 9,229,188 | ..o 2,305,417 | oovoeeiein 89,469,569 | ....oooeerrrirriniies 89,123,330 [ .o | e 79,082,177
NAIC 3 (B)- vt | esiissbinebnssnssnssieeees 8,453,248 | ...t | s 1,534,146 | oo, (1,764,746) | ..oovvvrvcricricriene 8,453,248 | ...oovrvrrein BL1B4,356 | ... | e 7,964,153
NAIC 4 ()-vervrereeeieeseiieeiee ettt st sesse s ssssessnnns | essessssssessnssassssssssens 1,413,305 [ oo eeieieessisaeeas | creesesseeessese s 472,231 | oo (473,935) | ceovvoeererrieriniens 1,413,305 | oo AB7,138 [ oottt | eeeeeress st 1,545,468
NAIC 5 (B)- 1.ttt | esssessseesesssse s 1,022,791 | oo 4,530 | oo 501,598 | ..o 290,163 | oo 1,022,791 | oo 815,886 | ...euveeiererieiieeieiieeieeieeienis | et 1,817,016
NAIC B (B)-..-vverereerriseiseis ettt sttt | rrisssissis s 575,000 | voiveiireiiieeiisiiesiesis i | eenisns sttt | fese sttt (1) ] 575,000 | oo 575,000 | .ovviieiieiiieiseiiseissiseis s | ceress s 0
TOtAl BONGS. ...ttt | cseesens e sens s 758,429,655 | ..oovvviiniiniiniiees 44,941,675 | o 44,398,499 | ..o 494,544 | oo 758,429,655 | ..voovveiviiniiinniiies 759,467,375 | ..oiveiiiiniisiisnisnisnisninens (O 707,764,412

20IsO

....3,075,202 3,075,202 | ..o 3,060,758 3,151,645

NAIC 2.t | ebne s TA,788,3TT | s | s | s (100,975) | ..o 1,758,377 | o 11,657,403 | ..o | s 8,935,630

10, NAIC 3ec s | e 2,597,050 | ..o | s | s (<) ] 2,597,050 | oo 2,597,042 | ... | s 3,292,783
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
12, NAIC Be. ettt | resesien et 140,253 | ...t | ettt | rereee ettt ns | eeeebene st 140,253 | ..o 140,253 | ..o | s 140,253
130 NAIC Bttt | chremre s 9,775 | o | et | e seni ettt | cheneene ettt 9,775 | i 9,775 | o | e 9,775
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 17,580,656 | ..o 0 [ (O (115,426) | ...ooovvviiciccinn 17,580,656 | .....cocooovciciniinnn 17,465,230 [ ..o (O P 15,530,086
15.  Total Bonds and Preferred StocK..........ciririniiniiniiniinisisicsisnisnins | oniisssisssissiessiensees 776,010,312 | oo 44,941,675 | .o 44,398,499 | ..o, 379,118 | oo 776,010,312 | oo 776,932,605 |....coooviiiiiiiiiiniisisin [0 T 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§.......... 0; NAIC2§....1,488,160; NAIC3S.......... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for June 30, 2018 of he 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 1,488,160 |....ccoovrvvrrrnee 0,3, SRR (R 1,480,350 | oo 36,563 | ..o
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. ACCIUAL OF GISCOUN.......ooveiieiiiiei bbb | bbbt bbbt 8,210 | oo 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 0N QISPOSAIS...........c.cviueiecieeiciireiteie ettt bbb b s senas | sebessesasbessesses s s st s st enaenas 2,000,305 | ..oorverreeee e 206,112,186
7. Deduct amortization Of PrEMIUML..........ccciiiuiiiiiiee ettt bbb bbb s s s ssaebesastens | 4essssesessstesessnsesasssebes e s es s snaebnes 1,005 | oo 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 1,488,160 | .o 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 1,488,160 | oo 0

QsI03




statement for June 30, 2018 of he N@tional Interstate Insurance Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



statement for June 30, 2018 of he 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

............................................ 77,536,953

.......................................... 132,894,314 | ...cccvvvivrrcinnnn....85,605,040
............................................ 156,185,542 | ....oovvvvveriinrrenrinnsinninnn 10,512,903
............................................ 70,512,903

QsI08
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statement for June 30, 2018 of e N@tional Interstate Insurance Company

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase

Land and Office Building - Construction in Progre: Richfield OH.. | 04/15/2018.... | Snavely BUilding Co.........ccvvureerrereeneriereiseeeeeneens 1,020,321

Land and Office Building - Construction in Progre Richfield OH.. | 04/15/2018.... | Jamco Voice and Data COMMUNICAtIONS............cervuiirirrivreiiniiieiiesesieeesesseesessessnss 21,342

Land and Office Building - Construction in Progre: Richfield OH.. | 05/15/2018.... | Jamco Voice and Data COMMUNICAHIONS. ..........cvrrvurerrerrireisieirieisssiessessseesssesessssenssesensns 19,257

Land and Office Building - Construction in Progress Richfield OH.. [05/15/2018.... | Snavely Building Co..........cccvrrerririeeieieincinieeeees 1,968,690

Land and Office Building - Construction in Progre Richfield OH.. | 05/15/2018.... | Cicogna Electric and Sign Co...........cccccuvrurires 3,110

Land and Office Building - Construction in Progre: Richfield OH.. | 06/15/2018.... | Jamco Voice and Data Communication 14,670

Land and Office Building - Construction in Progre Richfield OH.. | 06/15/2018.... | Ritenour Group.. 33,702

Land and Office Building - Construction in Progre: Richfield OH.. | 06/15/2018.... | Snavely Building Co. 476,406

Land and Office Building - Construction in Progress Richfield OH.. [ 06/15/2018.... | Gardiner. 29,550

0199999, TOAIS. ..ottt ebsnntent st enes 3,587,047 0

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 3,587,047 0

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location
2 3
Description of Property City State

Disposal
Date

Name of Purchaser

Actual Cost

Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 19 20
9 10 1 12 13

Expended for

Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income

Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
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
Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
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statement for June 30, 2018 of e N@tional Interstate Insurance Company

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

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

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

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

NONE
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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 Ill, LP................. CINCINNATL ..o OH... | FORT WASHINGTON INVESTMENT ADVISORS, INC.......ccovvviriemrineiieeineirnnincies | oevereeereenns 06/30/2014.... 1 [ e | e 475,000 1,300,000 3.470

000000 00 0|Primus Capital Fund VII LP.. Cleveland OH... | Primus Capital FUNA V1L, LP.....c..iiiiiiiniiiissisi s enesseeas 12/31/2012.... 1 88,837 . 908,052 2.600
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AffillAted............criiiiiiciiiiieiiiis ettt ettt enesnaas 0 | 563,837 | o0 | 2,208,052 |....... XXX.......
4599999. Subtotal - Affiliated..........ccoiuiiiiiiiis 0 2,208,052 |....... XXX
4699999, TOAIS.........cvvuiverrieirierineeiscniseiei s 0 2,208,052 |....... XXX.......

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 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 O | CF Special Situation Fund |, LP..........cccccocuviiviiininns I Cleveland..........ccccccoouue. | OH. | Clutterbuck Funds LLC........cc.ccccovurinnnen. I 08/30/2006 | 04/09/2018 | ....... 1,570,596 | ....... (921,819) | covvvveeninniinn [ | | s (921,819) | ccvoovvvvciinninns | e 648,777 | e 916,382 | ..ooocviiiniinins | i 916,382 | ........ 916,382
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........coeiriiiiinirnininissiensssssssissssssssssssssissssnssnes | aerens 1,570,596 | ....... (921,819) | vovvcvvcrnieneen a0 |0 | (921,819) | voovvvvivverenn0 | o 848777 | 916,382 | o0 | i 916,382 | ....... 916,382
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 O | Primus Capital Fund VIILP........ocooiviiiinniiiiiisisni | Cleveland........ccoccvvrvins |OH. | Primus Capital Fund VII, LP.........cccoovenev. | 12/31/2012 |04/10/2018 ....... 9,729,059 | ........ 715,283 | .o v [ | e 715,283 | .o [ 9,758,650 | ........ 790,695
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Affiliated. ... ..o | eenes 9,729,059 | ........ 715283 | o0 |0 [0 | 715,283 | .o 0 ... 9,758,650 | ........ 790,695
4499999. Subtotal - UNAFFIIEA. ... ehE ekt | s 1,570,596 | ....... (921,819) | covovvivcinenn0 o0 [0 | (921,819) | oo | e B48,777 | oo 916,382
4599999, SUDLOLAI = ATFIIBEEA. ..1e.reseresreeres ettt £EE £ | erriees 9,729,059 | ........ 715,283 20 0 | 715,283 .9,758,650 | ........ 790,695
4899999, TOMAIS........eveeeeieieereieeee etttk eeseni i .....11,299,655 | ....... (206,536) | ...ooovvvrcrinnens (O] (V)] [ 0. (206,536) | ....ocvvvrirnes 0]... 10,407,427 | ..... 1,707,077
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statement for June 30, 2018 of e 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. Special R e and Special A
45201Y S5 7 |ILHSG DEV A14.00 8/01/2048...........oovmrvriririirniinsierissisiesisissssssessssssssesssssessesss | svssesssssnens 06/01/2018........ MORGAN STANLEY......ccvtivrrmrieirneieieriseererininns 2,103,560 .....2,000,000 |...... 1FE
64613A  AC 6 |NJ ST HSG & MTGE SF A 4.50 10/01/2048........ccovrirninireiniisinnssrsnsnsersnesssenenns | onreessneenes 06/15/2018........ RBC CAPITAL MARKETS 1,071,880 | oo 1,000,000 |...... 1FE
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ..........c.rueieiieeisiesieieieiiesietieiis  oetetsessetassessessessssessassesssssssessessessssassesssesesessessessssassessessessssessessesassessessessasassessesasssssessessesassassesnssssessessesansassesssssnteses  sesassss 3,175,440 | oo 3,000,000 |............. 0 ). S
Bonds - Industrial and Mi:
00436M  AA 3 | AALLC 2018-1 A ABS SSNR 3.87 12/02/2033..........cooeoevureerernrirerinieeienirererissinserennns | coneeesinnnnes 06/13/2018........ DEUTSCHE BANK TA9,811 | e 750,000 |...... 1FE
03027W  AJ 1 | AMERICAN TOWER TRUST 3.07 03/15/2023.........ccvumiierniiniererisissernsisisssnssensnnens | aveveressnsens 06/11/2018........ BARCLAYS CAPITAL......vviiiiiiiirisisinsieiessssiessessssesessssnes 1,948,240 | ..o 2,000,000 [ ..ooveieeiciiiereieeeea 4776 | 1FE .
05352P  AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021 .| 05/22/2018........ JP MORGAN SECURITIES INC......oevovirererineierineicirerirerenieeienes 999,975 .....1,000,000 |...... 1FE
14913Q 2L 2 |CATERPILLAR FINL 3.45 05/15/2023 .| 05/09/2018........ BANC OF AMERICA SECURITIES 1,998,640 | ..o 2,000,000 |...... 1FE
15672R  AA 3 |CERB 2018-3A A CLO SSNR FLT 07/15/2030 06/29/2018........ WELLS FARGO BROKERAGE SERVICES 500,000 ....500,000 |...... 1FE
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043 05/15/2018........ SANDLER & O'NEIL PARTNERS 700,000 ....700,000 |...... 1FE
194230  AB 6 | CASL 2018-A A2 ABS SSNR 4.13 12/26/2047............ovvvomerirerirnriirissisesinsrireineeenne. | cvenrinerienes 06/12/2018........ BARCLAYS CAPITAL.....coourimieiinriieeiesissesesiesssiessenessenns 1,499,329 | oo 1,500,000 |...... 1FE
225490  AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24...... . .| 06/22/2018........ CS FIRST BOSTON.... 1,999,933 .2,000,000 |...... 1FE
22822R  BF 6 | CROWN CASTLE TOWERS 3.72 07/15/2023........ccovierrirnineierssiseeesissisesssierssss .| 06/26/2018........ MORGAN STANLEY... 1,000,000 .1,000,000 |...... 1FE
25755T  AJ 9 |DPABS 2018-1A A2| ABS SSNR 4.116 07/48.... .| 04/18/2018........ GUGGENHEIM CAPITAL MARKET 1,000,000 .1,000,000 |...... 2AM
26208L AC 2 |HONK2018-1A A2 ABS SNR 4.739 04/20/2048. .| 04/17/2018........ BARCLAYS CAPITAL......coiviiiiiriniieieeineiesissiesississesenisenaees 1,000,000 | .cooovvvrvririrernnirernnnee. 1,000,000 | ... 2AM
26827E  AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40.... .|C.... 06/26/2018 CANTOR FITZGERALD & CO......ccovvvrrerirrirnnns 527,327 | v 031,730 [ i 667 | 1FE
28852L  AA 1 |ECLO 2018-3A A1 CLO SSNR FLT 07/20/2030 C 06/06/2018........ | CITIGROUP 1,500,000 | .coovvvvrvrirererrnreriennee. 1,500,000 | ... 1FE
28852L  AE 3 |ECLO 2018-3A A2 CLO SSNR 4.482 07/20/30..... .|C.... 06/06/2018........ CITIGROUP.... 2,000,000 | ..ooovrerririiieiriieinnnnn2,000,000 | ... 1FE
299670  AC 3 | XAN 2018-RS06 B CLO SNR FLT 06/15/2035. 06/07/2018........ WELLS FARGO BROKERAGE SERVICES 800,000 | ...ocovvvrrerereierreirieeeenen...800,000 | ... 1FE
34960J BC 8 |FCO 2015-6A BFR CLO MEZ 4.95 07/10/2030....... 06/29/2018........ NATIXIS... 1,000,000 .1,000,000 |...... 1FE
34961P  AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030 .| 06/19/2018, CS FIRST BOSTON......oouiimiiireirerimriniiessiensenesesessssessiens 982,500 +..1,000,000 | oo 17,665 [1FE.....cccoovvviiinin
36255C AC 3 | GPMT 2018-FL1 AS CLO SNR FLT 12/19/2035. .| 04/26/2018........ | WELLS FARGO BROKERAGE SERVICES 1,000,000 .1,000,000 |...... 1FE
381362 AL 6 |GTCOP 2012-1A A2R CDO SSNR 4.604 06/34 .| 06/08/2018........ WELLS FARGO BROKERAGE SERVICES 1,999,952 .2,000,000 |...... 1FE
411707  AB 8 |HNGRY 2018-1A Al ABS SNR 4.25 06/21/2048, .| 05/23/2018........ BARCLAYS CAPITAL. 1,000,000 .1,000,000 |...... 2AM
411707  AD 4 [HNGRY 2018-1A All ABS SNR 4.959 06/21/48.........ccoveveeiririrnrnierernisseresisersesseirenes .| 05/23/2018........ BARCLAYS CAPITAL. 1,000,000 .1,000,000 |...... 2AM
56577D  AJ 5 |MRNON 2018-1A A2 CLO SSNR 4.363 04/15/30.... . | 04/20/2018, WELLS FARGO BROKERAGE SERVICES 999,628 .....1,000,000 |...... 1FE
64829T  AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023. .| 05/14/2018........ | CS FIRST BOSTON.... 1,999,839 .2,000,000 |...... 1FE
67108L  BE 2 |OZLM 2014-6A A2BS CLO MEZ 4.49 04/17/31..... .| 04/11/2018........ BANC OF AMERICA SECURITIES 1,000,000 .1,000,000 |...... 1FE
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021 .| 06/30/2018........ Capitalized Interest. 2,983 2,983 |...... 5+GI
714244  7Z 6 |PERMIAN DD 14.00 10/15/2021 .| 06/30/2018........ Capitalized Interest 1,536 1,536 |...... 5*Gl
714244 ZZ 6 |PERMIAN DD 14.00 10/15/2021 03/31/2018........ Capitalized Interest, T | s 11 5*Gl
75574W  AC 1 |RCMT 2018-FL2 B CLO MEZ FLT 06/25/2035 06/15/2018........ JP MORGAN SECURITIES INC 1,000,000 .1,000,000 |...... 1FE
803169  AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30.........ccevrrerernrrernmsnierssssseensnsisssenes | conreressnsnes 04/30/2018........ JEFFERIES & CO....ovvvvvieiieeeeienine 2,000,000 .....2,000,000 |...... 1FE
85572R  AA 7 | STARR 2018-1 A ABS SSNR 4.089 05/15/2043.... 06/15/2018........ DEUTSCHE BANK 990,760 .....1,000,000 |...... 1FE
90352W  AA 2 | STEAM 2018-1 A1 ABS 3.783 04/25/48..........ccovveiiieiriieiseiieissiesssisseesisss s 05/02/2018........ DEUTSCHE BANK 1,999,998 | ..o 2,000,000 |...... 1FE
92343V EQ 3 |VERIZON COMM INC 4.329 09/21/28.. .| 06/21/2018........ Exchanged 2,577,532 .....2,610,000 |...... 2FE
96033W  AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031........evurrvuerreririrerinrieresinciesinsiseeenens .| 04/19/2018........ AMHERST SECURITIES CORP 998,242 | ..o 1,000,000 |...... 1FE
96033W  AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031..........cvvireereririsirnrierisnssiesssssieninee | aeeveressnsens 04/19/2018........ AMHERST SECURITIES CORP 1,990,000 | ..o 2,000,000 {...... 1FE
98875N  AJ 4 | ZAIS9 2018-2A B2 CLO MEZ 4.834 07/20/31.....ccooviiireiiiiiiieiissisnicnissisnissi e Cuovrnrs 06/19/2018........ JP MORGAN SECURITIES INC.. 1,000,000 | .o 1,000,000 | ..o 1FE
3899999. Total - Bonds - Industrial @nd MISCEIANEOUS............cuuiiiii it ceess st 8808800800800 8080800080808 080800000808ttt snbaniies 41,766,235 | .o 41,896,261 | L 23,108
8399997. Total - Bonds - Part 3....... 44941675 | oo 44,896,261 | 23,108
8399999, Total - BONAS. .....eurvuieieieiiieiieseissni s 44,941,675 | oo 44,896,261 | i 23,108
Common Stocks - Industrial and Mi
172967 42 4 | CITIGROUP INC .1 05/03/2018........ | SANDLER & O'NEIL PARTNERS.........coooieiririinirieineineeeneeseisesseeesessesessennenns | cenee 250.000 16,741 XX | L
172967 42 4 |CITIGROUP INC.... . | 05/04/2018 SANDLER & O'NEIL PARTNERS........cooiiiiiiinnissiisninsisssnissnssssssesensssesensensssees | ones 360.000 24,410 XXX [ |
9099999. Total - Common Stocks - INAUSIIAl ANA MISCEIIANEOUS..........vuuruuiererisiisieseies s sers s ses st stiee | cesesseesnesees et seeehs e E £ E 08488888ttt sniarires 41,151 XXX 0 XXX e




