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statement for June 30, 2020of 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 774,291,572 | oo 774,291,572 765,628,924
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeniseeseenes 11,904,919 | oo | e 11,904,919 | oo 12,625,099
22 COMMON SIOCKS.......cvvurrirceererireriseiieerisess st esst st essssensens | eosesrsssessn 216,289,392 | ..ooovvrrireriinns 1,905,392 | oo 214,383,999 | ...ovvvrennen 217,655,130
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 38,410,544 | ..o | e 38,410,544 | ..o 39,006,774
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 ($.....28,117,577), cash equivalents ($.....30,971,705)
and short-term investments ($.......... 0) ettt naes | seseseniensenes 59,089,282 | ...coviirereireriieieieieneis | e 59,089,282 | ..coovvvvreirnnn 52,378,294
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.........ccuvuerrerierrierierei st eess st ssasssnnss | evssseesssesesanns 11,012,393 | oo | s 11,012,393 | oo 13,748,754
9. Receivables fOr SECUMHIES..........ocverrrrreieeriereiei et esssssessssnnes | sessesssseessenns 1,613,753 | oo | v 1,613,753 | oo 3,542
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 1,112,611,854 | oo 1,905,392 | ............. 1,110,706,462 | ............. 1,101,046,518
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14. Investment income due @and ACCTUBT.............ooveveeeeeieeeeeeeeee ettt se e snsnes | eeeieeseeeeeeeeeensd 4,887,293 | ..o | s 4,887,293 | ..ooovre 5,299,860
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....36,824,157 ....36,378,153 ....34,710,164
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovevevreriens | corvvereiennns 217,747,634 | .o 853,126 | .ccoverrnne 216,894,508 | .......ccoevne. 153,606,459
15.3 Accrued retrospective premiums ($.....9,750,195) and contracts subject to
redetermination (§.......... 0) ettt ettt ben e snns | erresaesenaensesenes 9,750,195 [ ..o | ceererersreienienns 9,750,195 | .covvvvere 11,812,250
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c..ccuuiuiiriiriiniisiiesieiesiesisesseesieeas LA3T3,343 | ...13,173,343 ...17,265,416
16.2 Funds held by or deposited with reinsured COmMPaNIEs............ccouevevrirrrenreesneiieiens | ceverieiissiens 1,621,228 | ..o | e 1,621,228 | ..o 2,619,522
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............ccoccvieiieei | e [ e enens | seesesesesesss e sessseses e 0 [
18.2 Net deferred taX @SSEL..........ouwriricirei sttt sssssssans | eeesseesseneens 19,167,512 | oo | i 19,167,512 | covvvvercnee 15,937,142
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 1,640,415 | oo | e 1,640,415 | oo 1,904,656
21.  Fumniture and equipment, including health care delivery assets ($.......... (0) FSSTRSTRUN ISR 2,762,875 | ..oovvererrrnennn 2,762,875 | oo [0 R
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.cccoeeeerereerieieieseeceseeieeens | e 2,628,167 | ..ooeveeiereieieeeeeeeeies | e 2,628,161 | oo 179,317
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..........ccecieicciisiciese s | erersississienaas 9,943,731 | oo 2,890,221 | .o 7,053,510 | oo 5,158,208
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 1,432,758,398 | ...coovvvine 8,857,619 | ..ccceene. 1,423,900,779 | ......cc... 1,349,539,512
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........ccurures | corerreeneenrirsineneinrineiseines | rereessesnsessessesesssessssesenes | creeseesessnssssssessessessnsssees [0 U
28.  Total (LINES 26 QN 27)......cuuervrrremereiremeeriseessesisecssessssesssessssessssssssessssssssssssssssssssssssssns | evssesssnens 1,432,758,398 | ..oovvvvrvrirns 8,857,619 | .oovvvenne. 1,423,900,779 | oo 1,349,539,512
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...........ccovevevcveveieieiseeese e eevenes | cereveesessesesenns 6,609,369 | .....cccoovvevernne 1,532,754 | oo 5,076,616 | ....cccvvverenne 3,066,733
2502. Prepaid XPENSES.........ccvriirereiiseeeisiese et se e ssse s st sss s s s s sesssesessssetensnns | sreseseseseseseaes 1,353,238 | oo 1,353,238 | oo 0 [
2503. MiSCEllan€OoUS rECEIVADIES............ccviercreiiee et nstesenas | sresessssssesssnaes 1,161,401 | oo | e 1,161,401 | o 1,422,733
2598. Summary of remaining write-ins for Line 25 from overflow page..........coccoererenrneernincnsnnes | coveereereerssennennens 819,723 | o 4,229 | o 815494 | oo 668,742
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @bOVE)........cccvereuieiieeiiisiiesceisiieseeiesierens | evrererssiessenaes 9,943,731 | oo 2,890,221 | ..occvcvvvan 7,053,510 | oo 5,158,208

