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Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 4
Percentage ’ Securities Lending T(ftal Percfntage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENLS......coorrvrrierierinrinsnierienienienienssensssnssenssnsnnsnnns | connennenneenn 130,102 [ i, 1.7 730,102 | oo | v 730,102 [ i 1.7
1.02 All Other GOVEMMENTS........c.ovcveverierierireriesierississsiseisssissssesnees | eeevssssssssssssisssinssins [ sevvseninenneeens0:00 [ [ |0 [, 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | v 3,040,359 [ oo 7.2 [ 103,040,359 | oo | 3,040,359 [ v, 7.2
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed...............cccveevcveeeeveveeeeeeeeseesieseeiseseseenens | cveereeiesesenns 39,932 | i (015 I [P 39,932 | oo | e 39,932 | oo 0.1
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed........... ...9,915,356 rverennnn9,915,356 | .. ...9,915,356
1.06 Industrial and Miscellaneous 17,347,736 | ..o 411 [ 17,347,736 [ .o [ e 17,347,736
1.07 Hybrid Securities
1.08 Parent, Subsidiaries and Affiliates....
1.09 SVO Identified Funds.
1.10 Unaffiliated Bank LOANS..........ccocueeinienineieinineieieiseeneineiessessens [
1.11 Total Long-Term Bonds 73.7
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........cccoererrirerieisrineiciisiesiseiienns | coveiesesiseiiesesssnsines | eesessssssennns 0.0 | oo [ | e (1N 0.0
2.02 Parent, Subsidiaries and Affiliates............ccoereereeneerneirneneneinenens [ | o 0.0 [Liiiiiiiiii | | e (] 0.0
2.03 Total Preferred Stock
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cco. | coverrenrrrrnininnnnnns | ovrenrireinnnad 0.0 | [ | v (1 I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other..........cccoevrrenrrrerninineinnns
3.05 MUtUI FUNGS....c.ociuieieceeieiecscse et
3.06 Unit Investment Trusts..
3.07 CloSed-ENd FUNMS........ccvivieiiniinieieieeiseiseiseieise s
3.08 Total COMMON STOCKS. ......cuuevrrieiereereeiineiseiee et
4. Mortgage Loans Schedule B):
4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees
4,02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans..
4.05 Total Mortgage Loans..........ccccevicveiniceeeeees e
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY.........cccocvievevereierierseerieeeseseneens | eeveeeeeseseesesseeieens | evvereeenreneend0.0 [ | e | v (1 I 0.0
5.02 Properties Held for Production of INCOME...........ccccvveveervernveveerieies f e [ evveiieininend0.0 [ | e | v, (1 I 0.0
5.03 Properties Held for Sale..........oevrurreninrenrrnnincneireiseessenseseessssenes [esssssssssssssssssssssssnns | ensnsererssnesss000 [ i [ | e [V 0.0
5.04 Total Real EState......cccovvrveeverrirrernininrreienrnssessiesseseisesneneiseens | ovvnseneenssssnnnnneens0 | vvnriinnnnenn 0000 [ o0 | 0 | e (V1N 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccocominnenneneineinesesnesseseiinees | e 84,759 [ .o 0.2 [ 84,759 [ | e 84,759 [ .o 0.2
6.02 Cash Equivalents (Schedule E, Part 2).........cccccoveveenennennennennennes [ coniereinne. 10,960,390 | ..ccovvrennee 26.0 | oo 10,960,390 | ..ooovvvrvnernrieeieeiens | e 10,960,390 | ..ccovvveneee. 26.0
6.03 Short-Term Investments (Schedule DA).........ccocvieieivenieeniniiens Lo | cisisenianns 0.0 [ oo | s (U1 I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccccvnee. 11,045,149 | ............... 26.2 [ .o 11,045,149 [ oo 0 11,045,149 | ............... 26.2
7. CONrACt LOANS......ooiiriircicieieeiecieeiseisciesi et sssssssssssssssssssesss | cneesnessnesssesssessnessneens | soeesseesneesnend 0.0 [ [ e | s (U [P 0.0
8. Derivatives (SChedule DB)........cccocuereiinrieisiesnssiessssssesessesssssssssessenes | sessssssssssssssessssssssens | covssssesiesones 0.0 | eoeeeeveieisreneens [ | e (V1N 0.0
9. Other Invested Assets (SChedule BA)...........ccccrinineeinrnnneiesissesines | cessnssssssesssnses | covnsnesiennnes 0.0 | oo [ | e (V1N 0.0
10. Receivables for SECUMLES........ovvrurrrrrrirreressseesssiseesesessssssssessesssness | oessssensseeenns 44915 [ [0 I 44,915 [ oo | e 44915 [ .o 0.1
11. Securities Lending (Schedule DL, Part 1)......cccoveenrnrnrsenrnseneisennens [ conernrnsneesnessnsnennes | covennensennienns (10 TR PR ) 0.0, G I ) 0.0, G P XXX
12. Other Invested Assets (Page 2, LiNe 11)......oevrrrrereeneenrreinernrnsessessenees [rsersrssssessessssssssenses | oosesssssesssens 0.0 | [ | v (V1 I 0.0
13. Total INvested ASSELS........o.oiiiiiiiieisissssiesi s snssnssnsssnsens | ensesenenns 42,163,549 |............. 100.0 |...o..co. 42,163,549 | oo, 0 f 42,163,549 | ............. 100.0
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Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company of Hawaii, Inc
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14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBT ..ottt ss s st s st s st srn s
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens
3.2 Totals, Part 3, COIUMN 1.ttt bbbt bbbttt

Total gain (10sS) 0N disP0Sals, Part 3, COIUMN 18.........c.ciiiieieiirieiie sttt bttt s s E ettt s s s Rttt en
Deduct amounts received on disposals, Part 3, Column 15....................] B ‘ .

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s
6.2 Totals, Part 3, COIUMN 13........iiiirieiieieeiieeeiest sttt

Deduct current year's other-than-temporary impairment recognized:
7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes
7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens
8.2 Totals, Part 3, COIUMN O......ouieiiite ettt bbbttt sttt

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-516-T-8).........ccocuerirriieieriiiieieeisse ettt e bbbt b b
Deduct total NONAAMIIEA GMOUNIS...........cuuriiieeieiiire e8RS R bbb bbbt

Statement value at end of current period (LINE 9 MINUS LINE 10).........ceueiuiiuiiicieiecsciciessste et s bbb bbb bbbt et baen

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECembDEr 31 Of PHOT YEAI..........coieiiiiieieicsie e nann
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt ettt bbbt s
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt s
ACCIUAL O QISCOUNL......ovveristeirsiseeie sttt et s sttt s s8R 8 £ eRsE8 08 R R et

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O....o.eoeeeeceete ettt bbbttt bbb a bbbt en s
5.2 Totals, Part 3, COlUMN 8.......cocouevreieceeee s
Total gain (loss) on disposals, Part 3, Column 18...........ccccceevvvirriernnnns

Deduct amounts received on disposals, Part 3, Column 15
Deduct amortization of premium and mortgage interest points and COMMIIMENE EES..........c.ouiuiieriiirieice et
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13. ...ttt

Deduct current year's other-than-temporary impairment recognized:
10,1 TotalS, Part 1, COIUMN 1. ettt ettt bbbt
10.2  Totals, Part 3, COIUMN M0.......uuiuuiiuiereriacieserieriseresestsessse ettt sttt bbbttt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccvmrrrrrerrinienrensernrnsnsensennessssssssesesseneens
O = V= L0 0T T o T o OO
SUDLOTAI (LINE 11 PIUS LINE 12)...vuieiereeereiaecieieese e tseess st se et ss st £ s8££ e8RS R8s £R R en e nr s
Deduct total NONAAMIMEA @MOUNLS.............eiuuiiirieieiiieiieieeie ittt bbbttt

Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14).......cc. ittt sttt essnes
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12. ...ttt bbb st bbb s s

ACCIUAL OF QISCOUNT.........coo bbb
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......ccvirrnirrirrereeereseeserieeseenens
5.2 Totals, Part 3, ColumN 9........ccoevvirrrerrrreeecreresesieesienens

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt
Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens
Deduct amortization of premium @Nd EPIECIALON. .........cv.rururererririreereeeerere st s s st st R bbbt
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s

Deduct current year's other-than-temporary impairment recognized:
101 T0talS, Part 1, COIUMN 15.. ...ttt
10.2 Totals, Part 3, COIUMN T .. .ottt

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt
Deduct total NONAAMILEA GMOUNIS...........c.ueiiieieiiire s8££ bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBN ... seesessisesssss st essessssssssssse st st ss st s s st s s ss s s s s s s bses s s st s s s st nsnns

Cost of bonds and stocks acquired, Part 3, Column 7....
Accrual of discount.......
Unrealized valuation increase (decrease):

4.1 PA T, COIUMN 12.c.oiiiieiii ettt bbbk bbbttt
4.2 Part 2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
4.4  Part4, Column 11......