1'¥030

statement for June 30, 2018 of e N@tional Interstate Insurance Company

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

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)
9799997. Total - Common Stocks - Part 3... 41,151 XXX . 0 XXX...
9799999. Total - Common Stocks 41,151 XXX 0 XXX...
9899999. Total - Preferred and Common Stocks... 41,151 XXX 0 XXX...
9999999. Total - Bonds, Preferred and Common Stocks........ 44,982,825 XXX 23,108 XXX...

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




6030

statement for June 30, 2018 of e 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)
Bonds - U.S. Government
36241L S7 2 |GNJO PL 783242 PT 3.00 02/15/2026....... .. | 06/15/2018. | MBS PaydOWN..........coorremeererierins [ ererrenerneennenisnsines | eoererneens 12,456 | ..oocreneee 12,456 | ..oovcveneee 13,118 | oo 12,692 | .o 251 251 | s | s 12,456 | oo | e 02/15/2026. | 1....cvverennes
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039..... .. | 06/20/2018. | MBS Paydown 41 2,343 08/20/2039. [ 1....ccovvierne
38375C 6N 5 |GNR 2012-116 PG PAC 2.00 10/20/2040... | .. | 06/20/2018. | MBS Paydown 113 8,593 10/20/2040.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040.. | .. | 06/20/2018. | MBS Paydown 2 09/20/2040.
38376E  VJ 1 |GNR 2009-110 AB SEQ 4.00 04/16/2039... | .. | 06/16/2018. | MBS Paydown 7,606 | ..oovvenee. 7,606 211 04/16/2039.
38376X L5 0 |GNR2010-31 AP PAC 4.00 08/20/38......... .. | 06/20/2018. | MBS Paydown 29,891 29,891 30 08/20/2038.
38377E NN 0 | GNR 2010-42 NH PAC 4.00 04/20/39........ .| 06/20/2018. [ MBS Paydown..........ccovvrmriernnineis | vernerveresisernnsnnees | overerines 19,340 | ............ 19,340 57 04/20/2039.
38377K  FN 5 |GNR 2010-115 NW PAC 3.50 01/20/38...... .. | 06/20/2018. | MBS PaYdOWN..........cceuerererererereens [ eorrrereriseineriienies | eevevn 179,163 179,163 0 01/20/2038.
38377L ZD 3 |GNR2010-127 NH PAC 3.00 02/20/39...... | .. | 06/20/2018. | MBS Paydown 33,577 ..33,577 131 02/20/2039.
38378T AF 7 |GNR 2013-71 GA PAC 2.50 07/20/2041..... .. | 06/20/2018. | MBS Paydown 23,220 23,220 (29) 07/20/2041. | 1.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045............. .. | 06/20/2018. | MBS Paydown 50,347 1141 10/20/2045. [1...coovvvvrenne
0599999. Total - Bonds - U.S. Government.... 390,369 XXX XXX
Bonds - U.S. Special Revenue and Special A t
196479 TZ 2 |COHSG SFPRIAAS5.0011/01/2028....... .| 05/01/2018. | Sinking Fund Redemption 25,000 25,000 27,074 | oo 25,998 | ..o (998) (998) [ v [ e 25,000 | coovvreereiireies e | e (V1 IO 625 | 11/01/2028. | 1FE............
CO ST HSG FIN AUTH MF 13.20
19647P BA 0 |02/01/2044 ..| 06/01/2018. | MBS Paydown 3,509 | oo 3,509 | oo 3,509 | oo 3,509 | oo [ s 0 3,509 | i | e | e (U1 IO 47 [02/01/2044. [ 1FE............
20774W  G9 6 |[CT HSGFIN 4.00 11/15/2040.................... .. | 04/05/2018. | Partial Call @ 100.00..........covvvrreres | verrvrrrernrrrernirneres | overerines 45,000 | ...cooonee. 45,000 | ............ 46,837 | oo 45,705 | .oovovrirrins (705) (40:) ) [ O 45,000 [ .oovoriniriniinns | e | e (V1 I 100 [11/15/2040. | 1FE............
CT ST HSG FIN AUTH B-2 4.00
20775B N8 5 |11/15/2032 .. | 06/14/2018. | Partial Call @ 100.00..................... . 55,000 (2,036) (2,036) [ .oovevererrcirenns | e 55,000 | coovvreererireins e 11/15/2032.
3128M1 CK 3 |FGCI G11974 PT 5.50 05/01/2021.. .. | 06/15/2018. | MBS Paydown 5,006 (10) 5,006 05/01/2021.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022.. .| 06/15/2018. | MBS Paydown 3,865 7 3,865 04/01/2022.
3128MM UM 3 |FG G18587 PT 3.00 02/01/2031.. .. | 06/15/2018. | MBS Paydown 55,098 55,098 57,974 02/01/2031.
3128P7 5B 5 |FG C91742 PT 3.50 01/01/2034.. .. | 06/15/2018. | MBS Paydown 62,434 ..62,434 ..66,941 01/01/2034.
3128P7 7L 1 |FG C91799 3.50 11/01/2034 .. | 06/15/2018. | MBS Paydown 63,703 ..63,703 11/01/2034.
3128P7 Q6 3 |FG C913774.50 06/01/2031... .. | 06/15/2018. | MBS Paydown 64,960 ..64,960 06/01/2031.
3128P7 QN 6 |FGTW PL C913614 03/01/31. .. | 06/15/2018. | MBS Paydown 47,542 47,542 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032.. .. | 06/15/2018. | MBS Paydown ..42,359 .42,359 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033 .. | 06/15/2018. | MBS Paydown 51,872 .51,872 01/01/2033.
3128PV  BS 8 |FG J15449 PT 4.00 05/01/2026... v |1 06/15/2018. | MBS Paydown...........cvvecvverinienes | veverreiniinnineiiienes | v 47,639 | ..........47,639 05/01/2026.
31294L 6V 0 |FGCIE02684 PT 4.50 03/01/25................. .. | 06/15/2018. | MBS PaydOWN..........cceuveuermcrierens [ wveriererseeneeinsines | corerereens 11,592 | oo 11,592 03/01/2025.
313204  H3 6 |FG G30949 PT 3.50 08/01/2036 .. | 06/15/2018. | MBS Paydown 81,218 | oo 81,218 08/01/2036.
31331Q X3 6 |FED FARM CREDIT 4.25 06/18/2018........ | .. | 06/18/2018. | Maturity.............ccco..u... 58,000 58,000 06/18/2018.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025. |.. | 04/15/2018. | Partial Call @ 100.00..........cccmeerevee | verererrrriserinenienes 04/15/2025.
31359M SD 6 |FANNIE MAE 4.60 06/05/2018.................. .. | 06/05/2018. | Maturity...........ccocvvvun 06/05/2018.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26....... | .. | 06/25/2018. | MBS Paydown 07/25/2026.
3136A4 VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40......... .. | 06/25/2018. | MBS Paydown 07/25/2040.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40............... .. | 06/25/2018. | MBS Paydown 09/25/2040.
3136A5 P6 7 |FNR2012-53 PB PAC 2.25 02/25/41......... | .. | 06/25/2018. | MBS Paydown . . . 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38......... .. | 06/25/2018. | MBS Paydown 51,586 51,586 54,133 01/25/2038.
3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041..... .. | 06/25/2018. | MBS PaydOown..........ccorreermerierens [ reriererseernerinsines | eoerereens 19,540 | oo 19,540 | .ooovvrennee 19,794 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039..... .. | 06/25/2018. | MBS Paydown 28,717 28,717 28,629 05/25/2039.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 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)
3136AA  MJ 1 |FNR2012-139 BH PAC 2.00 02/25/2042... | .. | 06/25/2018. | MBS Paydown 27,611 27,611 28,155 | ...... 28,030 (14) (14) 02/25/2042. | 1.
3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042.... | .. | 06/25/2018. | MBS Paydown 38,264 | ........c... 38,264 | ........c... 38,135 | o 38,163 40 11/25/2042. 1.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041... | .. | 06/25/2018. | MBS Paydown 7244 | .. 7244 | oo 7,234 | oo 7,234 1 08/25/2041. 1
3136AB  H7 1 |FNR 2013-5BD SEQ 2.00 03/25/2040....... .. | 06/25/2018. | MBS Paydown 21,781 21,781 21,744 | oo 21,747 5 03/25/2040. | 1.
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041..... .. | 06/25/2018. | MBS Paydown 22,842 22,842 22,389 | ...... 22,474 (34) 11/25/2041. | 1.
3136AC EK 3 |FNR 2013-10 NE PAC 2.00 01/25/42......... .. | 06/25/2018. | MBS PaydOown..........ccouveriecrierins [ verierireeenninnines | e 43,661 | ..o 43,661 | ........... 44,165 | ..oovorirns 44,031 (73) 01/25/2042. |1
3136AC JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039..... .. | 06/25/2018. | MBS PaydOown..........ccorveeinerierins [ rerreneneenneeiinsines | coererneens 10,469 | ..coovennee 10,469 | ..oocvoneee 10,633 .10,574 (61) 03/25/2039. | 1.
3136AD 2H 1 |FNR2013-43 XP PAC 1.50 08/25/2041..... . | 06/25/2018. | MBS Paydown 22,275 22,275 21,735 ..21,926 13 08/25/2041. | 1.

FNR 2013-41 AE SEQ SSUP 2.00

3136AD P9 4 |07/25/2037 .. | 06/25/2018. | MBS Paydown 58,356 | .oovrvnes 58,356 | covvvnens 56,901 | .ovverrires 57412 | v | v 714 AT T B 58,356 07/25/2037. |1
3136AE 6N 2 |FNR 2013-74 HA SEQ 3.00 10/25/2037..... .. | 06/25/2018. | MBS Paydown 22,469 22,469 22,960 | ...... 22,762 | ..o (161) (161) | ceveeveriveries | e 22,469 10/25/2037. | 1
3136AE  EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042.... | .. | 06/25/2018. | MBS Paydown (30) (30) ....16,239 06/25/2042. | 1.
3136AE  S7 3 |FNR 2013-53 WL PAC 1.50 01/25/2042..... | .. | 06/25/2018. | MBS Paydown (183) (183) . ....43,596 01/25/2042. | 1.
3136AE  Z4 2 |FNR 2013-70 VA PAC 3.00 08/25/2026..... . | 06/25/2018. | MBS Paydown 209 209 | oo | s 32,933 08/25/2026. | 1
3136AF NE 0 [FNR2013-75 VG PAC AD 3.25 08/25/2026 | .. | 06/25/2018. | MBS Paydown..........c.cccocviuinniicnens [ rovonivniiiienieninnins | v 13,035 277 277 08/25/2026. | 1.
3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25......... .. | 06/25/2018. | MBS Paydown 21,414 219 219 01/25/2025. | 1.
3136AK  MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027 ..... .. | 06/25/2018. | MBS Paydown 30,702 | oeereeeen30,702 | 131,556 | i 31,158 [ | s 1,606 1,606 08/25/2027. |1
3136AL  YX 3 |FNR2014-81 CA 3.00 03/25/2041.. .| 06/25/2018. | MBS PaydOWn..........ccovermriernnrniis | vernererereninersnsneenes | overerines 76,795 234 03/25/2041. | 1.
3136AR R4 2 |FNR 2016-25 A 3.00 11/25/2042 ... | .. | 06/25/2018. | MBS Paydown 52,249 . . 95 11/25/2042. 1.
3136AT CK 8 |FNR2016-50 BN 3.00 02/25/2046............. .. | 06/25/2018. | MBS Paydown 57,895 57,895 60,464 | ...coccvevennn 60,028 | ..ooovrrrrriin | e 2,579 2,579 02/25/2046. | 1
3136AT JR 6 |FNR 2016-49 PA PAC 3.00 09/25/45......... .. | 06/25/2018. | MBS Paydown 52,744 52,744 54,104 (88) 09/25/2045. | 1.
3136AT U8 5 |FNR2016-77 BAPAC 2.50 01/25/2045.... |.. | 06/25/2018. | MBS Paydown 29,339 29,339 30,289 792 01/25/2045. | 1.
3136AU RZ 6 |FNR 2016-92 DA 3.00 02/25/2034............. .. | 06/25/2018. | MBS Paydown 34,119 34,119 34,871 247 02/25/2034. |1
3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40... | .. | 06/25/2018. | MBS Paydown 32,555 294 08/25/2040. | 1.
3136AW  JZ 1 |FNR2017-31 QA PAC 3.50 11/25/45......... .. | 06/25/2018. | MBS Paydown 30,845 548 11/25/2045. | 1.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20................. .. | 06/15/2018. | MBS PaydOWN..........ccemremcimcrirerens [ veriererneeneeinsines | eorereneens 48,610 (75) 11/15/2020. | 1
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040... .| 06/15/2018. | MBS Paydown 8,631 227 09/15/2040. | 1.
3137A6 DT 6 |FHR 3815 GD SEQ4.00 09/15/2025.. .. | 06/15/2018. | MBS Paydown 33,604 34,688 (112) 09/15/2025. | 1.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39... .| 06/15/2018. | MBS Paydown 73,874 " 77,230 213 10/15/2039. [ 1.
3137A9 J7 2 |FHR 3843 GJ PAC 3.50 10/15/39... .| 06/15/2018. | MBS Paydown .10,617 .10,617 ..11,206 102 10/15/2039. [ 1.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038... .. | 06/15/2018. | MBS Paydown 30,750 30,750 32,192 (46) 08/15/2038. | 1.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037... .| 06/15/2018. | MBS Paydown..........ccovvrmivernnireis | vernersereniernnnees | vveeriees 17,246 | ........... 17,246 | ............ 17,629 39 12/15/2037. | 1.
3137AJ  6F 6 |FHR 3955BG 2.50 02/15/2041... .| 06/15/2018. | MBS Paydown 23,173 23,173 22,640 (142) 02/15/2041. | 1.
3137AJ HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040.......... | .. | 06/15/2018. | MBS Paydown 34,708 | .ovverneen 34,708 | oo 35,468 (94) 08/15/2040. | 1.
3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36.............. .. | 06/15/2018. | MBS Paydown (12) 10/15/2036. | 1.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041 .. | 06/15/2018. | MBS Paydown 43 03/15/2041. | 1.
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39.............. .. | 06/15/2018. | MBS Paydown (758) 04/15/2039. | 1.
3137AR  RT 5 |FHR 4080 DA PAC 2.00 03/15/2041... .. | 06/15/2018. | MBS Paydown 29 03/15/2041. | 1.
3137AR  Z6 6 |FHR 4083 CA SEQ 2.00 12/15/203 .. | 06/15/2018. | MBS Paydown (26) 12/15/2038. 1.
3137AS BZ 6 |FHR 4077 MA 2.00 08/15/2040 .. | 06/15/2018. | MBS Paydown 317 08/15/2040. | 1.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40 .. | 06/15/2018. | MBS Paydown 21 12/15/2040. [ 1.
3137AT KB 7 |FHR 4097 GJ 2.50 10/15/2031.... .| 06/15/2018. | MBS Paydown (44) 10/15/2031. | 1.