Q02




statement for June 30, 2020of e N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident YEar §.....70,352,913) ...ttt bbbttt baentans | eesieesinneseesiensanees 397,062,374 | ..covvveverriene 398,309,367
2. Reinsurance payable on paid losses and 10SS adjUSIMENt EXPENSES.......c.vvrureinrerrieiinrrnsissesessssssseesssessssssssesssssssssssssssesses | svessssessssssssssssesssssssnses 13,796 | wovveveeveeee s 55,450
3. LOSS AUJUSIMENT EXPENSES. .....coeirieiiririiriiissieisissieee ettt s ettt s n s st et nntensesntnne | sressssessesesensessesanes 88,258,900 | ovvvvvrerrrirririreinad 91,321,052
4. Commissions payable, contingent commissions and other Similar Charges............cocoeueriniriinenesrreeeesseeseessssessseses | eeeseseesssseseneenesees 16,699,799 | oo 14,316,185
5. Other expenses (excluding taxes, lICENSES ANA FEES)........ccvvuiieiciiieieieese et ettt be s esss s ssens | seesessessesissessesesnes 31,117,837 | o 19,200,094
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cviuercreeireicieieee et | eevessesissesses e sessesaens 7,355,260 | coovereieeereienie 7,888,812
7.1 Current federal and foreign income taxes (including $.....495,579 on realized capital gains (I0SSES)).........cc..rvvererrermerrsrreeeres | corveerrresiseresessssonn. 8,411,889 | oo 1,050,141
7.2 Net deferred tax lADINILY..........cccceiiiiiieiee ettt s b s s ssnsessessnsensesans | ebnssessessssessessssesses e bessessessssensenes | sevsessssessessstessesssses s bense st nsns
8. Borrowed money§.......... 0 and interest thereon §.......... 0ttt | ettt n e nent s | eebseee et
9. Unearned premiums (after deducting uneamed premiums for ceded reinsurance of $.....195,296,822 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)..........cccvvueieiieieieicsiecsseesessesieiens | cevieissiesieseiesenns 188,552,954 | .....coovvvevirerrans 172,030,991
10, AQVANCE PIEBMIUM......oveiicveiteeeeticteee e tsees sttt b b s st s st stes st es st s s e b s s s s s et st e b s st en s st nsessetansasassassntessesantas | evesssssessesssessesiesenaeses 164,088 [ ..ooveceeeeee 144,925
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt s bbb en st stensnsnnssens | sesestsssnesessessassnssessensentsssnssestas | eeeseesestessnnssnssnesantens e s st st entneen
T1.2 PONCYNOIAETS. .....cvvecveiiieieisie sttt sttt sttt bbb st tent s e snsenns | stsssessessssessesntansessesensessessnsansenss | ebsessssessesnstessessnsesses e tensensnsnsns
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccevuevcveiiiriinie e sesnses | sesrssessesissesses e snes 44,431,363 [ .o 22,276,595
13.  Funds held by company under reiNSUrANCE trEALIES...........covcveeviviieeiciieeeece ettt s et b s sssssassssssnas | sevsssssnssesinseseeses 279,955,623 | .ooovvevecrerrreienn 282,253,866
14, Amounts withheld or retained by company for aCCOUNt Of OtETS........c.cviueiiiiieiecc e ssstenses | serissessesssesses e snes 39,914,187 | v 28,159,622
15.  Remittances and iteMS NOt AlIOCALEM............c.cvevervieiieeiciee ettt a s saesanns | sensessesissessesssenseseess 3,399,605 | oo 7,704,037
16.  Provision for reinsurance (including $.......... 0 CEILfIEA)...u.vuerrierrscc ettt benas | sbesesies e nes 5,072,901 | oo 1,413,000
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAIES. ..ottt seteesseseenes | sestestssese s e st seessestss s ssesseses | eersssesseesassssesessessesssesessessentnenns
18, Drafts OULSIANAING. ... .vucvrevicicie ettt n st r st st ssnns | nestentans e s s st n et s s st stentents | arntsessentent s st
19.  Payable to parent, subsidiaries and affllates...........c.cccvieieiiiiiiiee et | sereeren e anes 15,296,251 [ oo 15,510,162
20, DBIVALVES....veurererieeresesresessesessesessessessssssessessessssssessessessssssessessessssssessessassssssessessasssnssessessasssnssessasssssnssessassasssnssessassssssnssessasssssnssess | sressassssssssessasssnssessessansnssessessans | sessessessasssnsnssessessassssssessassenssnens
21, PaYDIE fOF SECUNMEIES. ......vueveeiieeieiteieiie ettt st bbb s bbbt en b s b s tessensntes | sbssessesssssssessesnnsenses 5,000,000 | .ooovererrereieereseee e