37,158,432

3,597,323

100,726

0

Total gain (10ss) 0n diSPOSalS, Part 4, COIUMN 19..........cuiiiiieiieie ettt bbb st s bbbt bbbt et

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7...
Deduct amortization of premium......
Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15
8.2 Part2, Section 1, Column 19
8.3 Part 2, Section 2, Column 16
8.4 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns

(27121)

9,557,802

198,074

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

9.1 Part 1, COlUMN T4ttt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st
9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt
9.4 Part 4, COIUMN 13ttt

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.ccvevvereieiieeiicieieseee s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........ccocvuurermieiiiiiieissesises sttt s st
Deduct total NONAAMIMEA BMOUNLS. ...ttt s8££t

Statement value at end of current Period (LINE 11 MINUS LINE 12)......cveicveieeicrieesieeisiese et teses sttt s st s e b s s s ss s s st s st es s b s s saesnsensessnsanee
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Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......ccovververerees | cerreeneirereeneneenens 730,102 | oo 735,325 | o 732,266 | ..o 723,929
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtAlS....oocceeereseieserisririsenin | e 730,102 | oo 735,325 | oo 732,266 | ..ooovvovcrreriineninnns 723,929
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cciiesiieeeiceiiieies | e 3,040,359 | ..o 3,082,086 | .....cccoverernnne 3,432,500 | .ooveine 2,930,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 39,932 | o 40554 | oo 39,737 | oo 40,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions T TS .. | i) 9,915,356 | ..................... 10,051,064 | ..........c0c....... 10,080,151 | oo, 9,684,631
Industrial and Miscellaneous, 8. United States... ....13,685,426 ....13,846,560
SVO Identified Funds, Unaffiliated Bank Loans 9. €ANAUA. ... [ et | e | st | erbiesb st
and Hybrid Securities (Unaffiliated) 10. Other Countries.........cocoeveceees | coversreriiiisicinnas 3,662,310 | oo 3,703,201 | .o 3,674,999 | ..o 3,658,053
11, TOtalS. e | e 17,347,736 | oo, 17,796,108 | ..ooovvvverevienes 17,302,791 | oo, 17,504,614
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....coouseeussmssssmssssnns | coveocrensinencnenns 31,073,486 | ..cocoovrrrririinnns 31,705,137 | v 31,587,445 | ..o 30,883,174
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. UNited SEALES.......veveervcriieens [ eerirriieiinceiscsiresiesinenes | oeesieneiessissesssess st | seseese s
Industrial and Miscellaneous (Unaffiliated) 271, €aANAAA. ... | e | e | esres bbbt
22. Other COUMTIES. .....c.veuieriiens | eoiriisiessinssesssesssenssnssenses | seenesesssenssenssenssenssenssenssensns | weesssenssesssenssenssssssensensenence
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo [0 0
27. Total Bonds and Stocks...... | ..cccccovvvrerinnncs 31,073,486 | ..ovvvvrvrerirnns 31,705,137 | v 31,587,445
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Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 2.3
......................... 0.0

......................... 2.1
......................... 0.0

GoIS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

XXX
XXX
XXX
L XXX..
XXX
XXX

XXX

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed




Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

6.1

6.7

Industrial and Miscellaneous (unaffiliated)

1,673,703
529,570

............... 2,712,895
136,052

17,885,570
..... 1,204,010

............... 7,392,243
340,935

9,239,558
375,000

71
7.2
7.3
74
7.5
7.6
7.7

90IS

8.1
8.2
8.3
8.4
8.5
8.6
8.7

9.1
9.2
9.3
94
9.5
9.6
9.7

101
10.2
10.3
10.4
10.5
10.6
10.7




Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
............. 9,239,558

3,736,301
..529,570

............... 5,423,384
..136,052

................. 593,229

..375,000

11.7 Totals
11.8 Line 11.7asa % of Col. 7....

................. 853,027
......................... 2.7

Total Bonds Prior Year

............. 21,402,505
1,062,958

............... 7,894,689

..136,052 |..

................. 618,226

............. 26,512,134 |....

....347,760

....... 9,442,289
..856,250

12.8 Line 12.7 as a % of Col. 9....

618,226
......................... 1.7

L0IS

Total Publicly Traded Bonds

................. 561,281

Line 13.7 as a % of Col. 7....

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......cccovcvcrcrecns | cenee

Total Privately Placed Bonds

......... 1,022,189

..375,000 |..

9,239,558
.375,000

9,239,558
..375,000

14.8 Line 14.7 as a % of Col. 7....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

......... 1,397,189

.................... 4.5

...145 6.2

..... 1.9

................. 429,965
JEO 4.5
......................... 1.4

................. 291,747
s 3.0
......................... 0.9

a
(b) Includes§.......... 0 current year of bonds with Z designations and $

(¢) Includes§.......... 0 current year of bonds with 5GI designations, $......

) Includes $.....9,614,558 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0;

NAIC 2§.........

.0; NAIC3S§....

0; NAIC4S....... 0;

NAIC5$

NAIC6S.......... 0.

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
....0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on




Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities..
1.03 Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

...... 1.9 600,503 cernrennnn. 003,471

126,632 | ...

. All Other Governments
2.01 ISSUET OBlIGAtIONS.........cvuiveiiieieiieieieisie et
2.02 Residential Mortgage-Backed Securities..
2.03 Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

0 [0 i . O [ 0

. U.S. States, Territories and Possessions, Guaranteed
3.01 ISSUET OBlIGAtIONS.........cvucveiriciiieie et
3.02 Residential Mortgage-Backed SeCUNtES. .........coverevreerieriririrreineens
3.03 Commercial Mortgage-Backed Securities.....
3.04 Other Loan-Backed and Structured Securities.. .
3.05 TOtAIS. ...ttt

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 IsSuer OblIgations...........cuuevvereirrereririirreressereresee s
4.02 Residential Mortgage-Backed Securities............couevvivnnieirinieeennnns
4.03 Commercial Mortgage-Backed Securities.....
4.04 Other Loan-Backed and Structured Securities.. .
4.05 TOMAIS.....cvuereieiiesrieessi sttt

80IS

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 1SSUET OBlGAtIONS.........oooererercircircii ettt | o 1,349,338 |........cco.n. 2,118,808 | ..vvoveereeriieiieiinies | verirnnirseiseisnnisninnes | eeensennsennsnnnenensnnennes | serenens XK e 3,467,943 | 112 7,330,531 | 197 3,467,943 | oo
5.02 Residential Mortgage-Backed SECUNtES. ........cocvvrerrerreirireiririirrinieinnins | errereenninnens 686,161 |......c..c.... 2,086,986 |.....ccco0e0.een834,124 | 198,011 | e B07 | XK |3, 705,688 | e 119 3,465,871 | 93 | 3,705,688 | ...oorerrieiririeiinn

5.03 Commercial Mortgage-Backed Securities..... RSN JEST S . . e XXX
5.04 Other Loan-Backed and Structured Securities.. B R .329,089 |.. . e [ cennnenn XXX ..2,741,724

o 27724 |
.............. 9.915.356

.0

5.05 TOtAIS. . rvureuierereiisie sttt ettt | erenssneneaa 2,035,499 |...cooornnns 4,534,680 |.............. 2,687,659 011 [ 559,507 | it XXX e [ 9,915,356

. Industrial and Miscellaneous (unaffiliated)

6.01 ISSUET ODlIGAtIONS.......c.vuceeciieieireieieireiee e | eesenseeneeenans 833,401 | ..o 6,393,158 2,125,253 | oo e | e XK | e 9,351,812 | o301 9,514,805 | o256 [ 5,861,544 |.....cccc.... 3,490,268
6.02 Residential Mortgage-Backed SECUNIES...........ccevereriercreiniieieiniins | eeeeerienineene 996,237 | ...ovvvvrenee 2,899,873 | .o 184,575 | ..o 105,052 | i 5,845 | it XXX [ i 4,191,582 | o135 | 02,933,504 | e 19 [ 1,871,634 |...coovvenee. 2,319,947
6.03 Commercial Mortgage-Backed SECUMLIES. .........ccceiireuririieieiiirieirieiriees | errieieisiiseisiseenens | erereesssssssesesessssnsees | sresessssssessssssessssssesens | svssssseessnsssssssseessnsns | sesssesessnssssssnsesessnsees | seersens XK urrtrerernnns | srerenseressmsnsssenesnnns

...3,804,342
............ 17,347,736

6.04 Other Loan-Backed and Structured Securities.. . ..2,217,675 |...
6.05 Totals. 11,510,706

. Hybrid Securities
7.01 ISSUEK ODlIGAtIoNS.........vuieereeiciieieese e
7.02 Residential Mortgage-Backed Securities..
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities
7.05 Totals.

. Parent, Subsidiaries and Affiliates
8.01 IsSUEr ODlIGAtioNS.........c..cuevreeeeiiieieseeese et
8.02 Residential Mortgage-Backed Securities..
8.03 Commercial Mortgage-Backed Securities.....
8.04 Other Loan-Backed and Structured Securities.
8.05 Affiliated Bank LOans - ISSUE............ccoceuererreeeirieieienicieisseeseieessieens
8.06 Affiliated Bank Loans - Acquired..
8.07 TOtAlS......coiiieeiiicicieiicieiei ettt nnens




Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e D00, O ) 0.9 NN ) .9 GRS ) 0.9 SN XXX ooeivvievies | cerreienenessssesennies | oo (01 (V01 TN
9.02 Bond Mutual Funds Identified by the SVO..........ccovevevinenerrcnins | o DS S [ DO, S - . S e .0 S XXXrvrrrrarins [ eormenmesniensssssesnssnens | conerensssensssnssnesnenas (O] [P (U0 1
.03 TOHAIS. vt | crresenes 0,0 S D0, S D0, S 0,0, S [ D T OO 0 [ s {01 0.0 [ oo 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals
1. Total Bonds Current Year
11.01 1SSUET OBlIGALIONS. ......ovuveeereeriicireieieeie ettt sessenes | eeseneseeens 2,182,739 | .o 12,195,526 | ... 2,125,253 | 0 |0 | XXX 16,503,518 | B3 | XX XK e XK s [ 13,013,250 | .coovvecnnne 3,490,268
11.02 Residential Mortgage-Backed SeCUrities............cccovveeniveersceieiieenns [ evreveiinnes 1,709,496 |..............5,059,634 | ..............1,041,528 | .................206,9971 | coviiieieen6,252 | ot XXX | 8,023,901 | 258 [ XXX e [ XXX [ 5,703,954 |.............. 2,319,947
11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........cccooeverrivennnn.
11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.
11.08 Totals......covvrerrrrrirnnes
11.09 Line 11.08 a5 @ % Of COL 7.
12. Total Bonds Prior Year
12.01 1SSUET OBlIGALIONS. .....vvuveeeceriicieiscieeicie st seesenes | eesenteseeens 2,367,633 |...........14,091,191 | .............. 4,308,657 | ...ocvonvrrerernirneineinens | eevveerennnineenennnnennes | erveereee XK Kentneiennn [ eerneneee XXX [ eereeee XXX [ s 20,767,480 | ..oovvvivereenenn 559 | 17,213,679
12.02 Residential Mortgage-Backed Securities... ...1,534,203 |. ..1,319,501 ...6,562,729 ...6,143,842 |..
12.03 Commercial Mortgage-Backed SECUMIES..........cccovieirieieniierieriiies [ e | ereresnissiesssesennsenns | ereennseesesssesssssssenses | svensesessnsssssnssessnsnes | seseenssssssnseesnnsnenns | eeeneress XRKurrerernnnens | eeremrereee XX Xuieeiiis [evrrereesed XXX [0 [ eiiiiieiennd0.0 | e |
12.04 Other Loan-Backed and Structured Securities.. ...1,567,397
12.05 SVO Identified Funds.
12.06 Affiliated Bank Loans.....
12.07 Unaffiliated Bank LOANS...........cocuiiiirieiiieiniiieisieieeieeisisesesesessssens [ enssresssssssssnsssssessssens | eonessssssessnssessssssssans | erersssssesessnesssssessnses | arsnseressnsssessnseessnsnnes | snseeesnsnsssnseressnsnenes | oeerensee XkiKurnrsnnnanns |eerenreeee XKKirernrnnnnns |eorrereese XX tesiinians [ ovveinnisisiniisieinnennnd |00 | e [
12.08 Totals............. ...5,469,233
12.09 Line 12.08 @5 @ % O COL 9....uivieiieiieiseiisisii s snessessnsens | seesnssnsssessesenans 147 | s 60.5 | o 216 [ v 15 [l T 000 | b XXX [ XX e 10000 | XXX | e 723 |
13. Total Publicly Traded Bonds
13.01 IsSUET OblIGAtioNS.........cviveveirircieiricieeeesie st snsstes | ensesesnnees 1,554,292
13.02 Residential Mortgage-Backed Securities... ..1,314,390 |.
13.03 Commercial Mortgage-Backed SECUMHIES. .........c.verereerrecircirieieinis | e