2’5030

statement for June 30, 2018 of e 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)
3137AT Q5 4 |FHR4097 TG SEQ 2.00 05/15/2039... .. | 06/15/2018. | MBS Paydown 32,447 32,447 31,504 115 05/15/2039. | 1.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41 ... | .. | 06/15/2018. | MBS Paydown 38,469 | ..oooorneen 38,469 | ..ooooonee 38,613 1 04/15/2041. | 1.
3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040........... .. | 06/15/2018. | MBS Paydown 6,169 | ..oovrvrrnes 6,169 | .oooverrne 5,988 9 01/15/2040. | 1
3137AU VJ 5 |FHR 4119 PAPAC 1.50 09/15/41.... .. | 06/15/2018. | MBS Paydown 25,303 25,303 25,398 14 09/15/2041. | 1.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039.......... | .. | 06/15/2018. | MBS Paydown...........cccccumvumriiveiins [ overirerierinniisniinns | e 43,390 | oo 43,390 | ........... 43,539 (47) 09/15/2039. | 1.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027............. .| 06/15/2018. | MBS Paydown 8,804 | ...cocoonne. 8,804 | ..ot 8,764 7 12/15/2027. |1
3137AY NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039... .| 06/15/2018. | MBS Paydown 27,429 27,429 27,504 (6) 11/15/2039. [ 1.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041... .| 06/15/2018. | MBS Paydown..........ccovermrvernirneis | verrvereveresisernsnees | overenines 12,723 | o 12,723 | e 13,022 | ... . 232 10/15/2041. | 1.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042 .. | 06/15/2018. | MBS PaydOwn..........ccouveermerierens [ wreriererseerseinsines | eorerereens 13,633 | e 13,633 | v 13,759 | oo 13,748 96 02/15/2042. | 1.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028 ... | .| 06/15/2018. | MBS Paydown 24,456 24,456 23,7117 79 03/15/2028. | 1.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42.. | .. | 06/15/2018. | MBS Paydown 7,414 150 05/15/2042. | 1.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031.. .| 06/15/2018. | MBS Paydown ..12,998 (42) 08/15/2031. | 1.
3137B7 WH 8 |FHR 4311 EA PAC 2.00 09/15/43 .| 06/15/2018. | MBS Paydown .17,232 (284) 09/15/2043. | 1.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40... ... |.. | 06/15/2018. | MBS Paydown 34,340 (200) 02/15/2040. | 1.
3137BA XY 3 |FHR4342BD PAC 2.50 12/15/2043.......... .. | 06/15/2018. | MBS Paydown 9 12/15/2043. | 1.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025.. .. | 06/15/2018. | MBS Paydown 89 10/15/2025. | 1.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044... .. | 06/15/2018. | MBS Paydown 0 03/15/2044. | 1.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040 .. | 06/15/2018. | MBS Paydown 87,342 I /4 A N ISV 87,342 05/15/2040. | 1.
3137BD 4U 7 |FHR 4378 AC PAC 2.00 02/15/2044 .. | 06/15/2018. | MBS Paydown 8,828 (286) 8,828 02/15/2044. | 1.
3137BH FN 2 |FHR 4463 CA 3.00 08/15/2039 .| 06/15/2018. | MBS Paydown 68,897 1132 | | v 68,897 08/15/2039. | 1.
3137BN  Z8 0 |FHR 4569 A 2.50 11/15/2040 .. | 06/15/2018. | MBS Paydown 54,116 381 ....54,116 11/15/2040. | 1.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041... ... | .| 06/15/2018. | MBS Paydown 63,464 (53) 06/15/2041. | 1.
3137BS GS 6 |FHR 4621 KA 2.50 04/15/2046................... .. | 06/15/2018. | MBS Paydown (19) 04/15/2046. | 1
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043... .| 06/15/2018. | MBS Paydown (171) 08/15/2043. | 1.
3138EQ 6P 2 |FNAL8077 PT 3.50 12/01/2029.. ... | .. | 06/25/2018. | MBS Paydown 394 12/01/2029. | 1.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37........... .. | 06/25/2018. | MBS Paydown (616) 01/01/2037. |1
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36. .. | 06/25/2018. | MBS Paydown (1,071) 01/01/2036. | 1.
3138W9 DC 1 |FN AS0098 3.50 08/01/2033 ... |.. | 06/25/2018. | MBS Paydown 54,076 391 08/01/2033. | 1.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033......... . | 06/15/2018. | MBS Paydown 3,553 19 01/15/2033. |1
31394N 5L 8 |FHR 2713 H SEQ 4.00 12/15/2018 ... | .| 06/15/2018. | MBS Paydown 6,978 9 12/15/2018. | 1.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.......... .. | 06/15/2018. | MBS Paydown 5,894 (258) 06/15/2019. | 1.
313950 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.......... .. | 06/15/2018. | MBS PaydOwn..........ccoreerirerierins [ rerreriseisneeinssinns | coerereeens 12,123 4) 11/15/2019. |1
31397S XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026..... .. | 06/25/2018. | MBS Paydown 9 208 9 03/25/2026. | 1.
31397U RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24......... .. | 06/25/2018. | MBS Paydown 39,983 1,354 | e | e 39,983 07/25/2024. | 1.
31398N  BS 2 |FNR2010-102 DE NAS 3.00 06/25/29....... .. | 06/25/2018. | MBS Paydown 9,550 72 9,550 06/25/2029. | 1
31402D 7J 3 |FNCI 726397 PT 4.00 07/01/2018... .. | 06/25/2018. | MBS Paydown 5,652 2 5,652 07/01/2018. | 1.
314030 JE 0 |FNCI 745561 PT 5.00 08/01/2020... .. | 06/25/2018. | MBS Paydown 8,085 6 8,085 08/01/2020. | 1.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021.............. .. | 06/25/2018. | MBS Paydown 6,198 1 01/01/2021. |1
31412Q SE 0 |FNCIPL 932117 PT 4.00 11/01/2024......... .. | 06/25/2018. | MBS Paydown 20,516 59 11/01/2024. | 1.
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030....... .| 06/25/2018. | MBS PaydOoWn..........ccovermriernnrniis | ververrernnisennnsneies | overeninnes 15,723 103 10/01/2030. | 1.
31417Y GK 7 |FNCI PL MA0201 PT 4.00 10/01/24. .. | 06/25/2018. | MBS Paydown 37,131 (202) (202) 10/01/2024. | 1.
31417y SD 0 |FNCIPT 3.50 09/01/2025.... . | 06/25/2018. | MBS Paydown 30,223 30,223 (19) (19) 09/01/2025. | 1.
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31417Y SK 4 |FNCN MA0521 PT 3.50 09/01/2020.... .. | 06/25/2018. | MBS Paydown 3,413 3,413 (19) (19) 3413 09/01/2020.
31418A AJ 7 |FNMA0908 4.00 11/01/2031 .. | 06/25/2018. | MBS PaydOWN..........ceoreeirereerins [ ererreriseeneniinsines | eoerereens 41,266 ...41,266 (364) (364) | covvnreerreries [ e A1,266 [ .o [ i 11/01/2031.
31418A F2 9 |FN MA1084 3.50 06/01/2032... .| 06/25/2018. | MBS Paydown..........ccocvermrvernnineis | verrnerrereniernnneies | overeriees 72,048 ..12,048 4,092 | oo | e 72,048 | oo | e 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/2032... ... | .. | 06/25/2018. | MBS Paydown 4978 | .. 4,978 40 4,978 08/01/2032.
31418A SN 9 |FN MA1424 3.50 04/01/2033..........cocrevvnee. .| 06/25/2018. | MBS Paydown..........cccovernriirnnireis | vernerenereninersnneees | vvereriees 47,782 | oo 47,782 | oo 49,635 | oo 47,056 (682) 04/01/2033.
314188 7E 0 |FN MA2692 PT 3.50 07/01/2036 .. | 06/25/2018. | MBS Paydown 32,068 32,068 | ..........33,791 | ..... 33,578 127 07/01/2036.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025.. .. | 06/25/2018. | MBS Paydown 8,639 | ..coovvrnnen. 8,639 150 07/01/2025.
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025... .. | 06/25/2018. | MBS Paydown 22,199 22,199 (20) 09/01/2025.
31419D NW 7 |FNCIAE3104 PT 3.50 09/01/2025............. | .. | 06/25/2018. | MBS Paydown SOOI RN 10,270 | .covvveee. 10,270 97) 09/01/2025.
373539 5F 8 | GAHSG &FIN AUTH B-2 3.50 06/01/2039 | .. | 05/01/2018. | Partial Call @ 100.00...................... 20,000 20,000 21,314 (978) 06/01/2039.
ID ST HSG 7 FIN HOME A G2 3.50
45129W MB 3 |5/21/2044 .. | 06/21/2018. | MBS Paydown 32,247 | v 32,247 | o 33,764 (721) (U4 [N IS 32,287 | oo [ e [ e (1 IO 470 | 05/21/2044.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043 .. | 06/01/2018. | MBS Paydown 36,039 36,039 36,039 0 12/01/2043.
45201Y N2 9 |IL HSG DEV AUTH A 3.125 02/01/2047..... | .. | 06/01/2018. | MBS Paydown 37,562 37,562 37,562 1 02/01/2047.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043....... .1 06/01/2018. [ MBS Paydown..........cccvvrnriernnieis | vernerrernniernnneies | overerines 41,921 | e 41,921 | o 40,244 1,243 06/01/2043.
IN ST HSG & CMNTY DEV 4.50
45506A BL 4 |06/01/2028 .| 06/01/2018. | Sinking Fund Redemption 40,000 (875) 06/01/2028.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029.. . | 04/20/2018. | Partial Call @ 100.00... .5,000 (155) 01/01/2029.
LOUISIANA ST HSG CORP 2.875
54627D BX 8 [11/01/2038 .| 06/01/2018. | MBS Paydown 96,092 (0) 11/01/2038.
56052F CE 3 |MEHSG AUTH E-13.50 11/15/2035......... .. | 05/17/2018. | Partial Call @ 100.00...........evereeees [ v | eevernn 130,000 (4,987) 11/15/2035.
57419R  YB 5 |09/01/2045 .| 06/18/2018. | Partial Call @ 100.00........ccccreverees | cerrrerererrsriseriienes | eeerreennsd 40,000 (1,648) 09/01/2045.
MICHIGAN ST HSG DEV A 4.00
594653 6J 1 |06/01/2046 .| 06/01/2018. | Partial Call @ 100.00... (6,868) 06/01/2046.
60416Q CD 4 |MNHFA-NON AMT-MTG 4.50 01/01/2031| .. | 06/01/2018. | Partial Call @ 100.00... (220) 01/01/2031.
60416Q DL 5 |07/01/2034 .. | 05/01/2018. | Partial Call @ 100.00.............ccon..... (312) 07/01/2034.
60416Q FT 6 |MNHSGFIN AGY-A 2.60 09/01/2042....... .. | 06/01/2018. | Partial Call @ 100.00..........cccovvreree 9 09/01/2042.
60416Q FY 5 |MNHSGFIN AGY A 3.00 07/01/2044........ .| 06/01/2018. | MBS Paydown 0 07/01/2044.
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044....... .| 06/01/2018. | MBS Paydown 3712 | s 3712 | s 3,712 | v 31,712 [ | e 0 11/01/2044.
MINNESOTA ST HSG FIN A 2.80
60416Q GC 2 |02/01/2045 .| 06/01/2018. | MBS Paydown 31,138 31,138 31,138 0 02/01/2045.
60416Q GQ 1 |MNHSGFINAGY A2.93 03/01/2047........ .. | 06/01/2018. | MBS Paydown 8,204 | ..ccoooonne. 8,204 | ..o 8,204 0 03/01/2047.
60416S  HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045... | .. | 06/01/2018. | Partial Call @ 100.00...........c.cvvvenee 30,000 30,000 32,693 (1,261) 01/01/2045.
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047. | .. | 06/01/2018. | Partial Call @ 100.00... 30,000 | .oovrenees 30,000 | .overrenee 31,778 (1,361) 01/01/2047.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048........ .| 06/01/2018. | Partial Call @ 100.00... 20,000 20,000 21,509 (1,501) 01/01/2048.
MS ST HOME CORP SR A 4.50
60535G 0 |12/01/2031 . | 04/01/2018. | Partial Call @ 100.00........cc.coovvverer | corerrrrerineirieiinniins | cervierirenns 5,000 | coorirnnes 5,000 | .coorirnnes 5,388 | oo 5,115 | o (115) (115) 5,000 | v | cereenieenineins | v (01 5 |12/01/2031. | 1FE............
MS ST HOME CORP SR A 4.50
60535G 0 |12/01/2031 . | 06/01/2018. | Sinking Fund Redemption 20,000 20,000 21,554 | i 20,461 | ..o (417) (A17) | oo | e 20,000 | coooverrirneis [ e [ e (1 IO 470 | 12/01/2031. | 1FE............
MS ST HOME CORP SF MTGE 2.75
60535Q LY 4 |12/01/2032 .| 06/01/2018. | MBS Paydown 23,047 23,047 23,047 | oo 23,047 | oo | e (1 PRSPPI ISP 23,047 | oo [ e [ e (V1 IR 269 |12/01/2032. | 1FE............
MISSISSIPPI HOME CORP C 3.50
60535Q ND 8 |12/01/2038 .| 06/01/2018. | Partial Call @ 100.00... 35,000 35,000 37,166 (1,684) 12/01/2038.
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60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027 .. | 06/01/2018. | Partial Call @ 100.00... 30,000 30,000 32,312 | ... 30,744 (744) (744) 11/01/2027.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028............... .| 06/01/2018. | Partial Call @ 100.00... 20,000 (469) (469) 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030| .. | 06/01/2018. | Partial Call @ 100.00.........ccccouveenns | corimrirmricniiveirens | o 15,000 (428) (428) 11/01/2030.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045........... .| 06/01/2018. | Partial Call @ 100.00... 65,000 X \ (2,777) (2,777) 11/01/2045.
61212R 4G 8 |MT ST BRD OF HSG B-1 3.50 12/01/44.... | .. | 06/01/2018. | Partial Call @ 100.00.............cc....... 65,000 | ...coone.. 65,000 | .....o..... 66,838 | .ooovriinnn 66,005 | ..o | v (1,095) (1,095) [ oo | e 65,000 12/01/2044.
NEBRASKA ST INVESTMENT C 3.50
63968M  NY 09/01/2046 .| 06/01/2018. | Partial Call @ 100.00.............cconc.... 30,000 | .ovrernees 30,000 | vovrernees 32,207 | coovereirnns 31,743 | e | e (1,743) (1,743) | e | e 30,000 09/01/2046.
647200 5T 7 |03/01/2045 .. 1 06/01/2018. | Partial Call @ 100.00.........cccovrvrrres | cerrrererrrrinrerenrininns (1,371) 03/01/2045.
647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038 | .. | 06/01/2018. | MBS Paydown 0 08/01/2038.
NEW MEXICO SF MTGE B-13.75
647200 V3 5 |03/01/2043 .| 06/01/2018. | Partial Call @ 100.00..............c....... 25,000 25,000 26,495 (U4 ) ) S O 25,000 03/01/2043.
647200 X6 6 |NM MTGE FIN SFM C 14.50 10/01/2043... | .. | 06/01/2018. | MBS PaydOown..........ccosevureeneruerens | omerrererseesnensineinns | weererneens 12,902 | oo 12,902 | .o 13,418 Y 7 IR 12,902 10/01/2043.
64972C BD 4 |NYC HSGDEV A TXBL 3.05 06/15/2036... | .. | 06/15/2018. | MBS Paydown 874 874 874 0 874 06/15/2036.
658207 MZ 5 |NC ST HSG FIN SRS 24.25 01/01/2028... | .. | 06/01/2018. | Partial Call @ 100.00..........coovvererns | orerrrererneerneniineiines | eoerercens 15,000 | .ooovvrennee 15,000 | .coovvvennee 15,710 (1<015) ) N IS 15,000 01/01/2028.
NORTH DAKOTA ST HSG F 4.50
658909 CL 8 |01/01/2035 .| 04/01/2018. | Partial Call @ 100.00..............co.c.... 55,000 55,000 56,821 ((7£) ) [T IS 55,000 | voorvrncrirenins [ e [ e 0| e 1,326 |01/01/2035. [ 1FE............
677377 U9 2 |OHIO HSG 4.80 11/01/2028...........coovvveene .. | 05/01/2018. | Partial Call @ 100.00..........c.covereree 25,000 25,000 27,055 (780) | cvvveevreernerrnes | ervrrireeeennn25,000 | covonvincireies | e | v | 600 | 11/01/2028.
67756Q NQ 6 |OH HSG FIN AGY A 2.8003/01/2046........ .. | 06/01/2018. | MBS Paydown..........ccorveevnerirenins [ verierireernninnines | e 14,867 | .ooocveenee 14,867 | ..oovcrvenee 14,867 , 0 867 | e [ | e [, 198 | 03/01/2046.
67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047........ .| 06/01/2018. | Partial Call @ 100.00..........ovvererere [ rerrererneernerinnines | eorerereens 15,000 | .ooovrennee 15,000 | .ooovvrennee 16,301 | coovvreerens 16,115 [ v | e (1,155) (1,155) [ ooeerrenerienes | cervreerneni 15,000 | .cvouverererenns | ververirneerenins | eeveeerenieeens (110 IR 340 |03/01/2047.
PA ST HSG FIN 2015-117A 3.50
708796 T8 0 |04/01/2040 .. | 04/01/2018. | Partial Call @ 100.00..............co.c.... 20,000 20,000 20,962 | .covvreririnee 20,535 | oo (535) ((115) OO ISP 20,000 | oo [ e [ e (VI I 364 | 04/01/2040. [ 1FE............
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040......... .| 04/01/2018. | Partial Call @ 100.00..........coovvereree [ orrrrrerirreirneriinrinns | eeerereens 50,000 | .oorernees 50,000 | ..o 52,989 | oo 51,359 | v | e (1,359) (1,359) [ ooeeveineinenes | cevireirneiinns 50,000 | oooverrirneis [ e [ e 0| e 1,000 |10/01/2040. [ 1FE............
SOUTH CAROLINA HSG A-2 4.00
83712D UH 7 |07/01/2037 . | 04/01/2018. | Partial Call @ 100.00...........cocvvnecer 30,000 | .ovrernees 30,000 | vovrernees 31,132 | v 30,699 | ..o (699) ((G121S) OO ISP 30,000 | cooorereernins [ e [ e (VI IO 614 |07/01/2037. | 1FE............
SC ST HSG FIN/DEV SR 2 5.00
83712T BZ 3 |07/01/2027 .. | 05/01/2018. | Partial Call @ 100.00... 5,000 .....5,000 (121) 5,000 [ .ovvvrreerenns | eererrrrrensninns | cervrirenenenenQ | e 133 | 07/01/2027.
83755N EZ 1 |SDHSG DEV TXBL 13.50 11/01/2041...... .. | 06/20/2018. | Partial Call @ 100.00... 150,000 .150,000 (4,138) 11/01/2041.
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043..... .| 06/01/2018. | Partial Call @ 100.00... (1,120) 07/01/2043.
880461 ER 5 | TN HSG DEV AGY 2C 3.55 07/01/2039 . | 04/01/2018. | Partial Call @ 100.00... 604 07/01/2039.
TN HSG DEV AGY 1A AMT 4.00
880461 EU 8 |07/01/2045 .| 06/01/2018. | Partial Call @ 100.00... (1,586) 07/01/2045.
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047..... .| 06/01/2018. | Partial Call @ 100.00... (3,097) 01/01/2047.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042............ .| 06/01/2018. | Partial Call @ 100.00... (996) 07/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042....... .. | 05/01/2018. | Partial Call @ 100.00... (765) 01/01/2042.
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036....... .| 06/01/2018. | Partial Call @ 100.00 (0) 07/01/2036.
TEXAS ST HSG MTGE REV B 4.45
88271H EP 0 |09/01/2028 .| 06/01/2018. | Partial Call @ 100.00 (464) 09/01/2028.
TX ST DEPT OF HSG & CMNTY C 3.10
88275F PA 1 |9/11/47 .| 06/01/2018. | MBS Paydown 0 09/01/2047.
91743P AH 8 |UTAH HSG CORP D G2 4.00 06/21/2044.. | .. | 06/21/2018. | MBS Paydown (1,772) 06/21/2044.
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045) .. | 05/01/2018. | Partial Call @ 100.00 (3,345) , , 11/01/2045.