22, Payable fOr SECUMHIES IENGING. ..ottt s st sttt s st entensns | 2restensnssssssessantsnesessessansnssessessans | setssesnssnssssnssessessantnssessestenssnens
23.  Liability for amounts held Under UNINSUIEA PIANS............c.eiiucieiiciiceieisiesssse et sss st ss st s ssessns | sressessssssessessssssssessessessssssessessans | aesissessesssssssssessessss s ssessessessssas
24.  Capital notes §.......... 0 and interest thereon §.......... Dttt sttt saenssansan | stiesteesteesteesteesteesteessees s seestnnes | arviesiaes s tes sttt tans
25, Aggregate WHte-iNS fOr ADIHES. .........cvrruerireiirerieieciesiss ettt sttt
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)
27, ProteCted Cell IADIHIES. ........c.ucerrereereecce s
28.  Total liabilities (LINES 26 @NG 27).........ccvvurieiiieieieiesiesis ettt bbbt bbb bbbttt
29.  Aggregate write-ins for SPECial SUMPIUS FUNAS.........c.ri ettt sttt essentns | feeeesseesestanssesessentessessessensnees O [ 0
30, COMMON CAPIAl STOCK......vuverearesriseisesiesiss ittt ettt b sttt an s st ensansnns | sessessessesssnssnssnssensans 3,000,000 | oovrrerrrrereereireneenens 3,000,000
31, Preferred CapItal SOCK.........cciieieiciie ettt ettt sttt st essessenns | etentesset et ettt s et s et saenas | ebesentes et n ettt aen
32.  Aggregate write-ins for other than Special SUMPIUS fUNGAS.........c.orrriririrrirrr st ssessesssnssess | stnssssssssesssssssssessssssnssessesssnsas [0 RN 0
33, SUIPIUS NOLES......vuveieiiciicie ettt et e bbbt bbb s s bbbt b s bbb s s tes s s ssensns | ebsessstiesessesses bbb s sttt esaestas | eesiesiesten s bbbt aes
34, Gross paid in and CONTDULBA SUIPIUS...........c.cuiriieeiiiiteieicte ettt bbbt st b s bes s sssanaens | evsssssesssssssessesnsas 32,828,697 | oo 32,689,600
35, Un@SSIGNEd fUNAS (SUMPIUS)........rvurireieiieieiieiiesissties ettt sttt bbb sttt s st s sentnss | seessessesssssessessanes 257,350,691 | c.oveverreieieinnn 252,177,046
36. Less treasury stock, at cost:
36.1 o 0.000 shares common (value included in Line 30 §.......... 0) ettt sttt ettt ente | srestsne st sttt st st s s s ensentans | nrbessess sttt ettt
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0]ttt ettt bnsens | frntesersess s s st s st ensessnrenseses | eheteniessesentenses et ent st st es st enes
37.  Surplus as regards policyholders (LINES 29 10 35, 1€SS 36).......cuuvurerrererrienrireirinriseieessesessseessssesssssessssssssessesssssssssessesssssessessens | _sissssssssissssssessenes 293,179,387 | oo 287,866,646
38.  Totals (Page 2, LiNe 28, COL 3)........cvcuerueriririeiiriieiineeieesisereseesiees e sseessseessessssesssnessssssssessssnesssnes | eossnessnnenineseenns 1,423,900,779 | c.oovvvervrrernnn. 1,349,539,512
2501.
2502.
2503, et e
2598. Summary of remaining write-ins for Line 25 from OVErfloW PAGE........ccvruriirnreeiininsireiees st sssssse st sssssssssesnns .0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rereriurireiesiseiessessessesesssssssesesseessnssessessesssns st ess s ssses st snssssssssaes 14,564
2901. ...
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page.
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)...........couivveieeiiiiieteiiieieieeteieeiete et ettt nessesesssssesnsesesssssesnes
3201.
3202. ...
32083.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)
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statement for June 30, 2020of e N@tional Interstate Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct...... (written § 251,353,528 | .....cooece. 248474158 | .............. 515,891,130
1.2 Assumed . (written § ...89,069,825 |.. ..89,382,239 | ... ...191,462,190
1.3 Ceded............. (written §.....207,952,337).......ccumrereeeeeeeeeseeeeese s | _esissiessies 174,105,795 | ..oovvvve. 175,100,723 | ..covvvven. 367,329,191
14 Net.ooeeenne (WHLEN $.....182,839,521).....co v ssesss sttt ssssnssssss s sssssssassssssssnns | cveeesssenses 166,317,558 | ...ccoevvne. 162,755,673 | covvvvrnee. 340,024,128
DEDUCTIONS:

