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

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS... ettt s 727,834,497 | ..o 727,834,497 707,764,412
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeniseeseenes 17,462,428 | ..o | e 17,462,428 | ..o 15,530,086
22 COMMON SIOCKS.......cvvurrirceererireriseiieerisess st esst st essssensens | eosesrsssessn 209,730,989 | ...ovvrirririenens 888,544 | ...occooverenne 208,842,446 | ..., 197,644,031
3. Mortgage loans on real estate:
BT FIESEIENS ... | Shiesb st | s | esbess e (U O
3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees [0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES).......ocvuivieeictiee ittt bbbt s st es e sessens | evassssessesanes 39,950,102 | ..ocveevereireiiereeeieeeeieies | v 39,950,102 | .cvovvrerenae 30,758,365
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiieteie ettt sttt bbb ss bt s st s e b sensns | sbessessssssssssesssessessssansesans | sbsesesssssesssssssessessnsessesinsss | sbessessesssssssessessssessesnsan [0 RN
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvvvieriiieiieieiciieieissieiseissiens | ceiesssssssssesssssssesssssssenies | eoiesssssssessssssessessssessesinses | sressessesssssssessessssessessnsen [0 RN
5. Cash ($.....16,535,091), cash equivalents (3.....38,349,772)
and short-term iNvestments (8.....1,495,312)......ccccrrrrimerieiesiessssssessssessssssenens | onsessssssssenns 56,380,174 | ..o | o 56,380,174 | ...coovvvreenns 84,217,924
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....cvvveiriieiieieieiieieiseisseeesssessessssessessssenss | sessssessssssesessssessessessssanse | sessessssessesessssessessssnssessess | sessssessessssessessessssesesnes [0 R
T DBIVALIVES. ... | et | sebnss s | s (U O
8. Other iNVESE @SSELS.........cuvuerrerierrieerirei et eess st ssasssnnss | evssseesssesssann 21,410,245 | ..o | s 21,410,245 | .ccvvvvirne. 20,423,666
9. Receivables fOr SECUMHIES..........ocverrrrreieeriereiei et esssssessssnnes | sessesssseessenns 1,154,859 | ..o [ s 1,154,859 | ..o
10.  Securities lending reinVested COlALETaAl ASSELS...........ccriririrriierrririeissesisisessssississssnns | sevesssssssssssssssesssssssssesssnss | sersssessessssssessessassssssssesses | sesssssesssssnsssessessassnssnses 0 [
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P [0 P {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvevcueieeieiieeieeseceeeece e | cveevnienens 1,073,923,295 | .o 888,544 | ............. 1,073,034,751 | ... 1,056,338,485
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14.  Investment income due @and ACCTUBT.............oovoveeeeeeeeeeeeeeee ettt se s snsnes | eeeieeseeeeeenens 5,651,018 | ..o | e 5,651,018 | .ocovvevrcras 5,467,736
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....29,762,425 ....29,545,126 ....25,871,994
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevevrreriens | corvveiniennns 151,019,097 | oo 184,598 | ...oovvvenn 150,834,499 | ....ccooveee. 133,493,969
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt bttt | Hieestee st st sttt ettt btens | Hreebieessenss st bt bt enntens | esbseetsest ettt enees (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c..ccuuiuiiriiriiniisiiesieiesiesisesseesieeas ...11,761,381 ...10,532,440
16.2 Funds held by or deposited with reinsured COmMPaNIEs............ccoueveririrenieiesnesieiens | cevverieissisniennns 2,109,784 | ...ooveieereveeeeieieeies | e 2,109,784 | ...covvrvrernn 1,838,729
16.3 Other amounts receivable under reinSUraNCe CONMTACES.............covueiviiiiniiniieiieiiens | s | e | e (U O
17. Amounts receivable relating to UNINSUIEA PIANS..........ccvieiieieireinieiesssieesseeessiesessssenss | cessessessssssessesssssssesssssssens | siesssssssssessssssesessssessesnns | oesessesssssssesesssssssessesns [0 R
18.1 Current federal and foreign income tax recoverable and interest thereon............ccococvveveveiee | cevvvieriiecreinnnen, 67,607 [ .o | e 67,6071 | .o
18.2 Net deferred taX @SSEL..........ouwriricirei sttt sssssssans | eeesseesseneens 14,801,292 | oo | s 14,801,292 | ..ovvveinee 14,982,078
19.  Guaranty funds receivable OF ON AEPOSIL..........cuerrieriririeririe e sssssssssessens | sessessssssssssssessesssssssssessasss | sesessessassssssessessasssssnssesses | sesssssessessssssessessasssnssnses [0
20. Electronic data processing equipment and SOftWAre.............c.cceveveevieveeeeiieveceeve e | eveereiesseseens 1,967,710 | oovoveeeeeeeeceriiees | e 1,967,710 | v 2,019,775
21.  Fumniture and equipment, including health care delivery assets ($.......... (0) FSSTOSRUTN ISR 3,814,898 | ..coovvrrernne 3,814,898 | ..o [0
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates.............c..cccoceeeverrieiceieresieceseieeeens | e 187,583 | .o | e 187,583 | ..o 18,880,597
24. Health care (§.......... 0) and other amOoUNtS FECEIVADIE............cccvcuierieiesiecee et | et sssesense | essessesessesssesses s ssssesesess | essssessessssessessssessessesanes [0 SRR
25.  Aggregate write-ins for other than iNvested aSSEtS..........ccecieiecisicieeeeee e | e 6,424,458 | .....cooovernn 2,184,687 | .o 4239771 | oo 2,967,379
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 1,301,490,543 | ...cvvvivinee 7,290,026 | ............. 1,294,200,517 | ...couvee. 1,272,393,181
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........ccurures | corerreeneenrirsineneinrineiseines | rereessesnsessessesesssessssesenes | creeseesessnssssssessessessnsssees [0 U
28.  Total (LINES 26 QN 27)......cuuervrrremereiremeeriseessesisecssessssesssessssessssssssessssssssssssssssssssssssssns | evssesssnens 1,301,490,543 | .oooovvvvrvrinns 7,290,026 | ..o 1,294,200,517 | cooooreene. 1,272,393,181
DETAILS OF WRITE-INS
110, ettt RS R e | HEseeb bRt | eebien b bt n et nent s | ehienes st LU R
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, e

1198. Summary of remaining write-ins for Line 11 from overflow page

1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........ccuivreereriiieisiciciessieieresieensns | erersiessssesesesssesessssenens 0 ] o 0 | o 0 | e 0
2501. Receivable from insureds for deductible PAYMENLS..........cccovevevcvevercieieesese s eeaenes | cereveesessesesenns 3,251,962 | ..ovverieierernne 837,824 | .ooeeie 2414138 | oo 1,846,147
2502. Prepaid XPENSES.........ccvriirereiiseeeisiese et se e ssse s st sss s s s s sesssesessssetensnns | sreseseseseseseaes 1,341,561 | oo 1,341,561 | oo [0 I
2503. MisCEllaNEOUS FECEIVADIE. ..........cocveeeieiiieeeisicie ettt sessnsens | sesessssssesssnnes 1,179,543 | oo | e, 1,179,543 | oo 476,451
2598. Summary of remaining write-ins for Line 25 from overflow page..........coccoererenrneernincnsnnes | coveereereerssennennens 651,391 | oo 5,301 | s 646,090 | ..oooovvriirinnns 644,781
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE). .......evrrerrnersrenressessissessnessessessessnsans | consesesssessesnnend 6,424,458 | ....coviirrnnns 2,184,687 | .o 4,239,771 | oo 2,967,379

Q02




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

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year §.....101,883,504).........cc.viuiiiiiiiiieisse ettt st | sssessiesesieseniaes 377,710,834 | oo 370,855,100
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES...........cvuiiriiiriiiriniieininieiseis et | eeeenseesseess e eees 3,275 | oo 4,401
3. LOSS AQUSIMENT EXPENSES. .....ouiuiuiiiiieitiei ettt bbb bbbttt | ebebeten ettt eees 82,441,021 | oo 74,434,847
4. Commissions payable, contingent commissions and other Similar Charges...........cvrrrriniinereneseerenssseeeeeeeseeeesees | serveesesseeseeneeneens 13,651,887 | ..o 11,172,721
5. Other expenses (excluding taxes, lICENSES AN FEES).........cciiviveiiveiieicieiee e snns | ebesissessesesissesensns 12,157,798 | oo 19,262,789
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ccvierireiririciriieieeeee et ssiessnees | ceveieseseseseseenas 5,051,812 | oo 5,819,803
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES))........evererrereeeereereeneeneens [ errereeneenirnrreeeenereneens | e 1,321,171
7.2 Net deferred taX HADIIY.........cccoieiieiceice ettt se st nsesnsens | srebessetesseses et es e bes e bessetesetenses | eesebess et sttt b e
8. Borrowed money §.......... 0 and interest thereon §.......... Dttt b ettt ettt sens | sebreet et st s bttt s et st | Sereet et st ettt ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....153,493,984 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)..........ccoceveeieireenieseesiesiesieens | v 146,808,189 | ....covvvenee 159,410,012
10, AQVANCE PIEMIUM.....cvitetiiiseeeeeteesesesereeeeeeseseeseesssssesesesesesssssseesesesessssesesesesesassesasesesesassesesesesesssnssesesesassnsnnsesasassssssnsnsesesass | sessssesesesssssesesesnsnsens 43,389 | oo 121,184
11.  Dividends declared and unpaid:
1111 SHOCKNOIAETS. ...ttt b bbbttt s sttt s e s s st snsesans | sesebessetessetessete s etessetessetenetenas | etsetesetet ettt bttt nees
112 POICYNOIETS. ..ottt b bbb bbb nse s ssetnsesnses | Hbebesebsssebessebessebess et st et essebenses | eesebeesebens et en et e bbbt
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........criiuriiiriiiiriieirieresere et seeisees | eeeeeieneeeeeeeeeees 28,502,643 [ ...covveirieieine 19,297,172
13. Funds held by company under reinSUraNCe trEALIES. .........c.iuueuiuririieiriieirisies ettt tenis | cbetseisnseesnssennaees 281,158,266 | ...cvveerieiinns 279,314,582
14.  Amounts withheld or retained by company for acCOUNt Of ONETS.............criiiriiriir e | eereeeseeeneeeseeees 22,015,843 [ oo 17,632,570
15, Remittances and items MOt @lOCAIE...........ccueririiiiie e nsenses | cesesseseneneineeenieees 2,660,792 | oo 3,034,006
16.  Provision for reinsurance (including §.......... L0311 ) OO [PPSR 783,986 [ .ovovveeeereereereencrnererneneeieinns
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........cccccviueiiuciiice e | crerrs s eb b | esebes s ea bbb bbb nans
18, DIrafts OUESANGING. ........vucviecvicieicte ettt bbb bbb bbb s bbb bbb s b s st s st s bnns | ebsebassebasseae s et e s b s et st s nbenes | ebebesete st bbbt tns
19.  Payable to parent, subsidiaries and affiliates.............ccccoeeireiiiriiee s | erereeen s 13,353,881 | oo 3,503,192
O T 117 11 O (TP TP
21, PaYaDIE fOF SECUNMIES. .....cvveveieiieiecieicteiee ettt s bbb s s sessesensetens | Hebsebessessssesassesassetassetesesasnsans | suebsssesissessssesanseses 5,963,954
22, Payable for SECUMHIES IBNMING. ..........cuiiuiurieiiriite ettt b bbb ssebssebnsens | £rebessebetsetetsstessetetsebessetessebesses | sesebetsebessebess et et st et et es et en b ens
23.  Liability for amounts held Under UNINSUFEA PIANS............corueiiiriiieiiieicieieie ettt sttt naes | £rebesssbessebetssbessebessebessebesssbesses | sesebessebessebesseb et sb et st es et essebenes
24. Capital notes $......... 0 and interest thereon §......... Dttt ettt et | nebest ettt enes | sebes e
25.  Aggregate Write-iNS fOr HADIIIES. ...........eii ittt ssees | eherstssnssen st en e eneeas 37,706 | oo 36,014
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........ccirrirnericrceeseeeeeiseeeeneienees | cereeseieeeieeseiees 986,381,322 | .oevvierieiin 971,183,517
27, Protected Cell NADIILIES. ..o
28.  Total liabiliies (LINES 26 @NGA 27).......cu ittt bbb s bbbt
29.  Aggregate write-ins for special surplus funds
30, COMMON CAPIHAI SEOCK......vuereececicieieere et
R R o Ty =T0 07T I (oo OO BSOSO OO
32.  Aggregate write-ins for other than special SUTPIUS fUNGS............cceuriiriiiirriiciriee e sesssenns | eteeieisss et (0 RPN 0
33, SUIPIUS NOLES......voieeieiictei ittt b bbb bbbk b bbb bbb s bt eseb s s bnsesnss | Hrebessebessetasseb et et es et essetesetesses | Hesebetseb ettt
34.  Gross paid in and CONtribUIE SUMPIUS...........cuueviuiiiirieicieieiecec ettt | betsebessebessebesseeees 32,356,412 | oo 32,108,779
35, UN@SSIgNed fUNAS (SUIPIUS).......uvuuieciireiriieiiieieisetsee sttt ensenns | oebesssienssesssenaas 272,462,784 | oo 266,100,885
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0]ttt | freb ettt bbbttt | nereb ettt
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0]ttt ensnnees | srerinese e sr s sr st sn s r e ensnrensnees | nererserer s er e s
37.  Surplus as regards policyholders (LINES 29 t0 35, I8SS 36).........crururrerrrrrenrrnirrereireieeeeeeseissssssssssssessessessessessssssssssssssssesses | sesssssssssssssssassens 307,819,196 | .ovovvvrreinns 301,209,664
38, Totals (Page 2, LINE 28, COL. 3).......c.uuviriereiirieiiiniieistiessete sttt | eeeneneninenenies 1,294,200,517 | ...ocovvrevrrirenes 1,272,393,181
DETAILS OF WRITE-INS
25071, UNEAMEA FENEAI INCOME. .....cvvieieieeeceeeeeeeet ettt ettt ettt ettt st s et esese e s st et st seesesessas s et esssesesesesssesesssssssesesesensss | eresessesesssstssseesessnnaes 37,706 | oo 36,014
2502, ettt R RS R eSS4 E RS R 4R R4S E R AR AR R AR st et n et s st s ssentnsnents | Hetetsenees s et st ettt en s st entents | Seestenees sttt ettt st
2503, e . .
2598.  Summary of remaining write-ins for Ling 25 from OVEMIOW PAJE..........eurieiirririiieieeeiee et nnes | et (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......cuiuiuiiiiiiiiiiiitiietist sttt sttt snssenssenssenss | ensessssssessesessesessssenseeas 37,706 | oo 36,014
2901. ...
2902.
2003, RS R bRt | Hebe bbb bbbt | Sbree bbbt
2998. Summary of remaining write-ins for Ling 29 from OVErfIOW PAGE.........ceiueiriiririiiricnieieee e | ettt (0 RO 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......c.cvevviieiieieiiiiiieesisicietetetssessseeeessssssssssesessssssssssesessssssnseseseses | oesssesesesssssssesesessssssssesesessnas 0 | i 0
3200, bbbt niens | sttt | ehrerb et
3202, sttt niens | sttt | eheri et
3203, Rttt niens | sttt ettt | ehest et
3298. Summary of remaining write-ins for Line 32 from oVerflow Page...........ccceuiueiiueiiieiieiece e ans | eretersie e 0 | oo 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE).......c.oviueiiieiiiieiiiei ettt nsensnsens | enesesssesissesssen st enssensnsenees 0 e 0




Statel

ment for September 30, 2018 of e N@tional Interstate Insurance Company

STATEMENT OF INCOME

INVESTMENT 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............. (WIItEN $.....372,212,898).......cvurierieriesiesiesisiesisssesisssesie st ssenssessensensens | erssnsiesiens 343,355,040 | ...ooove. 334,987,782 | ............. 445,544,210
1.2 Assumed........ (written $ - ...152,248,610 ....153,693,591 ....205,276,167
1.3 Ceded............ (Written $.....258,216,140)........corrveririrerieiesieisesisssesssssessessesssessesssssesssssesssessesssessenssessens | srssssessas 256,183,604 | ............. 259,320,880 | ... 342,998,674
1.4 Net.......coouve. (WItteN $.....226,818,222)........ccurviereeiirieiiesiesiesisssesisss st ssesssessesssnssens | srsssssesins 239,420,046 | ............. 229,360,493 | ............. 307,821,703
DEDUCTIONS:
2. Losses incurred (current accident year $.....123,363,745):
2 DIMECL. ...ttt ettt bbbttt ettt nnts | eneiesenean 235,119,030 | .coevvve. 240,250,059 | ............. 296,333,133
............... 75,691,705 | ...............93,081,724 | .............126,869,092
............. 197,437,780 | ............209,311,178 | .............254,840,413
...113,372,955 ....124,020,605 ....168,361,812
3. Loss adjustment eXPENSES INCUITEM...........ciuriiuriiiriiieieieieieisie sttt sns et sse st nse s ssesensetenns | eesssessnsenans 32,036,721 | .o 28,389,270 | .covvuveee. 37,863,644
4. Other underwriting EXPENSES INCUITEM..........ccuiuriirririieiriieistie sttt ses st ss et sss st ensesessssennens | coeiesasesnanes 71,555,704 | ............... 66,001,735 | .ccuvuveee. 86,078,190
5. Aggregate write-ins for underwriting deductions.
6. Total underwriting deductions (Lines 2 through 5)..
7. Netincome of protected Cells..........ccccevrirninninninniennnns
8. Net underwriting gain (loss) (Line 1 minus LiN€ 6 + LINE 7)......cceririririnirinieinieieiee e

9. Net investment income earned 23,480,573 21,896,361 46,473,328
10. Net realized capital gains (losses) less capital gains tax of $ O 3,860,860 [ ....ccovnevne. 6,159,729 [ ..o, 8,661,783
11. Netinvestment gain (10SS) (LINES 9+ 10).....ccuiiuiuriiiiriiirieirieisieireirete sttt enessnenes | coeienieinnaees 27,341,434 | ... 28,056,089 | ............... 55,135,111
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off §.......... ).ttt | sreesen e s nes 0 [ oo | e
13. Finance and service charges not included in PremMiUumS........c.occeicerienicnereeeeese e | evreseneseenesenees 22,722 | v 123,875 | oo 155,451
14. Aggregate write-ins for MiSCEllAaNEOUS INCOME.........c.iuiuiriiiieiriieiriere e | frnsessnsinnaas (4,507,454)| ................ (3,049,592) ................ (4,377,077)
15. Total other iNCOME (LINES 12 throUGN 14).......uiveiiieieieieesereseessississe st sssessessessesessessnssnsns | sesesssssssanes (4,484,732)] ................ (2,925,717)| ... (4,221,626)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOme taxes (LINES 8 + 11+ 15) ...t | evnsssnaenns 45,311,367 | oo 36,079,255 | ..o 66,431,542
17. Dividends t0 POIICYNOIAETS. .......cvvevrieiririicicieis sttt a s sess s sesnsesesessssssnsesesssnssssnns | enssssssesessssssssnsesessssssnsns | eresesssssssnsesessssnsnseseseses | srssresesessssssnsesssessssssnnens
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......oouiueiiiriieiriesceiesee s snsens | sesssesnsnens 45,311,367 | coovevene. 36,079,255 | ............... 66,431,542
19. Federal and foreign iNCOME taXeS INCUITEM...........euiiieuriieiriieiriieiiie ettt sessssenss | ebsesessnsessneas 9171978 | ................. 4,816,250 | ............... 12,044,240
20. Netincome (Line 18 minus Ling 19) (10 LiNE 22)........ccuiiiuriiuriiiriiieieeieisseissseisseiesssesssas s ssssesssesnns | evensessneeens 36,139,389 | .covvvveee 31,263,005 | ............... 54,387,301
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOF YEAI.........cuvuvirrererireieieieeeieieeseieessssssssssssesssssessessessens | sesesseseens 301,209,664 | ............. 336,965,548 | ............. 336,965,548
22. Netincome (from LINE 20).......cceueerieirirrireinsieeseesesseesesseessesessssssssssssssssessessessessessessessessesssssssssssessessessessessesessess | seseesssssssnns 36,139,389 | oo, 31,263,005 | ..ccvvrnvee 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 $
25. Change in net unrealized foreign exchange capital Gain (I0SS)..........ccoiueiiieeiiiieiieeieieee e sssesenns | e sssesssens | ceseseseseseseseseseseseses | ersssessssessssessssessssessssens
26. Change in net deferred INCOME TaX.........ciiriiiieiieie ettt nsesns | sresessesessesenanes 118,399 (1,279,628)| ..... .(11,120,273)
27. Change in NONAAMItIEA @SSELS..........cueiiieiiieiiieiite ettt | ceebnsennaeens (4,613,587) 1,181,488 | ..... ...666,999
28. Change in proviSion fOr FBINSUIANCE. ...........ceuiueieieieieieieie ettt bbbt ssenas | arsebsssessssesnnns (783,986) [ .....cvevveee (249,449)| ..... ...986,800
29. Change iN SUIPIUS NOES........vuiriiiiiiieie ittt sttt sttt ettt bttt en s en s b st et ensesensesensesns | nebeesetsssessssetsssesnssessssens | stessesessesessesesssessesessess | essntessesessnsessstessnsessnsees
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ooeuriririiiriiiireee e eiesieseeniees [ et | e | etetei ettt nees
31. Cumulative effect of changes in acCOUNtING PHINCIPIES.........c.cueiiueiiieiiieiiie ettt nesens | etresetnsieisnse st sssesnnsees | ceeesetesssiesseissssesesesnas | etretessste ettt sneees
32. Capital changes:
3201 PG UMttt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSfErred t0 SUMPIUS........cuvuuiiieiieieciei bbb
33. Surplus adjustments:
331 PAIA UMttt | Sesnententennenes 247,833 | oo | e
33.2 Transferred to capital (StOCK DIVIENG)..........curuirirrirririeieieireireississiseresssssseseseeeeeesssssssssssssssessessessessessesss | sesnsssssessesessesesssssssneens | wnsssssessessessessesessessssns | crsenssessassesesseseseseenees
33.3 Transferred from capital
34. Net remittances from or (t0) HOME OFfICE..........c.ceiiueiiieiiccice ettt ssse s s | eveesesissesssse e essesensens | cresesesssesesesssesesessses | eristessssessssesssse st snsens
35. DivIAends t0 STOCKNOIAES..........cvevieieii sttt sttt st s st ses s et st sessesesesessesesesssssssesessssesessssssssseseserns | rerererereiens (40,000,000) | .vvvovveverrerriereierseeienes | e (70,000,000)
36. Change iN trEASUNY SEOCK........vvrrrrireereeeieieeseeseeseescseeseese sttt st sse s es s s sessessessessessessesss | sesssssssessessessensesennnsnnens | conees SO S
37. Aggregate write-ins for gains and I0SSES iN SUMPIUS...........c.eueiurueieieieieieie et ssesesses | oneeseessisessserssssessenens 0]...... O i, 0
38. Change in surplus as regards policyholders (Lines 22 through 37)..........cceeeeeineineinininineeeeeeeseeseenees | eeeeeeeenenns 6,609,532 [ ...ccovvinnns 38,009,660 | .............. (35,755,884)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38)..........cccoevierinnienienienieniesienns | e 307,819,196 | ............. 374,975,208 | ............. 301,209,664
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page..........ccooeueiriiniineeeeeeeee e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........cuovvieieiririiiiiictetee e
1401. Miscellaneous iNCOME...........oceevererereenienrennienennns
1402
1403.
1498
1499
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page....
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiN€ 37 @DOVE).......iuuieiieiiriiiiiiieiieisii s
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statement for September 30, 2018 of e N@tional Interstate Insurance Company

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coevcviieeiecee ettt saens | ertesensnsenes 215,014,227 | ............... 199,576,912 | ............... 316,221,157
2. Netinvestment income... ...24,224,950 ..23,978,929 49,549,962
3. MiSCEIIANEOUS INCOME.....oeueuieieieiiseieerer ettt es ettt s st et snetes st esnesnntnnnens | sosssssssesseanse (4,484,732) [ .ovoovervireinns (2,925, 717) | covvernnne. (4,221,626)
4. Total (LINES 1 HhrOUGN 3)....eoieriircii s | eeresnieneas 234,754,445 | ............... 220,630,124 | ...ocevvveneee 361,549,493
5. Benefit and 10SS related PAYMENLS..........cccveiiviecieicsieee ettt | evaersaenaens 108,018,343 | ....c.coucee. 113,408,887 | ............... 145,442,330
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.ccvvverevrceereiiereieienns | eovesieiieiesesieesesiesesinnes | eveessessssessesissesesessesseses | sesessessssessesssessesesssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovviviviveiiciciceee e | e 100,980,067 | .....ccocvvve 86,729,923 | ....ccoovuue. 111,026,039
8. Dividends paid 10 POIICYNOIAETS. .......c.ucvieirrieiriieieiscee ettt ennens | seesessessetastessesastessessssnnns | essesseessessesssessesnssnsasses | sesessesesassessessssessesnnsassens
9. Federal and foreign income taxes paid (recovered) net of $.....(1,912,407) tax on capital gains (losses).. .8,648,343 7,675,499 10,729,359
10, Total (LINES 5 HIOUGN 9)......cvuiiriiicii sttt sttt nss | sesesssnsssnnes 217,646,753 | .......coo..... 207,814,310 | ccovveenee. 267,197,728
11, Net cash from operations (Line 4 MiNUS LINE 10)........coveieiiniiieiiirieeisseieissesessisssessesssssssesssssssesssssssessssssessessess | sossessessssasees 17,107,692 | oo 12,815,814 | oo 94,351,765
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 126,927,714 | ............... 162,301,284 | ............... 220,932,350
12.2 Stocks .5,018,693 5,936,201 ...8,841,332
12,3 MOMGAGE I0BNS.......ouiveiieiciiicicei ettt s s s st b st et e b st essenns | siessnsensessssestessesentessesntes | sesassessesassessesnntensessntensens | sressessesinsess st en st entenae
12,4 REAIESIALE. ..ottt £ttt entns | sesententsne st st st e stestentants | setestensetsessestentesestentenes | sesestentns st en s s et entnen
12.5  Other INVESIEA @SSELS........coucvuriiieicicii ettt | sbneieriessnsiens 2,548,070 | ..ooovveernnns 24,660,278 | ......cccovvenee. 25,035,278
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS............ccrruririnrinerrierrieieens e [ ceeeinseneiesssssieesesesteees | seseesesseesessessssssessessessees
12.7  MISCEIANEOUS PIOCEEAS.......c.vuevcveiiecriiirete ettt sttt ss b st st s s s s b bt bes s sesebsssesessssnsesensnnes | cressssssessssesessssnsesensnsesanss | bevseresssssserenns 3,958,229 | ...ccocvvvenana 5,866,524
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiueieiiieieeseeete ettt sssss s sssssnes | evsesssenans 134,494 477 | ..o 196,855,992 | ....ccovvveve. 260,675,484
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 147,559,283 | ............... 197,029,317 | .coovvvenee. 218,141,574
13,2 SHOCKS...uvvvuieeiteiteiie ittt b st s bbbttt stns | nstnssenstenseas 3,057,891 | oo 3,201,806 | ..oovvrrrrrenes 1,292,423
13,3 MOMGAGE I0BNS........oiviieiciiie ettt s s s et st n s st ssenns | Hressssassessnsastessntentesetntes | sesessessesastessesnntentessntentens | shessensetnnse st en ettt
1314 REAIESIALE. ...t | enbtense st 9,852,846 | ...coovrirnnns 8,705,789 | ..coooovrvenen. 12,771,317
13.5  Other INVESIEA @SSELS........cvuuiveueiciieiiiiciiiiee bbb bbbt | etbsesssnsseneseneses 938,837 | .o 2,861,518 | oo 2,861,518
13.6  MiSCEllaNEOUS APPIICAIONS..........civvevrieiieieicieie ettt bbbttt s e essenes | essssassessssansas 7118813 | | evieisisissesss s nseesnaenaes
13.7 Total investments acquired (LINES 13.110 13.8)......ciiiveiieiieieiieese ettt ssesnsas | aevessssssans 168,527,670 | .....cooe.e 211,798,430 | .....o.ce..e. 235,066,832
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOES..........cceieiiueieieinirieissee e sssens | covssessesiessssesssssssesesssssnss | essessessssessesessssesssssssasses | sssessessssessesssssssessessssessens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (34,033,193) | ..eovevverene (14,942,438) | ....ovvvvennee 25,608,652
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES..........cveiveieieciiieic ettt sttt bbb sssntens | ssessssessessssestessssensessesnses | sesessessssassessessstessessnsensess | suessessessssessessssessesensensesas
16.2 Capital and paid in SUrPIUS, €SS trEASUMY SLOCK.........ccevurereirerierisrieisiesiss sttt ssssessensns | sressessessssssnssnnes 247,833 | oo | ereve s
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities.
16.5 Dividends t0 STOCKNOIAETS...........c.uoveiuuieiiriireicrieisi ettt | nerseissnensnae 40,000,000 VPR ISP 70,000,000
16.6  Other cash provided (BPPHEA).........c.ruuriurirriiriiiieiie ettt sttt st st | ssnissssesiss 28,840,118 | .o 7,905,024 | ..ooviviis (38,675,688)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovrerence. (10,912,249) | ..ovvvvrerrinnes 7,905,024 | ... (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 Line 17).....c.cccovvvvevens | coverrvrrirnnnes (27,837,750) | ..cvvverrrrnn 5,778,400 | ..occvovvrennee 11,284,728
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YT ...ttt | renissisesinns 84,217,924 | ...oocovvennee 72,933,196 | oo 72,933,196
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens 56,380,174 78,711,595 84,217,924
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of equity securities in merger tranSaction..............ccvvrresrnrnennininsnnsessnsnssssesssssssessssssssnens | osssessssesnnnssneD39927 | eurvireiinrinsissisessssnssssesnns | coseseeessessnnens 1,997,895
20.0002  EXChanGe Of AEDt SECUMHIES. .....vuvvreerieireiieriseieieissst sttt sttt sttt sttt s sens | sbsnssessnssassssnssessanssnssnss | stssssnssessassanssnssnssenssnsnsss | esssssssssessanens 4,520,095
20.0003  Intercompany transfer Of et SECUMLIES..........c..cviuiriiciecccs ettt sbe s sns | cresesssessesssssssesssssssessenss | eevessessesessessesssssssssesnsans | sessessesissesaeses 1,526,264
20.0004  Common stock spin off .
20.0005  Common stock spin off and eXChanGe Of FIGNES........c..ciiiiiiiei ettt sassssssensnaes | eressrsssessesessssesssssssesseses | esessessesssssssssessssssensessns | sossessesissessesssanes 30,616
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Statement for September 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/S Line # 2018 2017
1. Net income state basis XXX XXX XXX $ 36,139,389 $ 54,387,301
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP XXX XXX XXX $ 36,139,389 $ 54,387,301
5. Statutory surplus state basis XXX XXX XXX $ 307,819,196  $ 301,209,664
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 307,819,196 $ 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 September 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 nine months ended

September 30, 2018.