Other Loan-Backed and Structured Securities..

Line 13.08 as a % of Col. 7.......
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

2,868,682
. ..134
........................ 9.2

163,264
..0.8

Total Privately Placed Bonds
Issuer Obligations,
Residential Mortgage-Backed Securities............covnvrinriincninicncns
Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities..
SVO Identified Funds.
Affiliated Bank Loans
Unaffiliated Bank Loans.

Line 14.08 as @ % Of COl. 7....cocvrvvreieereeereeeeees
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

628,447
................. 395,107

.............. 2,861,821
.............. 1,821,684

.............. 3,490,268
.............. 2,319,947

.............. 3,553,801
................. 418,886

.............. 3,490,268
.............. 2,319,947

594477 | 429,965 |.....cocerenee. 291,747
...................... 145 | e 18 | 82 | 5 | 3.0
...................... 22.2 | v 19 il 1 0.9
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Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, Si14



Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

GLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PRI YBA.........cvu ittt sttt sttt estsnesns | setesessessesssssseesess s s et e st ees s ssessessanennenn 2,837,540 | oottt sttt enans | eesessese sttt s et 2,837,540 [ oo
2. Cost of Cash EQUIVAIENTS BCQUITE. ........c.cvuiveivieiiieicicteie ettt b s a s bbb s bbb s s bessens | 4ebsesssbssesssssss s s e ss s b st e s e bt en s bansans 13,899,320 | ..ottt | sreeaesie sttt 13,899,320 | ...vooviecteee e
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ ettt | bbb bR bbbttt | Seeb bbb
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gain (I0SS) ON QISPOSAIS. ... vvurerrereirersiereiseesseeeeseisesssseesseesssessseesestess e s st ess s ssess st ssesssessess e s sessens st e ssessanssnssnssas | £oestossssssessasssssessessasssesessensasssessessasssnssessanssnssnses 0 | ettt bbbt nae | ebaesaebea st bbbttt bbb s e b b s s e s st n st e bans | Shesbesaesee s s bbbt bbb bbb ettt
6. Deduct consideration reCeived ON QISPOSAIS............c.cuiueiuiiieiieicieieiie ettt bbb bt s st bessesas | eebessessssessssaessssssse st e s s bt es e b en b s enses BTTB,AT0 [ oottt saenas | etsesissesie sttt BTTB,AT0 [ oot
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........c.corrrurrimrnrerrreinrinsssiesssississsssens | oveeesessessssssessssssssssssssessssssssessassssans 10,960,390 | ..oocvoierceceeee et 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 ittt | fennr e st Rt e R e e E Rt n e ent | 4efenEneEent R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cuiiiiiiiiisieiiiticesesisctesssestsesssssssssssssesssssssessssssessess | sesessessssessesssssssssssssessssassessnsnsessessnsnes 10,960,390 | ..voovieeiccec et 0 | et 10,960,390 | ..ot 0