2. Losses incurred (current accident year $.....80,905,153):
728 T =T OO URRURTRRTRY (ST 154,125,674 | ..oeoeee.. 148,416,668 ..311,776,722
2.2 ASSUIME......ooveeecesctecs e stess s sees st se s st et s s s s s ss s s st en st seesses s st sses s s s e ssessnsassanssssensassanssensansanssnns | sesserssssennsans 34,511,342 | oo 48,031,569 85,801,702
7 T 07T =T OO PO [OOSR 117,916,416 | .............. 117,006,073 | .............. 243,530,339

o N OB W

10.
1.

12.

13.
14,
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

INVESTMENT INCOME

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.......... 0)..
Finance and service charges not included in premiums.

Aggregate write-ins for MiSCEllANEOUS INCOME.........c.iuiuiiieieiieie ettt
Total other income (LINES 12 thIOUGN 14)........coiuiieieeieeeeiesseie ettt ees

. LoSS adjuStment EXPENSES INCUITEM. .......curuuiriereeireieecereieeeess ettt bbb s bbbt
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions....
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells
. Net underwriting gain (I0ss) (Line 1 MINUS LINE 6 + LINE 7).....vueviiiieieieicicieiese et

. Netinvestment iNCOME GAMEM..........c.coiii bbbt
Net realized capital gains (losses) less capital gains tax of $.....495,579.........ccccoueumrremrerrieeriseiiesieseesres s
Net investment gain (I0SS) (LINES 9+ 10).......c.evuiiiieireieieie ettt sb bbb

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)...
Dividends to policyholders

Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17)....
Federal and foreign income taxes incurred........
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year...
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts

Change in net unrealized capital gains or (losses) less capital gains tax of §.....(1,476,320)

Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax
Change in nonadmitted assets

Change in Provision fOr FBINSUTANCE. ...........c.cuiiiieieisieieissieie sttt bbbt
Change iN SUMPIUS NOLES........c.evuiiciiiiieiiete ettt bbb bbb bbbt

Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

32.3 TranSfErred t0 SUMPIUS.......cuvireererrieereeinsise ettt s sttt en

Surplus adjustments:

331 PAIA N

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders...
Change in treasury stock

Aggregate write-ins for gains and I0SSES IN SUMPIUS..........c.ucviviiieiiiiieie ettt
Change in surplus as regards policyholders (Lines 22 through 37)........ccccveeieiiieieisiesie et

Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

....70,720,600 | ..

...719,442,164

................. 19,935,511
................. 54,367,609

154,048,085

................. 20,152,704 |...................9,010,390

................. 14,195,451 |...............15,062,053 |.................28,487,385
................. (3,006,702)]..................1,826,342 |...................5,348 526
................. 11,188,749 |...............16,878,3%4 | .................33,835,911

0].

775

................. (4,266,844)

................. (4,266,069)

27,075,383

27,075,383
...... 6,867,699 |..

................. 21,896,062

..... 5,108,456 | ...

69,130,229
12,775,026

....20,207,684 | ..

...16,787,605 |....

..56,355,202

.............. 287,866,646

I PO 20,207,684

.................... (575,002)
................. (3,659,901)

..(15,000,000)| .

.............. 265,517,535
................. 16,787,605

. ....700,701
...................... 456,620
................. (1,307,128)

(35,000,000)] ...

...265,517,535
56,355,202

(60,000,000)

................................. 00 [0
................... 5312741 ................(6,805,889)| .................22,349 111
.............. 293,179,387 | ..............258,711,646 | .............287,866,646

DETAILS OF WRITE-INS

0501.
0502. .
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.

Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)..........cceviuiieiiiiiciessieiies st seses s snsenessneas

0

1401.
1402.
1403.
1498.
1499.

Miscellaneous.
Funds held interest..

211,107

(4,477,951)( .

...................... 221,433

(4,214,890)] ...

...................... 409,072
..(8,478,484)

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702. .
3708.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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statement for June 30, 2020of 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 142,012,657 | ..coovvvveee 144,867,834 | ............... 327,562,366
2. Netinvestment income... ...16,051,259 ..16,238,836 31,538,921
3. MiSCEIIANEOUS INCOME.....oeueuieieieiiseieerer ettt es ettt s st et snetes st esnesnntnnnens | sosssssssesseanse (4,266,069) [ ....ooververenns (3,992,722) | ..oovverriienns (8,067,827)
4. Total (LINES 1 thIOUGN 3).....oucvuieriiiiiiiei ittt bbbt | eriniseninnias 153,797,848 | oo 157,113,947 | cocvrnen. 351,033,461
5. Benefit and 10SS related PAYMENLS..........cccvueiiviiciecie ettt sa et ssesnaes | enaessesssanea 66,918,880 | ...cooevveneee 74,122,446 | ............... 144,689,161
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............ccvvviveicvriieiieieee e | evaessesssinnees 64,615,185 | ...covvevvvnnnd 64,775,627 | ..covvvrree 129,504,697
8. Dividends paid 10 POIICYNOIAETS. .......c.ucvieirrieiriieieiscee ettt ennens | seesessessetastessesastessessssnnns | essesseessessesssessesnssnsasses | sesessesesassessessssessesnnsassens
9.  Federal and foreign income taxes paid (recovered) net of $.....495,579 tax on capital gains (losses)... 1,530 5,624,546 14,103,408
10, Total (LINES 5 HIOUGN 9)...cuveiececieie ettt sttt st ens s nssennns | sressessansanes 131,535,596 | ..ovvvreenne 144,522,620 | ............... 288,297,265
11, Net cash from operations (Line 4 MiNUS LINE 10)........ccoueieiiririieiirieeisssieissesessisssesesssssssessssssesssssssessssssssssessess | sossessesssssnees 22,262,252 | ..oovvvrrinnn 12,591,328 | .cooovvirnn 62,736,196
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONOS...euieieitie etttk n et | bensensentnian 94,459,051 | ..ovvivinen 70,473,396 | ...ocvevenen. 149,797,340
12.2 Stocks .7,586,276 1,099,853 ..8,757,213
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........coucerriiiiicieiiie bbbt | sbeieniessnniens 1,820,074 | .coovvvine 3,348,135 | oo 7,645,620
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS............oovueeererinenrineneneneneenes | oo 327 | e | et
12.7  MISCEIANEOUS PTOCEEAS........c.vucviviieeiiirete ettt ses ettt et s bbb s s bbbt es s b b sssbessssnsesensntes | besssissesssssenas 5,000,000 | ..cccoviernnns 8,756,496 |....ccocvvvvrereriieircinas
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiueieiiieieeseeete ettt sssss s sssssnes | evsesssenans 108,865,728 | .....ccoevuvne 83,677,880 | ..covvreee 166,200,174
13.  Cost of investments acquired (long-term only):
1311 BONGS. ettt Rttt | eniesaniens 105,290,742 | c.vvovvveinne. 65,580,101 | .coovvvvrneene 182,751,627
13,2 SHOCKS. . vvurerierereetseese ettt ettt ntennentn | seeeeesressenenes 3,039,677 | v 1,043,142 | oo 1,453,436
13,3 MOMGAGE I0BNS........oiviieiciiie ettt s s s et st n s st ssenns | Hressssassessnsastessntentesetntes | sesessessesastessesnntentessntentens | shessensetnnse st en ettt
134 REAIESIALE. ...ttt R bbb sttt en bt nis | sbeeestenientnsaneaa 21,469 | oo 123,828 | ..o 269,856
13.5  Other INVESIEA @SSELS........vuuiiuiiriieiiiii ittt | 2bsesb st st st st enbentne | boebinesiseniseneeneas 66,344 | ..o 143,764
13.6  MiSCEllaNEOUS APPIICAIONS..........civeevrieiieieicieic ettt sttt s e bensenes | essssessessnsansas 1,610,210 | oo 13,072 | oo 5,173,612
13.7 Total investments acquired (LINES 13.110 13.8)......ciiiveiieiieieiieese ettt ssesnsas | aevessssssans 109,962,099 | ................. 66,826,486 | ............... 189,792,295
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).........covrrirrnrrinineneseiseineeseeseeseesseessesessssens | ceveeseessssenens (1,096,371) | weeevereererne 16,851,394 | ...ccovveen (23,592,121)
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 SUPIUS, 1€SS trEASUNY SEOCK.........cvururierirrirrieiseiesie et ssssssessenses | sessssssessassnssnssns 15,683 | oo 132,341 | o 276,546
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance abilities..............cocveririereeiierceeeceseeens [ e e |+
16.5 Dividends t0 STOCKNOIAETS...........c.uoveiureieiiiriireictiei sttt | nersnissnenniae 15,000,000 | ..ooovvvrireenne 35,000,000 | ...cvvvvrnenee 60,000,000
16.6  Other cash provided (APPHEA).........cuiierruriiircireireieese ettt entenes | eensensssessaseenes 529,423 | .o 4,230,007 | .o 11,490,532
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovrerence. (14,454,894) | ...coovvnnn (30,637,651) | ..eovvrrrrrenn (48,232,922)
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).......cccocevrveveces | covvvveirevninnne 6,710,987 | .covvrrernn (1,194,930) | ...ocvvevvrenes (9,088,847)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI........euieiirireiiiieeis ettt | eninessninnians 52,378,294 | ..........c.... 61,467,142 | ..ccoovvnene 61,467,142
19.2  End of period (Line 18 plus Ling 19.1).......ccoerinenrirrnieiecncreis 59,089,282 60,272,212 52,378,294
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of AEDE SECUIMLIES. .........ceveeveiiecieicseee ettt st ss st st sstessnsanans | sessessesssissenes 2,883,300 | ..o | e 1,998,197
20.0002  Securities acquired in paid in Kind iNtrest PAYMENL..........cc.vieirriririnrre st sssssssssens | rsssesssssesssssessens 11701 | e 10,196 | oo 21,119
20.0003  EXChange Of EQUILY SECUIHES. ......vururerrerierereeiseeerseeeseessesssssese s ssssesssssessess s st s sss st essasssssesssssesssnssns | sressassssssssnssosssssessessassns | sressessosssssessessasssnsessessns | sesessessessssssessns 890,913
20.0004  Stock based COMPENSALION...........cceveuiieeieciiieie ettt ettt sesssess et sssessessstssessssnssssesssssssessessnsanses | sevsessessssassesnsas 123414 | . 122,231 | oo 254,979
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statement for June 30, 20200 the NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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 # 2020 2019
1. Net income state basis XXX XXX XXX $ 20,207,684 $ 56,355,202
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP XXX XXX XXX $ 20,207,684 $ 56,355,202
5. Statutory surplus state basis XXX XXX XXX $ 293,179,387 $ 287,866,646
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 293,179,387 $ 287,866,646