924190 MD 0 |VTHSG FIN AGY A 4.00 11/01/2047......... .| 05/01/2018. | Paydown (186) | cvvvvvvererreries | e 45,000 [ .o e | e (V1 I 900 | 11/01/2047.
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92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039... | .. | 06/25/2018. | MBS Paydown ..79,957 (58) (58) ....79,957 .1,014 | 11/25/2039. | 1FE....
93978T MA 4 |WA ST HSG FIN SF 4.50 06/01/2032........ .| 06/01/2018. | Partial Call @ 100.00..........cocvverere [ worerrrerirreiririneinns rerenen.40,000 (529) (529) . . 06/01/2032. | 1FE............
93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/204€| .. | 06/01/2018. | Paydown v | 50,000 [ 50,000 (292) (292) [ v | v 50,000 | oo [ | e 0 [ 891 [12/01/2046. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......viwuireriiiririnissersssnssssesssnssssssssssssnssssesssessssssssnsens | svreand 6,164,862 | ....... 6,164,862 | .......6,409,210 | .......... 6,289,873 | ..o 0] (47,399) [ oo [ I (47,399) 0 6,164,862 0 (V] [ 0 [ 89,243 XXX XXX
Bonds - Industrial and Miscellaneous
AASET 2017-1A A ABS SNR 3.967
000366 AA 2 |05/16/2042 .. | 06/16/2018. | MBS Paydown 22,700 22,700 22,700 | ...... 22,700 0 ....22,700 05/16/2042. | 1FE....
DCAL 2015-1A A1 ABS SEQ SNR 4.213
001406 AA 5 |02/40 .. | 06/15/2018. | MBS Paydown JEOTURTRTRRRI Y 45,303 (1 PRSI ISP 45,303 02/15/2040. | 1FE............
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 | .. | 06/25/2018. | MBS Paydown 8,979 231 8,979 06/25/2035. | 1FM...........
009088 AB 1 |AIR CANADA 2015-2A 4.125 12/15/2027.... | .. | 06/15/2018. | Sinking Fund Redemption...........c... [ ceveeeeeereeenevnvirines | vorererncens 12,055 [0 PO ISP 12,055 12/15/2027. | 1FE............
AIRSP 2007-1A G2 ABS SNR FLT
009503 AB 9 |06/15/2032 C| 06/15/2018. | MBS Paydown 51,560 51,560 | .ovrrrenes 44,599 | ..o 46,618 3,369 | v | e D160 | e | e | 0 365 |06/15/2032.
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034 | .. | 04/30/2018. | MBS Paydown [ESTURUIN R 108,945 108,945 ..92,501 ..89,626 24674 | oo | e 108,945 | s [ [0 | 1,129 |07/30/2034.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037| .. | 06/25/2018. | MBS Paydown 39,375 ..39,375 ..34,226 ..31,254 1,835 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037| .. | 06/25/2018. | Pass-Through Loss 276 86 0 03/25/2037.
AH4R 2015-SFR2 A ABS SSNR 3.732
02666B AA 4 |10/17/45 .. | 06/17/2018. | MBS Paydown 4,656 | .oveeirnnn 4,656 | .o 4,656 | oo 4,655 | oo | e (1) 1) B850 | oo e | e (1 I 71 [ 10/17/2045. | 1FE............
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24......... .. | 06/20/2018. | MBS Paydown 6,470 | coovvrrrns 6,470 | coovvrrrnens 8,470 | coovecrierirn (SR (VI RO IO 0 8,470 | s | cervrerrnenrenins | eevneeienineens (V1 IO 220 |12/20/2024. | 1AM...........
AASET 2016-1A A ABS SNR 4.875
03766K AA 1 |03/17/2036 .. | 06/15/2018. | MBS Paydown 22,633 22,633 22,311 | ...... 22,404 | oo | e 155 LIS N IS 22,633 | oo [ e [ e (VI I 484 | 03/17/2036. | 1FE............
ARBYS 2015-1A A2 ABS SEQ SNR 4.969
038779 AA 2 |10/45 .. | 04/30/2018. | MBS Paydown 1,250 | oo 1,250 | oo 1,250 | oo 1,250 | oo | e 0 1,250 [ oo [ | e 0 | i 31 | 10/30/2045. | 2AM...........
ABSHE 2006-HE6 A4 SEQ SNR FLT
04544N  AD 6 |11/25/2036 .. | 06/25/2018. | MBS Paydown 26,402 26,402 22,178 | ...... 23,819 [ oo | e 177 LA T ISV 26,402 | oo | e | e (V1 I 206 | 11/25/2036. | 1FM...........
AVNT 2017-A A ABS SSNR 2.41
05352N  AA 0 |03/15/2021 .| 06/15/2018. | MBS Paydown 272,415 272,415 | ......... 272,401 | oo 272,409 | ..o . 9 L4 RO PV 272,415 | oo | e | s 0| e 2,700 | 03/15/2021. | 1FE............
HGVGI 2017-1A A ABS SNR 2.94
05584A AA 8 (05/252029 .. | 06/25/2018. | MBS Paydown 31,733 | s 31,733 | s 31,725 | oo 31,725 | oo . 3 3 | s | e 31,733 | o [ e [ e (110 IO 398 |05/25/2029. | 1FE............
056056 AA 0 |11/48 .| 06/15/2018. | MBS Paydown SRR 167,572 | .......... 167,572 | oo 167,570 | oovvverennne 167,479 | oo (110) (U0) ) TS IS 167,572 | oo [ v | e (1 I 2,844 | 11/15/2048. | 1FE............
BOAA 2007-2 2A2 NAS SSNR 6.00
059475 AG 8 |06/25/37 .. | 06/25/2018. | MBS Paydown FSOTUSTRTURI N 17,024 | ............ 17,024 | ... 14,116 | oo 11,190 [, (869) (151S) RN IS 17,024 | oo | e | v, (I IO 422 | 06/25/2037. | 1FM...........
BOAA 2007-2 2A2 NAS SSNR 6.00
059475 AG 8 |06/25/37 .. | 06/25/2018. | Pass-Through Loss revrneensnsrenenes | e | e 8,407 | covooeereeireireris | eervneeieniseisseninnees | sreeesenssnenees | e (1 PO ISR (R65)] [ 175 | e 175 | s 06/25/2037. | 1FM...........
BAFC 2006-G 3A3 PT SSUP FLT
05950M AJ 9 |07/20/2036 .. | 06/20/2018. | MBS Paydown 37,057 | v 37,057 | v 35,528 | oo 35,698 | ..cooovirerinns . 202 2072 I I 37,057 | oo [ e [ e (V1 IO 588 |07/20/2036. | 1FM...........
BAFC 2007-C 6A1 SEQ SSNR FLT
059522 AA 0 |05/20/2047 .. | 06/20/2018. | MBS Paydown 52,895 52,895 | ..o 45,489 | ..o 46,607 | ..o | e 4,559 4559 | oo [ s 52,895 | ..ooovveeirins [ e [ e (VI I 431 | 05/20/2047. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. | 06/20/2018. | MBS Paydown JESTURTRTORORPIUR RO 43,744 | ............ 43,744 | ........... 40,128 | .coovrcrirs 39,338 | e | e 3,129 3,129 | e | e A3T44 | e s | e (VI IO 717 | 05/20/2036. | 1FM...........
BAFC 2007-C 1A2 PT SSNR FLT
059522 AU 6 |05/20/2036 .. | 06/20/2018. | Pass-Through Loss ey | s | e 2,850 | v [ | e | e 0 [ oevereeereneies | erveeeeeeeseisssensiins | cenvieessesesennes | eeveereeeseinnien | evresseienennens (V1 I 05/20/2036. | 1FM...........
BSARM 2004-5 2A SEQ SNR FLT
07384M S7 8 |07/25/2034 .. | 06/25/2018. | MBS Paydown 37,543 | oo 37,543 | oo 37,707 | oo 37,638 | oo (61) ({3 )| SISO ISR 37,543 | oo | v | e (1 I 605 |07/25/2034. | 1FM...........
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BALTA 2005-2 2A3 SEQ PT SNR FLT
07386H QZ 7 |04/25/35 .. | 06/25/2018. | MBS Paydown 36,635 | .ooovrnees 36,635 | ..ooovvneen 31,048 | v 30,186 | ..covrerrcrirns (125) ((45) ) [N IS 36,635 | ..o [ e [ e (11 IO 521 | 04/25/2035. | 1FM...........
BSABS 2005-AC6 21A1 SEQ SNR 5.25
073879 M5 4 |09/2020 .. | 06/25/2018. | MBS Paydown SOOI RN 11,043 | e 11,043 | e MAT4 | s 11122 [ e | e 35 KL T S IR 11,043 | oo | e | e (V1 IO 250 |09/25/2020. | 1FM...........
BSP 2014-VA B1R CLO MEZ FLT
08180K AR 1 |10/20/2026 .. | 05/17/2018. | Paydown vt | s 440,000 | .......... 440,000 | .......... 440,000 | ...oovvereees 438,267 | ..o | v 190 190 | oo | v 438,457 | ..o | e 1,543 | oo 1,543 | ..o 8,435 | 10/20/2026. | 1FE............
BHILL 2013-1A C1R CLO MEZ FLT
095560 AW 8 |01/15/2026 .. | 04/15/2018. | MBS Paydown revrenessrenenes | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | .....co.... 1,000,244 | .....ccoovvrris (244) (244) | oo | s 1,000,000 [ ..ovevuveeneriens [ v | e 0. 19,911 | 01/15/2026.
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020....... .. | 06/20/2018. | Sinking Fund Redemption 21,902 0 06/20/2020.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027......... | C | 06/25/2018. | MBS Paydown 62,500 31 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028......... C| 06/25/2018. | MBS Paydown 37,500 40 03/27/2028.
CAUTO 2017-1A A1 ABS SNR 3.87
12479R  AD 9 |04/15/2047 .. | 06/15/2018. | MBS Paydown 350 350 350 0 04/15/2047.
1248ME  AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37.. | .. | 06/25/2018. | MBS Paydown 56,838 | ..ooovrneen 56,838 | ..ooovvnes 46,607 (1,824) 04/25/2037.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028........... .. | 06/18/2018. | MBS Paydown 20,333 20,333 20,330 0 03/18/2028.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028........... .. | 06/21/2018. | Consent FEe........c..vwvrrvrererererennne 971 0 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028. .| 06/18/2018. | MBS Paydown v 11,084 ..11,084 ..11,083 0 11/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028....... .| 06/21/2018. | Consent Fee..........ccccvrrverirerereenne 497 0 11/18/2028.
CLIF 2014-1A A ABS PT SNR 3.29
125634 AN 5 |06/18/29 .| 06/18/2018. | MBS Paydown FSOTURTRTRPI N 19,180 | coovvrvnnee 19,180 | cooovvreneee 19172 | v, 19,169 | .o . 1 I TSR IO 19,180 | vvveveereenens | cevrerienirienin | e 0 | e 281 |06/18/2029.
CLIF 2014-1A A ABS PT SNR 3.29
125634 AN 5 |06/18/29 ..| 06/21/2018. | Consent Fee...........ccoceuvrerierinneas 622 0 622 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029| .. | 06/18/2018. | MBS Paydown 28,182 28,182 27,011 105 | oo | i 28,182 | oo [ i 10/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029] .. | 06/21/2018. | Consent Fee. 1,287 0 1,287 10/18/2029.
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41... | .. | 06/18/2018. | MBS Paydown 32,812 32,812 32,809 (O TR IS 32,812 | v | e 02/18/2041.
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. | 06/25/2018. | MBS Paydown 26,066 26,066 24426 | ..o 22,260 | ..o (362) (362) [ v [ e 26,086 | ..oocvrvrieeies e | e (V10 IO 575 | 04/25/2035. | 1FM...........
CWALT 2005-6CB 1A3 SEQ SNR 5.25
12667F 5E 1 |04/25/35 .. | 06/25/2018. | Pass-Through Loss revrneensnsresenes [ e | e 3,824 | oo | e [ s | e 0 [ v | e | eerieeseninnes | cereeneeesnnens | e (11 I 04/25/2035. | 1FM...........
CWHL 2004-HYB4 3A SEQ SNR FLT
12669F V8 3 |09/20/2034 .. | 06/20/2018. | MBS Paydown 85,378 | .ovvvrnn 85,378 | ..coouvnn 85,510 | .ovvvrrcrirs 85,569 | ..oovverrcrirns (213) (A1) I IS 85,378 | ..o [ e [ e 0 | e 1,333 |09/20/2034. | 1FM...........
CANADIAN PACIFIC RR CO 6.50
13645R AH 7 |05/15/2018 .. | 05/15/2018. | Maturity.............cocverece 500,000 500,000 | .......... 546,394 | ... 502,472 | ..o . (2,472) (2472) [ v | e 500,000 | ..cvvonrerrerirnes | cerrreerenieens | e 0. 16,343 | 05/15/2018. | 2FE............
CIMLT 2018-1A A ABS SNR FLT
17181C  AA 6 |03/20/2043 .. | 06/20/2018. | MBS Paydown reveereenessnenienes | e 10,944 | ........... 10,944 | ........... 10,944 | oo | e | s (0) [(0) ] TSR N 10,944 | oo | e | s (U I 21| 03/20/2043. | 1FE............
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36... | .. | 06/25/2018. | MBS Paydown 9,545 | ..o 9,545 | .o 8,930 | oo 8,088 | ...oocvrerirnne (158) (158) 9,545 | i | cereenenenieni | e (V1 IO 249 | 04/25/2036. | 1FM...........
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36... | .. | 06/25/2018. | Pass-Through Loss (97) [ oo e | s [ s 0 | v | e [ | e | v (VI 04/25/2036. | 1FM...........
CBSLT 2016-B A1 ABS SNR 2.73
20267U AA 7 [10/25/2040 .. | 06/25/2018. | MBS Paydown 62,516 | .cocceonee. 62,516 | ............ 62,499 13 | e | 82,516 | e | s [0 | 700 | 10/25/2040.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .. | 06/25/2018. | MBS Paydown 31,685 31,685 31,676 5 | orrverveeinneis | erreriinennnen 31,685 | i | e | eeiveeiieniienn0 [ i 376 | 06/25/2040.
DBALT 2005-2 1A7 NAS SNR CSTR
251510 DP 5 |04/25/35 .. | 06/25/2018. | MBS Paydown [RTSTSRRT IS 17,754 | oo, 17,754 | v 17,860 | ovvvvriree 17,340 | .o, (280) (Z:10) ) ISR ISP 1T,754 | oo v | e (V1 I 400 |04/25/2035.| 1FM...........
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0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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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)
DPABS 2015-1A A2l ABS SNR 3.484
25755T AD 2 |10/25/45 . | 04/25/2018. | MBS Paydown 5,000 | covvernnes 5,000 | covvrrnnens 5,000 | oovoerieiirns 5,000 | oo [ e 0 5,000 | .evvurvrrerenns | cervreerrenienins | e (U1 I 87 | 10/25/2045. | 2AM...........
DPABS 2015-1A A2l ABS SNR 3.484
25755T AD 2 |10/25/45 . [ 04127/2018. [ PAYAOWN.........vvrreerrircerrrinniineiins | vevereeesseeisssneninenes | eevies 1,960,000 | ....... 1,960,000 | ....... 1,960,000 | .....c..... 1,960,008 | ...covvreerrrreres | rererieenriinnn (1) () T RN 1,960,005 [ ...veoeveerrnns | o ()] (] 34,523 | 10/25/2045. | 2AM...........
DPABS 2017-1A A2l ABS SNR 3.082
25755T AG 5 |07/47 . | 04/25/2018. | MBS Paydown 5,000 | coovrirnes 5,000 | oo 5,000 | oo 5,000 | oo [ s 0 5,000 | ..o | e | e 0 | i 77 | 07/25/2047. | 2AM...........
ECAF 2015-1A A2 ABS SNR 4.947
26827E AC 9 |06/15/2040 C| 04/15/2018. | MBS Paydown...........ccveererereneeines | vererneeinninnrinenienes | covviseinne 12,779 | v 12,779 | v 12,779 | v 12,779 [ e | e 0 | v | e 12,779 | v | e | e (VIR IO 211 | 06/15/2040. [ 1FE............
EDX SUPPLY CHA SEN SEC NT 3.50
268454 AA 8 |1/15/2019 . | 04/15/2018. | Paydown 22,722 22,722 22,722 | ...... Y2 .72 TN IO 0 | oo | eeereeineiin 22,722 | oo | v [ v (V10 IO 398 |01/15/2019. [ 1...ovvvnenes
EGLE 2014-1A A2 ABS SNR SEQ 4.31
26971H AB 8 [12/39 C| 06/15/2018. | MBS Paydown 23,482 23,482 23,481 | v 23,482 | .o 1 LI ST IR 23,482 | oo [ e [ e (10 IO 484 | 12/15/2039. | 1FE............
ERL 2014-1A A1 ABS SNR 2.299
28618W AA 2 |04/19/2044 . [ 06/19/2018. [ MBS PaydOwN...........vveurvmerierines | cevireeernersseissnienes | veeviseins 14,462 | ....coo.ee. 14,462 | ............ 13,983 | oo 14,138 [ e | i 76 (< T T 14,462 | oo | e | e (1 I 138 | 04/19/2044. | 1FE............
ERL 2015-1A A1 ABS SNR 2.707
28618X AA 0 |02/19/2045 . [ 06/19/2018. [ MBS PaydOWN...........ceumremirieriens | cerierireeerneesneinenes | eeereeens 175,042 | ... 175,042 ...173,293 147 02/19/2045. | 1FE...
EQLS 2007-1 A2B SEQ SNR FLT
294450 AB 1 |04/25/2037 .. | 06/25/2018. | MBS Paydown 24,107 24,107 20,031 (609) (609) 04/25/2037. | 1FM...........
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042 . | 06/15/2018. [ MBS PaydowN...........cocenrvmereerines | cevirererneesseissisienes | veeviseens 10,843 | oo 10,843 | .o 10,843 0 10/15/2042. | 1FE..
FWAY 2015-1A A2 ABS PT SNR 4.213
30605X AC 7 |11/42 . | 06/15/2018. | MBS Paydown 7,500 | e 7,500 | v 7,500 | oo 7,500 | oo [ e 0 7,500 | v | cevveeeienienens | e (VI IO 132 | 11/15/2042. | 1FE............
FFML 2006-FF14 A5 SEQ SNR FLT
32027L AE 5 |10/25/2036 .. | 06/25/2018. | MBS Paydown 26,550 26,550 23,530 (1,398) (1,398) 10/25/2036. [ 1FM...........
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 | .. | 06/25/2018. | MBS PaydOWN...........cooevereerieenens | correrserierieeineens | seveerinens 41,908 | ..o 41,908 | ... 39,053 298 298 07/25/2036. | 1FM...........
FHAMS 2004-AA7 1A1 SEQ SSNR FLT
32051G EZ 4 |02/25/35 . | 06/25/2018. | MBS Paydown 9,861 | v 9,861 | v 8,382 | oo 8,142 | oo (900) (900) 9,867 | s | cervererenienins | e (1 IO 129 | 02/25/2035. | 1FM...........
FHAMS 2005-FA5 3A1 SEQ SSNR 5.50
32051G SD 8 |8/25/35 . | 06/25/2018. [ MBS PaydOwN...........cveiveerierinee | veverererneeiseinsrienes | oveireennsd 46,865 | ............ 46,865 | ............ 40,310 | oo 30,154 | v | e (6,991) (8,991) [ oovevneeeerienes | e 48,865 | ..o [ e | e 0| e 1,049 |08/25/2035. | 1FM...........
FHAMS 2005-FA5 3A1 SEQ SSNR 5.50
32051G SD 8 |8/25/35 . | 06/25/2018. | Pass-Through Loss A | s | e | e | e 0 [ v | e | s | e | e (V1 I 08/25/2035. | 1FM...........
FHASI 2006-AR2 2A1 SEQ SSNR CSTR
32052K AB 1 |07/36 . | 06/25/2018. | MBS Paydown 67,472 | oo 67,472 | .cooovvd 58,533 | ovrrrriienns 54,506 | ..oovvorriiriinis | e 3,006 3,006 | .o | e 67472 | oo | v [ v 0| e 1,106 |07/25/2036. | 1FM...........
FHASI 2006-AR2 2A1 SEQ SSNR CSTR
32052K AB 1 |07/36 .. | 06/25/2018. | Pass-Through Loss 7 B | v | s | e 0 [ v | e | e | cereeneeesnnens | e (11 I 07/25/2036. | 1FM...........
362257 AB 3 | GSAA 2006-17 A2 SEQ FLT 11/25/2036.... | .. | 06/25/2018. | MBS Paydown 51,773 51,773 51773 | o 20,896 | ..o | e [V ERPOPOOSPORPOO ISP S1TT3 | o e [ e (VI IO 433 | 11/25/2036. | 1FM...........
GSAA 2007-3 1A1A SEQ SSNR FLT
3622EA  AA 8 |03/25/2047 . | 06/25/2018. | MBS Paydown 55,587 55,587 36,915 | oo 28,743 | oo | e 0 [ oo | e 55,587 | cvvovererenneins [ e [ v (I I 402 |03/25/2047.| 1FM...........
GSR 2006-1F 4A1 SEQ SNR 5.50
362341 7S 2 |02/25/2036 . | 06/25/2018. | MBS Paydown 65,444 | ............ 65,444 | .......... 67,974 | oo 58,130 | .oovrvrrrciinns (2,072) (2,072) [ v | e 85,444 | ..o [ e [ e 0| e 1,386 |02/25/2036. | 4FM...........
GSR 2006-1F 4A1 SEQ SNR 5.50
362341 7S 2 |02/25/2036 . [ 06/25/2018. | Pass-TRrOUGN LOSS..........ccceerreens | cevrerieeineesssninnins | onersessesesseesinees | oeeesesisnees 2,873 | coveeeeeeineineiis | eerenesiesiseienienins | seseeseninees | e 0 [ ereererneerenis | e | eeriensenienes | cerseeeensnnens | e (110 T 02/25/2036. | 4FM...........
GSR 2005-AR7 4A1 SEQ SSNR FLT
362341 XC 8 |11/25/2035 . | 06/25/2018. | MBS Paydown 9,257 | cvvvvrens 9,257 | covvvviens 7,922 | oo T | e | v, 92 92 (/1Y [ ORI IUTORRIRN ISR (1 I 162 | 11/25/2035. | 1FM...........