—_
QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccocvevieieierrinnn.
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Sch. A - Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO1, E02, E03, E04, EOS5, E06, EO7, E08, E09
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SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  XT 2 [UNITED STATES TREASURY | SD.. | . [ ............ ‘ ........... | 603,891 |...101.375 | oo 608,250 | ..ocovirnn, 600,000 603,471 | .o (420) e [ 2.000 |......1.863 [MN......| coovrinens 1,049 | 6,000 | 06/06/2019. | 05/31/2024.
0199999. U.S. Government - ISSUBT OBIIGAONS. ... ... reuriseieseiseies sttt | cbisnnssnsnned 603,891 XXX | s 608,250 | ...ccoovrins 600,000 | ..ccooovrens 603,471 [ 0 (240 0 0 XXX XXX XXX [ i 1,049 | . 6,000 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36241L ST 2 |GN 783242 - RMBS.......oiiiiriiiieineseisssise s | sviies ...102.473 49,338 | ..o (215) | oovvrieninriens [ e [ e 3.000 |.....1.579 | MON.. 06/25/2012. | 02/15/2026.
38373A D9 4 |GNR 0969E PV - CMO/RMBS... ...106.864 34,636 (B2) [ oo | e | e 4.000 |......3.119 |MON.. 08/18/2011. | 08/20/2039.
38375G 2G5 | GNR 12102F DN - CMO/RMBS........cooomirirrrierrinsnrisnrisnssissnssssnsssssesnens | evvnee | oo | eovserneendh | o | i 35,849 | L. 98.894 35,839 0 [ [ e [ 1.500 |......1.508 |MON.. 08/27/2012. | 09/20/2040.
38378T  AF 7 |GNR 1371A GA - CMO/RMBS.......oiviiimiiriireriessnisssrsssssssssssenssssesssnssssssssssenes | veeees ...100.975 6,818 | .o (2) e [ 2.500 |......2.424 [MON... 09/25/2013. | 07/20/2041.
0299999. U.S. Government - Residential Mortgage-Backed Securities 128,375 XXX ..126,632 [VZE)] 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......vuuiersiresiiseisssisssensesssseesssasssens st sessesas 732,266 XXX ..730,102 (S ) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13063C XS 4 | CALIFORNIA ST...o.oimiieiieiiieriesiseesesisssssessesssessssesssssssssessssessenssessssssenns | sereees 2| . 1FE 430,000 |...104.148 430,001 (1) 10/09/2015. | 12/01/2031.
20772J  GT 3 |CONNECTICUT ST... s {510 000 R O 1FE| s 3,002,500 |...105.370 . (76,387) . 08/22/2014. | 06/01/2021.
1199999. U.S. States, Territories & Possessions - IssuerObIlganons ............................ 3,432,500 XXX .2,930,000 (76,388) | ..o 0 0 XXX XXX
1799999. Total - U.S. States, Teritories & Possessions (Direct and Guaranteed) 3,432,500 XXX .2,930,000 (76,388) | ..o 0 0 XXX XXX
- U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer 0b||gat|ons
463020 PY IRONDALE ALA.......oiiiiitiisiissisisssiese st issssssssssssessssness | aveens | o0 ‘ ............ ‘ ...... 153 39,737 |...101.385 ..40,000 38 . 06/06/2014. | 10/01/2021.
o 1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation 39,737 XXX ..40,000 38 | 0 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: .. . 39,737 XXX . ..40,000 |. 38 | i 0 0 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
249218 AU 2 |DENVER COLO PUB SCHS CTFS PARTN.. ..236,848 |...101.047 .252,618 250,000 246,545 1,691 09/25/2013. | 12/15/2021.
29509P JB 6 |ERIECNTY NY INDL DEV AGY SCH FAC REV.. ..303,780 |...109.252 263,786 (6,320) 04/25/2012. | 05/01/2022.
29509P JB 6 |[ERIECNTY NY INDL DEV AGY SCH FAC REV ..303,780 |...109.252 263,799 (5,002) 04/25/2012. | 05/01/2022.
313370 US 5 | FEDERAL HOME LOAN BANKS ..511,235 |...100.840 .504,201 501,242 (1,753) 12/04/2013. | 09/11/2020.
3133XX P5 0 |FEDERAL HOME LOAN BANKS ....74,285 |...100.489 ..65,318 65,243 (1,220) 12/27/2011. | 03/13/2020.
3134G9 T3 1 |FEDERAL HOME LOAN MORTGAGE CORP... 135,000 134,986 135,000 08/04/2016. | 07/27/2021.
3134G9 U4 7 |FEDERAL HOME LOAN MORTGAGE CORP 135,000 134,862 135,000 07/20/2016. | 08/25/2021.
3134G9 UM 7 |FEDERAL HOME LOAN MORTGAGE CORP... 600,000 599,810 600,000 06/09/2016. | 06/30/2021.
3136FT B7 3 | FEDERAL NATIONAL MORTGAGE ASSOCIATION.... 281,010 284,932 671 10/22/2013. | 02/07/2020.
3136G1 6D 6 | FEDERAL NATIONAL MORTGAGE ASSOCIATION. 474,375 497,920 4,244 02/20/2014. | 06/26/2020.
413890 CX 0 |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV. 120,454 |...114.098 109,442 (2,301) 12/10/2014. | 11/15/2023.
46246K  J2 9 [IOWAFIN AUTH REV.....ooiriiirinrinerieeiseenseisnsisensenisesssssseessessssssnssssensnns | vevenne | oo | evvserven ] [ e IFE | i 15,534 |...102.849 ..15,427 15,119 (72) . . 09/17/2013. | 08/01/2021.
91754R  UY 1 |UTAH ST BRD REGENTS REV. 394,462 |..110.916 .366,023 | .. ....330, 000 349,916 . (6,669) e [ 5.000 |.....2.769 [MN...... 16,500 | 09/19/2012. | 11/01/2027.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............covrriiieisinsnsieisieiesieisiscessisnsseissesnees | eneeieennes 3,585,763 XXX | s 3,518,050 | ..coovennns 3,415,000 | ............. 3,467,943 | .o 0 | e (16,732) [ oo 0 0 XXX XXX XXX | el 17,311 | 96,486 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MM UM 3 [FH G18587 - RMBS.......iiieireiireiineineiiesiesisessssisessssssessssssssessessssssssnsns | oeneen | oo | vevesneenns A L [ 71,681 1..103.022 | ..oooovvvrcrinnns 70,184 | oo 68,126 70,808 | ..oceerrireereeireens (165) | evvvrerenrneernee [ erreerrrereneerisninnes [ eeenns 3.000 |......1.885 | MON.. 07/22/2016. | 02/01/2031.
3128P7 5B 5 |FH CO1742 - RMBS.......cooomiiiiririirinirierieniseissisesiesssessesssssessssssssssessene | covenee | o | severerenes A L [ 284,809 |...104.820 | ......cccovnnee. 278437 | oo 265,633 282,945 | ..o, (B56) | ..ovvveverrerrirns [ erverierineeiininns [ e 3.500 |......1.528 | MON.. 09/27/2016. | 01/01/2034.
3128P7 QN 6 |FHC91361 - RMBS. ....43,850 |...106.546 ...43,740 ..41,053 43,457 (134) | vvvrrererineinee [ e [ e 4.000 |......2.135 |MON.. 02/14/2017.| 03/01/2031.
3128P7 W5 8 |FH C91568 - RMBS. A ....17,848 |...103.085 .. 17,481 ..16,958 17,733 (40) [ oo | e | s 3.000 |......1.793 | MON.. 07/22/2016. | 10/01/2032.
3128P7 XX 6 |FH C91594 - RMBS.......ooomiiirimeirnrineiieniesiseesssissessesssssssesssssssssssssssssssnns | eovnees | o | seeesenenes A L [ 224,467 |...103.081 | ..coovrverernee. 220,037 | .ooverrrieenne 213,460 223,054 | ..ooveeirierieens (G4 TR IR VO 3.000 |......1.821 |MON.. 08/16/2016. | 01/01/2033.
3128PV  BS 8 |FH J15449 - RMBS.......cooviviririeirieinerierieseessesisssesssssssssesssesessessssssnenss | coenne | o | voveveneees A L [ 25,728 |...104.615 | ..covvrvrrrnn. 25,228 | oo 24,115 25,252 | oo [Q5) ) ORI IFURORT VO 4.000 |......1.792 | MON.. 09/27/2016. | 05/01/2026.
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3136A4  VH 9 |FNR 1214C HA - CMO/RMBS........coviirirririeinsieiierinesiseiseisssesssssssissssenns | coveeee | o | woeerenenes A L [P 51,070 |...100.155 | ..coovvrrcrirs 51,829 | oo 51,749 51,296 | oo Th | o e [ o 2.000 |......2.326 |MON... 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR 1240C PA - CMO/RMBS.........occnrrimirerierineeisneseeiessssnsenssssessssssssnes | eoveeen | oo | onereneed | o 1| i 25,693 {99471 | i 25,437 | e 25,573 25,618 ([0 [T NIRRT PP 2.000 |......1.902 |MON... 04/25/2012. | 09/25/2040.
3136A7 5E 8 |FNR 1296D PD - CMO/RMBS........ccoomrrirrirrirnrerneirserissinenisssseessssissssssnssinnes. | woveeen | oo | converneed | oo | viiieiinennnn6,182 10.99.405 | cooiiiiieienn8,086 | oo 6,103 6,141 ()] SOOI FURURIRTORRUPIOR PR 2.000 |......1.732 |MON... 08/27/2012. | 07/25/2041.
3136AA  MJ 1 |FNR 12139C BH - CMO/RMBS.........ccovvvrrinirierierencersniserisessnesenssnesnnene | wvvenee | oo [ eevneereendd [T v 10,195 1.....99.504 | oo 9,948 | i 9,998 10,126 [ ..o (13) [ oo | e | e 2.000 |......1.555 | MON... 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR 12145H TA - CMO/RMBS 17,626 17,585 3 | e [ [ 1.250 |......1.324 |MON... 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR 12133G GE - CMO/RMBS........... . 19, .20,165 20,137 I FTSTRTURIRIIN ISTINRRORRRIOR IOV 1.500 |......1.520 |MON... 03/22/2013. | 08/25/2041.
3136AC A5 0 |FNR 1318J PA - CMO/RMBS........coovmririrrrieneinneinnsissssissssissssisnnsinnnnes. | evvnee | oo | eovsenneenidh | v | 103,020 |0 99.355 | oo 104,428 | ooooovvvv 105,106 103,643 124 | oo [ | 2.000 |......2.456 | MON... 06/25/2014. | 11/25/2041.
3136AC  JY 8 |FNR 1317H PC - CMO/RMBS............ 100.356 3,670 o0ern3,657 3,678 (10) [ oo | e | s 2.000 |......1.365 |MON... 04/24/2013. | 03/25/2039.
3136AD P9 4 |FNR 1341C AE - CMO/RMBS.......ocvorririrnrirneinsisriesessnsseisssssssssssssssssnens | sevvens | oo [ eovnnninnidh [T | i 790 [ 99.748 | oo 810 812 804 | .o, 5 | [ [ 2.000 |......3.302 |MON... 11/25/2013. | 07/25/2037.
3136AE 6N 2 |FNR 1374E HA - CMO/RMBS....... 2101105 | 41,296 | .ovvverririennn 40,844 41,202 (110) | ovvreerrerirneernee [ errverirerineeienines [ e 3.000 |......2.425 | MON... 07/23/2013. | 10/25/2037.
3136AE  Z4 2 |FNR1370C VA - CMO/IRMBS....... ...102.332 8,358 (L1 ) [N VIR IOV 3.000 |......2.618 |MON... 06/21/2013. | 08/25/2026.
3136AF  NE 0 [FNR 1375B VG - CMO/RMBS......... ...102.424 11,208 (26) [ oo | e | s 3.250 |......2.765 |MON... 09/24/2013. | 08/25/2026.
3136AR R4 2 |FNR 1625A A- CMO/RMBS..........ccccoouvirinriiiisiinsiieiis ...102.146 14,222 (A4) [ v | e | s 3.000 |......1.846 |MON... 08/19/2016. | 11/25/2042.
3136AW JZ 1 |FNR 1731A QA - CMO/RMBS........... 2103413 [ 95,357 | 92,210 94,989 | ...cvvvrrerierireens [I40) ) SRR USRI Ut 3.500 |......2.709 | MON... 05/24/2017. | 11/25/2045.
3137A2 PF 2 |FHR 3766D HE - CMO/RMBS.... 100152 | e 13,876 [ 13,655 13,651 (1) ] e | e [ 3.000 |......2.812 |MON... 12/31/2010. | 11/15/2020.
3137A2 W9 8 |FHR 3752E PD - CMO/RMBS........... ...101.230 ......9,080 9,290 ((5))1 SR DU I 2.750 |......2.208 |MON... 12/26/2012. | 09/15/2040.
3137A9 VR 4 |FHR 3835F BA - CMO/RMBS...... ...101.167 .27,693 27,969 (269) | covvevrrrererriirens | e [ 4.000 |......2.651 | MON... 06/27/2011. | 08/15/2038.
3137AE LS 2 |FHR 3910E JC - CMO/RMBS.......... ...100.335 .10,819 10,912 (1723 ) [N ISR IO 2.000 |......1.344 |MON... 09/19/2012. | 12/15/2037.
3137A)  HW 7 |FHR 3960E YH - CMO/RMBS.........ovvorriniireiieiineinseississsssssisesssssesssssssenns | eovneen | oo | coneevened | v T | i 40,461 {0 99.787 | oo 39,511 | 39,595 40,076 | ..o (B1) [ oo | e | e 2.000 |......1.255 |MON... 09/20/2012. | 08/15/2040.
3137AP  GN 4 |FHR 4029A NE - CMO/RMBS....... ...100.859 17,063 17,444 (V24 ) [T ISR IO 2.500 |......1.824 |MON... 03/25/2013. | 03/15/2041.
3137AS Q8 0 |FHR 4088A PA - CMO/RMBS ...102.229 v 32,591 33,665 (82) [ oo | e | e 3.000 |......2.133 |MON... 10/24/2012. | 12/15/2040.
3137AT Q5 4 [FHR4097L TG - CMO/RMBS...... ...100.190 .....6,625 6,527 2T TR ISR DO 2.000 |......2.701 |MON... 07/22/2013. | 05/15/2039.
3137AU ML 0 |FHR 4102E LA - CMO/RMBS.........covvirierniirernniisinninerssisesensssessssssssnsnsnens | overes | oo | vervneenndt | v T | 101,252 L 99.565 | ..ccovierere. 103,863 | e 104,316 102,827 280 [ oo [ | 1.750 |......2.483 |MON... 02/25/2014. | 01/15/2040.
3137AU X8 7 |FHR 4123D AE - CMO/RMBS....... 100170 | oo 2,266 | oovoorierireenns 2,262 2,266 | ..o ()] [T RN PP 2.000 |......1.879 |MON... 05/17/2013. | 09/15/2039.
3137B0 DW 1 |FHR 4183E ME - CMO/RMBS........c.covevinrierneriernsineessiseisnsnsssssssnessssssenns | vevenne | oo | eevneeveinidh [ | i 16,622 [0 99.924 16,439 16,572 (120) ) [TSORUURIRR IOPORORRORTOR IO 2.000 |......1.685 | MON... 08/17/2016. | 02/15/2042.