3. The Company does not have any loan-backed securities with an OTTI recognized during the nine months

ended September 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. 12 months or longer

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 240,230,484

2. 12 months or longer

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 September 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 September 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 — 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.

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

A. Defined Benefit Plan

Not applicable

B-I. No significant change.

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

A-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.
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Statement for September 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

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.

Q06.3



Statement for September 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following table provides information as of September 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 $ - $ 3,697,928 $ 321,874 $ 4,019,802 $ )
Total bonds $ - $ 3,697,928 $ 321,874 $ 4,019,802 $ )
Perpetual preferred stock
Industrial and misc $ 12,697,503 $ 1,018,750 $ - $ 13,716,253 $ }
Total preferred stocks  $ 12,697,503 $ 1,018,750 $ - $ 13,716,253 $ B
Common stock
Industrial and misc $ 21,613,249 $ - $ 1,015,253 $ 22,628,502 $ }
Total common stocks $ 21,613,249 $ - $ 1,015,253 $ 22,628,502 $ B
Total assets at fair value $ 34,310,752 $ 4,716,678 $ 1,337,127 $ 40,364,557 $ -

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

Net Asset Value
(NAYV) Included
Assets at fair value Level 1 Level 2 Level 3 Total in Level 2
Bonds
Industrial and misc $ - $ 4,097,484 $ 342.430 $ 4439914 $ -
Total bonds $ - $ 4,097,484 $ 342,430 $ 4439914
Perpetual preferred stock
Industrial and misc $ 10,048,030 $ 1,040,000 $ 140,253 $ 11,228,283 $ -
Total preferred stocks ~ $ 10,048,030 $ 1,040,000 $ 140,253 $ 11,228,283 $ -
Common stock
Industrial and misc $ 24,650,868 $ - $ 815,253 $ 25,466,121 $ -
Total common stocks $ 24,650,868 $ - $ 815,253 $ 25,466,121 $ -
Total assets at fair value $ 34,698,898 $ 5,137,484 $ 1,297,936 $ 41,134,318 $ -

The Company uses the end of the reporting period as its policy for determining transfers into and out of each
level. There were no transfers between Level 1 and Level 2 during 2018 and 2017, respectively.

2. Rollforward of Level 3 ltems
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Statement for September 30, 2018 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Total Gains Total Gains

Beginning Transfers (Losses) (Losses) Ending
Balance at into Level Transfers out of included in included in Balance at
71112018 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2018

Industrial

and misc

bonds $ 326411 $ -9 - $ - $ 449 $ - $ - $ (4986) $ - $ 321,874

Industrial

and misc

preferred

stocks 140,253 - (140,253)

Industrial

and misc

common

stocks 990,253 - - - 25,000 - - - 1,015,253

Total $ 1,456,917 $ - §  (140.253) $ - § 25449 $ - $ - $ (4986 - 1,337,127

Total Gains Total Gains

Beginning (Losses) (Losses) Ending
Balance at Transfers Transfers out included in included in Balance at
71112017 into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2017

Industrial

and misc

preferred

stocks $ 140,253 $ - 8 - $ - $ - $ - 9§ - $ - $ - $ 140,253

Industrial

and misc

common

stocks 1,015,253 - - - (75,000) - - - - 940,253

Total $1,155,506 $ - $ - $ - $§ (750000 $ - $ - $ - $ - $ 1,080,506

3. Policy on Determining when Transfers between Levels are Recognized

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

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

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) is
responsible for the valuation process and uses data from outside sources (including nationally recognized
pricing services and broker/dealers) in establishing fair value. Pricing services use a variety of observable
inputs to estimate the fair value of fixed maturities that do not trade on a daily basis. These inputs include, but
are not limited to, recent reported trades, benchmark yields, issuer spreads, bids or offers, reference data and
measures of volatility. Included in the pricing of mortgage-backed securities are estimates of the rate of future
prepayments and defaults of principal over the remaining life of the underlying collateral. Inputs from brokers
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5.

and independent financial institutions include, but are not limited to, yields or spreads of comparable
investments, which have recent trading activity, credit quality, duration, credit enhancements, collateral value

and estimated cash flows based on inputs including delinquency rates, estimated defaults and losses, and
estimates of the rate of future prepayments. Valuation techniques utilized by pricing services and prices
obtained from external sources are reviewed by the Company’s affiliated investment professionals who are
familiar with the securities being priced and the markets in which they trade to ensure the fair value
determination is representative of an exit price. To validate the appropriateness of the prices obtained, these
investment professionals compare the valuation received to independent third party pricing sources and
consider widely published indices (as benchmarks), recent trades, changes in interest rates, general economic
conditions and the credit quality of the specific issuers. In addition, AMMC communicates directly with the
pricing service regarding the methods and assumptions used in pricing, including verifying, on a test basis, the
inputs used by the pricing service to value specific securities.

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

Derivative Fair Values

Not applicable

B. The Company has no additional fair value disclosures.

C. Other Fair Value Disclosures

The table below reflects, as of September 30, 2018, the fair values and admitted values of all admitted assets that are
financial instruments excluding those accounted for under the equity method.

Bonds
Preferred stocks

Common stocks
Cash, cash

Net Asset Value

equivalents & short-

term investments
Totals

Admitted Not (NAV) Included in
Fair Value Value Level 1 Level 2 Level 3 Practicable Level 2
$ 726,659,258 § 727,834,497 $ 4266844 $ 708,574,246 $ 13,818,168 $ - $
17,747,300 17,462,428 16,510,138 1,096,909 140,253
22,628,502 22,628,502 21,613,249 - 1,015,253
56,380,174 56,380,174 56,380,174 - -
$ 823415234  § 824,305,601 $ 98,770,405 §$ 709,671,155 $ 14,973,674 $ - $
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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 in
Fair Value Admitted Value Level 1 Level 2 Level 3 Practicable 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 November 9, 2018, the date of issuance of these financial
statements. There were no events occurring subsequent to the end of the quarter that merited recognition or
disclosure in these statements.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2017 were $445,289,947. As of September 30, 2018, $102,004,790 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $332,829,718 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $10,455,439 favorable prior year development since December 31, 2017 to September 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.
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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.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

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

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] Nol[ ]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[X] No[ ]

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] No[ ]
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] No[ ]
3.5 |Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 1042046
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). 11/17/12017

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
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] Nol[ ]
a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

c) Compliance with applicable governmental laws, rules and regulations;

(
(
(
(d

)
b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
)
) 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 If the 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 If the response t0 9.2 is Yes, provide information related to amendment(s).

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

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.1

11.2

13.
141

15.1
15.2

16.1
16.2
16.3
17.

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: 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: 0
Amount of real estate and mortgages held in short-term investments: 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
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 172,717,498 187,102,488
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 $ 187,102,488
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, IIl - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1

Name of Custodian(s)

2

Custodian Address

Key Bank

PO Box 6717 Cleveland, OH 44101

US Bank

Two Liberty Place 50 South 16th Street, Suite 2000 Philadelphia, PA 19102

Bank of New York Mellon

1 Wall Street, New York, NY 10286

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[X] No[ ]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
US Bank Bank of New York Mellon 09/17/2018 Consolidate investments across all AFG
insurance companies at one bank
17.5 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]
17.6 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

Corporation

American Money Management

54930048Y5YTQDRCSM84

SEC

DS
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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*GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[X] NoJ[ ]
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
3.2

41

4.2

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? Yes[ ] No[X] NAJ[]
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? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
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? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1"
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? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0

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...........cururereereeerieeeeneeeeseessesseeseesessesssesssssessssssssssssessessessssssesans NH............. Authorized........
42307........... 13-3138390.......... Navigators INSUranCe COMPANY..........ceuiueireirinireieieissseeeiss ettt sessessees [\ Authorized........
21415........... 42-0234980.......... Employers Mutual Casuay CO.......c.ureiurueiiesstisesessesssseser e sss s senses A Authorized........ | e [
All Other Insurers
AA-1126004......... Lloyd's of London Syndicate #A444................ccoveieieriseieieseese st nans GBR.......... AUhOMZEd........ | o | e
AA-1120179......... Lloyd's of London Syndicate #2988............ccccrrumiminririninsinsissisiesssssseessssssssse s ssssssssessesenns GBR.......... Authorized

Authorized

AA-11208791....... Lloyd's of London Syndicate #2791
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Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoovoiviviiniinnns AL|...... O AR 4,516,486 | ....ocovvrnenn. 4,100,925 | ..o 3,110,948 | ..o 2,425,343 | oo 5,432,428 | ....covvvenn 4,212,244
2. AaSKa....oaa AK|....... Lo | e 4,176,890 | ..o 4,222,249 | .....cooveene. 3771797 | e 1,100,473 | oo 7,092,857 | c.ocvvveienee 9,690,071
3. ANiZONa.....eee AZ|...... O A 5,415,552 | .ooovviin 4,992,240 | ...oovvene. 2,561,119 | oo 1,759,293 | oo 9,115,869 | .cvvrerrvenne 7,218,237
4. Arkansas..........oneininns AR | ... Lo | e 3774193 | oo 3,520,545 | ..oovvivine 1,414,093 | ..o 2,849,570 | ..oovvvvrrirnes 4,748,885 | .....cocvvoene 4,814,347
5. California.......cccoveueererneereeneens CA|.... Lo | e 64,130,450 | ..ooovvenene 62,095,834 | ....ceeoeenee. 28,945,368 | ...covveeenes 42,527,409 | .............. 112,618,291 | .o 117,062,592
6. Colorado.........coevevreririreenes CO|....... Lo | e 2,568,086 | .....cocovrernee 2,706,374 | .coovvviine 1,327,538 | oo 1,722,383 | oo 3,823,818 | .o 5,144,838
7. Connecticut........ccreuerencenrunne CT|.ceeee Lo | e 6,011,927 | oo 6,235,036 | ..covvvrreenes 3,099,053 | ..oceviriinee 3,769,018 | oo 9,848,610 | .ocvvrrennee 12,151,731
8. Delaware.......cccccoocreeveivneen. DE | s R A 19,710,572 | oo 17,421,501 | oo 4423744 | ... 6,242,355 | .....cocvvvnne. 37,946,301 | covervene 26,903,853
9. District of Columbia................ DC|..... Lt ettt | et | e | sttt | b s 25 | e (154)
10.  Florida......ccccoeovvveverveierenenn FL [ e L. 15,989,385 | ..covvvveeenes 9,176,986 | .....coevenve. 11,764,797 20,972,952 22,632,719
11, Georgia......ccovevevreenernenene. GA [ i, L. ..5,722,828 .2,678,658 2,446,156 | ..o 9,222,728 ...8,500,519
12, Hawaii.......oovevverrnerenencHE L. 14,149,709 5,321,572 4,442,606 19,411,131 16,918,479
13, 1daho.......cccovevvircrvcrveene D | Lo | 9,170,224 | 4,926,780 4,899,607 | ..ccocovvrrrene. 7,296,882 | ..cvovvrinne 8,675,718
14, MliNOIS.......ceerereeerererereeneeenll [ L. ..13,126,090 | ... 10,531,782 ...4,501,053 ..15,097,148 | ... .15,935,699
15, Indiana........cccoconervervrnenenenndN i Lo | e 6,596,483 | .....covvrernes 4,779,725 1,929,525 13,522,588 | ..ocvovvvrinee 7,359,534
16, 1OWa...cccccneeen /A [ Lo | e 3,054,979 | oo 2,475,087 | .covovvreeeenn 1,687,663 | oo 764,702 | ..ooovveienee 3,010,575 | v 4,897,538
17. Kansas.......ccccoeovecvrecnenenene KS [ i L. .8,530,684 ...1,883,181 ..4,643,599 ...13,202,022 ...9,560,277
18, Kentucky.......cocovevvvenenereen KY [ i, L. 4,396,890 2,804,456 1,891,543 | oo 9,100,667 7,148,159
19, Louisiana.........coccoeereererenrernennns LA|....... | R AR 6,141,687 | .o 5,156,263 | .oovvirrerrnnn 2,197,182 | o 1,691,289 | ..ovvrirenen. 6,665,841 | ...cocovvrrene. 5,631,145
20.  Main€.....covvevveireeereireirens ME | ....... Lo | e 721,081 | oo 910,618 | .ovvvrereerernn 268,802 | oo 218,655 | ..o 681,419 | oo 398,215
21, Maryland......ccocooeveivnininnnns MD |....... [T IO 2,916,555 | ..oovrvineenes 3,531,487 | coooiireen832,284 | 1,897,766 | ..oovvevrenen. 5,242,109 | coooveeienee 5,061,959
22. Massachusetts..........cccccvueenee MA]|....... S A 8,943,280 | ..o 8,900,913 | ..ooeverrrr 4,202,081 | oo 3,193,587 | oo, 21,072,399 | .o, 24,216,273
23. Michigan........ccooeneurnrniniineinns Mi....... Lo | e 157,322 | oo 30,052 | ..o [ e 3,166 | o 11,617 | e 1,521
24, Minnesota.......cccevveerreirienenes MN|....... O A 4,188,374 | ...oovvene. 3,847,078 | oo 5,181,706 | ccoverveenn 1,442,497 | oo 8,236,783 | oo 6,208,254
25. MiSSISSIPPI.....ovvneerevrirrineieene MS|....... Lo | e 2,923,596 | ..coovrviininnen 2,770,433 | oo 1,958,233 | oo 949,385 | ...oovvirninee 2,992,311 | oo 3,406,428
26.  MiISSOUN....oevenreeeeirceneireins MO |....... | O IR 7,683,990 | .cooooivreenes 9,907,371 | oo 7,267,211 | e 844177 | oo 25,573,352 | oo 21,963,916
27.  Montana........coeevveeercrerennen. MT |....... Love | e 905,983 | ..o 2,999,908 | ....ccoovvrirnee 1,717,046 | oo 2,201,481 | oo 2,409,789 | ....ocovvvrene 3,396,988
28.  Nebraska........ccoovereereeneeneen. NE|...... [T OO 3,306,433 | ..coovvienes 3,562,131 | oo 1,375,623 | oo 1,468,199 | oo 7,330,862 | ..ocverrrnne 4,756,776
29.  Nevada.......ovnerererennen. NV ... Lo | e 1,705,590 | ...oovovvireneene 1,680,274 | ..o 1,196,071 | oo 2,690,793 | .o 2,736,041 | .o 3,789,987
30. New Hampshire.......cccovuuneenee NH|....... Lo | e 2,963,305 | ..covrvirennee 2,770,028 | ..o 151,736 | oo 472,310 | oo 3,420,745 | oo 3,533,814
31, New Jersey.....covvenevenenee NJ ... T VX A I 18,268 | .oooeveeeeeeines 4196 | o 62,122 | oo 40,937 | e 4,953
32, New MexiCo......coouunevrererenenn. NM |....... Lo | e 1,158,760 | .ovvvvvrneene 1,243,811 | oo 448,744 | ... 924,898 | ....covvvnnenee 1,301,725 | oo 1,608,684
33, New YOrK...ooooevererineinenne NY |....... O AR 41,001,729 | oo 36,119,303 | ..o 15,584,519 | oo 11,496,595 | .....coovvene. 61,564,375 | ..ovvvrrenee 52,843,537
34.  North Carolina..........cccooeeerene NC|....... Lo | e 5,122,394 | ..o 10,036,598 | .....ccovvrirnee 5,190,702 | ..cvovvrinnes 4,931,380 | .o 23,043,301 | .coovvvrenee 24,683,893
35.  North Dakota........cccccouereeneunne ND ... Lo | e 1,293,059 | .o 1,326,562 | ...oovoeeceenn 104,795 | oo 723191 | e 1,863,148 | ...coovvrrnen. 1,461,004
36.  Ohi0..coovvvrereernereirerenennn OH | L. ..10,946,327 | ... 11,526,933 3,162,790 | ... ...4,105,340 ..16,109,373 | ... 17,041,214
37.  Oklahoma.........ccconererrnirneene. OK | i Lo | e 3,200,532 | .ooovrrvieines 3,268,886 | ...coovereiriienns 837,714 | oo 1,118,912 | o 6,950,296 | .....covevennee 5,433,120
38, Oregon......ccoeevevevereneennn. OR | i R A 1,043,301 | oo 1,322,337 1,954,930 | oo 553,294 | ..o 2,109,978 | .o 2,738,901
39. Pennsylvania... LPA L L. ...13,458,641 113,395,226 5,101,310 | ... ...9,952,796 ...25,868,321 | ... 21,914,720
40. Rhode Island.........ccccovrvenee.RI | oo O R 1,400,481 | oo 1,550,001 | oo 378,950 | .o 212,072 | oo 2,018,755 | .o 1,637,839
41.  South Carolina...........cocoeee0... SC | ... TR TR (70,991) [ oo 8,068,918 | ..covvvirirnee 2,192,355 | .o 3,683,315 | e 15,177,741 | o 10,466,242
42.  South Dakota..........cccoverereen.SD | . L | e 531,182 | v 1,057,919 | oo 343,024 | oo 731,379 | v 451,337 | oo 488,713
43, Tennessee.......cooeovemevernee IN i, Lo | e 11,409,400 | ..coocvvveennee 7,658,031 | v 10,532,676 | ..cocvvnvenene 12,200,622 | .....covvenen. 29,317,216 | ceoovvvvenee 35,353,123
44, TeXaS...rmenererrneneeneneene X [ Lo | e 23,635,500 | ..ooveveene 18,919,149 | ..ccooevenee. 12,723,827 | oo 20,942,817 | oo 38,804,595 | ....oovvnene 40,258,266
45, Utah.ecrencneennlUT [ S A 7,231,827 | oo 8,542,754 | ....ovvevnne. 2,840,634 | ..o 7378417 | oo, 10,742,571 | coverevne 9,206,778
46, Vermont........ccocvevevenennen VT [, Lo | e 1,434,546 | ... 2131124 | oo 611,713 | oo 548,055 | ...covririnienee 3,007,694 | ...ccvvvvrenee 2,692,182
47, Virginia....ooceeeecnencenneneenn VA s | O AR 5,011,768 | oo 5,674,638 | ..covovrreenes 5,115,289 | oo 2,912,100 | .coovrrreneen. 10,165,524 | ...ovveeenee. 11,980,696
48.  Washington.......c.cocvvenen . WA |, Lo | e 2,582,282 | ..covvviine 2,581,370 | oo 558,988 | ....cocvvririinee 1,404,202 | ...coovvvnen. 6,597,879 | .o 4,779,169
49, West Virginia........cocooeereee WV | L Lo | e 353,380 | .o 22,969 | oo 178,068 | oo 50,566 | .oooveeererennns 496,705 | .ooovveeeerreeennn 738,223
50.  WISCONSIN......cvoreerreriniiririines WI....... Lo | e 10,060,169 | ....ccvovverernee 9,185,942 | ....cvvvn 4,961,143 | .o 3,667,487 | ..ocovvne. 11,963,607 | ..ocvovverene 11,023,473
51, WYoming.....cooeveeneeneereernerneen. WY |....... Lo | s 37,262 | oo 67,674 | oo 37,723 | oo 46,516 | oo 49,180 | e 59,433
52.  American Samoa.............cce.... AS ... Nois e | ereeeeneessreeeessessssstesees | eresseesssesseeessssessessstessens | eresseesesessesesastessessstessens | eressessesessessetastessessstensens | sressesnssessesetessesesnsasnens
53, GUAM..c.oiieeeeecies
54.  Puerto Rico
55.  US Virgin Islands
56. Northern Mariana Islands......MP | ....... N o | et irierinine | eeereesssieeesssstesssseesteses | ceseesestesssseessessestassnsens | setsessessest st et estesiestenins | festeeestest st et es st st anens | Shestenens st st et s st nes
57. Canada.......ccooomnerirniine
58.  Aggregate Other Alien.
59, TotalS...cooeeereeiereereeeene
58001. XXX
58002. L XXX...
58003. XXX o | ettt | st | e eens | seeer e | bbbt | seni s
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..XXX... | coverieneeneireineneineinad (0 O (0 (0 (0 (0 0
58999 Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 [0 {0 {0 [V P 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 reiNSUET............cc.evereeerereinerenerirenes 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




Statement for September 30, 2018 ofthe NAtional Interstate Insurance Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.

Americ

Americ

American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV

an Financial Enterprises, Inc.
an 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
Pennsylvania Lehigh Oil & Gas Holdings LLC
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%)
Pittsburgh and Cross Creek Railroad Company (83%)
Waynesburg Southern Railroad Company

Dixie Tt

Helium

* Denotes insurer

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

erminal Corporation

GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #

Neon Capital Limited

Neon Holdings (U.K.) Limited

Beat Capital Partners Limited (26.96%)

Tarian Underwriting Limited (60%)

Lavenham Underwriting Limited #

Neon Italy S.R.L. (60%)

Neon Management Services Limited

Neon Sapphire Underwriting Limited

Neon Service Company (U.K.) Limited
Marketform Australia Pty Limited
Studio Marketform SRL

Neon Underwriting Bermuda Limited

Neon Underwriting Limited

Orca Services A/S (89.425%)

Sampford Underwriting Limited #

Holdings Limited

Neon Employee Ownership LLC (23.35%)

GAI Australia Pty Ltd

@ Company affiliated but not owned

# Participant in Lloyd's

Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage ow

ned by respective parent and other affiliated companies

Q11

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
cT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
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
N 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




Statement for September 30, 2018 ofthe NAtional Interstate Insurance Company

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

Part 1 - Organizational Chart

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

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation
QQAgency of Texas, Inc.

Great American Advisors, Inc.

Great American Life Insurance Company *

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

| Skipjack Marina Corp.

| Great American Holding, Inc.

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

Mid-Continent Assurance Company *

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

| National Interstate Corporation

FF

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

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

]

National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *
Republic Indemnity Company of California *

| Summit Consulting, LLC

* Denotes insurer

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

Bridgefield Casualty Insurance Company*

Commercial For Hire Transportation Purchasing Group @

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q11.1

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

T 34-1947042

OH 31-1395344

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

MD 27-0513333

FL 20-1246122

sc 81-3737639

OH 47-5618395

MD 20-4604276

OH 31-1391777

OH 26-3260520

OH 450252531 67083
MD 52.2179330

OH 42-1575938

OH 27-3062314
GBR
GBR

IRL

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

OH 73-0773259 23426
OH 34-1607394

OH 34-1899058

OH 31-1548235
cYM 98-0191335

VIR 66-0660039

OH 34-1607396

sc 36-4670968

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

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

OH 46-4570914

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

FL 59-3385208

FL 82-2462705

FL 59-3409855

FL 59-1835212 10701
FL 59-3269531 10335



Statement for September 30, 2018 ofthe NAtional Interstate Insurance Company

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

American Fina

* Denotes insurer

Part 1 - Organizational Chart

ncial Group, Inc.

Great American Insurance Company *

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

Brothers Pennsylvanian Corporation

Brothers Property Management Corporation

Crescent Centre Apartments *

Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compariia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAl Warranty Company
GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.