statement for June 30, 2018 of e N@tional Interstate Insurance Company

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

8'6030

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)
GSR 2005-AR7 4A1 SEQ SSNR FLT
362341 XC 8 |11/25/2035 .. | 06/25/2018. | Pass-Through Loss A(149) | v [ v [ s | e (1 RO IR (R15) 1 [ I 145 | e 145 | s 11/25/2035. | 1FM...........
GSR 2005-AR7 6A1 SEQ SNR FLT
362341 XG 9 |11/25/2035 .. | 06/25/2018. | MBS Paydown 9,934 | .o 9,934 | .o 9,456 | oo 9,452 | oo | v 118 118 9,934 | oo | e | s (V1 IR 165 | 11/25/2035. | 1FM...........
362381 AA 3 | GSAA2006-12 A1 SEQ FLT 08/25/2036.... | .. | 06/25/2018. | MBS Paydown FSOTURTRTRI N 16,026 | ...cccooeeee 16,026 | ...cccveneee 16,026 | ..cooreirninnes 8,359 | v [ s [0 USRI ISP 16,026 | ..o | v | e 0 | v 121 | 08/25/2036. | 1FM...........
GSR 2004-11 2A1 SEQ SNR FLT
36242D FS 7 |09/25/2034 .. | 06/25/2018. | MBS Paydown 38,517 3 09/25/2034. | 1FM....
36298Y AA 8 |GSAA2006-14 A1 SEQ FLT 09/25/2036.... | .. | 06/25/2018. | MBS Paydown 23,004 0 09/25/2036. | 1FM....
GECMC 2005-C4 AJ MEZ SEQ CSTR
36828Q QH 2 |11/2045 .| 06/10/2018. | MBS Paydown 9,565 79 9,565 11/10/2045.
37247D AP 1 | GENWORTH FINL 7.625 09/24/2021......... .. | 04/03/2018. | BANC OF AMERICA SECURITIES | .....ccoeeemrvmerirerirns | weveren 191,000 7274 | oo | e 203,524 09/24/2021.
37247D AP 1 | GENWORTH FINL 7.625 09/24/2021......... .. | 04/24/2018. | GOLDMAN SACHS........coomveemrrnns [ eorrrinerisiiineriiennes | e 187,500 7,013 | oo | e 203,263 09/24/2021.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C | 05/17/2018. | MBS Paydown 8,333 0 8,333 11/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028... | C | 05/24/2018. | Paydown 270,667 Y28 [TON IDV 270,654 11/17/2028.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050....... C | 06/05/2018. | Paydown reverenn 15,690 0 08/05/2050.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020.............. C| 06/15/2018. | Sinking Fund Redemption 34,146 (1G1¢) ) SRR ISR 34,146 12/15/2020.
NZES 2018-PLS2 A ABS SSNR 3.265
40423X AF 9 |02/25/23 .. | 06/25/2018. | MBS Paydown v | s 109,221 | ....oee. 109,221 | .coveeeee 109,220 | coooveeierierienines | e . 0 LV OO ISV 109,221 | covovevrneins | e [ e (VI IO 988 |02/25/2023. | 1FE............
NZES 2018-PLS2 B ABS MEZ 3.709
40423X  AG 7 [02/25/23 .. | 06/25/2018. | MBS Paydown 54,611 | oo 54,611 54,610 | covvrieerineieeineis | s . 0 [0 SOOI ISR 54,611 | oo [ [ e 0 | e 561 |02/25/2023. | 1FE............
H2 2015-1A AFX CDO SEQ SSNR 3.3526
40442L  AB 1 |06/49 .. | 06/24/2018. | MBS Paydown JESTSTUI RO 137,480 | ..coooonee 137,480 | .......... 137,480 | oo 137479 | oo [ e, (0) [(0) ] ST IO 137,480 | oo | e [ e 0 | e 2,297 | 06/24/2049. | 1FE............
HVMLT 2004-5 3A SEQ SNR FLT
41161P EZ 2 |06/19/2034 .. | 06/19/2018. | MBS Paydown 3,326 | oo 3,326 | oo 3,312 | v 3,308 | .o (120) (120) 3,326 | v | cereeeeeninnis | s (U1 I 47 |06/19/2034. [ 1FM...........
HVMLT 2006-7 2A1A SEQ SSNR FLT
41161V AC 4 |09/19/46 .. | 06/19/2018. | MBS Paydown JEOTURTRTORRI Y 46,109 | ... 46,109 36,164 | ...... 35,678 | oo | e 2,881 2,881 | oo | e 48,109 [ ..o [ e | e (V1 I 360 |09/19/2046. | 1FM...........
HVMLT 2006-7 2A1A SEQ SSNR FLT
41161V AC 4 |09/19/46 .| 06/19/2018. | Pass-Through Loss 0 (98) 09/19/2046.
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043] .. | 06/20/2018. | MBS Paydown JEOTTTRTRII PV 1,719,611 [0 RN IS 1,719,611 03/20/2043.
HGVT 2017-AA A ABS SNR 2.66
43283A AA 3 [12/27/2028 .. | 06/25/2018. | MBS Paydown 68,275 | ..coouuvn. 68,275 | ..coouvvnd 68,266 | ...coovvrenne 68,266 | .....cocvrerinns . 3 3| s | e 88,275 | ..o [ e [ e (VI IO 749 |12/26/2028. | 1FE............
HMBT 2006-2 A1 SEQ SNR FLT
43739H AA 8 |12/25/2036 .. | 06/25/2018. | MBS Paydown JESTURTRTONORRIOR TR 49,892 | ............ 49,892 | ............ 43,656 | ...ovvorcrirns 44823 | ..o | i 1,142 1142 | e | e 49,892 | ..o [ v | e (VI IO 429 | 12/25/2036. | 1FM...........
ICG 2014-3A A1BR CLO SSNR 2.97
44929F  AQ 5 |01/25/27 .. | 04/25/2018. | MBS Paydown reverenessnenenes | o 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...corvvrne 999,994 | ...ovviviirins . 6 (S T IS 1,000,000 | .ovovevereriennn | v | e 0 | 14,850 | 01/25/2027. | 1FE............
ICG 2015-2A A2 CLO SSNR SEQ 3.00
44931C AS 4 |01/28 .. | 04/16/2018. | MBS Paydown e | s 500,000 | .......... 500,000 | ......... 500,000 | ....ccoooonee 500,010 | .ovrvvrririrenne (10) (§10) ) RO IS 500,000 | ..ovoevvererriennn [ e | s (V1 I 7,500 | 01/16/2028. | 1FE............
45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043.. | .. | 04/25/2018. | MBS Paydown JESTURTRTORORRII RN 12,198 | .o 12,198 | .o 12,198 | oo 12,198 [ .o | e [0 PO ISP 12,198 | oo | e | e (VI IO 258 |01/25/2043. | 1AM............
IMSA 2006-5 1A1B SEQ SSNR FLT
45257E  AB 0 |02/25/2037 .. | 06/25/2018. | MBS Paydown v | s 140,162 | .......... 140,162 | .......... 120,467 | .ovvvvvrenne 121,904 | oo | e 623 823 | v | e 140,162 | ovovvevincis | v [ e 0| e 1,115 | 02/25/2037. | 1FM...........
INDX 2006-AR39 A1 SEQ SSNR FLT
45660K AA 9 |2/25/2037 .. | 05/25/2018. | Pass-Through Loss revrnreensensresenes [ | 1,683 | oo 1,356 [ i | seereeiinsiennins | e 0 1,683 [ oo [ e (1,683) | ..covvevs (1,683) | oo 02/25/2037. | 1FM...........
INDX 2006-AR39 A1 SEQ SSNR FLT
45660K AA 9 |2/25/2037 .| 06/25/2018. | MBS Paydown 32,759 | oo 32,759 | oo 26,391 | oo 26,556 | ..ovveneririiens | e 686 LS1C1C T R B 32,759 | oo | e | e (V1 IO 252 |02/25/2037. | 1FM...........
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INDX 2005-AR2 1A1 SEQ SSNR FLT
45660L CK 3 |02/25/35 . | 06/25/2018. [ MBS PaydOwN...........vveuevmerierines | cerereeernersseisenienes | vveviseins 18,487 | v 18,487 | oo 13,756 | ovvvrcernens 13,560 [ .o | e 1,191 1191 [ | e 18,487 | oo | e | e (11 IO 202 |02/25/2035. | 1FM...........
INDX 2005-AR2 1A1 SEQ SSNR FLT
45660L CK 3 |02/25/35 .. | 06/25/2018. | Pass-Through Loss (2,432) [ oo [ e | cerveserenens | e (U IPRORON IR (1,844) | oo | s 1,844 | ... 1,844 | .o 02/25/2035. | 1FM...........
466247 SE 4 | JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 | .. | 06/25/2018. | MBS Paydown 32,111 | s 32,111 | o 271474 | v 27,003 | oovvrerineinens | e (1,763) (1,763) [ oo | e 32,111 | s e | e (V1 IO 541 | 08/25/2035. | 1FM...........
JPALT 2006-A1 3A1 SEQ SSNR CSTR
46627M CY 1 |03/25/36 .. | 06/25/2018. | MBS Paydown 25,476 25,476 22,097 | ...... 22,047 10 [ e | e ATy (< T T VRN 03/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036... | .. | 06/25/2018. | MBS PaydOwN...........cccevveriiererivnns | coriverirerirnneiiniinnies | cverneens 183,906 183,906 | .......... 179,206 | ..ovoovereene 165,264 | ..vvvvrvrivrees | oo 17,312 [ | i 17,312 [ oo | i 183,906 | .vvvvvvvrrieins | e 09/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036... | .. | 06/25/2018. | Pass-Through Loss .(66,295) 708 0 .| 09/25/2036.
46631B  AJ 4 [JPMCC 2007-LD11 AM MEZ 5.7428 06/49 | .. | 06/15/2018. | MBS Paydown...........cocrvieervmineerens [ wovrvrrirerinerisineiiens | coverinnins 72,449 LT2,449 | e 72,789 | oo 72,630 () [T 72,449 | oo | e 06/15/2049.
KVK 2015-1A BR CLO MEZ FLT
48274T AK 0 |05/20/2027 .. | 05/21/2018. | MBS PaydOown..........ccomeeereerireeens [ ererieeerseisnsnisseines | oveeens 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ..coovvvnnc 999,938 | ... | crrrrienind 62 (572 IR IO 1,000,000 [ .ooevumeemmerrens | rreererierinees | e 0. 17,734 | 05/20/2027.
500472 AF 2 |PHILIPS ELECTRONICS 3.75 03/15/2022. | C| 04/26/2018. | Make Whole Call @ 102.52............ [ .coevererernrenrvienirinns | vveens 1,025,150 | ....... 1,000,000 | .......... 995,450 | .....ccoo.ne 997,882 | ..o | e 2,118 2,118 | oo | s 1,000,000 [ ..ovovureeeiiens [ v | e 0. 48,171 | 03/15/2022.
525ESC 1C 3 |LEHMAN ESCROW 12/23/2010................. .. | 04/05/2018. | Escrow Reorganization Distribution 7,402 0 ... | 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/209 . | 04/05/2018. | Escrow Reorganization Distribution | ...........cccccvvvvees | voverviins 14,710 0 . [ 12/23/2099.
LTRAN 2015-1A A1 ABS SNR 2.98
543190 0 |01/15/2045 . | 04/19/2018. | Consent Fee.. 1,012 0 1,012 .| 01/15/2045. | 1FE...
LTRAN 2015-1A A1 ABS SNR 2.98
543190 0 |01/15/2045 . | 06/15/2018. | MBS Paydown 25,564 25,564 24770 | oo 24,896 | ..o | e 71 & T T 25,564 | ..oocveeineins [ e [ e (V1 IO 317 | 01/15/2045. | 1FE............
LTRAN 2015-1A A2 ABS SSNR 4.06
543190 AB 8 |01/15/45 .| 04/19/2018. | Consent Fee.........cccvvwrrvnernerienns T80 [ cooevereereriieinens [ eereerneerenissenens | e | seeesssssnenies | e 0 750 | coveeveerreninns [ erveevenineines [ e (1 I 01/15/2045. | 1FE............
MDPK 2016-20A B2 CLO MEZ 3.72
55819T AE 1 |04/27/2027 .. | 06/29/2018. | PaYAOWN.......ovverrerrerreiniriserirens [ eoeeereeissiserienies | v 700,000 | .......... 700,000 | .......... 700,000 | ..coovvreneee 700,000 | .ooovvorrirririens | e (0 SOOI ISV 700,000 | .eovovervrrerirnes | cervreererieeens | e 0. 17,505 | 04/27/2027. | 1FE............
55953P AE 5 |MAGNE 2015-16A SUB 0 01/18/28............ .. | 04/30/2018. | PAYAOWN.......cvvvrerrereernrineriieriens [ e | everenens (73,391) [ ovvvreveenerierins | eeereniseinsersnenn | eeerensseessersessnenes | svnessensseesnens | oeessessseeseees 0 (73,391) [ ooerreenerrens | reerreenerienns | veererineniend (U1 I 01/18/2028. | 1AM...........
MABS 2005-AB1 A4 SEQ SNR 5.648
57643L LC 8 |11/2035 . | 06/25/2018. [ MBS PaydowN............cverevmereerirnee | vevereeerseesserneninenes | vvevieennsd 40,025 | ............ 40,025 | ... 39,975 | v 39,188 | ..o (166) (166) | evvvvvvereerirs | e 40,025 [ ..o [ e | e (VI IO 632 | 11/25/2035. | 1FM...........
MLCC 2005-A A2 SEQ SNR FLT
590200 TC 9 |03/25/2030 . | 06/25/2018. | MBS Paydown 9,512 | v 9,512 | v 9,102 | oo 9,120 | oo (256) (256) 9,512 | v | e | s (U I 95 | 03/25/2030. | 1FM...........
MSM 2004-5AR 4A SEQ SNR FLT
61748H AW 1 |07/25/2034 . | 06/25/2018. [ MBS PaydowN............cccvrvnerieriines | cevererirreisninnirenes | o 45992 | ............ 45992 | ............ 46,509 | ..covverirnns 46,580 | ...cocoovrrerirs (351) (351) | cevvvrveerierins [ e 45,992 | ..o [ e | e (VI IO 674 |07/25/2034. | 1FM...........
NPRL 2016-1A A1 ABS SNR 4.164
62946A AA 2 |04/20/2046 .. | 06/20/2018. | MBS Paydown 22,732 22,732 22,732 0 04/20/2046.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028 .. | 06/15/2018. | MBS Paydown 53,881 53,881 53,861 3 12/15/2028.
NGCLO 2014-1A AFR CLO SSNR 3.00
640270 AS 3 |08/28/26 . | 05/28/2018. [ MBS Paydown...........ccccvvveerivmrines | verereririniisnineinenes | eviine 2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 2,000,000 | cvvuvvrvererirrins v | e 0 | 30,000 | 08/28/2026. | 1FE............
NGCLO 2014-1A BR CLO MEZ FLT
640270 AW 4 |08/28/26 .. | 05/28/2018. | MBS Paydown..........cccovvwrrieneiienins [ wverirerinnisniicsiines | v 1,000,000 | ....... 1,000,000 .1,000,000 108 21,000,000 oo e | e [ 17,811 | 08/28/2026. | 1FE....
641423 BS 6 |NEVADA POWER CO 6.50 05/15/2018..... .| 05/15/2018. [ Maturity............cocceunen. 500,000 500,000 ....547,590 (2,534) 500,000 | ..ccvouerrrirees | e | eerrerirneeieen0 [ s 16,250 | 05/15/2018. | 1FE....
NZES 2018-FNT1 B ABS SNR 3.91