3137B0 TR 5 |FHR 4186F MC - CMO/RMBS..........overeerrrierierineenensssisenssssnensensssessssens | vonseen | oo | eonervnened | o T | i 12,743 | L 98.463 ...13,100 113,304 12,969 K A [UIR TR DU 1.500 |......2.623 |MON... 07/22/2013. | 03/15/2028.
3137B7 3L 1 |FHR 4289D WE - CMO/RMBS...... 102.210 138,320 137,180 (249) [ oo [ | v 3.000 |.....2.529 |MON... 02/12/2014. | 08/15/2031.
3137B7 WH 8 |FHR4311B EA - CMO/RMBS........ccooevieerrirnriseiierissinensssesensssssssseessenens | eovneen | oo | coneevneed | o1 | . 36,369 | .o 99.250 36,635 19 [ e | e | e 2.000 |......2.176 |MON... 07/22/2014. | 09/15/2043.
3137BA XY 3 |FHR 4342A BD - CMO/RMBS.... ...100.654 9,199 5 [ [ | 2.500 MON... 06/02/2014. | 12/15/2043.
3137BB FW 5 |FHR 4349A CD - CMO/RMBS ...101.422 10,157 B | v [ e [ e 2.500 MON... 06/25/2014. | 03/15/2044.
3137BC  GX 0 |FHR4360C KA - CMO/RMBS....... ..101.835 40,352 (U172 R USRRROIN U 3.000 MON... 08/24/2016. | 05/15/2040.
3137BN  Z8 0 |FHR 4569A A - CMO/RMBS..........cocoomirmerierireerseinseisssias ...100.758 407,289 (709) | .ovvorererineirnee [ errverirerineerisnines [ e 2.500 MON... 08/11/2016. | 11/15/2040.
3137BS  YX 5 |FHR4631E AC - CMO/IRMBS........... ...103.062 301,636 299,902 (LG10) 1 RSO USTRRROON IO 3.500 MON... 12/19/2016. | 08/15/2043.
3138W9 DC 1 [FNAS0098 - RMBS.......... ...104.745 87,011 86,160 (124) | cveeeereeineinee [ e [ e 3.500 MON... 12/09/2016. | 08/01/2033.
3140QC DT 0 |FN CA4613 - RMBS ...102.028 ..1,002,092 996,753 (A57) [ v [ | v 3.500 MON... 11/07/2019. | 11/01/2049.
31418A AJ 7 |FN MAO0908 - RMBS. ...106.504 54,871 (720 ) TSR IR U 4.000 MON... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FNMA1084 - RMBS.......ccccoovrimirnes ...104.532 246,126 260,765 | ...coooviinniiinins (693) e [ 3.500 MON... , 08/11/2016. | 06/01/2032.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.... . o XXX ..3,615,559 | ............ 3,705,688 (CRAK)] - 0 0 XXX XXX | 9,357 | L 80,031 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. bdivisions - Other Loan-Backed and Structured Securities
196479 N9 6 | COLORADO HSG & FIN AUTH. ....ccovuurriiriierircerneiseisesiesssessseesssisessesssenes | eeenns 2| 1FE 942,635 |...108.076 .961,876 931,399 (9,405) [ .ovvvveeeereerinns | eeererinerinerieeinns | e 4.000 04/12/2018. | 11/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV........cooviirinirierinieienissesssiseniesiesssessssens | oeeens 2] .. 1FE 930,825 |...110.331 976,429 922,136 (8,443) | ..o | e | e 4.000 06/01/2018. | 08/01/2048.
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57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C............ B . 2| 1FE]| .. 127,238 |..101.728 | .ccoovvvenne 129,436 | coooovvirriin 127,238 127,238 | oo [(0) ] SOOI FURURIRTROURION PO 4.000 |......4.000 | MON... 08/14/2013. | 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.........cccovcvmmrrnerrerinenns | cevenee . 2| e 1FE| .. 275,271 |...100.775 277,404 ..275,271 275,271 0) e [ 2.800 |......2.800 |MON... 01/13/2015. | 02/01/2045.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS................ SSSTSTIRRION PR . 2| 1FE]| .. 157,626 |...102.455 | .... 155,285 156,592 R (120) e [ 4500 |......4.277 |MON... 08/08/2013. | 10/01/2043.
649883 VZ 5 |[NEW YORK ST MTG AGY HOMEOWNER MTG REV......... | .. 2| 1FE| .. 336,034 |...102.680 | ...cccovven. 333,710 | oo, 325,000 329,089 | ..coovvocvivrcriin (1.171) e [ 3.500 |.....3.090 |AO...... 07/11/2013. | 10/01/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . . . 2,769,629 XXX 2,834,141 2,654,072 2,741,724 (19,138) ] o, 0 0 XXX XXX XXX [ 25,295 | ... 104,674 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation s coerrereneninne | e 10,080,151 XXX ....10,051,064 9,684,631 9,915,356 )1 0 0 XXX XXX XXX | . .51,964 | ..o 281,190 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  GL 0 [AT&T INC...oiirieiiirierieeeieeisissise et ssenssenss | eeeens . 2108617 [ e 147,720 136,052 | oo 0) e [ 4.100 |.....4.095 |FA.......| covervees 2,106 | .oocrerees 5,576 | 12/01/2017. | 02/15/2028.
037411 AX 3 | APACHE CORP.......ceooiiiriieiineineties st sissssessssnens | seises . ...100.930 | .. 4,037 4,006 | .o 7 s [ 3.625 |.....3431 [FA....| o 60 | oo 145 | 08/19/2013. | 02/01/2021.
039483 BB 7 | ARCHER-DANIELS-MIDLAND CO.......ovvurrrimrrrcrinerierieeiseesssisersssssesssenens | cevees ] ...102.900 154,349 152,463 (2,048) [ ..o | e | s 4479 |....3.033 [MS...... | ccovrrs 2,240 | oo 6,719 | 03/06/2014. | 03/01/2021.
05565Q BU 1 |BP CAPITAL MARKETS PLC........ SO RRTURURRITURTEN BUVPION ...103.039 582,172 569,653 (2,419) e | 3.561 02/20/2014. | 11/01/2021.
05579H AE 2 |BNZ INTERNATIONAL FUNDING LIMITED (LONDO........ccooumevrrerereerinineriens | ceveees ..101.710 508,550 499,615 183 e [ 2.900 02/13/2017. | 02/21/2022.
075887 AW 9 | BECTON DICKINSON AND CO. . ceeverseneierens [ s o] ...100.862 | .... 150,563 s (635) . 3.250 03/25/2014. | 11/12/2020.
075887 BA 6 | BECTON DICKINSON AND CO . [SSSTURRIRO PR . 2101916 | 50,958 . 50,313 | oo (162) B [T PR 3.125 01/26/2012. | 11/08/2021.
11042A AA 2 |BRITISH AIRWAYS PLC - ABS....... SOOI YO ...105.628 758,466 718,053 718,099 36 e | 4.625 06/25/2013. | 12/20/2025.
115637  AS 9 |BROWN-FORMAN CORP.........ccvreririmiimeiieiriseiensssisnssessessssssessesssssessssinns | eveeas . ...106.564 ..1,065,635 1,000,000 996,594 615 B [T PP 3.500 03/22/2018. | 04/15/2025.
14912L  6G 1 | CATERPILLAR FINANCIAL SERVICES CORP........coovvurrireiimeirciinrirssiinsniens | eveens ] ...105.502 ..1,055,020 ....1,000,000 992,606 1,381 . 3.250 03/12/2018. | 12/01/2024.
233851 CS 1 |DAIMLER FINANCE NORTH AMERICA LLC........oevrireirrerimerrerirscersseiinnines | cevenes ] ...101.092 853,181 v (1,517) e [ 2.850 05/02/2017. | 01/06/2022.
26442C AJ 3 |DUKE ENERGY CAROLINAS LLC . SO IO . ...101.073 50,385 | ...ccovvrirriierirens (834) e [ 4.300 12/22/2011. | 06/15/2020.
29977G  AB 8 | EVERBANK FINANCIAL CORP . SSSTRRI U . 5. 1FE| .. 500,000 |...104.659 500,000 e 6.000 03/09/2016. | 03/15/2026.
40139L  AD 5 | GUARDIAN LIFE GLOBAL FUNDING............ | e | 1FE| oo 1,043,683 |...101.062 ..1,056,101 1,044,372 273 e 2.500 05/03/2017. | 05/08/2022.
458140 A 9 |INTEL CORP.....coooiitrititeiietieeieisens it ssssnns | senenes [P SRR IOV 1FE]| ... ...524.845 | ...102.579 512,894 507,862 (4,351) B [P PR 3.300 12/09/2015. | 10/01/2021.
532457 BQ 0 |ELILILLY AND CO... FROTRRPRR N [N [FSURORO f IO 1FE| ... ....549,170 [...101.295 | .... 557,122 549,601 . . 169 e 2.350 05/04/2017. | 05/15/2022.
62856R AB 1 |MYRIAD INTERNATIONAL HLDG BV . SRR PP 2101879 [ 382,044 | ..o 375,000 375,000 | ..ovveerieirenineens B [PURRN PR 6.000 07/11/2013. | 07/18/2020.
713448  BW 7 |PEPSICO INC....cooiiriiieirieieisiissiesssississie s sssesssissnssssssssssessesssssens | ovene . ..101.890 | ... .20,000 | .. 19,948 31 e 3.000 09/25/2013. | 08/25/2021.
854502 AC 5 | STANLEY BLACK & DECKER INC . ISR IO . ..102.170 | .... ...15,326 .15,000 | .. 15,005 () B [PURTIN PR 3.400 09/25/2013. | 12/01/2021.
904764 AX 5 |UNILEVER CAPITAL CORP.... . e | . ...102.254 178,944 175,000 173,886 242 e 2.600 05/02/2017. | 05/05/2024.
904764 BB 2 |UNILEVER CAPITAL CORP.... . SRR PO .. ..105.744 | .... ..1,057,436 1,000,000 992,607 s 1,309 [ I P 3.375 03/19/2018. | 03/22/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX | e 9,691,556 9,353,053 9,351,812 | oo 0 (7,735) | oo 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 |BSABS 05SD3 TM1 - RMBS......c.ceririiirirniernsieienissesesssssssssiesssssessessssssnns | overs ]| LGARMY 471,855 L 99.774 | oo 585,627 574,249 | ..o | v, 10,113 e | 2442 12/05/2013. | 07/25/2035.
12480W  QE 7 | CBASS 05CB8 AF3 - RMBS........ciirieiciereeeseeeieeeseseesssessssessssesessssssnns | eevonns 102.051 806,891 771,852 2,090 e [ 3.676 01/27/2015. | 12/25/2035.
17307G  E8 7 |CMLTI 058 14A - CMO/RMBS...... oo | e e LAFMY 250,764 96.526 251,599 8,060 e 3.599 03/23/2016. | 10/25/2035.
46637U  AA 5 | JPTEP 2012-3 A= CMO/RMBS........covvieireiirreeirneeeneeeseeessesessseessssesensennas | cevonns ] 101.781 372,686 354,563 186 e [ 3.000 12/10/2013. | 10/27/2042.
576433 GM 2 |MARM 03ARM6 6A1 - CMO/RMBS. . FROTORRRPN IR | LGARM 140,778 98.604 144,221 139,468 286 e 3.736 02/26/2016. | 12/25/2033.
590200 W4 3 |MLMI 05A9 4A1 - CMO/RMBS....... SOOI O || WAFM e 155,124 77.592 140,841 134,466 reerieeens 708 e [ 3.896 07/19/2013. | 12/25/2035.
74968R  AA 3 |RPIT 191 A-CMO/RMBS.......cooiiiiiiiiiiniiiieniiissinississessensssnsenesssesssssssssenes | connees 4] GG AFE] 1,964,808 99.090 | .ovvrirns 1,962,116 1,965,384 | ..o 577 e [ 2.750 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX 4,297,949 | ..........4,347548 | .......... 4,191,582 22,019 | oo 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
12326R  AA 0 |BJETS 182 A-ABS ceevrereneenei | e . 748,684 737,617 9 e [ 4.447 | ... MON... 06/21/2018. | 06/15/2033.
15672R  AA 3 |CERB 24 A1-CDO [ESSTURTRRTORPIRRIIREN IOVPPON 499,766 162 e 3401 |.....3.435 [JAJO.. | ..........3,684 | ......... 23,692 | 06/29/2018. | 07/15/2030.
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ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
38175B  AA 2 |GOCAP 36 A - CDO......ccoovviiririnricsiisniicnissisnnississsiississsssssississsensienss. | e | Gl vt el IFE iiin1,000,000 .. 97.845 | oo 978,450 1,000,177 | oo 19 | oo | e [ s 3.191 |.....3.200 [FMAN. | ...........5,052 | .ccooouce 38,937 | 02/23/2018. | 02/05/2031.
64829T  AJ 0 [NZES 18FNT2 B - ABS.....coiivirrinirieriereneeississriesiesssessssesssssssssssssenssesenas | voeees ...100.476 687,895 684,469 0 TSRO IFURTORORRORTON VPO 4.090 |.....4.091 [MON... | .ccooorrenn 467 | e, 27,694 | 07/24/2018. | 07/25/2054.
83405X  AA 2 |SCLP 183 AT - ABS......oiiiiiieieiineineisesiesissssss s sssses s ssssssenss | seeees ..100.154 | .... 142,380 142,161 1 3.200 |.....3.221 [MON... | oo 76 | s 4,146 | 07/31/2018. | 08/25/2027.
92257A AB_ 0 |VCC 181 A-RMBS (ST JO 202474 [ e 755,676 740,152 | oo (935) | oo [ [ 3.590 |.....3.589 [MON... | ... 2,213 | e 26,309 | 04/06/2018. | 04/27/2048.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. .. 3,803,653 XXX 3,806,604 ....3,804,342 (737) .0 0 XXX XXX XXX [ 12,949 | L 153,299 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... s sensssssssneses | seesssesens 17,302,791 XXX ... 17,796,108 | ........... 17,504,614 | ......... 17,347,736 | ...ccococvinriiencnc0 | i 13,547 .0 0 XXX XXX XXX [ 95,123 | i 571,054 XXX XXX
Totals
7699999.  Total - ISSUET OBGAHONS. ......vurerrersiresiessere sttt | sresssnsens 17,061,352 XXX | s 16,940,496 | ....ccoooee. 16,338,053 | .......... 16,503,518 | ..o 0 | s (101,236) .0 0 XXX XXX XXX | ... 105,683 | ........ 628,438 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........cu.riirriireririiiiiieisseiiissiesissss st enssesnies | ossisssisans 7,952,812 XXX | i 8,123,896 | ....ccooonnns 8,087,036 | ...........8,023,901 | ..o | i 16,557 .0 0 XXX XXX XXX | 16,083 | oo 173,508 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........vveuireuiiesirniriinresieisressiiens e 6,573,281 XXX | 6,640,745 6,458,084 | .............6,546,066 | .....ccoooiiincn0 | i (19,875) .0 0 XXX XXX XXX [ 38,244 | 257,972 XXX XXX
8399999, Grand Total - BONGS.............couuuiiiiiiiiiiiiiiisiciic s | eriieniian 31,587,445 XXX ....31,705,137 ..30,883,174 | .........31,073,486 | ....cccccnevrinen0 | i (104,555) .0 0 XXX XXX XXX | ......159,990 | ..... 1,059,918 XXX XXX