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

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q11.2

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

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

OH 31-1463075

OH 59-2840291

PA 25-1754638

OH 59-2840294

OH 20-4498054

KS 31-1277904

OH 31-0589001

CA 31-1341668
MEX
MEX

KS 39-1404033

NY 13-3628555

NY

DE 81-0814136

OH 31-1753938

FL 31-1765544

OH 61-1329718

> 74-2693636

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

NY 13-5539046 22136
T 31-1073664

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 il

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\Cllzfsbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
................................................................... 31-1544320.. | ..ocovcvverens | ... 1042046 [NYSE................ | American Financial Group, INC.........cccovevvevreens | OHuoiiiieies [UIP s e cceessseesseneseessesenssesssensennns | OWNEISNID. ot [ vviiieiiiniies [ cvieieiessieiescesssessssenesssessesssssssensessessnens | venelNuviens [ e
........ 31-6549738.. | .... American Financial Capital Trust Il................... |DE............ |[NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC..........ccevvecveces [ eeeedNuviiis [
..................... 16-6543606.. |.... American Financial Capital Trust lll.................. |DE............ |[NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC..........cceeveveees [ eeeedNuviiis [
................................................................... 16-6543609.. | ....ccovcvrerrens | crverreressieseins | vessieseseiennenenn.. | American Financial Capital Trust IV.................. | DE............ [NIA............... | American Financial Group, Inc........................ | Ownership......... | ...100.000 |American Financial Group, INC.........cccccoeeveevns | ceeeeNeveiois | oo,
..................... 31-0996797.. | .... American Financial Enterprises, Inc.................. |CT............ |[NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC..........cceeveveces [ eeeecNuviiis [
..................... 31-0828578.. | .... American Money Management Corporation...... |OH............ |NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC..........cceeveveees [ eeedNuvoiiis [
..................... 27-1577326.. | .evoevverereriens | ceverreiseeiieiiens | cesesenieineennennn. | American Real Estate Capital Company, LLC...|OH............ [NIA............... | American Money Management Corporation.... | Ownership......... | ...100.000 | American Financial Group, INC..........cceeveveces [ oo Nuvoiiis [
..................... 27-2829629.. | .... Mid-Market Capital Partners, LLC..................... | DE............ INIA............... | American Money Management Corporation.... | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccoecvecens | ceeeeNeveiois | e,
..................... 41-2112001.. | .... APU Holding Company...........cccccocveverveescnnnees | OHoeeeceeee. | NIA.L............. | American Financial Group, Inc........................ | Ownership......... | ...100.000 | American Financial Group, InC..........cccooeevceees [ eeedNuviiios [ e
..................... 23-6000765.. [ ..cocvvvverrerrens | ceverrerseiesieriens | cerreneniesennenen. | American Premier Underwriters, Inc................. |PA............ [NIA............... |APU Holding Company...........c..cccceceeurvrnneven. | OWnership......... | ...100.000 | American Financial Group, INC........cccoeeveveees [ oo Nuvoiiis [
..................... 13-6400464.. | .... Lehigh Valley Railroad Company...................... |PA............ NIA............... | American Premier Underwriters, Inc................| Ownership......... | ...100.000 | American Financial Group, INC...........ccoecvvuees | coreeNucies | i,
..................... 46-1665396.. | .... Pennsylvania Lehigh Oil & Gas Holdings LLC... [PA............ NIA............... | Lehigh Valley Railroad Company.................... | Ownership......... | ...100.000 |American Financial Group, InC.........ccccccoeeveevns | ceeeeNeveiois | e,
..................... 20-1548213.. Magnolia Alabama Holdings, Inc.............cccc...... | DE............ [NIA............... | American Premier Underwriters, Inc................| Ownership......... | ...100.000 |American Financial Group, INC........c.ccccoecvveees | coreeNuciies | e,
..................... 20-1574094.. | ... Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc..................... | Ownership......... | ...100.000 | American Financial Group, InC..........cccocoeevceres | ceeedNuviiiis | e
..................... 46-1852532.. | ... Michigan Oil & Gas Holdings, LLC ML............. NIA............... | American Premier Underwriters, Inc................| Ownership......... | ...100.000 |American Financial Group, INC.......c..ccccoecvvrees | coeeNuciies | e,
..................... 46-1480078.. | ...cvovvvveverees [ cerreerireeieiiees | verersrsneennneenne. | Ohio Oil & Gas Holdings, LLC............ccccceeevee. |OH.....co.... | NIA.............. | American Premier Underwriters, Inc................ | Ownership......... | ...100.000 | American Financial Group, InC..........cccooeeveeuee [ eeedNeviiiis | e
..................... 13-6021353.. |.... The Owasco River Railway, Inc...........ccccceeeee. [NY..oeooeo. [NIAL............. | American Premier Underwriters, Inc................| Ownership......... | ...100.000 | American Financial Group, InC...........cccecvveees | ceedNeiiiis [
..................... 76-0080537.. | .... PCC Technical Industries, Inc...........ccccecvueeuene | DE.....oo. [NIA............... | American Premier Underwriters, Inc................| Ownership......... | ...100.000 |American Financial Group, INC.........cccccoecvveees | coreeNuvies | e,
..................... 23-1537928.. | oocvovveeeeees [ erreeniieeiniiees | veresrsneennieenes | PENN TOWESS, INC..vvvieeccesiiceeiceeiieens | A | NIAL............. | American Premier Underwriters, Inc................ | Ownership......... | ...100.000 | American Financial Group, InC..........cccooeeveenee [ eeedNuviiiis [ e
..................... 46-3246684.. | .... Pennsylvania Oil & Gas Holdings, LLC............. |PA............ NIA............... | American Premier Underwriters, Inc................| Ownership......... | ...100.000 | American Financial Group, INC...........cccecvvuees | coreeNuciies | i
..................... 23-6000766.. | .... Pennsylvania-Reading Seashore Lines............. NJ............. INIA............... | American Premier Underwriters, Inc................| Ownership......... | .....66.700 | American Financial Group, INC.........c.cccecvveees | coreeNucies | i
................................................................... 23-6207599.. [ ..cvevreerirerrens | veeeererneinieinees | cveeveenseneneneenn | Pittsburgh and Cross Creek Railroad Company | PA............ [NIA............... | American Premier Underwriters, Inc................| Ownership......... | .....83.000 | American Financial Group, INC.........ccocovvereene | cereeNucoriis [
................................................................... 23-1675796.. | ovevevvrvererees | ceveenireeisiiees | veveversseennneen. | Waynesburg Southern Railroad Company........ |PA............ |NIA............... | American Premier Underwriters, Inc................| Ownership......... | ...100.000 | American Financial Group, InC..........cccocoeeveeuee [ ceeedNeviiiis [ e
..................... 98-1073776.. | ... GAl Insurance Company, Ltd..........c.ccccecovvevee. | BMU......... [IA.............. |[APU Holding Company...........ccocoeveeecevenennee. | OWnership......... | ...100.000 | American Financial Group, INC.......cocovvvevenees | veeeeNuviii [
.......................................... Great American Specialty & Affinity Limited...... |GBR..........|NIA............... |APU Holding Company............ccccccoeuvvurerennnene. | OWnership......... | ...100.000 | American Financial Group, INC.......cocoovevrevees | veeeeNuviii [
................................................................... 31-1446308.. | ...cocvvvevreres [evererrrisienes [ cveveeneneeeee.. | HaNgar Acquisition Corp......cveevevevenencennens | OHeccececs [NIAL............ |APU Holding Company...........ccccvveeeereeneeee. | OWnership........ | ...100.000 | American Financial Group, INC.......c..cooeveveeces | veeeeNuviii [
Premier Lease & Loan Services Insurance
................................................................... 91-1242743.. | oo v [ v | AENCY, INC. WA......... [NIA............... |APU Holding Company...........cc.cceeeureereeneeeene. | OWnership......... | ...100.000 | American Financial Group, INC..........ccooeeveees | veeeeNuviii [
91-1508644.. | .... Premier Lease & Loan Services of Canada, Inc. APU Holding Company Ownership ...100.000 | American Financial Group, INC.........ccovvevins | cenee N......
31-1262960.. | .... Risico Management Corporation....................... APU Holding Company Ownership......... ...100.000 | American Financial Group, INC.........ccccovrevens | conee N......
31-0823725.. | .... Dixie Terminal Corporation..............ccoeereuneenn. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC.........cccovvevens | venee Nuoore [
98-0606803.. |.... GAl Holding Bermuda Ltd............ccocovvvurierinnnnee American Financial Group, Inc. Ownership......... | ..... 70.000 | American Financial Group, INC..........ccoverevnees | vevne N...... 2.
................................................................... 98-0606803.. | .....evvrvreees [ covererreirerenreenes [evervnrereneeeneenes. | GAL Holding Bermuda Ltd.........cocvvvviveinirinee GAI Australia Pty Ltd...........ccocoecrevenrerrnenenn. | Ownership......... | .....30.000 | American Financial Group, INC.......c.ocooevevreeees | veeeeNuviiis [ 21
................................................................... 98-0556144.. | ....oovvvrvreenes | crererreneennenes | coverenreneneeneenes | GALINdemnity, Ltd.....c.eoveiiiececcs GAl Holding Bermuda Ltd..............ccccoeunenee. | Ownership........ | ...100.000 | American Financial Group, INC.......c.ccoovvevevees | veeeeNuviii e
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120

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
........................................................................................................................................................ Neon Capital Limited..........cocoevvrerrneerinenens GAl Holding Bermuda Ltd..............ccccovunenne. | Ownership......... | ...100.000 | American Financial Group, INC.......c..coovrvereeees | veeeeNuviii [
Neon Holdings (U.K.) Limited Neon Capital Limited Ownership......... ...100.000 | American Financial Group, INC.........cccovvevens | vonee Neoore [
Beat Capital Partners Limited Neon Holdings (U.K.) Limited.........c.ccccouvenne. Ownership American Financial Group, INC.........ccocovvevins | venee TR O
Tarian Underwriting Limited............ccccocvvinnnnee Beat Capital Partners Limited.... Ownership American Financial Group, InC.........cccocvevnee | vonee Noooone
. | Lavenham Underwriting Limited... . . |Neon Holdings (U.K.) Limited. . | Ownership.. American Financial Group, INC........cccovvevens | vonee N......
Neon Italy S.R.L...coviiceerccs Neon Holdings (U.K.) Limited..........ccccccevvunee. Ownership American Financial Group, InC..........c.ccccvevees | vonee N
Neon Management Services Limited... Neon Holdings (U.K.) Limited..........ccccocvvvnnee. Ownership ...100.000 | American Financial Group, INC.........cccocvevnier | vonee Nooooee
. |Neon Sapphire Underwriting Limited.... ..|Neon Holdings (U.K.) Limited. . | Ownership.. ...100.000 | American Financial Group, InC.........ccccccveunier | venee [\
Neon Service Company (U.K.) Limited.... Neon Holdings (U.K.) Limited Ownership ...100.000 | American Financial Group, INC.........ccovrvvuns | venee N......
Marketform Australia Pty Limited...........c..c....... Neon Service Company (U.K.) Limited Ownership ...100.000 | American Financial Group, INC.........cccocvevnier | vonee [\
. | Studio Marketform SRL........ ..|Neon Service Company (U.K.) Limited.. ..| Ownership.. ...100.000 | American Financial Group, InC.........cccocvevnees | vonee [\
Neon Underwriting Bermuda Limited................ Neon Holdings (U.K.) Limited.........ccccccovvunee. Ownership ...100.000 | American Financial Group, INC.........cccocvevneen | vonee [\
Neon Underwriting Limited...........ccccoovvivivirenenne Neon Holdings (U.K.) Limited..........ccccocvevnnee. Ownership......... ...100.000 | American Financial Group, INC.........cccocvevneer | vonee [\ NSO PO
..................... Orca Services AlS..........cvvereenrneerererineen. Neon Holdings (U.K.) Limited.............c.c........ |Ownership......... | .....89.400 | American Financial Group, INC.........ccoovevveens [ veeecNeiiis [
................................................................... 98-0431601.. | ..ooveverrereeres [ evrrerrenienieinns [cveenrenennnnenne. | S@mpford Underwriting Limited........ooeveveinnnes Neon Holdings (U.K.) Limited......................... | Ownership......... | ...100.000 |American Financial Group, INC..........cocrvrrecerrs | veeeeNuvirii [
........ Helium Holdings Limited.............cccooviririiinnnnns American Financial Group, Inc........................ | Ownership......... | ...100.000 | American Financial Group, InC.........ccccocovevene | cerelNuviiiis | B
........ Neon Employee Ownership LLC..........cccoeuunee. Helium Holdings Limited Ownership......... | 023400 [ .oovvvvriireeneeenenieesessesensssnennensseens | eonneNavieins [ S
........................................................................................................................................................ GAl Australia Pty Ltd.........cccoevvvrenerieiernns Neon Employee Ownership LLC..................... | Ownership......... | ...100.000 |American Financial Group, INC...........cccoereceurs | veeeeNuviris [ Buririine
........ 06-1356481.. | .... Great American Financial Resources, Inc......... American Financial Group, Inc........................ | Ownership......... | ...100.000 | American Financial Group, INC.......c.ccocevvecveens [ wereNevoris [ 1o
........ 31-1422717.. | .... AAG Insurance Agency, INC.......ccovueverevrrininns Great American Financial Resources, Inc....... | Ownership......... | ...100.000 |American Financial Group, INC.........ccorvvvvvees | veeeeNuviii [
................................................................... 34-1017531.. | cveveeeeienes [everernenienienns [ eoversnensinnnnenns | CETES GIOUP, INCeovvviviicieiciciece s Great American Financial Resources, Inc....... | Ownership......... | ...100.000 |American Financial Group, INC..........corerecvees | veeeeNuvirii [
........ 47-0717079.. | ... Continental General Corporation Ceres Group, Inc Ownership......... | ...100.000 | American Financial Group, INC.......c.ccoevvecvrens [ verecNuvoess [
........ 34-1947042.. | .... QQAgency of Texas, Inc Ceres Group, Inc Ownership......... | ...100.000 | American Financial Group, INC.......c..ccevcvecvrces [ eerecNuvoeiis [
................................................................... 31-1395344.. | oo v [ cevesensnneee.. | Great American AdVisors, INC.......veeeceeceninnne Great American Financial Resources, Inc....... | Ownership......... | ...100.000 |American Financial Group, INC.........ccorvvevres | veeeeNuviii [
American Financial Group,
0084 |Inc. 63312... | 13-1935920.. | ..oevvrrrrerreens | eererreirireneisenns | cererreireesseeseennens Great American Life Insurance Company......... OH...ccoeveee A s Great American Financial Resources, Inc....... Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvies | vonee Nevooors [
American Financial Group,
0084 |Inc. 93661... | 31-1021738.. | .cooeveeereirens | e | e Annuity Investors Life Insurance Company....... OH.....cco.... A Great American Life Insurance Company........ Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvees | conee Neooos [,
Bay Bridge Marina Hemingway's Restaurant,
27-4078277.. | ... LLC MD............ NIA....ccornne. Great American Life Insurance Company........ Ownership......... | ..... 85.000 | American Financial Group, INC.........ccovevvvenne | . Neooos [
27-0513333.. | .... Bay Bridge Marina Management................cc.... MD............ NIA. e Great American Life Insurance Company........ Ownership......... | ..... 85.000 | American Financial Group, INC.........ccovevienne | . Nevooe [
20-1246122.. Brothers Management, LLC...........cccocvvvrinnnne. Great American Life Insurance Company........ Ownership......... | ..... 99.000 | American Financial Group, INC........cccevevvenn | venee | (RN IO
81-3737639.. | .... Charleston Harbor Fishing, LLC Great American Life Insurance Company........ Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvies | conee Neooos [
47-5618395.. |.... GA Key Lime, LLC Great American Life Insurance Company........ Ownership......... | ..... 50.000 | American Financial Group, INC.........ccovevienne | . N....... Y
47-5618395.. | .... GA Key Lime, LLC.....vvvvvereeveeeeeens Great American Insurance Company.............. Ownership......... | ..... 50.000 | American Financial Group, INC.........cccovevrenne | e N.......
20-4604276.. | .... GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company........ Ownership ...100.000 | American Financial Group, INC.........ccovvvvies | cunee N.......
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................................................................... 3113777 | e [evereeeviveienes [ eeveviienenecenenes | GALIC Brothers, INC......vevevereveviencncivneeees | OHuccecees [NIAG.............. | Great American Life Insurance Company........| Ownership......... | ...100.000 |American Financial Group, INC........c.ccorvvevees | oY eovvis [
................................................................... 26-3260520.. [ ...cooreveereerens | eveeereiseinireniees | ceeeeeenneeneneneenee. | Manhattan National Holding Corporation.......... |OH............ [NIA............... | Great American Life Insurance Company........ | Ownership......... | ...100.000 | American Financial Group, INC.........ccoovveveene | oY eeiviis [ v
American Financial Group,
0084 |Inc. 67083... |45-0252531.. | ... Manhattan National Life Insurance Company.... |OH............ A s Manhattan National Holding Corporation........ Ownership......... ...100.000 | American Financial Group, INC.........ccovvevens | venee Nuoore [
................................................................... 52-2179330.. | ... Skipjack Marina Corp.........c.ccoeveveenerercniennnenes [MDcccceee | NIA................. | Great American Life Insurance Company........ | Ownership......... | ...100.000 | American Financial Group, INC.........c.coovveees [ verecNeviiins [
................................................................... 42-1575938.. [ ..ovoeveerireirens | rvreereineinieinees | cveererenenenennene. | Great American Holding, Inc.........ocoocovvevveveees | OHucocce | UIP................. | American Financial Group, Inc............c.cc........ | Ownership......... | ...100.000 | American Financial Group, INC.........ccocovveveene [ wereNucoriis [
..................... 27-3062314.. | .... Agricultural Services, LLC...........cccoeevevererenns | OHueeeeee. [NIALLL.............. | Great American Holding, Inc.............ccco.e.ee.. | Ownership........ | ...100.000 | American Financial Group, INC..........ccooevevene | corelNuviiiis | o
.............................................. Great American Holding (Europe) Limited......... |GBR..........|NIA............... | Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, INC.........ccoevreneens [ vereeNuvoois [
........................................................................................................................................................ Great American Europe Limited weevreineenee | GBR...ooo | NIAL.............. | Great American Holding (Europe) Limited....... | Ownership......... | ...100.000 | American Financial Group, INC.........cccovveveens | Nt [
Great American International Insurance
................................................................... AA-1T84136. | ..o | cerrisereireirenes | cveineieneennenenn.. | DeSignated Activity Company IRL....cconee. | IA.....c..... | Great American Holding, Inc.............ccccee.e... | Ownership........ | ...100.000 | American Financial Group, INC.......cccovvveveens | coeedNuviviis e
American Financial Group,
0084 | Inc. 23418... | 73-0556513.. | .... Mid-Continent Casualty Company.... OH....cccooc. A e Great American Holding, INC.........ccccoovvivnninee Ownership......... ...100.000 | American Financial Group, INC.........cccocvevnees | vonee [\ FUSTO RPN
American Financial Group,
0084 |Inc. 15380... [73-1406844.. | .....ovovvvrvens v v Mid-Continent Assurance Company.................. OH...ccoeeenee A Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvins | venee Neooos [
American Financial Group, Mid-Continent Excess and Surplus Insurance
0084 | Inc. 13794... [38-3803661.. | ...ovvreereen | rrererrnrireirerees e Company DE.....ccc. A i Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, INC.........cccocvevneer | vonee Noceres v
Mid-Continent Specialty Insurance Services,
................................................................... 30-0571535.. | cvvvevveveeens [ evereireniisieenes [ eveiseeseineennenns. | INC OK............ INIA............... | Mid-Continent Casualty Company................... | Ownership......... | ...100.000 | American Financial Group, INC...........ccccevcvrevee | veeeeYevies | e
American Financial Group,
0084 |Inc. 23426... | 73-0773259.. | .coovvveereerens | eerereinereneineins | cereereersisseeennens Oklahoma Surety Company...........cccouvvverennens OH...ccoevene A Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccovrvvins | venee Nevooos [
................................................................... 34-1607394.. | ...cvvevvrceres [ evrerevienienes [ eovesnieneneenn.. | National Interstate Corporation............cccveveeee. | OH..ooceoo. [UDP.............. | Great American Holding, Inc..............c.c.ee...... | Ownership........ | ...100.000 | American Financial Group, INC........ccccorevvvcenes | veeeeNuviiii [
........ 34-1899058.. |.... American Highways Insurance Agency, Inc...... |OH............ |NIA............... | National Interstate Corporation....................... |Ownership......... | ...100.000 | American Financial Group, INC.........cccevcrecvrees | eereeNuvorss [
........ 31-1548235.. | .... Explorer RV Insurance Agency, Inc.................. [OH............ INIA............... | National Interstate Corporation....................... | Ownership......... | ...100.000 | American Financial Group, INC.........cccccceeevecvne | ceeeeNeveiies | e
........ 98-0191335.. | covevevvvrvreres [evirerrevienienes [evensiesenecennen. | HUdSON Indemnity, Ltd.......ccocoevvievvviivieen | CYMuiil [A............... | National Interstate Corporation....................... | Ownership......... | ...100.000 |American Financial Group, INC..........ccorereceres | vereeNuvirii [
........ 66-0660039.. |.... Hudson Management Group, Ltd...........c.cc..e... [ VIR........... [NIA............... | National Interstate Corporation....................... | Ownership......... | ...100.000 | American Financial Group, INC.........cccccceeevecnne | ceeeeNeviiiis | e
........ 34-16073%.. | .... National Interstate Insurance Agency, Inc......... [OH............ INIA............... | National Interstate Corporation....................... | Ownership......... | ...100.000 | American Financial Group, INC.........cccccceveveevne | ceeeeNeveiies | e
Commercial For Hire Transportation
........ 36-4670968.. | .... Purchasing Group SC.....c...... NIA............... | National Interstate Insurance Agency, Inc....... | Management..... |................. | American Financial Group, INC.........ccccccovevvenne | ceeeeNeoiies | 4o
American Financial Group,
0084 | Inc. 32620... | 34-1607395.. | coovvreerrirernns [ rerervereierireienns | v National Interstate Insurance Company............ OH.....co..0. RE...cciiinnn National Interstate Corporation...................... Ownership......... ...100.000 | American Financial Group, INC.........cccovvvvees | conee Nevooe [
American Financial Group, National Interstate Insurance Company of
0084 | Inc. 11051... | 99-0345306.. | .... Hawaii, Inc. National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc
........ 43-1254631.. | .... TransProtection Service Company. National Interstate Insurance Company Ownership ...100.000 | American Financial Group, Inc
American Financial Group,
0084 |Inc. 41106... |95-3623282.. | ..oovvererrrieres v | e Triumphe Casualty Company...........ccccvveveinns OH....cco.co. DS...ccvvrernn. National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, INC.........cccvvvvees | conee Noooos [,
American Financial Group,
0084 |Inc. 21172... | 86-0114294.. | ..o | e | e Vanliner Insurance Company..........c..cccoevirennes MO........... (DS TN National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, INC.........cccoevvvins | wonee | (U I
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................................................................... 20-5548054.. [ ..o | ceveerenneirieiees | cveereeneneneneenn | Safety Claims & Litigation Services, LLC.......... [MT............ [NIA............... | National Interstate Corporation....................... |Ownership......... | ...100.000 | American Financial Group, INC.........ccoovrereene [ werecNucoriis [
................................................................... 46-4570914.. | ..oveeveeecerens | rvereineineeiiees | cveevereeneneneenn | Safety, Claims and Litigation Services, LLC......|OH............ [NIA............... | National Interstate Corporation....................... |Ownership......... | ...100.000 | American Financial Group, INC.........ccoevveveene [ wereeNucoriis [
American Financial Group,
0084 |Inc. 22179... | 95-2801326.. | ...ecvreeveeereens | cereereererenreereens | cervereereeseieeeeneens Republic Indemnity Company of America......... CA..covvnn. A s Great American Holding, InC........cccvvvvrevrenne Ownership......... ...100.000 | American Financial Group, INC.........ccovvevens | venee Nuoore [
American Financial Group,
0084 | Inc. 43753... [31-1054123.. | ..o | v [ Republic Indemnity Company of Califoria....... CA..covvvn. A Republic Indemnity Company of America....... Ownership......... ...100.000 | American Financial Group, INC.........cccocvevneer | vonee [\ FUSTO OO
..................... 59-1683711.. | .... Summit Consulting, LLC..........ccccocoevrereverennnns | FL. Great American Holding, Inc. ............cc...e....... | Ownership........ | ...100.000 |American Financial Group, INC..........ccoovrevees | veeeeNuciiii [
..................... 59-3385208.. | .... Heritage Summit Healthcare, LLC.................... | FL.. Summit Consulting, LLC Ownership......... | ...100.000 | American Financial Group, INC........ccccoovverens | ceeedNuciiis e
................................................................... 82-2462705.. | .....cvoevrerere | ereerniirrreniens [ eeveirereineeeenn. | SUmMIt Real Estate Holdings, LLC...........ccee. [FLucoceeeo [ NIA............... | Summit Consulting, LLC...........ccccccoovvvvreeene. | Ownership......... | ...100.000 | American Financial Group, INC.........cccoveuveees [ verecNeiiiis [
................................................................... 59-3409855.. | .....cvvrverereres | v [ e, | SUmMIt Holding Southeast, Inc........c.ocvoevevevens [FLueeeeo | NIA.............. | Great American Holding, Inc. ..............ccc....... | Ownership......... | ...100.000 | American Financial Group, INC.........ccocovevveees [ veecNeiiiis [
American Financial Group,
0084 |Inc. 10701... [59-1835212.. | coovvevrrereinns [ erreineirireieinns v Bridgefield Employers Insurance Company....... | A Summit Holding Southeast, Inc............cc......... Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvens | venee Nuooors [
American Financial Group,
0084 | Inc. 10335... [59-3269531.. | ...oovuvvererer [ rrererinrireirerees e Bridgefield Casualty Insurance Company......... [ A Bridgefield Employers Insurance Company..... | Ownership......... ...100.000 | American Financial Group, INC.........cccocvevneer | vonee [\ FUSPO IO
American Financial Group,
0084 | Inc. 16691... [31-0501234.. | ....ocvovres | e e Great American Insurance Company................ OH....ccconc. A American Financial Group, InC.........cccccevunnee. Ownership......... ...100.000 | American Financial Group, INC.........ccccocvevnier | vonee Noceres | v
American Financial Group, American Empire Surplus Lines Insurance
0084 |Inc. 35351... |31-0912199.. | .... Company (D] S A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvins | vonee TR O
American Financial Group, American Empire Surplus Lines Insurance
0084 |Inc. 37990... | 31-0973761.. | ... American Empire Insurance Company. OH...ccoevvnee A Company Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvins | venee Neooos [
................................................................... 59-1671722.. | .... American Empire Underwriters, Inc...........cccceo. | TXeovevneee. | NIAL............... | American Empire Insurance Company............ | Ownership......... | ...100.000 | American Financial Group, INC.......ccccoevvecveens | oo Y eevis [ rvirireinns
................................................................... 31-14683075.. | coevovevvrieres [evererrevienienes [ evessieneneeenenne. | American Signature Underwriters, Inc............... | OH............ [NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC..........cocrerecenes | e Yereivis [eviiriinnnns
........ 59-2840291.. | .... Brothers Property Corporation.............cc.cccoeeee |OHooeeeeo. [NIALL............. | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccocvvcveenne | veeeeYeviias | veviirinnne
........ 25-1754638.. | .... Brothers Pennsylvanian Corporation................. |[PA............ NIA............... | Brothers Property Corporation........................ | Ownership......... | ...100.000 | American Financial Group, INC.........ccccccoeevecnne | ceeeeNeviiiis | e
................................................................... 59-2840294.. | .....ocovvrivies [ eovrerrenienienns [ cevesiienennennn.. | Brothers Property Management Corporation..... | OH............ [NIA............... | Brothers Property Corporation........................ | Ownership......... | ...100.000 | American Financial Group, INC..........cccoerevenes | veeeeNuvirii [
........ 20-4498054.. | .... Crescent Centre Apartments..........c.ccccoceeveveee | OHeeevees [NIAL.............. | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC........ccccoveveenes | cereeNuviiis [T
31-1277904.. | .... Crop Managers Insurance Agency, Inc............. [[C T NIA....coonne. Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC........cccccovvvvins | wone | (RN IO
31-0589001.. |.... Dempsey & Siders Agency, INC......c.ccvvveveennnns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccovvvvins | wenee Yoo
. 131-1341668.. . | Eden Park Insurance Brokers, Inc. .. | Great American Insurance Company. . | Ownership.. ...100.000 | American Financial Group, INC.......cccccovvvvins | wene Yoo
......................... El Aguila, Compafiia de Seguros, S.A. de C.V.. Great American Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, INC...........cccoevecvers | Yoo
........................................................................................................................................................ Financiadora de Primas Condor, S.A. de C.V... [MEX..........NIA............... | El Aguila, Compafiia de Seguros, S.A. de C.V.| Ownership......... | .....99.000 | American Financial Group, INC.........cccccceecvecvne | ceeeeNeveiiis | e,
................................................................... 39-1404033.. | c.evoeeverieres [evirervessienienns [ covsssieseneennn. | Farmers Crop Insurance Alliance, Inc............... |KS............ [NIA............... | Great American Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, INC..........ccccoeveveres | oY riiois [ v
........ 13-3628555.. | ... FCIA Management Company, Inc Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC..........covevevvres | e Yerioois [eviriininns
........ Foreign Credit Insurance Association................ [NY........... |OTH............. | Great American Insurance Company.............. | Management..... |................. | American Financial Group, INC.........c.cccccecveeves | ceeeeNeerii | 3.
................................................................... 81-0814136.. | ..evovvererierres | covrrervesienienns [ eovesniesenniennenns. | GAI Mexico Holdings, LLC..........ccccoovvevecvienens | DE.ei. [NIA.............. | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC..........cccvevveveres | vereeNuviiii [
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................................................................... 31-1753938.. | oo [evererrenisnienes [ eveveeneneeees. | GAL Warranty Company........ocoeeeecvvvvivnecneens | OHeccecees [NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, INC........c.ccorvreveees | e Yeovvis [
..................... 31-1765544.. | .... GAl Warranty Company of Florida............c..c.... |FLooveveeee. [NIAL............. | GAl Warranty Company............cccoeeveercrnenene. | OWnership........ | ...100.000 | American Financial Group, INC.......c.ocovvreerevees | veeeeNuviiii [
..................... 61-1329718.. | .... Global Premier Finance Company.................... | OH............ [NIA............... | Great American Insurance Company.............. |Ownership......... | ...100.000 |American Financial Group, INC..........ccooereveees | v Y v [
................................................................... 74-2693636.. | .....coooverereree | erererirerrrireniens [ ceveirerecinenennn. | Greéat American Agency of Texas, InC............... | TX.coveweeeo | NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC.........cccovveees | oY erriis [
American Financial Group,
0084 |Inc. 26832... |95-1542353.. | ...ovverveirens | v | cerveeeeeseeeeeens Great American Alliance Insurance Company... |OH............ A s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccovveerens | venee Neoore [
American Financial Group,
0084 |Inc. 26344... | 15-6020948.. | ......vvvvvrrvns | v | cerreeineiseeeeneens Great American Assurance Company............... OH...ccoeeene A s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccovrvvens | venee Neoors [
American Financial Group,
0084 | Inc. 39896... |61-0983091.. |.... Great American Casualty Insurance Company.. |OH............ A i Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC.........cccocvevnier | vonee Noceree | v
American Financial Group, Great American Contemporary Insurance
0084 |Inc. 10646... [36-4079497.. | .oooveerrereiens [ erreirernereineines v Company OH...ccoevenee A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccovrvvens | venee Neooos [
American Financial Group,
0084 |Inc. 37532... | 31-0954439.. | ...oovvrvrreirens | e | e Great American E & S Insurance Company...... (D] S A s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccovrvvins | venee Nuooos [
American Financial Group,
0084 | Inc. 41858... [31-1036473.. | ...ooovevvererer | v [ Great American Fidelity Insurance Company.... |DE............ A e Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccocvevneer | vonee Neveoee | e
................................................................... 31-1652643.. | ...ovvevvreres [evirerevisiienns [ covesiienenennn.. | Great American Insurance Agency, Inc............. | OH............ [NIA............... | Great American Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, INC..........cocrvrvcenes | oY ervivis [ e
American Financial Group, Great American Insurance Company of New
0084 |Inc. 22136... | 13-5539046.. | ....coovvvrerens | eererrerirereinnns | e York NY.oorinne A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccovvvvies | venee Nuoooos [
........ 31-1073664.. | .... Great American Lloyd's, INC..........ccccecvvvvivrens | TXersiieveee [NIAL.............. | Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC........ccccoveveienes | oY evvoois [
........ 31-0856644.. |.... Great American Management Services, Inc...... |OH............ [NIA............... | Great American Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, INC........c.cerevevvnes | e Yrioois [ e
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.covevvvvereieiriiniinnnes Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc
American Financial Group,
0084 |Inc. 31135... | 31-1209419.. Great American Security Insurance Company... |OH............ A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccovvvvins | vonee Nevoooos [
American Financial Group,
0084 | Inc. 33723... | 31-1237970.. | .... Great American Spirit Insurance Company....... OH....cccooue. A Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccocevenees | vonee Noceree | v
................................................................... AA-1120817. | .... Insurance (GB) Limited..........c.covvevrvrerviieininnes Great American Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC.........ccocovevenee [ oY e [
59-1263251.. | .... Key Largo Group, INC.......ccoveeveeeerrenrercinirennns Great American Insurance Company. Ownership ...100.000 | American Financial Group, INC.........cccovcvvvins | wone Yoo
.|871850814... . | PLLS Canada Insurance Brokers Inc... .. | Great American Insurance Company. . | Ownership......... | ..... 49.000 | American Financial Group, INC.........ccovevvvins | wone Yoo
31-1293064.. | .... Professional Risk Brokers, InC...........ccccovunnne Great American Insurance Company. Ownership ...100.000 | American Financial Group, INC.........ccoecvvvins | wone Yoo
31-0686194.. | .... One East Fourth, Inc. American Financial Group, Inc Ownership ...100.000 | American Financial Group, INC.........ccccvcvvvies | vonee N.......
.131-0883227.. . | Pioneer Carpet Mills, Inc.. .. | American Financial Group, Inc... .. | Ownership.. ...100.000 | American Financial Group, INC.........cccevvvvies | conee N...oo.
31-1119320.. | .... TEJ Holdings, Inc. American Financial Group, Inc Ownership ...100.000 | American Financial Group, INC..........cccevvvies | conee N..oows
................................................................... 31-0728327.. | cocveveevvereees | eeeeieiceeiieens | cveeeeeieiveeeeeenn. | Three East Fourth, INCu..eevccccccc, American Financial Group, Inc........................ | Ownership......... | ...100.000 | American Financial Group, INC..........ccceevecveces [ eerecNucoiiis [
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statement for September 30, 2018 ofthe 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) (YIN) *
Aster Explanation
1 Another affiliated company owns 1% or less of the shares.