64829T AB 7 |05/25/2023 . | 06/25/2018. | MBS Paydown 84,921 84,921 84,914 0 0 ....84,921 05/25/2023. | 1FE...
WOODS 2014-12A BR CLO MEZ FLT
66859Q AF 2 |09/15/2025 .1 06/15/2018. | MBS Paydown............cccvvvnrieeiiiens | coviverierinniicnsiinniis | v 500,000 | .......... 500,000 | ......... 500,000 | .....ccooouee 500,000 | ..vovververeririns | e (0) ()] SN I 500,000 | ..ovoeveereriinnn | e | e (V1 I 8,997 | 09/15/2025. | 1FE............
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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 /
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67059T AA 3 |NUSTARLOGISTICS 7.65 04/15/18.......... .. | 04/15/2018. | Maturity.............cocvevece 500,000 | .......... 500,000 | .......... 554,785 | ..coovivine 502,377 | oo (2,377) (2,377) [ oo | e 500,000 | ..ooveuerinrirnns | v | e 0. 21,625 | 04/15/2018. | 3FE............
NXTC 2014-1A B1R CLO MEZ FLT
67091C AS 1 |04/23/2026 . | 04/23/2018. | MBS PaydOWN...........cvurvvvernnreerens [ v | ovenn 1,000,000 | ...... 1,000,000 | ....... 1,000,000 | ...coovvrnee 999,847 | ..ovvvvvrvrvies | v 153 LS T N 1,000,000 | .ovoveoerirrieins | v | e 0 | 17,449 | 04/23/2026. | 1FE............
OZLM 2014-6A A2BR CLO MEZ 3.61
67108L AQ 6 |04/17/26 .| 04/17/2018. | MBS Paydown.........ccvvvmcveriinieeins | ervveirerineiesessinennns | e 1,000,000 | ...... 1,000,000 | ....... 1,000,000 0 04/17/2026.
67551Y AA 5 | OCH-ZIFF FINANCE 4.50 11/20/2019....... .. | 05/05/2018. | Make Whole Call @ 102.36............ [ .ooerrererevrerrrrniriens | v 1,023,578 | ....... 1,000,000 | .......... 994,170 32,500 11/20/2019.
OCT18 2013-1A A2BR CLO MEZ 3.45
675900 AS 2 |12/16/24 . [ 04/19/2018. [ PaydOWN.........oovevivrrirriiniisniveiins | cevireririnsissineniienes | evviaes 2,000,000 | ....... 2,000,000 | ...... 2,000,000 1 12/16/2024. | 1FE............
OMFIT 2015-1A A ABS SEQ SNR 3.19
68268E AA 1 |03/26 .| 06/18/2018. | MBS Paydown 241,786 241,786 9 03/18/2026.
70109H AH 8 |PARKER-HANNIFIN MTN 5.50 05/15/2018 | .. | 05/15/2018. | MAtUNItY........ccovvverrererirererieeiirinnns [ ceverrnerieriesessenis | ceeees 1,075,000 | ....... 1,075,000 (7,785) 05/15/2018.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033...... .. | 04/03/2018. | MBS PaydOWN..........ccuurveereerirneens [ corneireeiiseinsssienies | covveens 135796 | .......... 135,796 3,867 07/03/2033.
PRETSL 11A A1 CDO SSNR FLT
T4041W  AA 3 |09/24/2033 .. | 06/24/2018. | MBS PaydOown..........ccorremereerineens [ eorerreeerneesssnisneines | oveeens 1,599,095 | .......1,599,095 | .......1,409,203 | ........... 1,421,931 | .oooovivrvrrvcns | wrr 181,975 | oo | e 181,975 | oo | s 1,599,095 | ...cvorvereernens | vevrnrinernnenes | veverneirneniennn0 [ i 28,561 | 09/24/2033.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. | .. | 04/25/2018. | MBS Paydown 9,584 | ...ooii9,584 | 8,801 | 9,516 [ | s 101 101 9,584 | ..o | e | 0 | e 68 | 08/25/2046.
RAAC 2007-RP3 A SEQ SNR FLT
749788  AA 6 |10/25/2046 . | 06/25/2018. | MBS Paydown 25,470 25,470 22,348 | ..... 23187 | s (333) (1K) TRRIRN PO 25470 | oo [ e [ e (V1 IO 201 | 10/25/2046. | 1FM...........
RALI 2006-QA5 2A1 SEQ SSNR FLT
75115B  AC 3 |07/25/36 . | 06/25/2018. | MBS Paydown ....14,753 1,150 07/25/2036. | 1FM..
RALI 2006-QA5 2A1 SEQ SSNR FLT
75115B  AC 3 |07/25/36 .. | 06/25/2018. | Pass-Through Loss 274 (010 TN I (1,420) 07/25/2036. | 1FM..
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033| .. | 06/25/2018. | MBS Paydown...........ccvveeernieiiniees | vorererneineirerinsinsenes | cevees 2,373,650 | ....... 2,373,650 | ......1,720,896 | .........1,832,686 | .....cccocoruvuine | 000579945 | i [ e 579,945 2,373,650 05/25/2033. | 1FM..
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033 | .. | 06/25/2018. | MBS Paydown 88,895 88,895 6,719 | oo [ s 88,895 09/25/2033. | 1FM...........
RALI 2005-QA9 NB4 SEQ SSNR FLT
761118 FM 5 |08/25/35 . | 06/25/2018. | MBS Paydown 5317 | v 5317 | v 4701 | s 4,503 | 525 525 5,317 | o | eeveeereseineies | evveeeiiereinnnns (V1 I 102 |08/25/2035.| 1FM...........
RALI 2005-QA9 NB4 SEQ SSNR FLT
761118 FM 5 |08/25/35 . [ 06/25/2018. | Pass-TArOUGN LOSS..........cc.evurmres | cevrriieeirneesnniineins | onersesieseseisnees | evvensisenns 1,337 [ s [ nerinsiesisenninens | seesesinnsinenes | s 0 [ e | e | e | e | e (11 I 08/25/2035. | 1FM...........
RFMSI 2005-SA1 2A SEQ 2.9425
76111X TE 3 |03/25/2035 . | 06/25/2018. | MBS Paydown 3,603 | oo 3,603 | oo 3,389 | o 3,400 | oo (262) (262) 3,603 | .o | e | e (U1 I 48 [03/25/2035. [ 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 . | 06/18/2018. | MBS Paydown 52,819 | oo 52,819 | oo 48,396 | ..oooverirns 48,108 | oo | cerereerenians 28 P2 T TR IO 52,819 | oo [ e [ e (VI I 961 | 05/18/2035. | 1FM...........
GMACM 2005-AA1 1A1 PT SNR FLT
76112B NM 8 |05/18/2035 .| 06/18/2018. | Pass-Through Loss (1,931) 479 0 | v | overrerrreenene(1,789) [ i | e 1,769 | e 1,769 [ 05/18/2035.
76720A AF 3 |RIO TINTO FINANCE 2.875 08/21/2022.... | C | 04/19/2018. | Make Whole Call @ 100.12. 25,029 25,000 24,672 164 | oo | 25,000 | i | e [0 | s 504 |08/21/2022.
775109 AK 7 |ROGERS COMM INC 6.8 08/15/18............ .. | 04/13/2018. | Make Whole Call @ 101.54.........cc. | vevvrerrverivernererinns | crrveinns 507,705 | .......... 500,000 | .......... 561,695 (2A74) | oo | 000 503,276 | v [ ceeenn(3,276) | v (3,276) | o 30,182 | 08/15/2018.
SCFET 2017-1A A ABS SSNR 3.77
78410T  AA 4 |01/20/2023 . | 06/20/2018. | MBS Paydown 39,475 | v 39,475 | v 39,466 | ..oovrirrinnes 39,468 | ..cocovrrvirins 2 28 [OOSR ISR 39,475 | oo [ e [ e 0 | o 616 |01/20/2023. | 1FE............
SMB 2015-B A2A ABS SNR 2.98
78448Q AB 4 |07/15/2027 .| 06/15/2018. | MBS Paydown 32,832 | v 32,832 32,681 | ...... 32,745 | oo | s 87 LA N I 32,832 | oo [ [ e (I IO 403 | 07/15/2027. | 1FE............
81788Y AA 1 |10/05/22 . | 06/05/2018. | Paydown 32,132 32,132 32,132 | ...... 32,132 [ v | e 0 | e | e 32,132 | o [ [ e 0 | i 703 | 10/05/2022. | 2FE............
SHACK 2014-5A B2R3 CLO MEZ 3.50
81881V AU 9 |05/07/26 .| 05/07/2018. | MBS Paydown............ccovvvnriereiiiens | covierienisniiinsiinnies | v 500,000 | .......... 500,000 | .......... 500,000 | ....coovonee 500,000 | ..ccocovrvrrins 0 (V1 ST ISR 500,000 | ..ovoevvererieins [ e | e (V1 I 8,750 | 05/07/2026. | 1FE............
SHNTN 2015-1A A ABS SNR 4.75
82321U  AA 1 |10/15/2042 .| 06/15/2018. | MBS Paydown...........ccccoviumerimrernes | cereerirneeiniinseiienes | ovirisei 18,300 | .ooocvennee 18,300 | .ooovveneee 18,124 | oo, 18,157 | v 0 (1 OO ISP 18,300 | vvvuverrererens | cerverieeirenin | ceveeereeieeens (V1 I 380 | 10/15/2042. | 1FE............
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82652K AA 2 | SRFC 2017-1A A ABS SNR 2.91 03/20/34. | .. | 06/20/2018. | MBS Paydown 68,848 | ............ 68,848 | ........... 68,843 | ..ccoovirirn 68,844 | .....cccvvvirins 4 A | e [ 68,848 | ... [ e [ e (VI IO 827 |03/20/2034. | 1FE............
SCLP 2017-1 A ABS SSNR 3.28
83405A AA 2 |01/26/2026 . | 06/25/2018. | MBS Paydown 94,494 94,494 94,486 | ..coovrrnnn 94,487 | oo 3 K0 [N ISV 94,494 | oo | e | e (V1 I 1,287 | 01/26/2026. | 1FE............
SCLP 2018-1 A1 ABS SSNR 2.55
83405R AA 5 |02/25/2027 . | 06/25/2018. [ MBS PaydOWN...........cccoieiieeriens | cevierieeerneesnnsinsnies | eeereeeens 368,293 | .......... 368,293 | .......... 368,270 | ..ovvorereeieineiiens | cevieeieeienins | e 10 L [OOSR I 368,293 | ..o | e | e 0| e 2,932 | 02/25/2027. | 1FE............
SNDPT 2015-3A A2 CLO SEQ SSNR 3.35
83609W AE 0 [01/28 .. | 06/19/2018. | PAYAOWN......covvvererereirrriseiineiiiens [ eoveineeisssissssenies | eeneins 100,000 .100,000 | .......... 100,000 | ..ovvererenne 100,001 (0) | cvvreeremineree [ rrrennereeen 100,001 | oo | e () | oo (1) s 2,224 1 01/20/2028.
84858D AA 6 [SPIRIT AIR 2015-1 A 4.10 10/01/2029....... .. | 04/01/2018. | Sinking Fund Redemption 32,922 ...32,922 32,922 | ... 32,924 (0) [ v | verrnerennne32,922 | e [ | coveierseinennd0 [, 675 | 04/01/2028.
SPMF 2014-4A A1 ABS SNR 3.5014
84861C AA 3 |01/20/45 . | 04/20/2018. | MBS Paydown 481 481 480 0 481 01/20/2045.
SCFT 2016-AA A ABS SSNR 3.05
85022W AA 2 |04/25/2029 . | 06/25/2018. [ MBS PaydOWN...........coumreerrcriens | cerrerineeerseessseinenes | ceereeens 148,376 | .......... 148,376 | .......... 149211 | i 148,918 | .ooovveeiverins (270) (P2(0) ] IS 148,376 | oo | e [ e 0| e 1,865 |04/25/2029. [ 1FE............
SLFT 2015-AA A ABS SEQ SNR 3.16
85172L AA 4 |11/15/24 . [ 06/15/2018. [ MBS PaydOWN..........covmremireerinns | cereerirneensensssinenes | evereeens 126,900 | .......... 126,900 | ..cooonee 126,875 | covvverenne 126,894 | ..o 4 L. TN RN 126,900 | ovorvereernerns | eerrerineinerins [ e 0| e 1,672 | 11/15/2024. | 1FE............
STR 2016-1A A1 ABS SNR 3.96
86212V AA 2 |10/20/2046 . | 06/20/2018. | MBS Paydown 4,589 | ..o 4,589 | ..o 4587 | oo 4587 | oo 0 0 4589 | oo [ e | e (U1 I 76 | 10/20/2046. | 1FE............
SARM 2005-21 6A3 SEQ SSNR FLT
863579 C3 0 |11/25/2035 . | 06/25/2018. | MBS Paydown 53,947 53,947 | oo 47,363 | oo 46,730 | oo | e 5,681 5,681 | oo | e 53,947 | coovvvvvvrerins [ e [ e 0 | i 704 | 11/25/2035. | 1FM...........
SARM 2005-21 6A3 SEQ SSNR FLT
863579 C3 0 |11/25/2035 . | 06/25/2018. | Pass-Through Loss 57 A 1o | e | 0 2 2 | s 2 | 11/25/2035. | 1FM...........
SARM 2005-15 4A1 PT SSNR FLT
863579 UU 0 |07/25/2035 . | 06/25/2018. | MBS Paydown 24,631 24,631 21,691 | oo 20,942 | .o | v 162 162 [ oo [ e 24,631 | o | e | e (V1 IO 369 |07/25/2035. | 1FM...........
SARM 2005-15 4A1 PT SSNR FLT
863579 UU 0 |07/25/2035 .. | 06/25/2018. | Pass-Through LOSS.........cc.eveereees [ rorereneemnnrinnnnenines | veverneernsennnsinennne | overvennsneenss(B98) | covereriieiseiiiniins | e [ cneeeeiseinens | coeveeneseesenins (1 RO IR (L1015) ) IO 07/25/2035. | 1FM...........
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036........ .. | 06/25/2018. | MBS Paydown (404) (404) | oo | s 37,318 | v 06/25/2036. | 1FM.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31..... .. | 04/25/2018. | MBS Paydown (157) (157) 1,189 08/25/2031. | 1FM..
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037.. | .. | 06/25/2018. | MBS Paydown 0 06/25/2037. | 1FM.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036....... .. | 06/25/2018. | MBS Paydown . 0 ! 11/25/2036. | 1FM..
87261N  AG 5 | TMXFIN/TITLEMAX 8.50 09/15/2018........ .| 06/15/2018. | Call @ 100.00.........ceevvrererrernerrnes [ errerreeirseersseirssinns | 00eeeen500,000 | ..........500,000 | ..........500,000 | ..............457,500 | ........ 42,500 | oo | e | s 42,500 [ .oveoeereeinein | e 500,000 | ..coovrernrernnn 09/15/2018. | 5FE............
TFINS 2016-1A A CDO SNR FLT
87266H AA 6 |01/20/2038 . | 04/20/2018. | MBS Paydown 98,049 | ..ccooonees 98,049 | ......co..u 87,999 | oo 89,532 | oo | e 8,117 3 A RN IS 98,049 | ..o [ e [ e 0 | e 1,882 |01/20/2038. [ 1FE............
BELL 2016-1A A2| ABS SNR 3.832
87342R  AA 2 |05/25/46 . | 05/25/2018. | MBS Paydown 1,250 | oo 1,250 | oo 1,250 0 1,250 [ oo [ overreriesinens | v [V I 24 | 05/25/2046. | 2AM...........
BELL 2016-1A A2l ABS SNR 4.377
87342R AB 0 |05/25/46 .. | 05/25/2018. | MBS Paydown 1,250 | oo 1,250 | oo 1,250 0 | e | e 1250 [ s | e | o0 [ 27 | 05/25/2046.