€oL3
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 3

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

3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 XT 2 |UNITED STATES TREASURY ..ottt enissssensssesensnissenes | 06/06/2019........ |GOLDMAN ...................... | 603,891 600,000 230

0599999, Total = BONAS = U.S. GOVEIMMENL........ruurersiiesirsseseeresstesssessesssess st ess s s 880680k 8 81808808 E 100k £ f4EE 8808 R0 E L1488 Ef£EEE 0L £EE 4848 f £ 408 EEE £ E 4 EE R0 L EEE L E 0L E £ EE 0L LR E bR SLEEeEEE L bbb 603,891 600,000 230
Bonds - U.S. Special R e and Special A

3140QC DT 0 | FN CA4B13 - RMBS......oooiiiiiiiniinisiissinisnnsese e s | 11/07/2019........ | Bank of America Mermill LYNCH. ..o | ...1,008,914 993,698 1,159

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... ....curueieiieeisiiseteitesieieietsetesetsstassessesse fetsessessssassessssassessessessesassessessessssessassesssssssessessessssassessesasssssessessesassassessessesassessesssssssessessessesassessessessssassessessssessessessesassessessssassesses  sesessessessesassessesssssssessessesnsansessessssnsan ..1,008,914 993,698 1,159
Bonds - Industrial and Mi:

74968R  AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2 | 10/09/2019........ |NOMURA SECURITIES/FIXED INCOME . | 2,000,000

3899999. Total - Bonds - INAUSHIAl @NA IMISCEIAMEOUS. ...ttt sne eds et s o8 ees e 8t E o8 £0E o8 EE oL £0 £ E 0 E o8 H e 80880 EEEEEEE e E 0088 EEEE L e EEf 880 E S8 h o0 E b h e £ ek et et bbbt 2,000,000

8309997, TOAl - BONGS = P 3. ivuieitiseeittetisse stttk 8 8888488808 40E 8400 £ 50 4488 4EE8 L8 E o E 8oL E 408484 E £ £ L1 E 84 E L84 E L E bbb 3,597,323 3,593,698

8399999, TOAI = BOMMAS. ...ttt E e E o0k e eEE LR et e R R R R E e e s 3,597,323 . 3,593,698

9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........c.iueuiveiieieieieieiieie sttt bsses st ss st bessessesssese febssssssessassessssassesse s s sesesses e bt ee s s s s s b e s s s b s s s s S se s b et b s b s s s bbbttt 3,597,323 XXX




Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 4

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | B.JA.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36241L  S7 2 |GN 783242 - RMBS - 1210172019, | PaYAOWN.....oovvveervvvviviessssssseesssssssins | 18,048 ....18,696 (648) (648) | .......... 02/15/2026.
38373A D9 4 |GNR 0969E PV - CMO/RMBS. .. | 12/01/2019. | Paydown.... 6,967 | oooooirsssr 8,967 | coovrorr 7,327 | oo 7,230 (263) (263) | .......... 08/20/2039.
38375G 2G5 |GNR 12102F DN - CMO/RMBS...........cooovmvviiriiinierireienas .| 12/01/2019. | Paydown.... 8,646 8,639 | ..o 8 L 09/20/2040.
38378T AF 7 |GNR 1371A GA - CMO/RMBS . [12/01/2019. | Paydown..........vvvvernnnviissnsssisssssniises | 1,906 | v ,906 | oo 1,912 | o, LK 1011 ST IR 17) ) BTN RO (V)] — 07/20/2041.
912828 F3 9 |UNITED STATES TREASURY.......cccooimuriiriniirannnes .| 09/30/2019. | Maturity @ 100.00 ..........600,000 ..600,503 [(Sluk)) 09/30/2019.
0599999. Total - BONdS - U.S. GOVEMMENL....oosvvsvrsvsssissssrssss oot ssssssssssssiss oo | 635,568 | .........635,568 | .........640,143 | ............. 636,976 | .ovveviins | coiennn(1,408) | o 0 | (1,408) | ....... 0 XXX
Bonds - U.S. States, Territories and Possessions
13063C XS 4 [CALIFORNIAST...cocovovirnsvsnsnsrsnssssssssesvsnne [ [ 1200202019, [DirEC v [ oo T 165,000 | ........ 165,000 | ......... 165,000 | ... 165,001 | | s ()] S )] Y — 165,000 | | | 0] 3,879 | 12001/2031.
1799999. Total - Bonds - U.S. States, Territories & Possession NNl I 165,000 | .......... 165,000 | .......... 165,000 | .............. 165,001 | coovvvieennd (O I ()] (/] (0)] oo 0] e 165,000 | ...... (0 I 0] i 0] e 3,879 XXX
Bonds - U.S. Special Revenue and Special Assessment
11506K CY 5 |BROWARD CNTY FLA PORT FACS REV.. .| 09/01/2019. | Maturity @ 100.00.........ccowvvvevvmmmmvciivmnn | L BAB000 | 545,000 09/01/2019.
196479 N9 6 |COLORADO HSG & FIN AUTH - [ 12001/2018. | DIrCt....oovvvveveveeesssivvvvnecenssssese | 95,000 | 95,000 11/01/2048.
3128MM UM 3 |FH G18587 - RMBS........coovverrrerrerernreerrneens .. [12/01/2019. | Paydown..........cooevvveeeememevesssenviiissscnees | L 14080 | 14,982 02/01/2031.
3128P7 5B 5 |FHC91742-RMBS.....coccoovrvrrrrrirrrrinnens < [ 1210172019, | PAYdOWN....covvvsvevesssvvvnssssvsnsssi | L BAAT | 54,471 01/01/2034.
3128P7 QN 6 |FH C91361- RMBS. .. [ 12/01/2019. | Paydown.... 9,543 03/01/2031.
3128P7 W5 8 |FH C91568 - RMBS. .. [ 12/01/2019. | Paydown.... 2919 10/01/2032.
3128P7 XX 6 |FHC91594 - RMBS.........coovvverrrerrrrerneens .. [ 12/01/2019. | Paydown.........cccoovvveeismemvveissscviivisssnsens | | sgppe| 36,556 01/01/2033.
3128PV  BS 8 |FH J15449 - RMBS o [ 1200172018, | PAYAOWN. oo | 1010 | 7,010 05/01/2026.
3130A8 3W 1 |FEDERALHOME LOAN BANKS...........ccooovvimmmrimnriireniirecnnens .| 11/25/2019. | Call @ 100.00.........covvvveeevmrmvevismemrcenane | | 380000 | 350,000 05/25/2021.
3130A8 7G 2 |FEDERAL HOME LOAN BANKS .| 05/24/2019. | Maturity @ 100.00........ccccccceeeeeeevemmcvceccccc | | 10,000 | b 10,000 05/24/2019.
31331J AW 3 |FEDERAL FARM CREDIT BANKS.. .. 1 01/07/2019. | Maturity @ 100.00. ..22,000 01/07/2019.
3134G8 XX 2 |FEDERAL HOME LOAN MORTGAGE CORP..........cccccomrvvvrrns [ 10/28/2019. | Call @ 100.00......0ccccovvverrvrrrrers 50,000 04/28/2021.
3134G9 FJ 1 |FEDERAL HOME LOAN MORTGAGE CORP. .. [ 11/25/2019. | Call @ 100.00..........ooccoremmmvvecvmsmmviviisnen | L 500000 | 500,000 05/25/2021.
3134G9 RQ 2 |FEDERAL HOME LOAN MORTGAGE CORP. .| 12/16/2019. | Call @ 100.00.... 965,000 | .........965,000 06/15/2021.
3134G9 YJ 0 |FEDERAL HOME LOAN MORTGAGE CORP. .. [ 12/30/2019. | Call @ 100.00.........ovvveevmrevveeivmsmviiiiinens | 420,000 | .......... 420,000 . 06/30/2021.
3136A4 VH 9 [FNR 1214C HA - CMO/RMBS o[ 12001/2019. | PRYGOWN....ccovvcevvrsermsvessssressineesn | 10,481 | o 10,481 10,374 107 107 07/25/2040.
3136A5 BB 1 |FNR 1240C PA- CMO/RMBS.........ccooommrriiiririineriieeiieeeiienes .. [ 12/01/2019. | Paydown 6,186 6,186 | oo 8215 | oo, 6,199 (13) (13) 09/25/2040.
3136A7 5E 8 |FNR 1296D PD - CMO/RMBS + 1210172019, | PaYAOWN....c.cooesnrvrvvvvvvvvrsssssnsenssessssissses | 1,755 | oo 1,755 (12) (12) 07/25/2041.
3136AA MJ 1 |FNR 12139C BH - CMO/RMBS... .. [ 12/01/2019. | Paydown.... 2397 2.397 (34) (34)]... 02/25/2042.
3136AA Y7 4 |FNR 12145H TA - CMO/RMBS.... 1210172019, | PaYAOWN.....rnenrvvvvvvvnsssssnseessssssisns | 13,618 | oo 34 34 11/25/2042.
3136AA YL 3 |FNR 12133G GE - CMO/RMBS... .. [ 12/01/2019. | Paydown.... 5,550 8 8 08/25/2041.
3136AC A5 0 |FNR1318J PA-CMO/RMBS.........cccooommviiirriiinniinnisnnis .| 12/01/2019. | Paydown............ccoovvvvvereneereevssnenriisssnn | | 27,547 | oo 416 416 11/25/2041.
3136AC JY 8 |FNR1317H PC - CMO/RMBS s .| 12/01/2019. | Paydown.... 2935 (19) (19) 03/25/2039.
3136AD P9 4 |FNR 1341C AE - CMO/RMBS..........cccoovviriiiinrineineiisniiens .. [ 12/01/2019. | Paydown.... 2.053 32 32 .. 07/25/2037.
3136AE 6N 2 |FNR 1374E HA - CMO/RMBS. .. [ 12/01/2019. | Paydown.... (169) (169) 10/25/2037.
3136AE 74 2 |FNR1370C VA - CMO/RMBS .. | 12/01/2019. | Paydown.... (14) (14) 08/25/2026.
3136AF  NE 0 [FNR 1375B VG - CMO/RMBS...........ccoovoeririreriinrriiereienenens .| 12/01/2019. | Paydown (25) (25) 08/25/2026.
3136AR R4 2 |FNR 1625A A - CMO/RMBS.........ooovvreereerseeereesesniesiesieniens . [ 12/01/2019. | Paydown (134) (134) 11/25/2042.




Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 4

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

L'v13

1 2 4 6 7 8 9 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14
Foreig
n
Excha
Current nge Bond
Year's Gain Interest /
Current | Other-Than- (Loss) Stock Stated
Prior Year Year's Temporary | Total Change on Dividends | Contractual
Disposal Number of Book/Adjusted (Amortization)| Impairment | in B./A.C.V. Dispo Received Maturity
CUSIP Identification Description Date Shares of Stock | Consideration Par Value Actual Cost Carrying Value | Accretion | Recognized| (11+12-13) sal During Year Date
3136AW JZ 1 |FNR 1731A QA - CMO/RMBS .. 1 12/01/2019. | Paydown (574) (574) 11/25/2045.
3136G3 Q9 9 |FEDERAL NATIONAL MORTGAGE ASSOCIATION... .. | 08/15/2019. | Maturity @ 100.00. 0 08/15/2019.
3137A2 PF 2 |FHR 3766D HE - CMO/RMBS .. 1 12/01/2019. | Paydown (15) (15) 11/15/2020.
3137A2 W9 8 |FHR 3752E PD - CMO/RMBS . woer | | 12/01/2019. | Paydown.... (38) (38) 09/15/2040.
3137A6 DT 6 |FHR3815B GD - CMO/RMBS.........ccoovveirrirriieceiiceiinenes .. | 09/01/2019. | Paydown.... 3 3 09/15/2025.
3137A9 VR 4 |FHR 3835F BA - CMO/RMBS.. .. | 12/01/2019. | Paydown.... (444) (444) 08/15/2038.
3137AE LS 2 |FHR3910E JC - CMO/RMBS.. .. [ 12/01/2019. | Paydown (68) (68) 12/15/2037.
3137AJ HW 7 | FHR 3960E YH - CMO/RMBS o | 1200112018, | PaydOWN. cvsvvvvsvvsvssvnsvnsvssvssnsess | 47,385 | s 17,385 | oo LA — (246) (246) 08/15/2040.
3137AP  GN 4 |FHR 4029A NE - CMO/RMBS. .. [ 12/01/2019. | Paydown.... 3847 | ... 3082 (92) (92) 03/15/2041.
3137AS Q8 0 |FHR 4088A PA - CMO/RMBS . .. | 12/01/2019. | Paydown.... (189) (189) 12/15/2040.
3137AT Q5 4 [FHR4097L TG - CMO/RMBS.......cooivviriireriiirieriersnieirenes .. | 12/01/2019. | Paydown.... AT | e | 47 05/15/2039.
3137AU ML 0 |FHR 4102E LA - CMO/RMBS . .. | 12/01/2019. | Paydown 570 570 01/15/2040.
3137AU X8 7 |FHR 4123D AE - CMO/RMBS........oooriirrieiieireiiseiseniiens .. [12/01/2019. | Paydown.........ccoccevveveesvvevssnsvrsissssnnniins |k 822 822 i 825 o 83 (3] [ I 2 09/15/2039.
3137B0 DW 1 |FHR 4183E ME - CMO/RMBS, .. | 12/01/2019. | Paydown.... (34) (34) 02/15/2042.
3137B0 TR 5 |FHR 4186F MC - CMO/RMBS .. [ 12/01/2019. | Paydown.... (<1 T T 99 03/15/2028.
3137B7 3L 1 |FHR 4289D WE - CMO/RMBS .. | 12/01/2019. | Paydown.... (430) (430) 08/15/2031.
3137B7 WH 8 |FHR4311B EA - CMO/RMBS.........ccoooviimirieriiiriisriceii .. | 12/01/2019. | Paydown.... 62 | il 62 09/15/2043.
3137BA XY 3 |FHR 4342A BD - CMO/RMBS.......ocoirirrirerieireninsineriens .. | 12/01/2019. | Paydown 16 o Lo 16 12/15/2043.
3137BB FW 5 |FHR 4349A CD - CMO/RMBS .. [ 12/01/2019. | Paydown.... 25 | oo | 25 03/15/2044.
3137BC  GX 0 |FHR 4360C KA - CMO/RMBS. .. | 12/01/2019. | Paydown.... (297) (297) 05/15/2040.
3137BN  Z8 0 |FHR4569A A - CMO/RMBS .. [12/01/2019. | Paydown.........ccoocvvvvvvevvvvvvssnscriisssnnnneens | b 61678 | o 61678 | oo 63663 | o 63189 | o TG K R (1,511) 11/15/2040.
3137BS YX 5 |FHR 4631E AC - CMO/RMBS. .. | 12/01/2019. | Paydown.... (2,075) (2,075) 08/15/2043.
3138W9 DC 1 [FNAS0098 - RMBS... ... | .. 1 12/01/2019. | Paydown (607) (607) 08/01/2033.
31397U RJ 0 |FNR 1163B MV - CMO/RMBS..........ocooreerrerinerierirenenenens .| 08/01/2019. | Paydown.... 0 0 07/25/2024.
3140QC DT 0 [FNCA4613-RMBS.......ccccovrvrrvrnrirriirianns .. | 12/01/2019. | Paydown.... \77) 77| ... 11/01/2049.
31418A  AJ 7 |FNMA0908 - RMBS.........ccconvreirirrrrcrinns .. | 12/01/2019. | Paydown.... (536) (536) 11/01/2031.
31418A  F2 9 |FNMA1084 - RMBS.......ooooeoeeeeerereciciriins .. 12101/2019. | Paydown.....ccccccccveevcrscevcvicioncciceeenes | | amgep | 45,027 (2,805) (2,805) 06/01/2032.
407288 WP 0 |HAMILTON CNTY OHIO SWR SYS REV.....c.ovcurmrrvrirrrerirnns .. [12/02/2019. | Call @ 100.00.........ovveoemmmvveevmsevnivivnnen | L 100,000 | 100,000 (2,322) (2,322) 12/01/2021.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV. .| 12/01/2019. | Direct 100,000 (439) (439) 08/01/2048.
57419R GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C... .. | 12/01/2019. | Paydown 0 0 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .. | 12/01/2019. | Paydown.... 0 0 02/01/2045.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS .. | 12/01/2019. | Paydown.... (941) (941) 10/01/2043.
649083 AA 0 |NEW VALLEY GENERATION | - ABS.......ccoevimiviiriririnrins .| 03/15/2019. | Maturity @ 100.00..........coveeverrerrrierirenns (207) (207) 03/15/2019.
649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV. .| 11/01/2019. | Call @ 100.00.... (148) (148) 10/01/2043.
67755C WH 8 |OHIO ST BLDG AUTH . | 04/01/2019. | Call @ 100.00.... . .250,000 (984) (984) 10/01/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS................coimmiiiiiiins coviiinnsiinssinssssissssssssssssssssssssssssssssssssssnssss | 5008275 | . 5,008,275 0 (26,040) | ............... (R (26,040) XXX
Bonds - Industrial and Miscellaneous
037411 AX 3 [APACHE CORP........cooorececriecrrerrrrscssssnneene .| 06/13/2019. | Not Available..............ccccovvrvssssivvvvrrnness | X0l — 6,000 | ..oooo..... (T2 — (073 RO BRSO ()] SRR I ()] SSSUOOOO [PPPROUOOSRRPORON - X [ PUPRPR [OPPPROROPORY £ ISOPRRRSRRORIOY £ I IRUSSRROOOOS 193 | 02/01/2021.
05352P  AA 5 JAVUNT 18A A - ABS.....oiriicreieriiseeisssesenssssssssssssneens .1 10/01/2019. | Paydown............coevvveemneeeserisnensiiissnnnns | 496,201 | vovooo. 496,201 | ..o 496,188 | ...ovvrnnnee. KN T B 33 | | e 496,201 | | s | o0 | s 5,704 | 06/15/2021.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | B.JA.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | on Disposal | Disposal | During Year Date
073877 CS 9 |BSABS 05SD3 1M1 - RMBS < [ 1212612019, | PaydOWN.....oovvorevessvvvnsssivcnnsssie [ 38047 | 38,047 | 30,587 | eorerr36,568 | oo | i, LI TN T PR 1479 | v | v 38,047 | ovvvveee | cevernnnnnnenennnns | eevenenenenenenend (U 1,046 | 07/25/2035.
097014 AL 8 |BOEING CAPITAL CORP... .. [ 10/27/2019. | Maturity @ 100.00. . 10/27/2019.
11042A  AA 2 |BRITISH AIRWAYS PLC - AB! C| 12/20/2019. | Paydown - ..62,508 | ...........62,508 12/20/2025.
12326R AA 0 |BJETS 182 A-ABS.. SN .. | 12/15/2019. | Paydown.... oo | e 166,483 | oo 166,483 | .......... 166,480 | .............. 166,480 | ..ccoooovviiirirrns 06/15/2033.
12489W QE 7 |CBASS 05CB8 AF3 - RMBS e | oo | 120172019, | PAYAOWN. ..o [ 448,610 | e 141,159 | 136,219 | oo 37426 | o | o 41484 | 12/25/2035.
14312) AL 6 |CGMS 155 A1B - CDO....c.overvrireieieieieieeeieeieieeie e .| 03/01/2019. | Paydown.... 01/20/2028.
17307G E8 7 |CMLTI 058 14A - CMO/RMBS . .. [ 12/01/2019. | Paydown 10/25/2035.
233046 AD 3 |DNKN 151 A22 - ABS .. | 06/01/2019. | Paydown.... 02/21/2045.
46637U AA 5 |JPTEP 2012-3 A- CMO/RMBS. .. [ 12/01/2019. | Paydown.... 10/27/2042.
52520M AE 3 |LMT 051 2A2 - CMO/RMBS.... .. | 09/01/2019. | Paydown.... 11/25/2035.
576433 GM 2 |MARM 03ARMS 6A1 - CMO/RMBS. .. [ 12/01/2019. | Paydown.... 12/25/2033.
59020U W4 3 |MLMI05A9 4A1- CMO/RMBS.... .. 1 12/01/2019. | Paydown 12/25/2035.
629400 AD 4 |ERL161A1-ABS.... .. | 11/19/2019. | Paydown.... o 03/19/2046.
64829T AJ 0 |NZES18FNT2B-ABS s .. [ 12/25/2019. | Paydown..........oovvvveeremeenveeissennsiisssenins | 194,749 07/25/2054.
74968R  AA 3 |RPIT191A-CMO/RMBS........ccoconvvrirrnens .. | 12/25/2019. | Paydown.... ....19,865 10/25/2063.
83405X AA 2 |SCLP 183 A1-ABS .. | 12/25/2019. | Paydown 08/25/2027.
89236T BB 0 |TOYOTAMOTOR CREDIT CORP C| 01/17/2019. | Maturity @ 100.00. 01/17/2019.
92257TA  AB 0 |VCC 181 A-RMBS........cccoooommrrrrarrranns .. [12/01/2019. [ Paydown...........ccoocvveveirriieciiecereneienas 04/27/2048.
92330W  AE 7 |VENTR 24 AF - CDO....coovtrrimrriirieiieniieeeisessiessississeiens .. | 09/09/2019. | Call @ 100.00. 10/20/2028.
94984L AA 4 |WFMBS 06AR17 A1 - CMO/RMBS . .. [ 11/01/2019. | Paydown.........coovvvvveemmnvvveivsnensicissenneens | L 100459 | 238,534 | ..o 227,328 10/25/2036.
3899999. Total - Bonds - Industrial and Miscellaneous S s | 3 TA8050 | .. 3,788,226 | ....... 3,752,120 . XXX
8399997. Total - BONAS = PAM 4.........ooooooie s e | 9,557,802 | ....... 9,597,068 | ....... 9,706,316 | ......9541,716 | oo [ i 7,207 |0 | 7,207 | 0| i 9,584,923 | ...... 0 ... (27,121 ........ (27,121) ] ..... 213,343 XXX
8399999, T8l - BONAS....ooocrresiivrnsereenssnss s s | 9,557,802 | ....... 9,597,068 | ....... 9,706,316 | ......... 0 ] 7207 | 0 | 7,207 | 0| 9,584,923 | ...... 0].. 7120 ... (27,121)] ....213,343 XXX
9999999. Total - Bonds, Preferred and Common Stocks s [ 9,557,802 XXX | e 9,706,316 | .......... T [— (U 7,207 | oo (I — 7,207 | ....... (U [ 9,584,923 | ...... 0. (27,121)| ........ (27,121)] ....213,343 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Fifth Third Bank Cincinnati, OH 628 78,987 | XXX
The Bank of New York Mellon New York, NY. 5,772 | XXX
0199999. Total - Open Depositorie: 628 0 84,759 | XXX
0399999. Total Cash on Deposit 628 0 84,759 | XXX
0599999. Total Cash 628 0 84,759 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 174,940 | 4. April 102,156 | 7. July 170,675 | 10. October. 219,762
2. February. 175,027 | 5. May. 102,188 | 8. August 169,965 | 11. November. 219,358
3. March 102,215 [6. June 169,640 |9. September. 219,712 | 12. December 84,759
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Annual Statement for the year 2019 ofthe. N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 B [INVESCO TREASURY INST.......iiiuiiuuiruueesseesseeeseesessssesssesssesss et s esse s st et es s b s 8 2848888818 E R8s bbbkt R b e SEbeebiee bR b s bbb bbbt 12/30/2019....... . 1.480

10,960,390

...11,333

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

10,960,390

...11,333

8899999. Total - Cash Equivalents

.................................... 10,960,390

8¢3




Annual Statement for the year 2019 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomiinriincriineniand
2. Alaska
3. Arizona..
4. Arkansas...
5. California...
6. Colorado
7. Connecticu
8. Delaware
9. District of Columbi
10.  Florida
11, GEOgia. e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts
23.  Michigan
24.  Minnesota M
25.  Mississippi MS|..
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34
35.  North Dakota. .
36.  Ohio... PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS 2,874,157 2,907,380
37.  Oklahoma..
38.  Oregon.
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia,
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 603,471 608,250
59.  Total XXX XXX 2,874,157 2,907,380 603,471 608,250
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.....ccccovermervres | e B.... | WORKERS' COMPENSATION 603,471 608,250
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVE).......ccververirreraririnns XXX XXX 0 0 603,471 608,250

E29
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