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

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

[S21IE ~ NOS I ILN)

Company is affiliated but not owned.

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

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




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

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Yea

r to Date

4

1 2
Direct Premiums
Earned

Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—
QWO WN =

. Allied lines....
. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial multiple peril
. MOrGage GUATANTY.........cvieircreiee s
. Ocean marine
. Inland marine........

. Financial guaranty..........c..cccccoeuuuc.
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
. Earthquake........cccoooeverviercicieinn,
. Group accident and health...
. Credit accident and health....
. Other accident and health....
. Workers' compensation....

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

. International..
. Warranty
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Aggregate write-ins for other lines of

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......

A

ed property
ed liability........
ed financial lines.
business.....

(451,
52,532,559

693) | .

18,629,066

""""""""""""""" 102630

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril....
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty...........c...cccoevernnee
. 0Cean Maring........ccooevereeeenreneeennens
. Inland marine........
. Financial guaranty
Medical professional liability - occurrence

. International..
- Warranty.......ocoeeeneneeeeens
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Aggregate write-ins for other lines of
o TS e

Medical professional liability - claims

. Earthquake.........cooevvvvninrie
. Group accident and health...
. Credit accident and health....
. Other accident and health....
. Workers' compensation....

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......

........................................... 6,405

made

....22,193
19,543,755
...5,402,071

.70,475,515
.10,407,010

ed property.
ed liability........
ed financial lines.
DUSINESS.....ovvveveieie e

575,937 | .

.. 18,779
55,864,498
.29,746,112
.179,295

........................................ (51,315)
...233,600,565

46,836,725

....29,956
.75,485,901
.32,881,818
..751,281

1,987,994
...195,082,057
51,841,404

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




1419

statement for September 30, 2018 ofthe N@tional Interstate Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 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 + Prior....coo. | oo 81,478 | oo, 104,619 | oo, 186,097 | oo 42,509 | e, LIS I 42,595 | oo 55,262 | oo 210 [ s T7574 | oo, 133,046 [ ..o 16,293 | .o, PLNLL) ) —— (10,456)
2. 2016 s | s 35418 | oo, 68,331 | oo 103,749 | oo, 18,628 | .o, 232 | o 18,860 | oo 30,988 | .o, 243 | o 53,657 | coovoeriierinniinnens 84,888 | ..o 14,198 |, (14,199) [ oo 4]
3. Subtotals
2016 + Prior........ | cocovversiisninens 116,896 | oo 172,950 | oo 289,846 | ..o 81,137 | oo, 38 | s 61,455 | oo, 86,250 | .o 453 | o 131,231 | o, 217,934 | 30,491 | (40,948) | ..oovveririinns (10,457)
4, 2017 s e 40,180 | .o 115,264 | oo, 155444 | oo, 37,580 | oo 2,970 | oo 40,550 | oo 36,874 | oo, 1,159 [ oo 76,863 | oo, 114,896 [ .o 34,274 | (34,272) | v, 2
5. Subtotals
2017 + Prior......c. | coevrerrrenrens 157,076 | oo 288,214 | .o 445290 | oo, 98,717 | oo 3,288 | oo 102,005 | oo 123124 | oo, 1,612 | oo 208,094 | ..o 332,830 [ .o 64,765 |.ooovoviriieiinnn (LEW20)] (10,455)
6. 2018 [ )., ST IR ) .0, T [ ., S P )., T [P 28,541 | oo 28,541 [, ) .0, T [P 31,314 | oo 96,009 | ..o, 127,323 [ .o, ). S [ DO, SN XXX
7. Totals. ..o | v 157,076 | oovvevveiene 288,214 | ..o 445290 | ooooovvririrnn. 98,717 | oo 31,829 | oo 130,546 | oooovevverenn 123124 | oo 32,926 | ..oooverriinn. 304,103 | oo 460,153 | ...cooverrerinnen. 64,765 |..oocvvvvererinnn ((EW200) | P—— (10,455)
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 | ..oocvevvviernnns 301,210
| P AM2%[ 2. v (26.1)% | 3. wovrrerrerinn (2.3)%

Col. 13, Line 7

Line 8

4 i, (3.5)%




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

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

Bar Code:

A 0D 00 O
* 32 6 2 02 0184 900000 3 =
A0 00 O A
* 326 2 0201845510000 3 =
00 00 O
* 326 2020183650000 3 =*
A0 00 O
* 3 2 6 2 02 0185050000 3 =

Q15

Response

NO

NO

NO

NO




statement for September 30, 2018 of e N@tional Interstate Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, COMMISSION TECEIVADIE..........cuevuiecieieiieicisiie ettt ssenssns | snsesssssntesesssenes 651,391 | oo, 5301 | oo 646,090 | ...ocovereriinas 644,781
2597. Summary of remaining Write=ins fOr LINE 25..........ccccoeiuieiiiciiceeeiee e sseseerensnsaesens | crereneresesisnesenns 651,391 | oo, 5,301 | v 646,090 | ....ccooovirernnina 644,781

Q16




statement for September 30, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcvieeicieersie sttt es sttt saes et bes e ssanes | sesesessssesssssssssasssssssasees 30,658,389 | ...coovevieeeeeeee 18,627,795
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........cc.iveeveiiireieicteee ettt s b s s ssnaasaens | sissessesnsessesssessessesessesans 9,831,963 | ..eoveieeececceees 12,444,432
2.2 Additional investment made after aCQUISIEION. ..........cceiuieieiieie et esnes | essessessssess st ess s st seees 120,859 | oo 226,910
3. Current year Change iN BNCUMDIANCES............c.cceveviviee et esseetes st as e st st s s s s s s s bt ssessesssessessssessessssans | sbsesassssssssssssassessesasses e besssssesesssnseses
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cevueviveieieieiesie et sessniens | coistestesissesses et sssssss st ssessssessessssens | sbsssssessessssess s b essesss b s s s b s s s sensaes
8. Deduct CUIrent YEar's AEPrECIAtION. ... ettt sns et essesnts | fnssesssssssssssessssnsessnssnsessnnsnes 661,109 | .o 640,748
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 39,950,102 | cvovvveeierereereeieieiens 30,658,389
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciiiiiiiiieieiies ettt a b sse b s es s bbb s s sesesesessesesssnne | otsssesessssesessssesesessnsesessssesessnsesessssnsass | fesessssesessssesesssnsesassesessssnsesessnsesassnsas
11. Statement value at end of current period (Line 9 MINUS LINE 10).......euiereiiererieriiresienisesseesssssssessesssssssessessssassessssansesssssssanss | sressessssassesssssssessassssassass 39,950,102 | oo 30,658,389
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECeMbEr 31 Of PHIOT YEAI..........ccvieviieieieirieieeisiieeissieiss | cvreersissressessses s snsenees 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other..........ccovvvrererninrnrneiniessrsesnnennd
4. Accrual of discount...........ccoeveeererriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON ISPOSAIS........ccevireireiireiieieieieieiei sttt bbb s s s
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees..........
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized.............cceeveenivenivcceiesee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovorriveriiiiieicieeiecses e 0 ] e 0
12, TOtal VAIUGLION GIOWANCE. .........ucveeiieeirciiieieiseieee ettt ees s st e s s s s st eesessesesensess | 2esetastessessssansenssssssansessnsensessnssnsessnnans | absesossessessnsassessnssnsessnssnsessassnsassansesans
13, SUDLOtAl (LINE 11 PIUS LINE 12)...e.vuveieiieiiiiieiieictetie ettt ettt bbb st s bbbt s s bss s st nsesns | 4iebsstessessessnsasses st st et et ss b s bt anaans 0 ] oo 0
14. Deduct total NONAAMILEEA AMOUNTS..........ccciiiuiiicieisiie ettt a b s st s s sese b s s b s s sasesesnsesessssene | etsssesesssesessssesesessnsesessssesesnsesessssnsess | fesessssesessssesesssnsesssesessssnsesassnsesassnnas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)......iiiiiiieieiisieieiisississiesssisssesssssssessesssssssessesssssssesssssssesss | soesssssssessessssassessssessesssssssessessssassens 0 ] oot 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI........cvuererririrrineessieissiesiss st sssssssssessesssssssssessesssssssssnssens | ssesssssssssessessnsssssessansnnes 20,423,666 | ..coovovrrererineireinnes 36,121,328
2. Cost of acquired:
2.1 Actual COSt @t IME OF ACGUISIION. .......vurvrveierieiirisceneieie sttt es et s st b st es s ssessn | sesessessassessessess st ns e st ess st e bsessentantane | festsssnssessassasssnsessessens e bsess st entsnsenee
2.2 Additional investment made after @CQUISIION...........ccccucuiiiiiieiiiccscceee ettt senseiess | sbesseaesssssaesesst et s s s sntebens 938,837 | oo 2,861,518
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iINCrEASE (ECIEASE).........cuuevivieeieieieie ittt et s bt ns s ssans | sessessesssasses s ssbes s ssnaaes 1,448,254 | oo (2,878,963)
6. Total gain (I0SS) ON QISPOSAIS.........cvevevreericrieiie ettt bbbt s st s s s b s st s s e s st sss st esses s tensesansnsenes | sessessessssstesesessessesassnanns 147,558 | oo 9,355,062
7. Deduct amounts reCeIVEd ON QISPOSAS...........cuvurriuriiiieieisiiese ettt b s bbbt b st tensesnaes | sesbessessssastesesssessesssssnaaes 2,548,070 | oo 25,035,278
8.  Deduct amortization of premium and AEPrECIAHON............cvurueirerrereieiississisessiss ettt ss s ses e ssnass | sessessassssssessasssssssessessanssessessastansnsss | ssessunssnssnssassnssnssessessnssnssessasssnsnnssnes
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10).........ccccovrrrerirrisreiieiseesiesesiesissenes | ceressssssesissessesssssssans 21,410,245 | oo 20,423,666
12, Deduct total NONAAMILEE BMOUNLS............cceiuiieeieiiieteieicieie ettt a e s st bbb s s b s bensessesss | stsstssessesssssssssssssssensessntensessessnsessesns | ebsssossessessssessessstenses et s tesessesensanseesns
13. Statement value at end of current period (Line 11 MINUS LINE 12).......civeicuiiiieiiiiisiesisissiesessesssessssssssssssssssssesssssssesssssnss | sressesssssssessssssessassssssns 21,410,245 | oo, 20,423,666
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YT ..o eesssessessssssesssnes | nseessssessassssssessessesenns 921,478,118 | oo 939,938,944
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..151,157,101 ...226,310,314
3. ACCTUAN OF GISCOUNL.........ovicvieeictctc ettt sttt bbb et s s st s s st ensessssnsssaens | sevsesssssssessesisssses s sessssanes 2,305,172 2,726,176
4. Unrealized valuation increase (decrease). ....14,344 687 (6,621,884)
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne 1,419,993 ...2,915,336
6. Deduct consideration for bonds and stocks disposed of... ..132,840,819 ...236,649,998
7. Deduct amortization of premium.... ...2,571,722 ..4,991,068
8. Total foreign exchange change in book/adjusted CArTYING VAIUE............ccvevuevieeieieie et ssssssesssns | stessessesisssseses st essssssssssessessssessessssans | stesssssesssssssessessssessessssesses e sessesaesensnes
9. Deduct current year's other-than-temporary impairment FeCOGNIZE............ovevreiiieieirieieseesse e essnsens | essesseesssesses s sesanes 619,098 | ..oovveveereeeee 2,149,701
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ovwrerrrrirenrrrinns | cesresreisrsmssessessesnessesseseees 354,484 | oo
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccreurrvieiinisiiisisiesseessienns | reressssessesssssesesessenns 955,027,915 | ovovevereeeieeieieis 921,478,118
12. Deduct total NONAAMItEEA AMOUNES............cciviveiciiieie ettt ettt bt ss s snsessenas | esesssssssssessstessesebstessessseses 888,544 | ..o 539,589
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.veiiiiieieiisiisessiisissiessesseessessssssessssssssssesssssssessessssenss | siessessssassessssassessssassenns 954,139,371 | oo 920,938,529




statement for September 30, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 ()- e vvereeerrereireieeeeeiserseseiee e ses s sess s ssessssessessssessens | seseesssesseenssnsseseen 663,331,665 | ...ovoeveeririeiriiieene 7,939,601 | oo 34,920,838 | ..o (4,779,611) | v 657,495,743 | ..o 663,331,665 | ...coovrerrririiriennnd 631,570,817 | covevrerrcrennd 617,355,599
NAIC 2 (). v vttt eeen 89,123,330 | oo 2,999,950 | oveveerirreeesieene 4,995,037 | ..o 3,806,918 ....89,469,569 89,123,330 | .o 90,935,167 | ..ovovevereererrieienne 79,082,177
NAIC 3 ():vuvvereeieereieierieieeseie st ss ettt essennsns | eesessessssssessessssesseens 5,154,356 | .voevvieireieieieneeeeeisnneneins | e ennes 377,732 | o 704,135 | oo 8,453,248 | oo 5,154,356 | .oooovveriereiiens 5,480,759 | oo 7,964,153
NAIC 4 (). ettt bnsns | essessessssnssanseeessssessesns ABT,138 [ oot | e 57,007 | .o (VK ) ) 1,413,305 | oo AB7,138 | oo 407,358 | v 1,545,468
NAIC 5 (): e ettt sttt snsns | sessessessssnssasseesssssessenns 815,886 | oo L A I 501,598 | oo A1T48 | oo, 1,022,791 | oo 815,886 | oo 360,713 | oo 1,817,016
NAIC B (). vuvvereerrereeeinereiseieessseeseeseisesee sttt sse st essesssssssesesensens | snsssssesssssssassessssssasenas 575,000 | .vvuvrrieisnienieissessersrssissensenns | eersesnsansenssesneesessseensensessnssssanes | sesessessessssassesessstensessesansessensnsans | sesssessesissaneessesstansasanes 575,000 | oo 575,000 | oo 575,000 | oo 0
TOtAl BONAS.......ccversriescreesnenns s ssss s s s ssss s s 759,467,375 758,429,655 759,467,375 | ..o 729,329,809 | ...ooviriririniriiens 707,764,412
PREFERRED STOCK
NAIC Tttt st es e | resesieese s senenns 3,060,758 | ..vvvoreeereeresmarresnensisssesseeenes [ coeeenisesssi st | e 7,906 | oo, 3,075,202 | ..ooourveerririreriiinen 3,060,758 | ...oouvrvererirnriiinen 3,067,864 | ...ooovvvermcrrirrriennaes 3,151,645
NAIC 21ttt ssn s | sesesteeses et nenenes 11,857,403 | ovvvoverviererriieeseieeesiessssees | e esssiss s essss s seneses | sesesinesis e [(SEeI0]1) O 11,758,377 | covveocrveecrriincnenes 11,657,403 | oooooovvrercriiincnnnns 11,647,503 | ..ovvoorvrercriiicrnenns 8,935,630
10, NAIC 3ottt enssts | st 2,597,042 | .oooovveieeriresneisesssinssesissenes | corsesine s | et ()] 2,597,050 | .vooourvverrrrireriiien 2,597,042 | oo 2,597,034 | oo 3,292,783
1.
12, INAIC Bttt | sesiine s 40,253 | ..oovvermereiisesssiessisessssneseses | sresesieasi sttt | Shts et | ettt 140,253 | coooonrcininrienes 140,253 | covoovrvecerierriineenns 140,253 | covoonereeecniriienes 140,253
130 INAIC B | thte e 9,775 | oottt | s 1| s 1| e 9,775 | o 9,775 | oo 9,775 | o 9,775
14, Total Preferred SIOCK..........ociuriiieiiinieiseeeseeeseieesssinies | oresnissesessnesssssneees 17,465,230 | .o 0 [ e T e [ 0 17,580,656 | ...ovvviriniiicininns 17,465,230 | oo 17,462,428 | ..o 15,530,086
15.  Total Bonds and Preferred STOCK. ... iiiriiiiiiiissisensssssisersisssisessess | nnessesenssssssesensnenns 776,932,605 | ..o 10,944,228 | ..o 40,852,212 | oo (232,384) | ..vovvirininiininininns 776,010,312 | oo 776,932,605 | ..o 746,792,237 | oo 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§...1,495312; NAIC3S§........ 0; NAIC4S....... 0; NAICS5S.......... 0; NAIC6S.......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........corrvrerererrererenneeees | 1,495,312 | .o 090 ORI PO 1,480,350 | ovoonverrieceiceeiens 36,563 | ..vvercererieeie s
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........ciuiviieieieteie ettt senas | esssessesssesses s bs st sssesssssnsesses s (0 TR 59,402,184
2. Cost Of Short-term INVESIMENS ACAUITED. .........cveveeicreee ettt et b st s s ss s ssesans | saessessssessessssssesesessssessaseaes 3,481,350 | oo 146,722,024
3. ACCIUAN OF GISCOUNL......ooeoiiii bbbttt | nebereb bbb 15,362 | oo 75
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total Gain (I0SS) ON QISPOSAIS........c..rviririiiieiseiiieiseieieise ettt s sttt s b es s b s essessesssanses | 4ebessessesanseseb e s essebse s e s s b s s s s ensesetensessns | aesebsssessessnssssesses et en s et e s e s s b nsebsns s
6. Deduct consideration reCeIVEd ON dISPOSAIS.............cviuiuieeiiiriieieiseieie ettt bbb bbb st banas | saessesssessessssesses b s s s b saes 2,000,305 | ..ooorverereerereeeieee e 206,112,186
7. Deduct amortization Of PrEMIUM...........cccviveiieiieictiee et ettt et a e s st s bt s et s s b s ssesanes | sbessessesassessesssssssesses s sastes et tenes 1,095 | oo 12,098
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvwuururieririeereieeeereiree et eeeesseseessessseesens | serssssessssssssssssessssenssesssensssssssnsessssassesns | sesesssssssesssssssasseessssnsessessnsassssnssssesssenes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEA @MOUNLS..........cc.iiuuiiiiiii bbb | fhb b e bbb bbbttt | ehbsnes st et e bbbttt bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vuiuiieriireisiisissiesessesssessssseesssssnsssssessenssnssssssssessansns | sssssssssssessanssnssessassasssnsseses 1,495,312 | oo 0

QsSl03
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI05, QSI06, QSI07
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SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Cost of cash equivalents acquired............ccooeveevrverecrereveiereienae

. Accrual of dISCOUNL.........c.ocveveeiciieic e

. Unrealized valuation increase (deCrease)........c.oeeuevererrersirerennnnns

. Deduct consideration received on disposals...............c.ccccrererriernnnes

. Deduct amortization of premium...........c.coevveereninsnrrsiesnsnsiennns

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

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

. Book/adjusted carrying value at end of current period (Lines 1+2+3

. Deduct total nonadmitted amounts............ccccvevrereresierereeiens

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

2 X

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

.......................................... 168,016,393

.......................................... 200,179,524 | ....covvvivrrirrnerininee....85,605,040
............................................ 38,349,772 | ..o 10,512,903
............................................ 38,349,772 | ..ovvvvvvviinriisniinniisniinnnnnnn 10,512,903

QSI08
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statement for September 30, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Land and Office Building, 4049 Kinross Lakes Parkway RiChfield. ..o OH.. | 07/15/2018.... | GAIGINET........ueerieeeereiecieieiseeseiees ettt es e ssennsns | ebsesseessassesseeseessessensenanes 13,953 | oo | s 13,863 | .o
Land and Office Building, 4049 Kinross Lakes Parkway Richfield.........ccoeereieeeeceeeieee e OH.. | 07/15/2018.... | RIEENOUN GIOUP........cueceieieeicieiieiseisiesie ettt sse s st se s sses et st ensessesnsns | essessssssssssessnesssessessessnsnnes 38,657 | o eieies | et 38,403 | .o
Land and Office Building, 4049 Kinross Lakes Parkway Richfield OH.. | 07/15/2018.... | CICOGNA. ...euvrevrerrireieeseiseesesesseseesesseseese s esess s e s ses e ee s e b st sse s esassesse bt essesssenes | essesssassessessseessesseesesansesses 3,110 3,090 [ .o
Land and Office Building, 4049 Kinross Lakes Parkway Richfield OH.. |07/15/2018.... | Snavely BUilding CO........cvvveieireirirrieirieisseee e eees 443,650 440,806 | ...ooovereereieieieree e
Land and Office Building, 4049 Kinross Lakes Parkway RiChfield. ... OH.. | 08/15/2018.... | Snavely BUIldiNg CO........cevierererrireirieeeiscsee e eeeees 197,120 | oo 196,278 | oo
Land and Office Building, 4049 Kinross Lakes Parkway Richfield OH.. [08/15/2018.... | RIEENOUL GIOUD.......coocveieuiereririeariisiersssiseise ettt | chansbetb st ee bbb 3,319 3,305
Land and Office Building, 4049 Kinross Lakes Parkway Richfield OH.. |09/15/2018.... | KQCZMAT........overrererrirreeiciseieieieeneeseseeenees ,
Land and Office Building, 4049 Kinross Lakes Parkway RIChfield.........eveereiceiescccie OH.. [09/15/2018.... | RIEENOUL GIOUP.......c.oveuiererririreriseiserisieesese sttt | 2brebsesb bbb 38,990
Land and Office Building, 4049 Kinross Lakes Parkway Richfield. ..o OH.. |09/15/2018.... | Snavely BUilding CO........oiuiriererririinieiieiscisseeis s enees 1,089,079
0199999, TOAIS. ...ttt st es st s stk E 88848844884 E 8488 44EE e84 f4eEE4eEEAoEEE oL oL E1EEE oL E LR oL oEEEeLE 4L 84 EE£EEEoEEE LA 4EEE 4oL EE LR oL EeEEE s eLEEeEEeLE oL L 4eEE LR EE LR LR LR LR 1,911,080
0399999, TOAIS. ......veucveuresresaeesseessessessseees et ees s es s st s b8k 8 Rk LEkeE RS R R R R RS R SRR £ LR R R R R eRR SeREeRE LSRR LR RS R RS 1,911,080

SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in in B/A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B.JA.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred




2030

statement for September 30, 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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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
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase (Amortization) | Impairment | Interestand | in B./A.C.V. Change in | 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) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0|Canal Mezzanine Partners Il, LP..........cccoocviiniinniinnins |Twinsburg ........................ | OH. | Canal Mezzanine Partners Il, LP.............. 08/28/2012 [07/10/2018 | ............ 66,400 | ..o [ [ | s | e [ IR .66,400 66,400 | .. ..50,415
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........cviiiiiniiiiiiniiiiesenssis s 66,400 .0 0 0 0].......66,400 66,400 . .0]......50,415
4499999, SUDEOLAI = UNGFAIIAIEA. ...ttt £EE SRR E £ EE R 66,400 .0 (O 0 0 0 0 | e 66,400 | .......... 66,400 | ..o (0] (V] [ (U I 50,415
4899999, TOAIS..........coveveririeiieeetcitie ettt it bt et b et eeie | bethetiebe e et e R bbbttt bttt 66,400 .0 (V) 0 0 0 (V) [ 66,400 | .......... 66,400 | ...cccovneen (U P 0 [ o [V 50,415




statement for September 30, 2018 ofthe 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)
Bonds - Industrial and Mi:
03666H AA 9 | ANTARES HOLDINGS 6.00 08/15/2023............ s 07/19/2018........ DEUTSCHE BANK ..ottt esiesinens | esisessessssssessssisesse s ssenssessesssssensesinne | sessessnsens .999,950 . 1,000,000
15137E  BL 6 |CECLO 2014-21A A1RB CLO SSNR 4.05 07/30..... . 07/12/2018........ JP MORGAN SECURITIES INC.. . O 1,000,000 | ooovrevirieis 1,000,000
22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037. e 07/25/2018........ CS FIRST BOSTON | 1,940,000 . 2,000,000
34955Y AL 3 |FCBSL 2018-1A B2R CLO MEZ 4.905 07/23/31...... 07/17/2018, GOLDMAN SACHS........coomrimiririerireesesissesissisessessisesssssesss s sssssssssesssessssseies | oessssssssesssessssesssessssssssssenes 1,000,000 | oo 1,000,000
38175D AC 4 | GOCAP 2018-38A B CLO MEZ FLT 07/20/2030.. . . 07/17/2018........ | WELLS FARGO BROKERAGE SERVICES R 1,500,000 .1,500,000
34961  AC 8 |FCO 2017-9A A1T CLO SSNR FLT 11/15/2029... . 07/01/2018........ Prior Period Adjustment . O OO OO URORR) OO
65252D AC 3 |NWSTR 2015-1RA BR CLO MEZ FLT 01/20/2027. 07/17/2018........ WELLS FARGO BROKERAGE SERVICES.........c.ocumiriiiriiierniinsiesiennsinees | srerisisiesinsiessssessssssesessssssessssseness | ossesnsines 1,000,000 .1,000,000
71424%#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021 09/30/2018........ CapItAliZEA INTEIESL..........oeiiieii e resenes | sebee bbb niens | oeesess e 3,088 | e 3,088
714244  7Z 6 |PERMIAN DD 14.00 10/15/2021..... . . 09/30/2018 CapitaliZed INTEIESL........couvvrvieiicicri st | ettt
72703P  AA 1 |PLNT 2018-1A A2l ABS SNR 4.262 09/05/48. . 07/19/2018........ | GUGGENHEIM CAPITAL MARKET. . R 1,000,000
87271L AU 6 | TIA 2016-1A B2R CLO MEZ 4.597 07/20/2031. . 07/18/2018 WELLS FARGO BROKERAGE SERVICES............ccocoviieiinriiiiniinniinsiieiienes | ceriesiesississississsssssienes 1,499,601
96524V A* 7 | WHITEHORSE FINANCE 6.00 08/07/2023..........cocoiiiiiiiniinininiesissisessnisenssnienees 08/07/2018........ DEUTSCHE BANK ...ttt ensensnsssnssnnsnnss | fonssessenssssssnssssssnssensensssssensenssnssenssensns | snssessessenes 1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.... ettt ettt et ee et es et ebeseestesens | ebsesseiessessessessiessessetaetast et et eseesesses et esEee st ae e et e e et e R e A LR s e e et et LR et s R s ek E et et E et ee s sttt ee st e bt et et et et entense | ehestessesetestensesetentees .. 10,944,228
8399997, TOtAl - BONGS = PAI 3. .ottt EehEs oe48eEE e EE R e f R E Rt eEE LR EE R EE L E e E e E LR Rt eheriene st . 10,944,228
8399999, TOAI = BONGS..........ivuiveieeiieiiieiieieeietite ettt st ss b ee st essessetessessessessessssessessesansessessessnsans  sebsessessssossessssssssssessessesassessessessesassesseb et essesses et et ensetseE et e e R s E ek enE e s Ao s e et et s ke A ee A b E ke A skttt s st e b et e st ebntente | ehestessesetestentesetantens .. 10,944,228
Common Stocks - ial and Mi:
90187B 40 8 |TWO HARBORS INVESTMENT CORP . . | | 08/01/2018........ [NON-BROKER........ccimrviiiiriniierissirsnsnines | . 34,834.000 539,927 XXX s Lo,

9099999. Total - Common Stocks - Industrial and Miscellaneous..... .539,927 XXX s 0 XXX.

Common Stocks - Parent, Sub ies and Affiliates

92206@ 10 7|VANLINERINSURANCECOMPANY.

030

. R [ 16,740 R [
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates .. L eeeteteeetetetetetest et ettt et e et se s et estes s et e et e R s bR eeE bR E e e R eet e b e R et e e Rt s s et eeAes st e et s R s et et eeE st e s es st esetentesseseteetens  aetessesiesetestessesstestestesetantessessessetanses | eriesietessentesntanteseesset et entessess 16,740 XXX e 0 XXX.
9799997,  Total - COMMON STOCKS = PAM 3........c....ouiveiiiiteiccteie ettt ettt ettt caetetese etesetetesassesasssetesassesesassesesessssetessseees s e setesasseeessesetessaesetessesesesssetesnseees et seset et s ses et e setetessssetessssetesesansesansssesessssetess | tassetessssesessestesassssess .556,667 XXX e 0 XXX.
9799999, TOLAI = COMMON SEOCKS...........evieieiisetiieiiei ettt ettt ettt s s s et sesssessesesessesses  fessessesassassesssesessssessessesassessessee et eesesseb e s essesses et e senses e s et esesses e b ensesses s e et eeses et et eesebsee et s ses s e b e s st et sess et et entessessnsense  etssessssssssnsensessnsness .556,667 XXX e 0 XXX.
9899999. Total - Preferred and Common Stocks....... . e etetetetetuetetesiees  eveversesesissesesesesessssesesessssetesassisesssetetasssetetassetetaseseetassetetetasaetes s setesessetetesasAeteseesetetsaeeetetsntetetsaetesnsetetessetetesnsetes | atsstetetsssetetessetesesssetesansstesessetetassseras | crereriereras .556,667 XXX e 0 XXX.
9999999. Total - Bonds, Preferred and Common Stocks.. . OO OO SO PP ORI .. 11,500,896 XXX | e 2,084 XXX.

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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.JA.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... .. | 09/15/2018. | MBS Paydown 22,361 22,361 23,551 22,786 (320) (320) 22,361 02/15/2026.
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039. .. | 09/20/2018. | MBS Paydown 1,975 1,975 2,076 2,052 43 43 1,975 08/20/2039.
38375C 6N 5 | GNR 2012-116 PG PAC 2.00 10/20/2040... .. | 09/20/2018. | MBS Paydown 5,024 5,024 5,156 5,078 140 140 5,024 10/20/2040.
38375G 2G5 | GNR 2012-102 DN SEQ 1.50 09/20/2040... .. | .. 1 09/20/2018. | MBS Paydown 28,189 28,189 28,171 28,165 3 3 28,189 09/20/2040.
38376E  VJ 1 |GNR2009-110 AB SEQ 4.00 04/16/2039................. .. [ 09/16/2018. | MBS PaydOwn.............oourmvvimnnmriiinnnniinions | covesmneseisssnsssiasnns | covesissies 11,240 | ..o 11,240 1,777 11,553 19 19 11,240 04/16/2039.
38376X L5 0 |GNR2010-31 AP PAC 4.00 08/20/38. .. | 09/20/2018. | MBS Paydown 29,319 29,319 30,505 29,669 (121) (121) 29,319 08/20/2038.
38377E NN 0 | GNR 2010-42 NH PAC 4.00 04/20/39 .. [ 09/20/2018. [ MBS PaydOWN...........cconieemnrerrrivvicerisssnienns | covvvveiiimsisssecennsieies | cveeessseenns 17,906 | ...ccooeeces 17,906 18,583 18,160 9) 9) 17,906 04/20/2039.
38377K FN 5 | GNR 2010-115 NW PAC 3.50 01/20/38.. .. | 07/20/2018. | MBS Paydown 54,805 54,805 58,459 54,805 0 54,805 01/20/2038.
38377L ZD 3 | GNR 2010-127 NH PAC 3.00 02/20/39... .. | .. [ 09/20/2018. | MBS Paydown, 34,832 34,832 35,883 35,281 (19) (19) 34,832 02/20/2039. | 1.
38378T AF 7 |GNR2013-71 GA PAC 2.50 07/20/2041................... .. | 09/20/2018. | MBS Paydown 21,619 21,619 21,683 21,650 (26) (26) 21,619 07/20/2041. | 1.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045..........cccooevvuvmuneee .. | 09/20/2018. | MBS PaydOWN.........ccoiiiimnnniriiiiieneiinsnnienns | covvvessssssssssneesssnsies | sosessssieees 77,859 | ..o 77,859 81,204 80,618 77 77 77,859 10/20/2045. [ 1......ccovninns
0599999. Total - Bonds - U.S. Government 305,130 305,130 | ...coovvns 317,049 309,816 0 (212) 0 (212) 0 305,130 0 0 XXX XXX
Bonds - U.S. States, Territories and P
68609T DM 7 | OREGON ST V 4.00 12/01/2048.........cccocccemmmnunrrrneens | . | 09/01/2018. | Partial Call............ccoiiiimnniniiiiieesiinsnsssissiies | cosssssesssssssssssssssnses | covvssssseees 10,000 | ..cccoone 10,000 10,767 10,764 (764) (764) 10,000 (V] I 180 | 12/01/2048. | 1FE...........
1799999. Total - Bonds - U.S. States, TErTHONES & POSSESSIONS.................cccormriirrres covvrerereeeeessseessssssseeessssssssssssseseessssssssssssseseeeesessssssssseeeseeessssssensns | soveeessonees 10,000 | ..cccoonecs 10,000 10,767 10,764 0 (764) 0 (764) 0 10,000 0 0 (V] I 180 XXX XXX
Bonds - U.S. Political Subdivisions of States
447025 GT 8 |HUNTSVILLE AL REF SR B 5.00 09/01/2020........... o+ [ 09/01/2018. [ Calll..cooevveevvveeerieeeiiieeseeeerrreeiiiiiisnenneesennes [ covesssssssssneennnseesnnes | ceveneenens 190,000 | o 750,000 850,553 758,132 (8,132) (8,132) 750,000 0 [ . 37,500 | 09/01/2020. | 1FE............
800722 FR 6 | SANGAMON SD #3-UNR 5.00 12/15/2018.............. .. 1 08/02/2018. | Call.........covveorveeeereecceereecseenerceseeeericieens | cvviesseneviieseeeniiiesens | e0ner 1,065,000 | ... 1,065,000 | ........ 1,083,793 .1,065,000 0 1,065,000 0 33,577 | 12/15/2018. | 1FE............
2499999. Total - Bonds - U.S. Political SUDAIVISIONS OF SEALES.............c.c.ocieiirviiiieinrs covvvcieeeesscssseesiisssessissssesssssssssssssssessssssessssssssnssssssnsessssennssssens | cernnn 1,815,000 [ oo 1,815,000 | ........ 1,934,346 1,823,132 0 (8,132 0 (8,132) 0 0 0 0| 71,077 XXX XXX
Bonds - U.S. Special Revenue and Special A t
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044 ..109/01/2018. | MBS Paydown 206,443 206,443 206,443 206,443 0 206,443 0 02/01/2044.
20774W  G9 6 | CT HSG FIN 4.00 11/15/2040 .. | 08/30/2018. [ Partial Call..........ccouvrevvvvveeerrssneerrvvveennninns | covvveesssmmsnneenssssees | soveessseeens 15,000 | ..ocovre 15,000 15,612 15,235 (235) (235) 15,000 0 11/15/2040.
20775B N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032.. .. | 08/30/2018. [ Partial Call.........ccoorrervvvveeerrssnecrrvivicennnns | corvvvesismmssnneenssieies | creeessseeend 40,000 | ...ocoooenens 40,000 42,580 A48T | e [ e (1,481) (1,481) 40,000 0 11/15/2032.
3128M1 CK 3 |FGCI G11974 PT 5.50 05/01/2021............. ..| .. 09/15/2018. | MBS Paydown 4,196 4,196 4,255 4,197 9) 9) 4,196 0 05/01/2021.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022..........cccoeeervvvveeeee. | .. | 09/15/2018. | MBS Paydown 3,822 3,822 3,894 3,863 (1) (11) 3,822 0 04/01/2022.
3128MM UM 3 | FG G18587 PT 3.00 02/01/2031 .. 1 09/15/2018. | MBS Paydown 66,839 | ............. 66,839 70,327 69,790 56 56 66,839 0 02/01/2031.
3128P7 5B 5 |FG C91742 PT 3.50 01/01/2034. .1 09/15/2018. | MBS Paydown 80,531 80,531 86,344 86,148 | ooeevrvvvvveii [ e (1,071) (1,071) 80,531 0 01/01/2034.
3128P7 7L 1 |FG C917993.50 11/01/2034.. .. 1 09/15/2018. | MBS Paydown 65,610 65,610 68,624 68,508 569 569 65,610 0 11/01/2034.
3128P7 Q6 3 |FG C91377 4.50 06/01/2031.. .. | .| 09/15/2018. | MBS Paydown 65,876 65,876 71,229 70,838 | .o [ e (1,301) (1,301) 65,876 0 06/01/2031.
3128P7 QN 6 |FGTW PL C913614 03/01/31......cvvvvvercrrrrierccrienns .. [ 09/15/2018. | MBS PaydOWN...........coocrvviirnrriinneriiins | coveiiensessssesneninnes | coveevesnnn 47,084 | ............ 47,084 50,292 50,145 (531) (531) 47,084 0 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032. .| .. 09/15/2018. | MBS Paydown 46,972 49,438 49,318 390 390 46,972 0 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033 .. 1 09/15/2018. | MBS Paydown 47,816 50,282 50,159 527 527 47816 0 01/01/2033.
3128PV BS 8 |FG J15449 PT 4.00 05/01/2026. .. | 09/15/2018. | MBS Paydown 28,830 30,758 30,536 288 288 28,830 0 05/01/2026.
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25. oo |- [ 09/15/2018. | MBS PaydOwN...........oocmvrvviernniniisnniiniins | coveiissssssianesseisies | coveviernes 10,289 10,784 10,457 (49) (49) 10,289 0 03/01/2025.
3132J4 H3 6 |FG G30949 PT 3.50 08/01/2036............c0vvveermrrreenee .. | 09/15/2018. | MBS Paydown 65,516 69,038 68,540 (493) (493) 65,516 0 08/01/2036.
31331Y 4S 6 |FED FARM CREDIT 5.05 08/01/18. o+ [ 08/01/2018. | MALUIItY........vvvvrveveercrrieisseriersenreiisennes [ cevvinessesieesesseenns | ceveenes 2,480,000 |......... 2,480,000 |........ 2,809,270 2,509,156 (29,156) (29,156) 2,480,000 0 08/01/2018.
3133X0 PF 0 | FED HOME LN BANK 5.375 08/15/201 .. | 08/15/2018. | Maturity. 250,000 250,000 298,010 254,153 | oo | e (4,153) (4,153) 250,000 0 08/15/2018.
31350A BR 8 | FHLMC VAR M034 CL A 4.15 04/15/2025.. .. | 07/15/2018. | Partial Call 5,000 5,000 5138 5,081 (81) (81) 5,000 0 04/15/2025.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26... .. | .| 09/25/2018. | MBS PaydOWN............comrvvveirrrrieisncriiiinnns [ covinesreiiiseeneiieenns | coveenind 411,220 | ..o 411,220 | ........... 439,106 416,778 (5,139) (5,139) 411,220 0 07/25/2026.
3136A4 VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40...........ccoccoeuuenee .. | 09/25/2018. | MBS PaydOWN..........covermmvrirrnrriiinerrisins | covessmeenesssseesssasnnes | coveesernnes 15,842 | ... 15,842 15,634 15,670 86 86 15,842 0 07/25/2040. [ 1...ovvvvverane
3136A5 BB 1 | FNR 2012-40 PAC 2.00 09/25/40...........ccovmvvrrevrrnnnes .. | 09/25/2018. | MBS PaydOWN..........ccovcrrvriirnnriirninriiins | covesmeesessssessesinnes | covevvennnes 13,635 | oo 13,635 13,699 13,668 (2) (2) 13,635 0 09/25/2040. | 1....ovvvverrane
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3136A5 P6 7 |FNR2012-53 PB PAC 2.25 02/25/41...........ccccoeemuccrs .. | 09/25/2018. | MBS Paydown 35,147 35,147 36,092 35,763 42 42 35,147 02/25/2041. | 1.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38 .. [ 09/25/2018. [ MBS PaydOWN...........ccovieemnrerriivviceiissnnienns | covvvviiiimiisssncennsienns | cveeesssienns 79,813 | e 79,813 83,754 81,992 | ccooocvrrvviiiin [ e (1,383) (1,383) 79,813 01/25/2038.
3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041. .. | 09/25/2018. | MBS Paydown 20,110 20,110 20,373 20,271 24 24 20,110 07/25/2041. | 1.
3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039. .. | 09/25/2018. | MBS Paydown 25,529 25,529 25,452 25476 21 21 25,529 05/25/2039. [ 1..covvvvvrrr
3136AA MJ 1 [FNR2012-139 BH PAC 2.00 02/25/2042. .. | .. | 09/25/2018. | MBS Paydown 26,901 26,901 27,431 27,309 (47) (47) 26,901 02/25/2042. 1
3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042.................. .. | 09/25/2018. | MBS Paydown 23,249 23,249 23,171 23,188 17 17 23,249 11/25/2042.
3136AA YL 3 [FNR2012-133 GE PAC 1.50 08/25/2041 .. | 09/25/2018. | MBS Paydown 5,589 5,589 5,581 5,581 1 1 5,589 08/25/2041.
3136AB  H7 1 |FNR2013-5BD SEQ 2.00 03/25/2040... .. | 09/25/2018. | MBS Paydown 22,037 22,037 21,999 22,003 7 7 22,037 03/25/2040.
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041.. .. | 09/25/2018. | MBS Paydown 22,621 22,621 22,172 22,256 0 0 22,621 11/25/2041.
3136AC EK 3 |FNR2013-10 NE PAC 2.00 01/25/42 .. | .. 09/25/2018. | MBS Paydown 52,950 52,950 53,562 53,399 (201) (201) 52,950 01/25/2042.
3136AC JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039................... .. [ 09/25/2018. [ MBS PaydOWN..........ccoiivmmrerrevvviceiiissnneenns | covvveevismmssnneensssenes | cveeesssieens 11,552 | v 11,552 11,732 11,667 (86) (86) 11,552 03/25/2039.
3136AD 2H 1 | FNR 2013-43 XP PAC 1.50 08/25/2041 .. | 09/25/2018. | MBS Paydown 21,864 21,864 21,335 21,522 37 37 21,864 08/25/2041.
3136AD P9 4 |FNR2013-41 AE SEQ SSUP 2.00 07/25/203 .. | 09/25/2018. | MBS Paydown 63,141 63,141 61,567 62,119 883 883 63,141 07/25/2037.
3136AE 6N 2 |FNR 2013-74 HA SEQ 3.00 10/25/2037 .. | 09/25/2018. | MBS Paydown 20,443 20,443 20,890 20,710 (154) (154) 20,443 10/25/2037.
3136AE  EZ 6 |FNR2013-53 WG PAC 2.00 06/25/2042.... o] [ 09/25/2018. | MBS Paydown. ..o | covevmsssssssssnssinins | covvsiern 15,035 | ..ccovrr 15,035 14,432 14,646 (20) (20) 15,035 06/25/2042.
3136AE  S7 3 |FNR2013-53 WL PAC 1.50 01/25/2042................... .. [ 09/25/2018. | MBS PaydOwn.............ocurvvvimnnriiiinicniiiiins | covvvinensessissniinines | coveviesonns 40,364 | ...oooounnens 40,364 38,031 38,897 (127) (127) 40,364 01/25/2042.
3136AE  Z4 2 |FNR2013-70 VA PAC 3.00 08/25/2026 .. | 09/25/2018. | MBS Paydown 33,180 33,180 33,958 33,658 162 162 33,180 08/25/2026.
3136AF NE 0 |FNR2013-75 VG PAC AD 3.25 08/25/2026 .. [ 09/25/2018. [ MBS PaydOWN..........ccorivemerrrrrivviceiissnnienns | covvveeeiimmsssnneensnsenes | cveeessseenns 13,141 | oo 13,141 13,498 13,378 242 242 13,141 08/25/2026.
3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25, .. | 09/25/2018. | MBS Paydown 21,575 21,575 22,061 21,798 181 181 21,575 01/25/2025.
3136AK MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027. .. | .. 09/25/2018. | MBS Paydown 30,933 30,933 31,793 31,392 | i [ s 1,467 1,467 30,933 08/25/2027.
3136AL  YX 3 |FNR 2014-81 CA 3.00 03/25/2041..........ccoovvvvererennes .. | 09/25/2018. | MBS Paydown 84,482 84,482 88,165 87,700 (472) (472) 84,482 03/25/2041.
3136AR R4 2 | FNR2016-25 A 3.00 11/25/2042.... .. [ 09/25/2018. | MBS PaydOwWN............ccverrvveinnniiinniniiiiins | coveviessiesisesseisines | covesieines 70,805 | ... 70,805 73,858 73,358 (761) (761) 70,805 11/25/2042.
3136AT CK 8 |FNR2016-50 BN 3.00 02/25/2046. .. | 09/25/2018. | MBS Paydown 37,482 37,482 39,145 38,863 3,700 3,700 37,482 02/25/2046.
3136AT JR 6 |FNR2016-49 PA PAC 3.00 09/25/45 .. [ 09/25/2018. | MBS PaydOwn.............oourmvviennriiiininniiiions | covevisenseesssnsisienes | covevierenns 47,330 | oo 47,330 48,550 48,472 73 73 47,330 09/25/2045.
3136AT U8 5 [FNR2016-77 BAPAC 2.50 01/25/2045. .. | .. [ 09/25/2018. | MBS Paydown, 32,045 32,045 33,082 30,646 752 752 32,045 01/25/2045.
3136AU RZ 6 | FNR2016-92 DA 3.00 02/25/2034...........ccccoovvvvvrnnee .. | 09/25/2018. | MBS Paydown 28,573 28,573 29,202 29,112 376 376 28,573 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40 .. [ 09/25/2018. | MBS PaydOwN..........c.ccvervvviinnniiininiiiions | coverisesseesisesseisies | coveveesonns 47,608 | .....ccovnens 47,608 49,483 49,302 (313) (313) 47,608 08/25/2040.
3136AW  JZ 1 [FNR2017-31 QA PAC 3.50 11/25/45. .. | 09/25/2018. | MBS Paydown 32,306 32,306 33,588 33,476 594 594 32,306 11/25/2045.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 .. 1 09/15/2018. | MBS Paydown 36,489 36,489 36,968 36,536 (58) (58) 36,489 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040.. <. | -] 09/15/2018. | MBS Paydown.............coccciimmmmnnrrrvvviinniins | covsveeeessessissnssnnnees | v M2 | 11,412 11,754 11,698 103 103 11,412 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ4.00 09/15/2025........................ | .. | 09/15/2018. | MBS Paydown 29,039 29,039 29,976 29,169 (143) (143) 29,039 09/15/2025.
3137A6 FB 3 | FHR 3809 GA PAC 4.50 10/15/39.. .. | 09/15/2018. | MBS Paydown 64,361 64,361 67,284 65,464 107 107 64,361 10/15/2039.
3137A9 J7 2 |FHR 3843 GJ PAC 3.50 10/15/39... .. | 09/15/2018. | MBS Paydown 7,518 7,518 7,935 7,731 143 143 7,518 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038.. .. | 09/15/2018. | MBS Paydown 28,017 28,017 29,330 28,704 (111) (111) 28,017 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037... o[ 09/15/2018. | MBS PaydOown..........vvvveeiriieinnniiiiinnsiies | covevvessssnssssssnsseiens | vesseieenes 15,623 | ..o 15,623 15,969 15,830 20 20 15,623 12/15/2037.
3137A)  6F 6 |FHR 3955 BG 2.50 02/15/2041............cccovicemrrrrrrrrinns .. | 09/15/2018. | MBS Paydown 31,180 31,180 30,463 30,574 88 88 31,180 02/15/2041.
3137AJ) HW 7 | FHR 3960 YH SEQ 2.00 08/15/2040.. .. | 09/15/2018. | MBS Paydown 38,602 38,602 39,446 39,210 (259) (259) 38,602 08/15/2040.
3137AK KD 2 |FHLMC K705 X110 CSTR 09/25/18.. .. [ 09/25/2018. [ MBS PaydOWN...........oiiimmnrrrrvvvvvcnriissnnennnns [ covvvsissmmsssnnennesssiies | soveeeesssssssssssnneees | sossssssnssnsssssssssens | soveeees VU3 RS [N R (203,596) (203,596) 0 ... 223,818 | 09/25/2018.
3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36 .. | 09/15/2018. | MBS Paydown 13,804 13,847 13,831 (23) (23) 13,804 0 227 | 10/15/2036.
3137AP GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.. .. | .. ] 09/15/2018. | MBS Paydown 12,481 12,918 12,809 148 148 12,481 0 205 | 03/15/2041. | 1.
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/30.............ccoccmmmrrrreces .. | 09/15/2018. | MBS Paydown 50,990 50,990 52,647 52,138 (694) (694) 50,990 0 854 | 04/15/2039. | 1........ccovveee.
3137AR RT 5 |FHR 4080 DA PAC 2.00 03/15/2041.............oocccecceee | .. | 09/15/2018. | MBS PaYdOWN........ccrvvvvvveeiiisnnnnssiiiinis | covssseessssssssssssiennes | e 13,091 | i 13,091 13,402 13,318 1" 1 13,091 (U I 167 | 03/15/2041. | 1....ccccoerrs
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3137AR Z6 6 |FHR 4083 CA SEQ 2.00 12/15/2038..........ccccoemuururves | .. | 09/15/2018. | MBS PAYAOWN.......ccccrvvvvvieeririciiiiiiiiiiis | covsseeeenssssiisaaissseees | covvensneenns 17,372 | oo 17,372 16,982 17,145 1" 11 17,372 0 225 | 12/15/2038.
3137AS BZ 6 |FHR 4077 MA 2.00 08/15/2040 .. | 09/15/2018. | MBS Paydown 57,546 57,546 58,302 58,196 360 360 57,546 0 ...748 | 08/15/2040.
3137AS Q8 0 [FHR 4088 PA PAC 3.00 12/15/40.. .. | 09/15/2018. | MBS Paydown 7439 7,439 7,792 7,717 28 28 7,439 0 ...161 | 12/15/2040.
3137AT KB 7 |FHR4097 GJ 2.50 10/15/2031 .. 1 09/15/2018. | MBS Paydown 22,841 22,841 23,270 17,579 (76) (76) 22,841 0 378 | 10/15/2031.
3137AT Q5 4 [FHR 4097 TG SEQ 2.00 05/15/2039.. ... [ 09/15/2018. [ MBS PaydOWN...........coiiivmnrrrrrvivieenissnnnenns | covvvveessmmnssnsesisnsies | soseesssienns 40,037 | .oooooenne 40,037 38,874 39,199 375 375 40,037 0 528 | 05/15/2039.
3137AT W5 7 [FHR 4106 EC PAC 1.75 04/15/41...........cccccoeuuucuunnne | .. | 09/15/2018. | MBS Paydown 53,167 53,167 53,367 53,292 (48) (48) 53,167 0 614 | 04/15/2041.
3137AU ML 0 |FHR 4102 LA PAC 1.7501/15/2040... .. 1 09/15/2018. | MBS Paydown 7,388 7,388 717 7,244 49 49 7,388 0 88 | 01/15/2040.
3137AU VJ 5 |FHR4119PAPAC 1.50 09/15/41.... .. | 09/15/2018. | MBS Paydown 34,412 34,412 34,541 34,496 (26) (26) 34,412 0 343 | 09/15/2041.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039.. .. [ 09/15/2018. [ MBS PaydOWN...........ccoiieemnrerriiviiieiissnnienns [ covvvviiiimisssncennniines | creeesssiennd 49,769 | ............. 49,769 49,940 49,881 (79) (79) 49,769 0 670 | 09/15/2039.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027 ..|..109/15/2018. | MBS Paydown. 7,370 7,337 7,346 5 5 7,370 0 74 | 12/15/2027.
3137AY NZ 0 [FHR 4161 TB PAC 2.50 11/15/2039..........ccooovveevnneee .. | 09/15/2018. | MBS Paydown 25,306 25,375 25,336 (7) (7) 25,306 (U I 417 | 11/15/2039.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041 .. 1 09/15/2018. | MBS Paydown 12,656 12,952 12,881 219 219 12,656 0 211 | 10/15/2041.
3137B0 DW 1 | FHR 4183 ME 2.00 02/15/2042 .. 1 09/15/2018. | MBS Paydown .19,889 20,073 20,057 10 10 19,889 0 258 | 02/15/2042.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028 .. 1 09/15/2018. | MBS Paydown 22,725 21,766 22,037 93 93 22,725 0 221 | 03/15/2028.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/4; .. |.. 1 09/15/2018. | MBS Paydown 8,737 8,845 8,802 119 119 8,737 (U I 174 | 05/15/2042.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031.........ccccovvverueeee .. [ 09/15/2018. [ MBS PaydOWN..........ccoiievmrrrrvvvvieeiissnneenns | covvveeisisamssnneensssenes | cveeesssieens 17,253 17,674 17,547 (144) (144) 17,253 0 348 | 08/15/2031.
3137B7 WH 8 |FHR 4311 EA PAC 2.00 09/15/43.. .. 1 09/15/2018. | MBS Paydown 7,990 7,872 7,919 (323) (323) 7,990 (0 I 111 | 09/15/2043.
3137BA HX 3 |FHR 4345 AB SEQ 3.00 02/15/40.. .. 1 09/15/2018. | MBS Paydown 34,174 34,986 34,777 (249) (249) 34,174 02/15/2040.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043.. .. 1 09/15/2018. | MBS Paydown 12,389 12,382 12,275 9 9 12,389 12/15/2043.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025. .. .1 09/15/2018. | MBS Paydown 13,012 13,412 13,290 62 62 13,012 10/15/2025.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044...............cccc....... | ... | 09/15/2018. | MBS Paydown 7,740 7,732 7,648 1 1 7,740 03/15/2044.
3137BC  GX 0 | FHR 4360 KA 3.00 05/15/2040. .1 09/15/2018. | MBS Paydown 91,958 91,958 95,694 95,144 471 471 91,958 05/15/2040.
3137BD 4U 7 |FHR 4378 AC PAC 2.00 02/15/2044.. .. 1 09/15/2018. | MBS Paydown 9,951 9,951 9,746 9,740 (250) (250) 9,951 02/15/2044.
3137BH FN 2 | FHR 4463 CA 3.00 08/15/2039... .. [ 09/15/2018. | MBS Paydown.............coourvvvvvnnmiicinncniiiions | coverisensessiessisiines | covevienies 73,140 | .o 73,140 75,928 75,318 592 592 73,140 08/15/2039.
3137BN 78 0 | FHR 4569 A 2.50 11/15/2040 .. |..109/15/2018. | MBS Paydown. 60,688 60,688 62,306 59,020 185 185 60,688 11/15/2040.
3137BR 6T 7 | FHR 4608 HA 2.50 06/15/2041..........ceevrrerrrvveeerrennns .. | 09/15/2018. [ MBS PaydOWN.........ccoorrmrrrivvecsiisnnneenns | covvveesssssmnnneessnssses | cveeessseeens 47,076 | .....ccovc. 47,076 48,577 48,350 406 406 47,076 06/15/2041.
3137BS GS 6 |FHR 4621 KA 2.50 04/15/2046... .. 1 09/15/2018. | MBS Paydown 34,439 34,439 34,967 34,897 9 9 34,439 04/15/2046.
3137BS YX 5 |FHR4631 AC 3.50 08/15/2043... .. [ 09/15/2018. [ MBS PaydOWN.........ocoormmmerrrvvvecsiisnineenns | covvvvesssmssnnneessssnses | cveeessseeens 15,188 | ..ccovv 15,188 15,720 15,652 (184) (184) 15,188 08/15/2043.
3138EQ 6P 2 |FN AL8077 PT 3.50 12/01/2029 .. | 09/25/2018. [ MBS PaydOWN..........ccorrrrivveesiisnnneenns | covvveesssmssnnneenssssses | cveeessseeens 45,358 | .....coonnens 45,358 48,292 47,802 14 14 45,358 12/01/2029.
3138ER VP 2 | FNCT PL AL9621 PT 4.00 01/01/3 ..| .. | 09/25/2018. | MBS Paydown, 27,095 27,095 28,881 28,613 (336) (336) 27,095 01/01/2037.
3138ES B8 0 [FNCT PL AL9962 PT 3.50 01/01/36.........ccccoovmeen .. | 09/25/2018. | MBS Paydown 31,668 31,668 33,152 33,043 (578) (578) 31,668 01/01/2036.
3138W9 DC 1 |FN AS0098 3.50 08/01/2033 .. | 09/25/2018. | MBS Paydown 57,167 57,167 59,579 59,471 58 58 57,167 08/01/2033.
31393W W8 8 | FHR 2641 WE PAC 4.50 01/15/2033.. .. | 09/15/2018. | MBS Paydown 2,298 2,298 2,237 2,250 160 160 2,298 01/15/2033.
31394N 5L 8 |FHR 2713 H SEQ 4.00 12/15/2018 .. | 09/15/2018. | MBS Paydown 4,696 4,696 4,822 4,753 (271) (271) 4,696 12/15/2018.
31395A 4M 4 | FHR 2809 DC SEQ 4.50 06/15/2019.. ..| .. | 09/15/2018. | MBS Paydown. 3,408 3,408 3472 3,457 4 4 3,408 06/15/2019.
313950 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019................ccc...... | .. | 09/15/2018. | MBS Paydown 9,860 9,860 9,958 9,873 (1) (1) 9,860 11/15/2019.
313978 XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026. .. | 09/25/2018. | MBS Paydown 9 9 9 9 201 201 9 03/25/2026.
31397U RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24 .. | 09/25/2018. | MBS Paydown 91,276 91,276 94,228 ()2 G RN IR 1,065 1,065 91,276 07/25/2024.
31398N BS 2 |FNR2010-102 DE NAS 3.00 06/25/29 .. | 09/25/2018. | MBS Paydown 9,067 9,067 9,347 3,662 24 24 9,067 06/25/2029.
31402D 7J 3 |FNCI 726397 PT 4.00 07/01/2018 ..|.. | 07/25/2018. | MBS Paydown, 671 671 690 737 0 0 671 07/01/2018. | 1.
314030 JE 0 |FNCI 745561 PT 5.00 08/01/2020...........ccccoomsrrrrvvvees .. | 09/25/2018. | MBS Paydown 9,946 9,946 9,985 9,901 1" 1 9,946 08/01/2020. | 1........cccoveeee
314030 KD 0 |FNCI 745592 PT 5.00 01/01/2021.........cccccemmmvrnrrrvnnns .. | 09/25/2018. | MBS Paydown 4,636 4,636 4,678 4,657 (132) (132) 4,636 01/01/2021. | 1.
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31412Q SE 0 [FNCIPL 932117 PT 4.00 11/01/2024................cccc.. | .. | 09/25/2018. | MBS PaydOWN.........cceemrirviiviieiiseniciniiiins [ coviviisseenenssssiisiinns | coveieeninnns 18,250 | ..ccoornece 18,250 18,877 18,463 50 50 18,250 (U I 478 | 11/01/2024.
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030 .. | 09/25/2018. | MBS Paydown 9,709 9,709 9,956 9,846 191 191 9,709 0 230 | 10/01/2030.
31417Y GK 7 |FNCIPL MA0201 PT 4.00 10/01/24... .. | 09/25/2018. | MBS Paydown 24,583 24,583 25,389 24,953 (30) (30) 24,583 0 640 | 10/01/2024.
31417Y SD 0 |FNCIPT 3.50 09/01/2025. .. | 09/25/2018. | MBS Paydown 29,562 29,562 30,609 30,307 (74) (74) 29,562 0 09/01/2025.
31417Y  SK 4 | FNCN MA0521 PT 3.50 09/01/2020 .. | .. 09/25/2018. | MBS Paydown 3,262 3,262 3,396 3,298 (27) (27) 3,262 0 09/01/2020.
31418A  AJ 7 | FN MA0908 4.00 11/01/2031.......coocccsrvemmrrcrrrrviierrinnas .. | 09/25/2018. | MBS Paydown 34,970 34,970 36,981 36,827 (168) (168) 34,970 0 11/01/2031.
31418A F2 9 |FN MA1084 3.50 06/01/2032. .. [ 09/25/2018. [ MBS PaydOWN...........cconiemmnrrrriiviiieiissnnienns | covvvveiiimisssscennsisies | cveeesssienns 71,583 | oo 71,583 76,510 73,136 9,683 9,683 71,583 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/2032. .. | 09/25/2018. | MBS Paydown 5,078 5,078 5421 5,403 (1) (1) 5,078 08/01/2032.
31418A SN 9 | FN MA1424 3.50 04/01/2033, .. | 09/25/2018. | MBS Paydown 31,491 31,491 32,712 31,012 (119) (119) 31,491 04/01/2033.
314188 7E 0 | FN MA2692 PT 3.50 07/01/2036 .. | .. 1 09/25/2018. | MBS Paydown 28,901 28,901 30,455 30,263 336 336 28,901 07/01/2036.
31418V T5 1 |FNCIAD7771PT 4.00 07/01/2025..........cccouurrvvvvveeens .. | 09/25/2018. | MBS Paydown 9,368 9,368 9,740 9,554 96 96 9,368 07/01/2025.
314190 MQ 1 |FNCIAE3066 PT 3.50 09/01/2025. .. | 09/25/2018. | MBS Paydown 23,476 23,476 24,105 23,783 (88) (88) 23,476 09/01/2025.
314190 NW 7 |FNCIAE3104 PT 3.50 09/01/2025. oo [ [ 09/25/2018. | MBS PaydOown...........evvvvvieeiisnnnensiiiiins [ wovsmmnnneeenssssssssssnns | wvveesssnonns 11124 | .. 11,124 11,524 11,288 (130) (130) 11,124 09/01/2025.
373539 5F 8 | GAHSG & FIN AUTH B-2 3.50 06/01/2039.............. .. | 08/01/2018. | Partial Call 35,000 35,000 37,299 36,712 | oo [ e (1,712) (1,712) 35,000 06/01/2039.
45129W MB 3 [ID STHSG 7 FIN HOME A G2 3.50 5/21/2044......... .. 1 09/21/2018. | MBS Paydown 22,345 22,345 23,396 23,201 (349) (349) 22,345 05/21/2044.
45129Y F4 3 |ID HSG SFM A-214.00 07/01/2034.................cccoceee .. [ 07/01/2018. | Partial Call.........cccourevvvvveeerrissrecriviieiiiiiinns | covveeesmmasnneesneseeiins | cevvisieens 145,000 | ........... 145,000 |........... 154,989 152,750 | v [ e (7,750) (7,750) 145,000 07/01/2034.
45201L WF 8 |IL STHSG DEV AUTH C 3.875 12/01/2043 .| .. 09/01/2018. | MBS Paydown 20,883 20,883 20,883 20,883 0 20,883 12/01/2043.
45201Y N2 9 |ILHSG DEV AUTH A 3.125 02/01/2047 ..109/01/2018. | MBS Paydown 37,987 37,987 37,987 37,984 1 1 37,987 02/01/2047.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043. ..109/01/2018. | MBS Paydown 58,658 58,658 56,311 56,552 | cooerrrrreveeerris | ceveeiinnnns 1,877 1,877 58,658 06/01/2043.
462467 MP 3 |IOWAFIN SFH 4.50 01/01/2029. oo | ] 08/22/2018. | Partial Call.............vvevrerrvvveeesriinnssensrrneens | covveeeeessssessssssnneees | covvnssseeens 10,000 | ..ooovrre 10,000 10,786 10,309 (309) (309) 10,000 01/01/2029.
49130T NP 7 |KY HSG CORP SER B 4.25 7/01/2027..........ccoueevvcnn, .. | 08/22/2018. | Partial Call 25,000 25,000 26,295 24,991 (212) (212) 24,779 221 07/01/2027.
54627D BX 8 |LOUISIANA ST HSG CORP 2.875 11/01/2038 ..109/01/2018. | MBS Paydown 102,915 (0) 0) 102,915 11/01/2038.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043 .| 07/18/2018. | Partial Call 166,905 | ..ooovvverrrrriiins | v (6,905) (6,905) 160,000 12/01/2043.
57587A HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039. .. | 07/18/12018. | Partial Call........ccoovevvvvveeeevcnsrecrrrvieiiivesnnns | evveerivsssenccrnvsiiins | cevinennn 115,000 | 1eceeeenr 115,000 | oo 123,257 118,622 (3,622) (3,622) 115,000 06/01/2039.
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031.............. | .. | 09/01/2018. | Partial Call 15,841 15,330 (330) (330) 15,000 01/01/2031.
60416Q DL 5 |[MNHSGFIN MTG SRS D 4.50 07/01/2034............. .. | 09/01/2018. | Partial Call 16,193 15,468 (468) (468) 15,000 07/01/2034.
60416Q FT 6 |MNHSGFINAGY-A 2.60 09/01/2042... .. | 09/01/2018. | Partial Call 23,661 23,649 (12) (12) 23,637 09/01/2042.
60416Q FY 5 |MNHSGFINAGY A3.0007/01/2044.... .1 09/01/2018. | MBS Paydown 20,951 20,951 20,951 20,951 0 20,951 07/01/2044.
60416Q GB 4 |MNHSGFINAGY D 2.875 11/01/2044 ..109/01/2018. | MBS Paydown 24,781 24,781 24,781 24,781 0 24,781 11/01/2044.
60416Q GC 2 [MINNESOTA ST HSG FIN A 2.80 02/01/2045..........| .. | 09/01/2018. | MBS Paydown 22,465 22,465 22,465 22,465 0 22,465 02/01/2045.
60416Q GQ 1 [MNHSGFINAGY A2.93 03/01/2047.........ccoeevrccc .. | 09/01/2018. | MBS Paydown 7,126 7,126 7,126 7,126 0 7,126 03/01/2047.
604168 HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045... .. | 09/01/2018. | Partial Call 30,000 30,000 32,693 31,261 (1,261) 30,000 01/01/2045.
604168 TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047. .. | 09/01/2018. | Partial Call 35,000 35,000 37,075 36,587 (1,587) 35,000 01/01/2047.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048 .. [ 09/01/2018. | Partial Call...........ccoerervvvveeerrnnneerrrrveeennins | corveeeessmmmnnneernsenees | cvveessseeens 10,000 | ..ooovree 10,000 10,755 10,750 (750) 10,000 01/01/2048.
60535G AX 0 |MS ST HOME CORP SR A4.50 12/01/2031........... | .. | 09/01/2018. | Partial Call 20,000 20,000 21,554 20,461 (466) 20,000 12/01/2031.
60535Q LY 4 [MS STHOME CORP SF MTGE 2.75 12/01/2032.... | .. | 09/01/2018. | MBS Paydown.........cccooumrrrrvvvveeriiimnsnnnrnssinns [ covemmmsnsnneesessissnsnns | cvvisensinnns 18,489 | ..o 18,489 18,489 18,489 0 18,489 12/01/2032.
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038........| .. | 09/01/2018. | Partial Call 30,000 30,000 31,857 31,444 | i [ e (1,444) (1,444) 30,000 12/01/2038.
60636X 8E 6 |MO STHSG SFH SRE-2 4.50 11/01/2027.... .. | 09/01/2018. | Partial Call 25,000 25,000 26,926 25,620 (620) (620) 25,000 11/01/2027.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028 .. [ 09/01/2018. | Partial Call........cccourrrrvvvvveeiiissnerrnviviiniinns | covvvveiiimsssseeenneeinns | coveesssiions 15,000 | ...cccoceeens 15,000 15,971 15,352 (352) (352) 15,000 (0) 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030............. | .. | 09/01/2018. | Partial Call 20,000 20,000 21,454 20,570 (570) (570) 20,000 11/01/2030. .
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045.......................... .. [ 09/01/2018. | Partial Call........cccoourrrrvvvveeriiisninerrnviciiniiins [ covvvveiiimiisssnnenneesies | srveesssieens 70,000 | .o 70,000 75,242 72,990 (2,990) (2,990) 70,000 11/01/2045. | 1FE............
60637B PZ 7 |MOHSGDEV COMM D 4.00 05/01/2047................. .. | 08/01/2018. | Partial Call........cccoourrrrvvvveeriiiisnicrnssviiinniins | covvvvviisnnsssnnennseinis | coveessiinins 15,000 | ..ccooee 15,000 16,068 16,058 | ..ooooerrrcrciins | v (1,058) (1,058) 15,000 05/01/2047. | 1FE...........
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63968M NY 1 | NEBRASKA ST INVESTMENT C 3.50 09/01/2046... | .. | 09/01/2018. | Partial Call 30,000 30,000 32,207 31,743 | oo [ e (1,743) (1,743) 30,000 (U I 717 | 09/01/2046.