87407P AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038 | .. | 06/20/2018. | MBS Paydown 25,000 25,000 24,996 0 | oevveeveeveeees | evieriirereen25,000 | oo | cevveeeeeeieenis | eevieerienieenn0 [ e 295 | 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038........ .. | 06/20/2018. | MBS Paydown 25,000 25,000 24,590 A4 | i | 25,000 | | e [0 | 370 | 11/20/2038.
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.5102/22/2039 | .. | 06/20/2018. | MBS Paydown 25,000 25,000 25,000 0 [ oevrerreeeeeneees | erreeererersn25,000 | oo | cereeeeeeneenees | eevererrsnreend0 [ oo 366 |02/22/2039.
TMTS 2005-12AL AF4 MEZ SEQ 5.385
881561 VY 7 |07/36 . | 05/25/2018. | MBS Paydown 21,834 21,834 21,088 | ..o 21,026 | .o 322 322 | s | s 21,834 | e [ [ e (VIR IO 443 | 07/25/2036. | 1FM...........
TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 2 |01/25/38 .| 06/25/2018. | MBS Paydown...........cccovvvneremrirens | corierirseiinnsinseinnnes | coviiinii 15,490 | .ooovrennee 15,490 | .oooovreneee 13,222 | oo 13,752 [ v | e (1,513) (1,513) | v | e 15,490 | oo | cerverieninenis | e 0 | i 127 | 01/25/2038. | 1FM...........
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TMTS 2006-17HE A2B1 SEQ SNR FLT
88156E AB 01/25/38 . | 06/25/2018. | Pass-Through Loss () [ cerreerermerrenines | errrrirneesessnenseeins | rersseeeninnins | creneesensesnens 0 [ v | e | e | e | e (11 I 01/25/2038. | 1FM...........
TBOLT 2017-A A ABS SSNR 4.212
88606W AA 05/17/2032 . | 06/15/2018. [ MBS PaydowN...........vverivmereerernee | verereeerneesserssrinenes | vveinsein 17,857 | v 17,857 | v 17,856 | overcernne 17,856 | ..cvecrrrcrins 0 (1 PRSI ISP 17,857 | oo | ceverineeenis | ceveerieeieeens (V1 I 313 | 05/17/2032. | 1FE............
TRAP 2003-4A A1B CDO SEQ SSNR FLT
894126 AB 05/34 .. | 05/24/2018. | MBS Paydown 7,829 | v 7,829 | oo 6,195 | oo 6,049 | ..o (2,114) (2,114) 7,829 | v | ceverincrieni | s 0 | 98 | 05/24/2034. | 1FE............
89656F  AA TRL 2012-1A A1 ABS 2.266 01/15/43........ .. | 06/15/2018. | MBS PaydOWN..........cceurveerererirneens [ eovreireeiissineriienins | cevneins 105,460 | .......... 105,460 | .......... 103,203 | coooevereereneireeins | eeeeeeiseninnnis | e 150 LIV TN SN 105,460 | ovouvvreenerns | cerveeineineriins [ e (VI IO 603 | 01/15/2043. | 1FE............
TRMF 2017-1A A1 ABS SNR 2.709
89690E  AF 08/15/2047 .. | 06/15/2018. | MBS Paydown 56,529 56,528 0 08/15/2047.
90352W  AA STEAM 2018-1 A1 ABS 3.783 04/25/48..... .. | 06/25/2018. | MBS Paydown 55,165 55,165 (0) 04/25/2048.
VCC 2017-1 AFX ABS SSNR 3.00
92257L  AB 05/25/2047 . | 06/25/2018. | MBS Paydown 81,638 | .oovvrnees 81,638 | .ooouuenn 81,616 (1,311) 05/25/2047. | 1FE............
VCC 2016-1 AFX ABS SSNR 3.5337
92258N  AB 04/25/46 .. | 06/25/2018. | MBS Paydown 21,819 21,819 21,819 0 04/25/2046.
92343V BR VERIZON COMM INC 5.15 09/15/2023..... .. | 06/21/2018. | EXChANGEA........oourvvrrereirriieiienins [ everieeisseisnssiiseiens | e 1,597,872 | ....... 1,500,000 | ....... 1,495,140 222 09/15/2023.
92343V DW VERIZON COMM INC 3.125 03/16/2022.... | .. | 06/21/2018. | EXChANGEd........cc.ovvvrrrreriririreiienins | erreverersenisenenssniinns | cvrvninns 979,660 | ....... 1,000,000 | .......... 994,870 462 03/16/2022.
VBTOW 2016-2A A ABS SNR 5.193
92535V AA 10/15/2046 .| 06/15/2018. | MBS Paydown 1,875 | oo 1,875 | oo 1,875 0 1,875 [ oo [ vrineriieninens | v (V0 I 45 | 10/15/2046. [ 2AM............
WAMU 2005-AR12 1A8 SEQ SSNR FLT
92922F 3N 10/25/35 . 1 06/25/2018. | MBS Paydown...........covvveinnmrneerens [ v | e 19,521 | oo 19,521 | v 18,435 | ooovrire, 18,359 | .ovveviieriinns (59) (1) R IS 19,521 | oo v | e (VI I 269 | 10/25/2035. | 1FM...........
WAMU 2007-HY5 3A1 SEQ SSNR FLT
929906 AJ 05/25/37 . | 06/25/2018. | MBS Paydown 20,692 20,692 | oo 18,745 | oo 18,496 | ..ooovrrvrirns 369 1oL I N B 20,692 | oo [ e [ e (110 IO 299 |05/25/2037. | 1FM...........
WAMU 2007-HY5 3A1 SEQ SSNR FLT
929906 AJ 05/25/37 . | 06/25/2018. | Pass-Through Loss 289 [ e [ e | e | s 0 (1) [ s e | I [ L 05/25/2037. | 1FM...........
WAMU 2007-HY4 1A1 SEQ SSNR FLT
933636 04/25/37 . | 06/25/2018. | MBS Paydown 29,145 29,145 25874 | ...... 25,858 | ..ocverrireiiens | e 1,147 AT | | e 29,145 | oo [ e [ e (V1 IO 361 | 04/25/2037. | 1FM...........
WAMU 2007-HY4 1A1 SEQ SSNR FLT
933636 04/25/37 . [ 06/25/2018. | Pass-TRrOUGh LOSS..........cc.evrmrenns | coreerierireessninnnns | overierseneneesnnes | vereeeieens 1517 [ s | everiesineeensnsenees | ceessesiessnenies | e 0 [ v | e | e | e | e (11 TR 04/25/2037. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 11/25/36 . | 06/25/2018. | MBS Paydown 26,310 26,310 24,693 | ..o 24,755 | oo (942) (942) | oo | i 26,310 | oo [ e [ e (V1 I 326 | 11/25/2036. | 1FM...........
WAMU 2006-AR14 1A3 SEQ SSNR FLT
93363P AC 11/25/36 . | 06/25/2018. | Pass-Through Loss (B37) | o [ e [ s | e (0 ORI ISR [(G31) ) ORI I 619 | oo 619 | 11/25/2036. | 1FM...........
WAMU 2005-AR1 A2B MEZ SEQ FLT
939336 X9 01/25/2045 . | 06/25/2018. | MBS Paydown 50,347 ...50,347 2,120 01/25/2045. | 1FM..
WLKRG 2017-AA A ABS SNR 2.82
94945P  AA 06/15/33 . | 06/15/2018. | MBS Paydown 3 3 06/15/2033.
WFMBS 2006-AR13 A3SEQ SSNR FLT
94984D AC 09/25/36 . | 06/25/2018. [ MBS PaydowN...........cveiveerierinee | ceverererneeisenneninenes | oveieveinns 14,704 | ............ 14,704 | ............ 13,687 | oo 13,8671 [ v | e 431 A31 [ e | e 14,704 | oo | e | e, (VI IO 213 | 09/25/2036. | 1FM...........
WFMBS 2006-AR13 A3SEQ SSNR FLT
94984D AC 09/25/36 . | 06/25/2018. | Pass-Through Loss 4 A | e | e | 0 4 (C3 [ (G I 09/25/2036. | 1FM...........
WEN 2015-1A A2Il ABS SEQ SNR 4.08
95058X  AB 06/45 .| 06/15/2018. | MBS Paydown 5,000 | .oovvineees 5,000 | oo 5,000 | coveiieiiis 5,000 [ .oeveriniirieins [ e 0 5,000 [ .eovvrrriernnns | s | e (VI I 102 | 06/15/2045. | 2AM...........
WESTR 2016-1A A ABS SSNR 3.50
96033C  AA 12/20/2028 . | 06/20/2018. | MBS Paydown 96,005 | ...ooovet 96,005 | ............ 95,660 | ...ovvcrinnns 95,721 | o | e 11 I SOOI ISR 96,005 | ..o | e | e [V I 1,391 | 12/20/2028. | 1FE............
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
WESTR 2017-1A A ABS SSNR 3.05
96033D AA 8 [12/20/2030 . | 06/20/2018. | MBS Paydown 27,212 27,212 27179 | oo | e 8 L USRI ISP 27,212 | oo [ e [ e 0 | (3,118) | 12/20/2030. | 1FE............
WESTR 2015-2A A ABS SEQ SSNR 3.2
96033L AA 0 |07/28 . | 06/20/2018. | MBS Paydown 52,995 52,995 52,924 | ...... 52,913 | oo | s 15 LT ST IO 52,995 | ..ovvvreeririnns [ e [ e (1 IR 702 |07/20/2028. | 1FE............
WESTR 2018-1A A ABS SSNR 3.38
96033W AA 6 [12/20/2031 . | 06/20/2018. | MBS Paydown 35,030 35,030 34,968 | .o [ s 0 0 | v | e 35,030 | ooovererienin [ e [ e 0 | i 74 112/20/2031. | 1FE............
WESTR 2018-1A B ABS SNR 3.58
96033W AB 4 [12/20/2031 .. | 06/20/2018. | MBS Paydown..........ccouverrencrienins [ verierirneennninnines | coerereens 70,059 | oo 70,059 69,709 () 12/20/2031.
997575 ZA 6 |REGIONS BK CD .30 09/18/2018.............. .. | 06/08/2018. | Maturity..................... 200,000 200,000 | .......... 200,000 0 06/08/2018.
ATLSS 2014-1 A ABS SNR 4.875
G0620B AB 4 |12/15/2039 . | 06/15/2018. | MBS Paydown 8,460 | ..oovvvnne. 8,460 | ..oovvvneee. 8,460 | .ovvcrieiirs 8,460 | .o [ s 0 8480 | ..o | cevrerrienieninn | e (VI IO 184 | 12/15/2039. | 1FE............
FLOATEL INTL TL B LIBOR+500
G3600K AB 2 |06/13/2020 D| 06/29/2018. | Paydown 1,598 | oo 1,598 | oo 1,244 | 881 | i s 0 1,598 | [ | evsniinneenn0 o 82 | 06/13/2020. | 5FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........iruuuirsiiiiiiiiis ceririisisssrsssnssssssens s sens s sseses | senes 35,996,644 5,889,093 ..87,429 .820,843 ..908,273 0 35,842,964 0 [ ciien(652) | v (652) | ..o 907,050 XXX XXX
8399997. Total - BONAS - PAM 4. cotis st s | e 42,551,875 | ... 42,444,324 | ....41,990,853 | ........40,363,879 | ....... 87,429 | ....... 775,392 20 ] 862,821 | [V 42,398,194 | ..o 0 ..1,001,434 XXX XXX
8399999. TOI = BOMAS. ...ttt et ettt | s 42,551,875 | ... 42,444,324 | .....41,990,853 | ........40,363,879 | ....... 87,429 | ... 775,392 | oo 0 [ 862,821 [ ..o 0| s 42,398,194 | ..o 0 ..1,001,434 XXX XXX
Common Stocks - Industrial and Miscellaneous
12673A 10 8 |CYSINVESTMENTS INC......ccoeoverimrirres ..| 04/27/2018. | FRIEDMAN BILLINGS RAMSEY.... | ........ 15,000.000 XXX )| (7,123)
12673A 10 8 |CYSINVESTMENTS INC.... .| 04/30/2018. | SANDLER & O'NEIL PARTNERS... ...15,568.000 XXX ). (2,232)
12673A 10 8 |CYSINVESTMENTSINC.... ... | .. | 05/07/2018. | SANDLER & O'NEIL PARTNERS... ...10,000.000 XXX ) (800)
12673A 10 8 |CYSINVESTMENTS INC......cvcvrverrrmrrrrs .| 05/08/2018. | SANDLER & O'NEIL PARTNERS... | ........ 10,000.000 XXX )| (800)
12673A 10 8 |CYSINVESTMENTS INC ..| 05/10/2018. | SANDLER & O'NEIL PARTNERS... .2,000.000 XXX . )| (160)
48248M 10 2 |KKR&COLP v | .- 05/03/2018. | ISI GROUP.........cooovrrierireririirriinns .5,000.000 XXX revenennB7,702 )| (37,598) . ..67,702
55378A 10 5 |MTGE INVESTMENT CORP......cccosvriniinnas .. | 05/03/2018. | STRATEGAS RESEARCH........cccoo. | covv 54,260.000 XXX ] e 1,095,405 | ..ooovenee 1,003,810 )} IOl (SRR O (204,018) | ..vevevencirinins | e 799,792
9099999. Total - Common Stocks - Industrial and MiSCElANEOUS..........ccc. it | onnees 1,545,309 XXX ] 1,579,331 1,531,231 ) [ oo |0 [ (252,730) | .ovvvvievnen0 | 1,278,501 [0 [ e 266,809 | ....... 266,809 | ....... 68,404 XXX XXX
9799997. Total - COMMON SEOCKS = PaAM 4......ccouieriiriiisiiiserisesiscis s coeisesss sttt | snreans 1,545,309 XXX ] 1,579,331 | ...........1,631,231 ) IO o I ISP o I [ (252,730) | ocvvvvrnernn0 | 1,278,501 [0 [ i 266,809 | ....... 266,809 | ....... 68,404 XXX XXX
9799999. TOtAl = COMMON SEOCKS. ...ttt sttt ekttt | seines 1,545,309 XXX ] 1,579,331 [ oo 1,531,231 ) o | | [PUSOTOOON | J IO (252,730) | ovvvvvreennnc0 | 1,278,501 [0 [ e 266,809 | ....... 266,809 | ....... 68,404 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS.........uuuiuuuiririiiiiiiiiiieiiiins coisimisisssssssens s seessses s st ssnssssnssensenssenssniens | oosnees 1,545,309 XXX ] 1,579,331 .1,531,231 ) IO o I ISP o I [OOOO (252,730) 1,278,501 |0 | 266,809 | ....... 266,809 | ....... 68,404 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS.............crriiiiiies  cereeiieineeiiseeseeieeieeeseessssssssseessesssesssssessssssssssesiasssns | aeees 44,097,185 XXX ....43,570,184 1,895,110 M oo 775,392 | 0 | 610,091 43,676,695 |......cc....0 | . 266,156 | ...... 266,156 | ..1,069,838 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
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. 9,205,122 | ...cccooeneres 16,959,137 | oo 3,948,861 | XXX
First H Honolulu, HI 5,066 4,676 4,546 | XXX
US Bank St. Louis, MO. SD. 5,000 5,000 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 9,215,187 .3,958,408 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 9,215,187 .3,958,408 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 750 750 | XXX
0599999. Total Cash, XXX XXX 0 0 9,215,937 | .............16,969,564 | ................ 3,959,158 [ XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 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 06/30/2018....... 1.800 50,000 | oo | oo 331