63968M RD 3 | NE INVESTMENT FIN A 3.75 09/01/2035.. .. [ 09/01/2018. | Partial Call..........ccovvevvvvveeerrinnrecriiiieiiiiiinns [ covveeiimissssencnnsisiiins | cevviviiens 120,000 |........... 120,000 |........... 120,000 0 120,000 (U I 1,913 | 09/01/2035.

63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048.. .. | 09/01/2018. | Paydown 20,000 20,000 21,277 (104) (104) 20,000 0 340 | 09/01/2048.

647200 5T 7 |NMMTGE FIN AUTH | C-2 3.50 03/01/2045.. .. 109/01/2018. | Partial Call............ccoevrrviiinneniiisseniiinseniins | covesieessssssssissees | covssissnes 75,000 | ..ovveveenee 75,000 80,135 81,856 | ..orvvveicrriii [ e (6,856) (6,856) 75,000 0 [ e 2,636 | 03/01/2045.

647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038.............. | .. | 09/01/2018. | MBS Paydown 52,428 52,428 52,428 52,428 0 0 52,428 (VI 1,020 | 08/01/2038.

647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025.......... .1 09/01/2018. | Sinking Fund Redemption 25,000 25,000 26,242 25,367 (333) (333) 25,000 (V8 [ 1,156 | 09/01/2025.

647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030................ .1 09/01/2018. | Sinking Fund Redemption 25,000 25,000 27,050 25,710 (560) (560) 25,000 (V8 [ 1,250 | 09/01/2030.

647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/204 .. [ 09/01/2018. | Partial Call..........ccooerervvvveeerricssnecrriviiiiiiiens [ covvvviisimisssneensninies | cveeesssieens 15,000 | ..cooorrneeee 15,000 15,897 15,427 (427) (427) 15,000 0 572 | 03/01/2043.

647200 X6 6 |NMMTGE FIN SFM C14.50 10/01/2043... .. | 09/01/2018. | MBS Paydown 26,428 26,428 27,485 27,449 (513) (513) 26,428 0 813 | 10/01/2043.

64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036... ..| .. 1 09/15/2018. | MBS Paydown. 890 890 890 890 0 890 0 18 | 06/15/2036.

658207 MZ 5 |NC STHSG FIN SRS 24.2501/01/2028.................. | .. | 07/01/2018. | Sinking Fund Redemption 35,000 35,000 36,656 35,694 (598) (598) 35,000 0 .. 1,517 | 01/01/2028.

658207 MZ 5 |NC STHSG FIN SRS 2 4.25 01/01/2028.... .. | 08/01/2018. | Partial Call 10,473 10,198 (209) (209) 10,000 (U I 435 | 01/01/2028.

658207 SL 0 |NC HSG FIN AGY 37-A 3.50 07/01/2039... .. [ 07/01/2018. | PaydOWN..........ooovenrrviciiissnsiisscsiisiinsens | covssssssisssnssssssnes | conenenen 105,000 1 .......... 105,000 | ... 110,979 109,679 (715) (715) 105,000 0 3,675 | 07/01/2039.

658207 TZ 8 |NCHSG FIN 38-B 4.00 07/01/2047.... .1 07/01/2018. | Paydown 27,156 26,920 (210) (210) 25,000 (/10 I 1,067 | 07/01/2047.

658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028 ..| .| 07/01/2018. | Partial Call 30,000 30,000 31,998 30,713 (713) (713) 30,000 (U I 1,350 | 01/01/2028.

658909 CL 8 |NORTHDAKOTA ST HSG F 4.50 01/01/2035......... .1 07/01/2018. | Sinking Fund Redemption.............ccccouevies | covvvnnnreeiisnnniiicines | covvviiinnes 70,000 | .o 70,000 72,318 70,726 (652) (652) 70,000 0 3,263 | 01/01/2035.

658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036 .. [ 07/01/2018. | Partial Call..........ccoovrervvvveeeerensnecnrviviiinninns [ covvvvesismmssnncennnsenes | crveessseeend 40,000 | ..o 40,000 43,339 A1766 | oo [ e (1,766) (1,766) 40,000 (U I 1,600 | 01/01/2036.

658909 MA 1 |ND HSG FIN AGY A 4.00 07/01/2047 .1 07/01/2018. | Paydown 25,000 25,000 27,010 26,762 (196) (196) 25,000 (U I 1,142 | 07/01/2047.

658909 PF 7 |ND HSG FIN AGY F 4.00 07/01/2048 - [ 07/01/2018. | PAYAOWN........oovovervierrriisnciiissssiiinnens | covisiessssssssssisnes | covevieiies 10,000 | ...ccoone 10,000 10,732 10,728 (70) (70) 10,000 07/01/2048.

67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046.... ..| .. 09/01/2018. | MBS Paydown 27,296 27,296 27,296 27,296 0 27,296 03/01/2046.

67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031............. .. | 09/01/2018. | Partial Call 5,000 5,000 5,000 5,000 0 0 5,000 09/01/2031.

67756Q UZ 8 |OHHSG FIN AGY B 4.50 03/01/2047 .1 09/01/2018. | Paydown 35,000 35,000 38,035 37,603 (428) (428) 35,000 03/01/2047.

686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 .| 07/01/2018. | Partial Call 5,000 5,000 5,000 5,000 0 5,000 0 07/01/2034.

708796 4R 5 |PAHSG FIN AGY 122 4.00 10/01/2046 .. [ 07/02/2018. | Partial Call.........cccouvevvvvvveeerissnecerviveeiiiinnns | covveveiimssneseesesseiins | cevveiieens 125,000 |........... 125,000 |........... 132,976 131,416 (6,416) 125,000 10/01/2046.

708796 T8 0 | PASTHSG FIN 2015-117A 3.50 04/01/2040........... | .. | 07/01/2018. | Partial Call 55,000 55,000 57,646 56,471 (1,471) 55,000 04/01/2040.

76221R RB 1 |RIHSG & MTG 63A 4.00 10/01/2040...........cccoemsreenes o [ 0771172018, | Partial Call..........covrrervvvveeerrrssreerrrvveeinninns | covvveeeismsssnneenssssnes | coveessseeens 15,000 | ..oocovree 15,000 15,897 15,408 (408) 15,000 10/01/2040.

83712D UH 7 | SOUTH CAROLINA HSG A-2 4.00 07/01/2037.. .. 1 07/01/2018. | Partial Call 25,000 25,000 25,943 25,583 (583) 25,000 07/01/2037.

83712T BZ 3 |SC ST HSG FIN/DEV SR 2 5.00 07/01/2027 .. [ 09/01/2018. | Partial Call...........cccuvervvvveeerrssreerrrrveeennins | corveveeimmminneensssenes | cvveessseeens 10,000 | ..ooovree 10,000 10,806 10,241 (241) 10,000 07/01/2027.

880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043 .. | 08/01/2018. | Partial Call 30,000 30,000 31,917 31,120 (1,120) 30,000 07/01/2043.

880461 ER 5 | TN HSG DEV AGY 2C 3.55 07/01/2039 <] | 07/01/2018. | Partial Call.............ccccoounrrrrmvvvveriissnnrenrriines | covsereeneessssssnsssennees [ i 15,000 | ...cccoceeees 15,000 14,381 14,396 604 15,000 07/01/2039.

880461 EU 8 | TN HSG DEV AGY 1A AMT 4.00 07/01/2045........... .. | 08/01/2018. | Partial Call 35,000 35,000 37,669 36,388 (1,388) 35,000 07/01/2045.

880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047. .. | 08/01/2018. | Partial Call 35,000 35,000 37,649 37,168 (2,168) 35,000 01/01/2047.

880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042 ..| .. 08/01/2018. | Partial Call 20,000 20,000 21,645 21,327 (1,327) 20,000 07/01/2042.

880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042..............cce0e. .. | 08/01/2018. | Partial Call 20,000 20,000 21,682 21,514 (1,529) 20,000 01/01/2042.

88271H EP 0 | TEXAS ST HSG MTGE REV B 4.45 09/01/2028...... .. [ 08/01/2018. | Partial Call..........ccourervvvveeerrssrecrrrrveeennins | corvveesimmsmnneenssesees | cvveessseeens 10,000 | ..ooovre 10,000 10,712 10,308 (310) 10,000 09/01/2028.

88271H EP 0 | TEXAS ST HSG MTGE REV B 4.45 09/01/2028...... .. | 09/01/2018. | Sinking Fund Redemption................cccoeeees | corvvvvvvmmmmssnnnnnreeenis | coveevviiiens 15,000 | ..cccooeens 15,000 16,068 15,462 (424) 15,000 09/01/2028.

88275F PA 1 | TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47....... .. | 09/01/2018. | MBS Paydown 7,385 7,385 7,385 7,385 0 7,385 09/01/2047.

917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024.............. | .. | 07/01/2018. | Sinking Fund Redemption...........cccc.ccccuvvvee | conssreerrrveeeiennissnenns [ v 15,000 | ...cccocceens 15,000 15,014 15,007 (4) (4) 15,000 07/01/2024.

91743P AH 8 | UTAH HSG CORP D G2 4.00 06/21/2044.. .. | 09/21/2018. | MBS Paydown 82,203 82,203 88,779 87,811 (5,585) (5,585) 82,203 06/21/2044.

92812V MA 1 | VAHSG DEV AUTH A 3.125 11/25/2039... o[- [ 09/25/2018. | MBS Paydown.........ccoovrrrvvvvvverrisinsnnenssiines [ covvemssneneesessssennnns [ svvveessinnns FREST(U I— 73,570 73,670 73,568 (47) (47) 73,570 11/25/2039.

93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/2046............. .. | 09/01/2018. | Partial Call 55,000 55,000 58,165 57,525 (2,613) (2,613) 55,000 12/01/2046.

98322Q HV 2 [WYOMING ST CMNTY DEV 3 3.00 12/01/2044....... .. | 09/01/2018. | Partial Call........cccoovrrrvvvvveeriiisnicrrnsiciinniins | covvvvsiissssisnneenseiies | coveessiinins 75,000 | .o 75,000 78,422 (O N IR (1,487) (1,487) 75,000 12/01/2044.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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.JA.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES........cuii  wuuiiriussirisississssiss s ssessssssssssssssssssssssssessssssssssssssssssesssssssssssess | snvesoes 9,379,535 | ........ 9,379,535 | ...... 12,015,898 9,420,163 0. (302,985) | ..ooovuvevnnnead 0 [ (302,985) 0 9,379,314 0 221 221 | ... 518,455 XXX XXX
Bonds - Industrial and Miscell IS
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042....... .. | 09/16/2018. | MBS Paydown 24,207 24,207 24,206 24,207 0 24,207 0 640 | 05/16/2042.
00102D AC 2 | ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26........ .. 1 08/01/2018. | MBS Paydown 316 316 316 316 0 316 0 8 | 11/01/2026.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40........ .. | 09/15/2018. | MBS Paydown 9,003 9,003 9,003 9,003 0 9,003 0 247 | 02/15/2040.
00191L  AS 1 |ARES 2013-3A B2R CLO MEZ 3.65 10/17/2024...... .. [ 09/14/2018. | DIStADULON. .......ooooeereceerreiieereiiienreiiis [ o | v 1,000,000 |........ 1,000,000 | ........ 1,000,000 | ........... 1,000,005 (1) () SR I 1,000,004 (4) )] oo 31,973 | 10/17/2024.
00436M AA 3 |AALLC 2018-1 A ABS SSNR 3.87 12/02/2033 .| 09/02/2018. | MBS Paydown. 33,261 33,261 33,252 (1) 1) 33,261 (VI I 182 | 12/02/2033.
007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.... .| .. | 09/25/2018. | MBS Paydown 11,852 11,828 501 501 12,668 0 347 | 06/25/2035.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032........ | C| 09/15/2018. | MBS Paydown 10,566 11,044 768 768 12,215 (VI I 171 | 06/15/2032.
01448Q AA 8 |ALESC 4A A1.CDO SSNR FLT 07/30/2034.............. | .. | 07/30/2018. | MBS Paydown..........ccccocvvivmnmvvivinnnviiienens [ covvvsnnviiissnneiicisnnnns | v 131,409 [ 131,409 | 111,574 108,106 32,204 32,204 131,409 0 2,305 | 07/30/2034.
01749P AN 8 | ALLEG 2015-1A COMB CLO 07/25/2027................. .1 07/01/2018. | Prior Period Adjustment 0 (VI I 6,282 | 07/25/2027.
02014P BS 2 |ALM2015-17A A1F CLO SEQ SSNR 3.419 1/28..... | .. | 07/15/2018. | MBS Paydown. 500,000 |........... 500,000 |........... 500,000 500,000 0 500,000 (U R 12,821 | 01/15/2028.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............. .. | 09/25/2018. | MBS Paydown 65,487 65,487 56,926 51,980 9,308 9,308 65,487 (U I 2,719 | 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.... .. | 09/25/2018. | Pass-Through Loss 279 243 0 218 (218) (218) 03/25/2037.
02377U AB 0 | AMER AIRLINES 2013-2 4.95 01/15/2023................ | .. | 07/15/2018. | Sinking Fund Redemption 31,488 31,488 31,488 31,489 0 31,488 (U I 1,559 | 01/15/2023.
02666B AA 4 | AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45...... .1 09/17/2018. | MBS Paydown 4,189 4,189 4,189 4,187 (0) 0) 4,189 (U I 104 | 10/17/2045.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24 .. | 09/20/2018. | MBS Paydown 4,986 4,986 4,986 4,986 0 4,986 0 271 | 12/120/2024.
03329K AC 7 | ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28........ .. | 07/28/2018. | MBS Paydown.............cccuvvvvvnrvvieinncniiiinns [ o | cevieinnes 145,000 | ........... 145,000 |........... 145,000 145,006 (6) (6) 145,000 (U I 3,132 | 07/28/2028.
037411 AX 3 | APACHE CORP 3.625 02/01/2021 .. | 08/24/2018. | Cash TeNder...........ccccouvvviinrrviiinncviiiinnnies [ o | v 385,065 | ........... 381,000 | ........... 385,698 382,987 (437) (437) 382,550 | oo | e (1,550) | .ooovvveeee (1,550) | ....... 18,218 | 02/01/2021.
03766K AA 1 | AASET 2016-1A A ABS SNR 4.875 03/17/2036....... .. | 09/15/2018. | MBS Paydown 9,650 9,650 9,612 9,552 29 29 9,650 0 314 | 03/17/2036.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45..... | .. | 07/30/2018. | MBS Paydown 1,250 1,250 1,250 1,250 0 1,250 0 47 | 10/30/2045.
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.... | .. | 09/25/2018. | MBS Paydown. 30,047 30,047 25,240 27,107 | oo [ ceveeinnnnns 1,518 1,518 30,047 (VI 416 | 11/25/2036.
05352N  AA 0 | AVNT 2017-A A ABS SSNR 2.41 03/15/2021........... .. | 07/15/2018. [ MBS PaydOWN.........cccorrmerrniivicniissnneenns | covvvvessssmmsnneensssnnes | svveesssieens 14,439 | ..o 14,439 14,439 14,439 1 1 14,439 0 203 | 03/15/2021.
05352P AA 5 | AVNT 2018-A A ABS SSNR 3.09 06/15/2021 .. 1 09/15/2018. | MBS Paydown 268,976 268,976 268,969 (17) (17) 268,976 0 .. 1,712 | 06/15/2021.
05584A AA 8 |HGVGI2017-1A A ABS SNR 2.94 05/25/2029......... | .. | 09/25/2018. | MBS Paydown. 27,600 27,600 27,593 27,593 3 3 27,600 0 543 | 05/25/2029.
05605G AA 0 |B2R2015-2 A ABS SEQ SSNR 3.336 11/48............ | .. | 09/15/2018. | MBS Paydown 88,015 88,015 88,014 87,966 (29) (29) 88,015 0 2,572 | 11/15/2048.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37. .. | 09/25/2018. | MBS Paydown 37,722 37,722 31,617 24,796 6,010 6,010 37,722 (V1 I 1,503 | 06/25/2037.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37........... | .. | 09/25/2018. | Pass-Through Loss 6,060 0 0 06/25/2037.
05950M AJ 9 | BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036.......... .. | 09/20/2018. | MBS Paydown 54,023 54,023 51,795 52,043 948 948 54,023 (V1 I 1,360 | 07/20/2036.
059522 AA 0 | BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047....... .. | 09/20/2018. | MBS Paydown 3,678 3,678 3,163 3241 | s | e (1,462) (1,462) 3,678 0 50 |05/20/2047.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.......... .. [ 09/20/2018. [ MBS PaydOWN............coiimmmnrrrrvvvvvierissnnnenns | covvvvvsimmsinnnsnnneeines | soeeessssoond 49125 | ... 49,125 45,257 44178 2,836 2,836 49,125 (U I 1,205 | 05/20/2036.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.... .. | 09/20/2018. | Pass-Through Loss 1,675 0 0 05/20/2036.
07384M S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034......... | .. | 09/25/2018. | MBS Paydown 27,576 27,576 27,697 27,646 (49) (49) 27,576 (U I 724 | 07/25/2034.
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35...... .. [ 09/25/2018. | MBS PaydOwN..........c.cvervvvinnriiiisniniiiiins | covesinessiesisesseisines | coveveenonns 42,59 | ...ooooonnnns 42,596 36,119 35,007 | ovvvverrerneins [ i 1,234 1,234 42,596 (U I 1,015 | 04/25/2035.
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35...... .. | 09/25/2018. | Pass-Through Loss 1,330 0 0 04/25/2035.
073879 M5 4 | BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020..... | .. | 09/25/2018. | MBS Paydown 24,631 24,631 24,924 24,809 (118) (118) 24,631 0 918 | 09/25/2020.
11042B AA 0 [BRITISH AIRWAYS 5.625 06/20/2020.... .| .| 09/20/2018. | Sinking Fund Redemption 21,902 21,902 21,902 21,903 0 21,902 0 924 | 06/20/2020.
12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027 ..| C| 09/25/2018. | MBS Paydown 62,500 62,500 62,256 62,307 50 50 62,500 (U I 1,438 | 10/25/2027.
12479L AC 4 | CAI2013-1A A ABS 3.35 03/27/2028 C| 09/25/2018. | MBS Paydown 37,500 37,500 37,123 37,226 65 65 37,500 0 835 | 03/27/2028.
12479R  AD 9 | CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047...... .. | 09/15/2018. | MBS Paydown 350 350 350 350 0 350 0 9 | 04/15/2047.
1248ME AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37................ .. | 09/25/2018. | MBS Paydown...........ccccooummrmrvvvvveeriiinsnnnnnnns | covvvvesmmsssnnenneessiies | sevvssinens 120,252 | ........... 120,252 98,606 99,211 | oo [ e LY/ R I, 11,752 120,252 (U I 3,778 | 04/25/2037.
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125634 AG 0 | CLIF 2013-1A ABS 2.83 03/18/2028..................ccccc .. | 09/18/2018. | MBS Paydown 56,333 56,333 56,325 56,329 9 9 56,333 (U I 1,071 | 03/18/2028.
125634 AL 9 | CLIF 2013-3A A ABS 3.67 11/18/2028 .. | 09/18/2018. | MBS Paydown 54,707 54,707 54,703 54,704 100 100 54,707 (U I 1,336 | 11/18/2028.
125634 AN 5 | CLIF 2014-1A A ABS PT SNR 3.29 06/18/29. .| -1 09/18/2018. | MBS Paydown 9,676 9,676 9,672 9,670 2 2 9,676 0 219 | 06/18/2029.
125634 AQ 8 | CLIF 2014-2A A ABS SNR 3.38 10/18/2029... .. 1 09/18/2018. | MBS Paydown 29,167 29,167 27,954 28,152 183 183 29,167 0 657 | 10/18/2029.
12563L AA 5 | CLIF 2016-1A A ABS SNR 4.21 02/18/41 .. | .. 09/18/2018. | MBS Paydown 32,156 32,156 32,152 32,153 1 1 32,156 0 902 | 02/18/2041.
12667F 5E 1 [ CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35..... .. | 09/25/2018. | MBS Paydown 22,748 22,748 21,403 19,427 (349) (349) 22,748 (U I 787 | 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35..... .. | 09/25/2018. | Pass-Through Loss 0 0 04/25/2035.
12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034.... | .. | 09/20/2018. | MBS Paydown 2,801 2,806 2,807 91 91 2,801 0 69 | 09/20/2034.
17181C AA 6 | CIMLT 2018-1A A ABS SNR FLT 03/20/2043. .. | 09/20/2018. | MBS Paydown 48,401 48,401 0 0 48,401 0 378 | 03/20/2043.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36................. | .. | 09/25/2018. | MBS Paydown 10,916 10,225 9,250 131 131 10,916 (U I 405 | 04/25/2036.
17309A AD 1 [CMALT 2006-A1 1A4 NAS 5.75 04/25/36................. .. | 09/25/2018. | Pass-Through Loss 0 0 04/25/2036.
19423D AB 6 | CASL 2018-A A2 ABS SSNR 4.13 12/26/2047 .. .. | 09/25/2018. | MBS Paydown 16,234 16,227 5 5 16,234 0 12/26/2047.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040......... | .. | 09/25/2018. | MBS Paydown 43,940 43,928 43,929 8 8 43,940 0 10/25/2040.
212015 AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022....... .. | 08/16/2018. | Partial Call 96,584 88,825 90,891 4,109 95,000 0 09/15/2022.
22547R  AA 2 | CREDITCORP 12.00 07/15/2018.........ccccccermrmerrrrnnes oo [ 0771512018, [ MALUTIEY.....cocvvvvvveeerirsiivcinisisssecsssssesnns | covsesssssmssesesnssssiins | sevsiieeens 500,000 |...........500,000 |........... 495,400 190,000 | ..covvvecverreir [ 000000 310,000 | oo | e 310,000 500,000 0 07/15/2018.
225490 AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24........ .. | 09/25/2018. | MBS Paydown 393,778 393,778 393,765 6 393,778 0 07/25/2024.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040... .. | 09/25/2018. | MBS Paydown 24,818 24,818 24,810 24,811 4 4 24,818 0 06/25/2040.
24736X AA 6 |DELTA AIR LINES 15-1AA 3.625 07/30/2027. .. | 07/30/2018. | Sinking Fund Redemption 21,916 21,916 21,916 21,915 0 0 21,916 0 07/30/2027.
24736Y AA 4 |DELTA AIR LINES 15-1A 3.875 07/30/2027 .| 07/30/2018. | Sinking Fund Redemption .10,958 ....10,958 10,958 10,958 0 0 10,958 0 07/30/2027.
251510 DP 5 | DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35......... | .. | 09/25/2018. | MBS Paydown 14,583 14,669 14,242 (229) (229) 14,583 0 04/25/2035.
25755T AG 5 |DPABS 2017-1A A2l ABS SNR 3.082 07/47............ .. | 07/25/2018. | MBS Paydown 5,000 5,000 5,000 0 5,000 (VR 116 | 07/25/2047.
25755T AJ 9 | DPABS 2018-1A A2I ABS SSNR 4.116 07/48 .1 07/25/2018. | MBS Paydown 2,500 2,500 0 2,500 0 26 | 07/25/2048.
26208L AC 2 |HONK 2018-1A A2 ABS SNR 4.739 04/20/2048....... | .. | 07/20/2018. | MBS Paydown 2,500 2,500 (0) 0) 2,500 0 30 |04/20/2048.
26827E AA 3 | ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40......... C| 09/15/2018. | MBS Paydown 33,233 32,958 18 18 33,233 (VI 192 | 06/15/2040.
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030......... .. | 07/20/2018. | MBS Paydown.............ccovvvvveennevieisnnniiiinns [ wevissenveiisnsseiiinenns | cevveinnes 100,000 | ... 100,000 99,938 19 19 100,000 0 990 | 04/22/2030.
26845# AA 8 | EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019.... | .. | 07/15/2018. | Paydown. 24,524 24,524 24,524 24,524 0 24,524 0 644 | 01/15/2019.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39.......... | C| 09/15/2018. | MBS Paydown 6,181 6,181 6,181 6,181 0 0 6,181 (U I 177 | 12/15/2039.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044.... .1 09/19/2018. | MBS Paydown 14,095 14,251 128 128 14,578 0 224 | 04/19/2044.
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045.... .. [ 09/19/2018. [ MBS Paydown...........ooveeenervvvvvceiinsnnneennnne | cvveesnnmnnseneennsseeinnns | covvnen 172,145 | i 172,145 | e, 170,424 360 360 172,145 0 2,087 | 02/19/2045.
28851Q AA 1 |ECLO 2017-1AACLO SSNR FLT 07/15/27 oo | ] 08/28/2018. | DISriDULION.........cooorrrrreeieeiienrrrrccciiiiins | s | 0000002:2,000,000 | ........2,000,000 | ......... 2,000,000 |............ 1,999,643 127 /2 [ 1,999,770 230 230 | ....... 68,123 | 07/15/2027.
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037......... .. | 09/25/2018. | MBS Paydown 21,566 21,566 17,920 18,598 (976) (976) 21,566 0 301 | 04/25/2037.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042 .. | 09/15/2018. [ MBS PaydOwN...........cccommmmnnrrrvvvvviniinnnnienns | covvvvvsisssmsnnennnnssnns | soseesssssins 10,843 | ..o 10,843 10,843 10,843 0 10,843 0 304 | 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42 .. | 09/15/2018. | MBS Paydown 7,500 7,500 7,600 7,500 0 7,500 0 211 | 11/15/2042.
317579 AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26 .. | 07/30/2018. | MBS Paydown 63,291 63,291 63,291 63,291 0 0 63,291 0 2,373 | 07/30/2026.
32027L AE 5 | FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036...... | .. | 09/25/2018. | MBS Paydown 36,338 36,338 32,204 33,494 (259) (259) 36,338 (VI I 486 | 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036.............. .. | 09/25/2018. | MBS Paydown 36,051 36,051 33,595 35,397 366 366 36,051 (U I 474 | 07/25/2036.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35.... | .. | 09/25/2018. | MBS Paydown 51,903 51,903 44117 42,854 6,669 6,669 51,903 (U I 1,255 | 02/25/2035.
32051G SD 8 | FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... .. | 09/25/2018. | MBS Paydown 51,702 51,702 44,471 33,266 (9,244) (9,244) 51,702 (U I 1,879 | 08/25/2035.
32051G SD 8 | FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... .. | 09/25/2018. | Pass-Through Loss 1,339 0 0 08/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36....... .. | 09/25/2018. | MBS Paydown 81,201 81,201 70,442 65,597 3,826 3,826 81,201 (U I 1,945 | 07/25/2036.
362257 AB 3 | GSAA2006-17 A2 SEQ FLT 11/25/2036.................. .. | 09/25/2018. | MBS Paydown 59,390 59,390 59,390 23970 0 59,390 0 819 | 11/25/2036.
3622EA AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047..... | .. | 09/25/2018. | MBS Paydown 80,841 80,841 53,686 41,802 0 80,841 0 978 | 03/25/2047.
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362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036......... .. | 09/25/2018. | MBS Paydown 57,007 57,007 59,776 50,635 | ..cocrrriviiii [ e (1,951) (1,951) 57,007 (U I 2,152 | 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036......... .. | 09/25/2018. | Pass-Through Loss 6,709 0 0 02/25/2036.
362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.... | .. | 09/25/2018. | MBS PaydOWN............cccovveeeimmnrinriiiiciiiis | covsseeesssssessssanisneees | covvissseenns 12,031 | oo 12,031 10,335 10,099 264 264 12,031 0 287 | 11/25/2035.
362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.... | .. | 09/25/2018. | Pass-Through Loss, 2,652 0 (130) | oo | crvveiiienns 130 | oo 130 11/25/2035.
362341 XG 9 | GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035....... .. | 09/25/2018. [ MBS PaydOWN...........cooiimmmrerrvvivicnissnnienns | covvvvesiimnisnneesssssies | cveeesssienns 15,990 | ..ccoovreeeee 15,990 15,220 15,215 482 482 15,990 0 11/25/2035.
362381 AA 3 | GSAA2006-12 A1 SEQ FLT 08/25/2036.................. .. [ 09/25/2018. [ MBS PaydOWN...........cconieemmrerriivviceiisssnienns | covvvviiiimsisssecennnseins | cveeesssienns 10,006 | ...cccovveeee 10,006 10,006 5219 0 10,006 08/25/2036.
36242D FS 7 | GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034 .. | 09/25/2018. | MBS Paydown 36,272 36,272 36,464 36,485 (38) (38) 36,272 09/25/2034.
36298Y AA 8 | GSAA 2006-14 A1 SEQ FLT 09/25/2036 oo | .| 09/25/2018. | MBS PaYdOWN..........cooovveeemrinririiviiiiniins | cosseeesesssssisssssssneees | covvessneeens (L7 A - 15,227 15,227 7,275 0 15,227 09/25/2036.
36828Q QH 2 | GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045....... .. | 09/10/2018. | MBS Paydown 9,589 10,085 83 83 10,107 11/10/2045.
40052T AA 7 | GRYPHON FUNDING 0.00 8/05/2050...................... C| 09/05/2018. | Paydown 7,625 0 08/05/2050.
40066N AA 4 [ GUANAY FILTD 6.00 12/15/2020............cccommvecrrrreees C| 09/15/2018. | Sinking Fund Redemption. 34,199 34,199 34,596 34,343 (61) (61) 34,199 12/15/2020.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020. ..| C| 09/28/2018. | RW PRESSPRICH 343,873 0 (653) (653) 343,533 12/15/2020.
40420X AA 3 |HKCG FINANCE LTD 6.25 08/07/2018.. ..| C| 08/07/2018. | Maturity PR 755,346 (5,346) (5,346) 750,000 08/07/2018.
40423X AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23....... .. [ 09/25/2018. | MBS Paydown............cccovvvvvvmnrnvieinnnniiniinns [ vovmsnensisissssisnnens | ceviiinnes 105,343 | .......... 105,343 |.......... 105,341 1 1 105,343 02/25/2023.
40423X AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23......... .. | 09/25/2018. | MBS Paydown 52,671 52,671 52,671 0 0 52,671 02/25/2023.
404421 AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49..... | .. | 09/24/2018. | MBS Paydown..........cccccocvemmmiveinneniiiinnnnins | covevvssiesssssssesssiens | vennevienes 75,732 | o 75,732 75,731 75,731 (0) 0) 75,732 06/24/2049.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034......... .. [ 09/19/2018. [ MBS PaydOWN..........ccoiiemrrrrrivviieiiissnneenns | covvveeeiimminsnncensnsenes | coveessseeend 42,499 | ..o 42,499 42,312 42,260 81 81 42,499 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46...... .1 09/19/2018. | MBS Paydown 36,321 36,321 28,482 28,104 | .o [ i 1,128 1,128 36,321 09/19/2046.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46...... .. | 09/19/2018. | Pass-Through Loss 1,204 944 0 (0) 0 0 09/19/2046.
43132W  AJ 9 [HLDN 2015-4A A1B CLO SEQ SSNR 3.4107/27..... | .. | 07/23/2018. | MBS PaydOwN...........ccccovvveivnvviiimncniiiinnns [ o | coveenes 1,000,000 | ........ 1,000,000 | ........ 1,000,000 |........... 1,000,000 (V1 IO R 1,000,000 07/23/2027.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028...........| .. | 09/25/2018. | MBS Paydown. 60,902 60,902 60,894 60,894 3 3 60,902 12/26/2028.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036. .. | 09/25/2018. | MBS Paydown 57,765 57,765 50,544 51,896 2,770 2,770 57,765 12/25/2036.
45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043 oo |+ [ 07/25/2018. [ MBS PaydOWN..........ccorrrriviiinninsnneenns | covvvvessmsmsneeesssssees | svveesssieens 12,198 | .o 12,198 12,198 12,198 0 12,198 01/25/2043.
45257E  AB 0 | IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037...... .. | 09/25/2018. | MBS Paydown 255,320 255,320 219,444 222,061 | coovevvvveeerirn [ ceveiinnns 21,432 21,432 255,320 02/25/2037.
45660K AA 9 | INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037...... .. | 08/25/2018. | Pass-Through Loss 3,150 2,538 0 3,150 02/25/2037.
45660K AA 9 | INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037...... .. | 09/25/2018. | MBS Paydown 34,002 34,002 27,392 27,563 964 964 34,002 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35.. .. | 08/25/2018. | Pass-Through Loss (29) 0 (22) 22 22 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35.. .. [ 09/25/2018. | MBS PaydOwN............ccvermvvvennniiinnnniiiions | coveviesseesissesseisines | covevseines 11,739 | e 11,739 8,722 8,611 (495) (495) 11,739 0 211 | 02/25/2035.
46185) AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037...... .| 07/17/2018. | MBS Paydown 1,258 1,258 1,258 1 1 1,258 0 14 | 03/17/2037.
466247 SE 4 | JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35.............. .. | 09/25/2018. [ MBS Paydown...........cccooummmrrrvvvvverrisnninnnnns [ covvvvessmmssnnnenneessiies | sevvssinens 178,320 | .......... 178,320 | .......... 150,904 149,956 23,718 23,718 178,320 0 [ 4,632 | 08/25/2035.
46627M CY 1 | JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.... | .. | 09/25/2018. | MBS Paydown.............cc..cccciimmmmmmrrmvvviinriiins | cosssseeevvssssssmssnsnnees | i 14,222 | ... 14,222 12,336 12,307 | oo | v (1,241) (1,241) 14,222 0 344 | 03/25/2036.
46627M FA 0 | JPALT 2006-S1 3A2 SEQ FLT 03/25/36 .. | 08/30/2018. | Recovery of Prior Pass Through Los: 12 0 12 12 03/25/2036.
46629E AC 7 | JPALT 2006-A4 A3 SEQ FLT 09/25/2036... .. | 09/25/2018. | MBS Paydown 59,359 59,359 45,144 IR/ IR O 12,711 [ | oo 12,711 59,359 0 691 | 09/25/2036.
46629E AC 7 | JPALT 2006-A4 A3 SEQ FLT 09/25/2036... .. | 09/25/2018. | Pass-Through Loss (194) 62 0 0 09/25/2036.
46631B  AJ 4 | JPMCC 2007-LD11 AM MEZ 5.7428 06/49 ..| .. | 09/15/2018. | MBS Paydown. 9,670 9,670 9,715 9,694 (49) (49) 9,670 (U I 440 | 06/15/2049.
47421M  AE 3 | JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27..... | .. | 09/27/2018. | DISHDULON...........ooooommerrrcceeieenieeenerceiiines | vssseeessssssssssssinnns [ v 2,000,000 |........ 2,000,000 |........ 2,000,000 2,000,000 0 2,000,000 0. 67,774 | 07/20/2027.
48250W AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028................ .. | 08/23/2018. | DIStADULON. ... [ o | ceesssiiens 375,000 | .oovvvveees 375,000 | ........... 375,000 375,022 (3) (3) 375,019 (19) (19) 9,689 | 07/15/2028.
48274L AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026....... .. | 08/15/2018. | MBS Paydown 298,683 298,683 298,683 298,412 216 216 298,683 0 [ e 6,720 | 05/15/2026.
52107Q AF 2 [LAZARD GROUP LLC 4.25 11/14/2020 .. | 09/28/2018. [ Cash TENEX.........cccoomnrrrvvvvvveiiinsnnerrsssiiinns [ covvvvismssssnnenseessiies | seevssieens 944,485 924,000 920,960 922,644 335 335 922,979 | oo | e 1,021 | 1,021 | ... 49,124 | 11/14/2020.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045....... .. | 09/15/2018. | MBS Paydown 25,601 25,601 24,805 24,932 121 121 25,601 0 509 | 01/15/2045.
55953P AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028.............. ..| 07/01/2018. | Prior Period Adjustment 0 0 ... 65,499 | 01/18/2028.
56576L AN 9 |MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27.... | .. | 09/18/2018. | DIStHIDULON.........coooouuurrrrrceeieensssnnnnessiiinns | covssseeeesssssssssssinenes | s 1,500,000 | ....... 1,500,000 | ........ 1,500,000 | ........... 1,500,000 (V] RSSO (O 1,500,000 0| e 47,850 | 07/18/2027.
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57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035......... .. | 09/25/2018. | MBS Paydown 51,612 51,612 51,547 50,532 12 112 51,612 (U I 1,312 | 11/25/2035.
590200 TC 9 |MLCC 2005-A A2 SEQ SNR FLT 03/25/2030........... .. | 09/25/2018. | MBS Paydown 31,192 31,192 29,847 29,904 792 792 31,192 0 564 | 03/25/2030.
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034........ .. | 09/25/2018. | MBS Paydown 20,321 20,321 20,549 20,580 (3) (3) 20,321 (U I 469 | 07/25/2034.
62405Q AG 8 |MHAWK 2013-1A B2 CLO 3.612 01/20/2024 .. [ 07/20/2018. | MBS Paydown............cccovvvvvmnnnviciinnnsiiinnes [ covvnsesssisnnsisiienns | covivnes 1,000,000 | ........ 1,000,000 999,000 999,651 349 KT1C T PR IR 1,000,000 0 e 27,090 | 01/20/2024.
62946A AA 2 |NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046....... | .. | 09/20/2018. | MBS Paydown. 22,565 22,565 22,565 22,565 0 22,565 0 627 | 04/20/2046.
63939E AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028............. .. 1 09/15/2018. | MBS Paydown 55,790 55,769 55,780 5 5 55,790 0 989 | 12/15/2028.
64829T AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023....... .. | 09/25/2018. | MBS Paydown 117,946 1 1 117,946 (V8 [ 1,252 | 05/25/2023.
67103Q AY 3 |OFSBS 2013-5A A2FR CLO MEZ 3.415 04/25......... .| 07/17/2018. | MBS Paydown ...319,578 ..319,578 318,947 301 319,578 (V8 [ 8,185 | 04/17/2025.
67104C AB 3 | OAKC 2013-8A B CLO MEZ FLT 04/20/2025........... .. | 07/20/2018. | MBS Paydown 500,000 ..500,000 500,159 (159) 500,000 0| . 13,149 | 04/20/2025.
67107K AR 7 | OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26........ .. [ 09/06/2018. | DIStADULON..........ooooorveeerriiiereiiinnriiii [ o | oo 1,000,000 ,000,000 | ........1,000,000 |............ 1,000,315 (LLEVA T [ IR 1,000,123 | ..ooooreriiiins | o (VL)) p— (123) | ... 23,349 | 10/20/2026.
67107K AT 3 | OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026...... .. | 09/06/2018. | Distribution 500,000 |.......... 500,000 500,253 (456) 499,797 203 203 | ....... 14,439 | 10/20/2026.
671088 AU 9 | OZLMF 2012-2A A2BR CLO MEZ 3.24 10/30/27..... .. | 08/29/2018. | Distribution 500,000 ..500,000 500,021 45 500,066 (66) (66) ] ....... 13,455 | 10/30/2027.
68268E AA 1 | OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26.......... .. [ 09/18/2018. | MBS Paydown............cccovvvvvvmnnnviennnniiniinns [ vovmnenssiisssissnnnnns | ceviirinnes 199,622 199,611 12 199,622 (U I 4,223 | 03/18/2026.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033.. .. 1 07/03/2018. | MBS Paydown 309,071 | oo | e 11,830 | i | s 11,830 319,271 0 6,009 | 07/03/2033.
74348T AN 2 | PROSPECT CAPITAL 5.00 07/15/2019. .. | .. 09/26/2018. | Make Whole Call.............ccccouvvevinnrvicrivsennies [ v | 1,016,450 | ........1,000,000 | ........1,030,000 | ............ 1,009,449 | ....ovvrrrvrvrnnnns (4,021) | covvvevevnisneeens [ v 1,005,427 | ..ooovvrevririis | cevreed (X0 E— (5,427) | ...... 76,311 | 07/15/2019.
740410 AE 9 |PRETSL 14A B1 CDO MEZ FLT 06/24/2034............ .1 07/01/2018. | Prior Period Adjustment 0 0| . 38,750 | 06/24/2034.
749788 AA 6 | RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046......... .. | 09/25/2018. | MBS Paydown 10,879 11,288 | ..oooveccrrriiins | v (1,486) (1,486) 12,399 (U I 182 | 10/25/2046.
75115B AC 3 | RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36........ .. | 09/25/2018. | MBS Paydown 15,643 14,726 761 761 18,179 0 639 | 07/25/2036.
75115B  AC 3 | RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. .. | 09/25/2018. | Pass-Through Loss (547) (547) 0 07/25/2036.
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033.............. | .. | 09/25/2018. | MBS PaydOwWN.............ccoevrrveerimnivriiinniiiiins | covevisnesssiesensiiiiinns | covevienian 44,358 | ............. 44,358 38,592 40,155 2,767 2,767 44,358 0 .. 1,421 | 09/25/2033.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35....... .. [ 09/25/2018. | MBS PaydOwWN..........c.ccvermvveirnnniicinniniiiiins | covesiesnessisesseisines | covevieinnes 15,148 | ...ccove 15,148 13,474 12,829 (39) (39) 15,148 (VI 445 | 08/25/2035.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35. .. | 09/25/2018. | Pass-Through Loss 4,583 7 7 0 08/25/2035.
76111X TE 3 |RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035.......... | .. | 09/25/2018. | MBS Paydown.............covmvrviieiinnmniiiinnsiiiins | covevmsssssssinsssisnns | coveviernnes 16,389 | ..ocovr 16,389 15,416 15,466 590 590 16,389 (U I 412 | 03/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035.... | .. | 09/18/2018. | MBS Paydown. 57,085 57,085 52,162 51,993 852 852 57,085 0 .. 1,476 | 05/18/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035.... | .. | 09/18/2018. | Pass-Through Loss (695) 300 0 (627) 627 627 05/18/2035.
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023....... .. [ 09/20/2018. [ MBS PaydOWN..........coerrvvvveesninnnneennns | covveesssmmmmneensssssiins | cevveseeens 150,433 |.......... 150,433 | ........... 150,401 150,406 22 22 150,433 0 01/20/2023.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027. .. 1 09/15/2018. | MBS Paydown 31,601 31,601 31,455 31,517 57 57 31,601 0 07/15/2027.
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22............ | .. | 09/05/2018. | Paydown 32,556 32,556 32,556 32,556 0 32,556 0 10/05/2022.
81881L AN 7 | SHACK 2014-6A B2R CLO MEZ 3.46 07/17/26........ .. [ 071712018, [ MBS PaydOWN.........ccovrerrrvvvcenrinnsneennns | covveeessmmssnsessssssiins | cevveseeens 500,000 |........... 500,000 |........... 500,000 500,000 0 500,000 0 07/17/2026.
82321U AA 1 | SHNTN 2015-1A A ABS SNR 4.75 10/15/2042......... .. | 09/15/2018. | MBS Paydown 57,907 57,907 57,351 57,454 317 317 57,907 0 10/15/2042.
82652K AA 2 | SRFC 2017-1A A ABS SNR 2.91 03/20/34............... .. | 09/20/2018. | MBS Paydown 56,530 56,530 56,526 56,627 3 3 56,530 0 03/20/2034.
834056A AA 2 | SCLP 2017-1 A ABS SSNR 3.28 01/26/2026.. .. | 09/25/2018. | MBS Paydown 90,520 90,520 90,512 90,514 4 4 90,520 0 01/26/2026.
83405R AA 5 | SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027 .. | 09/25/2018. | MBS Paydown 338,233 338,233 338,211 16 16 338,233 0 02/25/2027.
83417F AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044.... .. | 07/20/2018. [ MBS PaydOWN..........coorerrrivvecsiisnnneenns | covvvvesismsmnnneensnssses | cveeessseeens 11,136 | v 11,136 11,136 11,136 0 11,136 0 07/20/2044.
83417P AA 5 |SOCTY 2015-1 AABS SEQ SNR 4.18 08/45........... | .. | 08/20/2018. | MBS Paydown. 8,864 8,864 8,859 8,860 2 2 8,864 0 08/21/2045.
83546D AD 0 | SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46...... .. | 09/20/2018. | MBS Paydown 5,833 5,833 5,833 5,833 0 5,833 0 05/20/2046.
85022W AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029......... .. | 09/25/2018. | MBS Paydown 114,249 (349) (349) 113,834 0 04/25/2029.
85172L AA 4 | SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24....... .. | 09/15/2018. | MBS Paydown 103,257 4 4 103,261 0 11/15/2024.
85572R AA 7 | STARR2018-1 A ABS SSNR 4.089 05/15/2043....... .. | 09/15/2018. | MBS Paydown 5 5 23,810 0 05/15/2043.
86212V AA 2 | STR2016-1A A1 ABS SNR 3.96 10/20/2046............ .. | 09/20/2018. | MBS Paydown 4,633 0 0 4,635 0 10/20/2046.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035..... | .. | 09/25/2018. | MBS Paydown 26,349 (509) (509) 30,419 0 11/25/2035.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035..... | .. | 09/25/2018. | Pass-Through Loss, (68) 0 (35) 35 35 11/25/2035.