262006 20 8 |DREYFUS GOV CASH MGMT FD INSTL......ociiiiiiiiiiiiiiciissiceiis i 06/30/2018....... 1.800 52 | oo

31846V 41 9 | FIRST AMER TREAS OBLIG FD INSTL CL V...ouiiuieuuiiueimeeiesiseesseessesssesssesssses s s 06/30/2018....... 1.600 245,001

31846V 41 9 | FIRST AMER TREAS OBLIG FD INSTL CL V...oouitutiruiiuieueesesiseiseesss s ses st 06/30/2018....... 1.600 2733

31846V 44 3 |FIRST AMERICAN GOV OBLIG INSTL . | 06/30/2018....... 1.630

31846V 80 7 |FIRST AMER TREASURY OBLIG CLY 06/30/2018....... 1.450

31846V 80 7 |FIRST AMER TREASURY OBLIG CLY 06/30/2018....... 1.450

94975H 29 6 |WELLS FARGO TREASURY PLUS MONEY INSTL 06/30/2018....... 1.740

94975H 29 6 | WELLS FARGO TREASURY PLUS MONEY INSTL.......couuiiumiimeiiniiieiieeiseisessesssse s esesssssssesssnenes . | 06/30/2018....... 1.740
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........ccccovrvirvirninnnns . bbb
8899999. Total- Cash Equivalents ettt ne feaensesietnees
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