6'G030

statement for September 30, 2018 ofthe 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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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.JA.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035........ | .. | 09/25/2018. | MBS Paydown 24,685 24,685 21,712 20,988 295 295 24,685 0 615 | 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.. .. | 09/25/2018. | Pass-Through Loss (14) 0 (15) 15 15 07/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036. .. | 09/25/2018. | MBS Paydown 36,032 36,032 31,078 32,090 (40) (40) 36,032 (U I 462 | 06/25/2036.
86358R DX 2 | SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .. | 09/25/2018. | MBS Paydown 2,248 2,248 2,032 2,102 (81) (81) 2,248 0 57 | 08/25/2031.
863619 AB 8 | SASC 2007-OSI A2 SEQ FLT 06/25/2037.. .. | .. [ 09/25/2018. | MBS Paydown, 23,907 23,907 22,592 23,907 0 23,907 (U I 148 | 06/25/2037.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036..................... .. | 09/25/2018. | MBS Paydown 20,062 20,062 17,730 15,759 0 20,062 0 692 | 11/25/2036.
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038.... .. | 07/20/2018. | MBS Paydown 5,970 5,970 5,358 5,451 75 75 5,970 (U I 184 | 01/20/2038.
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038.... .. | 08/31/2018. | DIStADULON.........cvvvveeeeeeeccrrnieiiiiiieseceiens [ e | o 1,690,850 | ....... 1,690,850 | ........ 1,517,538 | ......ccc... 1,543,964 | .....ccccvvvvviinnnns 148215 | | s 148,215 | oo | e 1,690,850 0| .. 61,228 | 01/20/2038.
87407P AA 8 | TAL2013-1A A ABS SNR 2.83 02/22/2038 .. | 09/20/2018. | MBS Paydown 25,000 25,000 24,996 24,998 0 0 25,000 (VI I 472 | 02/22/2038.
87407P AE 0 | TAL 2013-2A A ABS 3.55 11/20/2038 .. | .1 09/20/2018. | MBS Paydown 25,000 25,000 24,590 24,652 72 72 25,000 0 592 | 11/20/2038.
87407P  AJ 9 | TAL2014-1A A ABS SNR 3.51 02/22/2039.............. .. | 09/20/2018. | MBS Paydown 25,000 25,000 25,000 25,000 0 25,000 0 585 | 02/22/2039.
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36......... .. | 09/25/2018. | MBS Paydown 25,832 25,832 24,949 24,875 302 302 25,832 0 838 | 07/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.... | .. | 08/25/2018. | Pass-Through Loss 2) 0 0 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.... | .. | 09/25/2018. | MBS Paydown. 25,973 25,973 22,170 23,059 390 390 25,973 0 352 | 01/25/2038.
88606W AA 0 | TBOLT 2017-A A ABS SSNR 4.212 05/17/2032....... .. | 09/15/2018. [ MBS PaydOWN.........ccoomrrrrviivecsiissnneenns | covvvvesssssmsneenssssnes | sveeessseeens 17,857 | oo 17,857 17,856 17,856 0 0 17,857 0 501 | 05/17/2032.
88732) AL 2 |TIME WARNER CABLE 6.75 07/01/2018...........cc.... | .. | 07/01/2018. | MAHUFItY........oovovrrvvisiciicsscriiisssviiisnenies [ o | cevieiin 750,000 | .covvveees 750,000 830,400 755,827 (5,827) (5,827) 750,000 0. 50,625 | 07/01/2018.
89352H AF 6 | TRANS-CANADA PIPELINES 6.50 08/15/2018........ .. | 08/15/2018. | Maturity. ..750,000 758,128 (8,128) (8,128) 750,000 (U 48,750 | 08/15/2018.
89656F AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43 .. 1 09/15/2018. | MBS Paydown ..105,905 366 366 105,905 (U I 1,189 | 01/15/2043.
89690E AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047....... .. 1 09/15/2018. | MBS Paydown ..41,275 41,275 41,275 0 0 41,275 (U I 741 | 08/15/2047.
902755 AB 3 |UIRC GSALLC 4.00 08/01/2023..........cooovvevmverrcrannne .. | 08/01/2018. | Sinking Fund Redemption . .605,000 | ........... 605,000 605,006 0 605,000 0 .o 24,200 | 08/01/2023.
90352W AA 2 | STEAM 2018-1 A1 ABS 3.783 04/25/48.................... .. | 09/25/2018. | MBS Paydown 67,616 67,616 67,616 (0) 0) 67,616 (U I 741 | 04/25/2048.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025, .. | 08/15/2018. | Sinking Fund Redemption 24,918 24,918 24,918 24,918 0 24,918 (V1 I 1,072 | 08/15/2025.
92257L AB 6 | VCC 2017-1 AFX ABS SSNR 3.00 05/25/204 .. | 09/25/2018. | MBS Paydown 91,856 91,856 91,832 91,669 (2,048) (2,048) 91,856 (U I 1,877 | 05/25/2047.
92258N AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46 .. | 09/25/2018. | MBS Paydown 33,977 33,977 33,977 33,077 0 33,977 0 820 | 04/25/2046.
92276M AW 5 | VENTAS REALTY LP 4.75 06/01/2021 o || 08/15/2018. | Cash TENET...........ccccorvvmvvveinneriiissnniiis | coverreesisessisisensines | i 1,045,570 | ........ 1,000,000 |........... 968,320 986,758 2,246 2,246 989,004 | ..ooovvvvvriin | v 10,996 | .......... 10,996 | ...... 79,084 | 06/01/2021.
92535V AA 0 | VBTOW 2016-2A A ABS SNR 5.193 10/15/2046...... .. | 09/15/2018. | MBS Paydown 2,813 2,813 2,813 2,813 0 2,813 0 97 | 10/15/2046.
92922F 3N 6 | WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35... | .. | 09/25/2018. | MBS Paydown 31,967 31,967 30,189 30,064 909 909 31,967 (U I 725 | 10/25/2035.
92990G AJ 2 | WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37..... | .. | 09/25/2018. | MBS PaydOWN............cocovvvvemnnvviisnnviiiinens [ connsrviiisnnnieiiseenens | coviiinnnies MAT2 | 11,472 10,400 10,255 (157) (157) 11,472 0 277 | 05/25/2037.
92990G AJ 2 | WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37..... | .. | 09/25/2018. | Pass-Through Loss 74 0 0 05/25/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37..... | .. | 09/25/2018. | MBS Paydown............ccc.ccciiimmmmmnrrsviiciniins | covseneeessvessssnsssssenns | i 17,742 | 17,742 15,784 15,741 280 280 17,742 0 348 | 04/25/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37..... | .. | 09/25/2018. | Pass-Through Loss. (513) 0 (560) 560 560 04/25/2037.
93363P AC 4 | WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36... | .. | 09/25/2018. | MBS PaydOwn.............cccooeummmrrvvvivinnimmnnnnnns | covvvvvsssmmmmsnsnnnnsssnns | svseessssnons 46,955 | ........... 46,955 44,042 44,180 525 525 46,955 0 984 | 11/25/2036.
93363P AC 4 | WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36... | .. | 09/25/2018. | Pass-Through Loss (1,022) 0 (967) 967 967 11/25/2036.
939336 X9 9 | WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045... | .. | 09/25/2018. | MBS Paydown 23,839 23,839 21,038 20,910 (629) (629) 23,839 0 01/25/2045.
94945P AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33........... .. | 09/15/2018. [ MBS PaydOWN.........ccoormmrrvivieesiinnnneennns | covveeessmmmnnnsessssssiins | cevveseeens 104,319 | .o 104,319 | oo 104,294 104,295 1 1 104,319 0 06/15/2033.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36... | .. | 09/25/2018. | MBS Paydown 9,592 9,592 8,929 9,042 196 196 9,592 0 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36... | .. | 09/25/2018. | Pass-Through Loss 16 14 0 15 (15) (15) 09/25/2036.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45......... .. | 09/15/2018. | MBS Paydown 5,000 5,000 5,000 5,000 0 5,000 (U I 153 | 06/15/2045.
96033C AA 0 |WESTR2016-1A A ABS SSNR 3.50 12/20/2028...... .. | 09/20/2018. [ MBS PaydOwn...........cccooummrrrrvvvvveeriissnnennnns [ covvvvsssmmsnnnnnneessiies | sevvssioens 17,298 |........... 17,298 | ........... 116,876 116,951 87 87 117,298 (U I 2,786 | 12/20/2028.
960330 AA 8 |WESTR2017-1A A ABS SSNR 3.05 12/20/2030...... .. | 09/20/2018. | MBS Paydown 27,767 27,767 27,733 10 10 27,767 0| (4,667) | 12/20/2030.
96033L AA 0 |WESTR 2015-2A AABS SEQ SSNR 3.2 07/28........ .. | 09/20/2018. | MBS Paydown 50,713 50,713 50,646 50,635 24 24 50,713 (U I 1,090 | 07/20/2028.
96033W AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031...... .. | 09/20/2018. | MBS Paydown 54,547 54,547 54,451 5 5 54,547 0 518 | 12/20/2031.




0L°5030
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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.JA.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
96033W AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031........ .. 1 09/20/2018. | MBS PaydOWN.........ccovermmrrrirrcrrieinnenrinnes | cevvnseseessnesneissineens | cereernnes 109,094 | ........... 109,094 |........... 108,548 74 74 109,094 0| e 1,096 | 12/20/2031.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.... .. [ 09/15/2018. | MBS PaYdOWN..........cvvvvrmerrirrrrrisisenrinins | crvesieesesssnesseisnnes | coseeeseies 10,844 | .....c...... 10,844 10,844 10,844 0 10,844 0 358 | 12/15/2039.
G3600K AB 2 | FLOATEL INTL TL B LIBOR+500 06/13/2020.......... | D| 09/28/2018. | Paydown, 1,598 1,598 1,244 681 0 1,598 (V] I 112 | 06/13/2020.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.................ocvvveievviieseiiiiieees woseesessssesssssssesesssssssssssssssssssssssssssssssssssssssssssssssssessssssssesesssssssesss | seeees 29,454,719 | ...... 29,395,501 | ...... 29,092,978 26,425,768 0 582,943 0 582,943 0 29,342,767 0 .1,171,453 XXX
8399997. Total - BONAS - Part 4. s cssissssss s s | e 40,964,384 | ...... 40,905,166 | ...... 43,371,038 | .......... 37,989,643 | ... 0 |......270,850 0 270,850 O 40,852,211 | oo 0 ..1,767,499 XXX
8399999. TOtAl = BONGS....oooouoceieeirciisi s s ssss s essss s fieessas s s | sonees 40,964,384 | ...... 40,905,166 | ...... 43,371,038 | .......... 37,989,643 | ..o 0]......270,850 0 270,850 [ 40,852,211 | .ccoocccni 0 .1,767,499 XXX
Preferred Stocks - Industrial and Miscell
38144X 50 0 | GOLDMAN SACHS GP B 6.20.........ccooeuvrrrvvevviierrnnaas .| 07/01/2018. | Prior Period Adjustment 0 XXX
998794 4F 5 |CIB STATUTORY SERA... .. | 08/10/2018. | Cash Tender. 894.770 | ..ooovvuu 671,080 | .ovvverrncrriireecnnes | ceviiiens 366,655 1 1 1 [ | e 671,079 . XXX
998794 4G 3 |CIB STATUTORY SERB... .. |..1 08/10/2018. | Cash Tender. 70.390 52,865 28,843 0 0 0 52,865 |..........52,865 XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS..............coocvveeiies  covvvvisesesvisessessisssssssisssessssssssssssssssssssssssssssssesssssssesesssssssessssns | siiosseses 723,945 XXX 395,498 0 1 0 0 1 0 1 0 .. 723,944 | ... 723,944 XXX
8999997. Total - Preferred Stocks - Part 4 XXX 395,498 0 1 0 0 1 0 1 0. 723,944 | ... 723,944 XXX
8999999. Total - Preferred Stocks XXX 395,498 0 1 0 0 1 0 1 0]... 723,944 ... 723,944 XXX
Common Stocks - Industrial and Miscell
12673A 10 8 |CYSINVESTMENTS INC....ooovrrrrerrrereerisenrernisenns .. 1 07/18/2018. | CORNERSTONE MACRO.......ccvvvvvrmvvvrrers | worverrrens 1,700.000 XXX 14,185 13,651 (136) 13,515 [ cooeveevrerinnes | v QL] p— (704) | oovvvvveeee 713 XXX
12673A 10 8 [CYSINVESTMENTS INC.....occccevveccrrrvvierireessnccnnnnnes .. | 07/19/2018. | CORNERSTONE MACRO..........cccccommmmmmnee | o 6,100.000 XXX 51,759 48,983 (488) 48,495 | oo | e (VIRPL5) ) I— (2,325) | vvoovnee 2,527 XXX
12673A 10 8 |CYSINVESTMENTS INC.. .. | 07/20/2018. | CORNERSTONE MACRO..............ccccrree . .5,700.000 XXX 51,173 45,771 (456) 45,315 | oo | e (2,241) ] oo (2,241) | oo 3,054 XXX
12673A 10 8 |CYSINVESTMENTS INC.. .| 08/01/2018. | Merger. 74,432.000 XXX [ 753,768 597,689 (5,955) 591,734 en(44,622) | ......... (44,622) | ...... 37,355 XXX
17275R 10 2 | CISCO SYSTEMS INC. .. | 09/28/2018. | RBC CAPITAL MARKETS. 10,000.000 XXX 204,760 383,000 | .....(178,240) | c.oovvoovrrrcrrrrnns | e | e (178,240) 204,760 | ..oovvveerriis [ e 280,602 9,500 XXX
24703L 10 3 |DELL TECHNOLOGIES-CL V. .. |..107/13/2018. | CORNERSTONE MACRO. .1,000.000 XXX [t 7.0 I 81,280 (34,080) 47,200 XXX
24703L 10 3 | DELL TECHNOLOGIES-CL V....coooerrrvrrrrrerrerrerenrns .| 07/16/2018. | CORNERSTONE MACRO. 300.000 XXX [ 14,160 | oo 24,384 | .00 (10,224) [ oo [ | e (10,224) 14,160 XXX
24703L 10 3 |DELL TECHNOLOGIES-CL V. .. | 08/30/2018. | ISI GROUP 929.000 XXX [ 43,849 | .o 75,509 (31,660) 43,849 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/14/2018. | CORNERSTONE MACRO..........ccccommmmmmnee | v 3,000.000 XXX 44,156 48,780 (6,857) 41,923 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/15/2018. | CORNERSTONE MACRO. .5,000.000 XXX 81,300 ..(11,428) 69,872 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/16/2018. | CORNERSTONE MACRO. . ,000.000 XXX 81,300 ..(11,428) 69,872 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP .. | 08/17/2018. | CORNERSTONE MACRO..........cocciiivmmnnee | wovrrrnne 5,000.000 XXX e T8TT | s 81,300 11,428) 69,872 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/20/2018. | CORNERSTONE MACRO. .5,000.000 XXX 81,300 ..(11,428) 69,872 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/21/2018. | CORNERSTONE MACRO. XXX . 81,300 ..(11,428) 69,872 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/22/2018. | CORNERSTONE MACRO. . XXX [ 74,850 | s 81,300 11,428) 69,872 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/23/2018. | CORNERSTONE MACRO. . ,000.000 | ... XXX 76,360 32,520 (4,571) 74,449 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP .. | 08/24/2018. | CORNERSTONE MACRO........covvvrvmrvvrirs | v 5,000.000 |............. 77,300 XXX 77,500 0 77,500 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/27/2018. | ISI GROUP.... :4,000.000 62,278 XXX 62,000 0 62,000 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. ..|..|08/28/2018. | ISI GROUP.... :4,000.000 162,200 XXX 62,000 0 62,000 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP.................... .. | 08/29/2018. | CORNERSTONE MACRO. 4,577.000 XXX 70,944 0 70,944 XXX
G5785G 10 7 | MALLINCKRODT PLC D 09/28/2018. | STIFEL NICOLAUS 11,000.000 XXX 652,309 248,160 0 248,160 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous XXX [ 2,670,230 |[............ 2,087,527 |...... (341,232) (341,232) 0 2,065,239 0 |...466,002 |......466,002 | ... XXX XXX
9799997. Total - Common Stocks - Part 4 2,531,241 XXX [ 2,670,230 2,087,527 |..... (341,232) (341,232) 0 2,065,239 0 ]...466,002 |......466,002 | ....... XXX XXX
9799999. Total - Common Stocks 2,531,241 XXX [ 2,670,230 | ............2,087,527 | ..... (341,232) | (341,232) 0 2,065,239 0 ]...466,002 |......466,002 | ....... XXX XXX
9899999. Total - Preferred and Common Stock 3,255,186 XXX [ 3,065,727 |............2,087,527 | ..... (341,231) .(341,231) 0 2,065,240 0].1,189,946 |....1,189,946 | ....... 92,342 XXX XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS............ovuuuuiriiiiiiiiiiiiins coviviinesiisneeseissessisssssssssssssssssssssssssssesssssssessssssssessssssessssssenss | oo 44,219,570 XXX . 46,436,765 | .........40,077,170 | ...... (341,231) L (70,381) | 0| 42917451 | ..ol 0].1,213965 |....1,213965 | ..1,859,842 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 3.
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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

QE06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Dep
Fifth Third Bank Cincinnati, OH 12,669,511 | i 27,513,642 | ..............14,800,000 | XXX
The Bank of New York Mellon............ccccccocvvrenviereennee. New York, NY. rorreenn0.700 964,050 | XXX
US Bank. St. Louis, MO SD. 10,000 10,000 760,000 | XXX
First Hawaiian Honolulu, HI 3,919 1,912 10,291 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 12,683,430 | o 27,525,555 | .............16,634,341 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 [ 12,683,430 | ............. 27,525,555 | .............16,634,341 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 750 750 750 | XXX
0599999. Total Cash XXX XXX 0 0 12,684,180 | ............. 27,526,305 | ..............16,635,091 | 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

996085 25 4 |Dreyfus Government Cash Management Fund Institutional Shares........... . b bbb S0 06/30/2018....... 50,000 . 538

31846V 41 9 |First American Treasury Obligation Fund Investor Class. e . U UUSUUUUUOOOOROROROROOOOR 8D 06/30/2018....... 245,001 . 1,811

31846V 41 9 |First American Treasury Obligation Fund Investor Class s . s 06/30/2018....... L TSl [P 317

31846V 44 3 | First American Government Obligation Institutional Class . . . s s 07/03/2018....... 6.657 35

31846V 80 7 |First American Treasury OBIGAtON FUND ...............oiemrireereveceessmssmsnesssssssssssssssnsessssssssssssssssssssssssssssssssssssessssses s 09/20/2018....... L Tl [P 472

31846V 80 7 |First American Treasury Obligation Fund OO SRS 09/27/2018.......] .... 11,428

94975H 29 6 |Wells Fargo Advantage Funds Treasury Plus Money Market Fund Institutional Shares . SO SOOSSSSSSSSOSSOSSSSSSSUUSOSSSSROOOON 8D 06/30/2018....... w0 | 100,500

825252 40 6 |Invesco Advisors Inc.Treasury Portfolio Institutional Class - s L L 09/28/2018....... | ooorsnnn . | 37,935,395 .
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO . s T IO 38,349,772 | covovveorveeeeerceeeeeeecesreerd [0 364,155
8899999. Total - Cash Equivalents P P P 38,349,772 | oo (O [ 364,155
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