B. No significant change.
C. Accounting Policies

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. 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.

For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and other
loan-backed and structured securities (LBASS), the NAIC has retained third-party investment management firm to
assist in the determination of the appropriate NAIC designations and Book Adjusted Carrying Values based not
only on the probability of loss, but also on the severity of loss. Those RMBS, CMBS and other LBASS securities
that are not modeled but receive a current year NAIC Credit Rating Provider (CRP) rating equal to NAIC 1 and 2
are stated at amortized cost and NAIC 3-6 are stated at lower of amortized cost or fair value. The prospective
adjustment method is used for all these securities.

D. Going Concern

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

Note 2 — Accounting Changes and Corrections of Errors

No significant change.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

A — C. No significant change.

D. Loan-Backed Securities

1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed
securities at the date of purchase to determine effective yields; significant changes in estimated cash flows
from the original purchase assumptions are accounted for on a prospective basis.

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment (“OTTI”) due

to either the intent to sell or the inability or lack of intent to hold to recovery during the six months ended June
30, 2020.
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statement for June 30, 20200 the NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

m

m

G.

I

ended June 30, 2020.

3. The following table shows each loan-backed security with an OTTI charge recognized during the six months

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

1.
2.

Less than 12 months
12 months or longer

$

149,208,800
41,374,298

Amortized Present Value Amortized
Cost Before of Projected Recognized Cost After Fair Value at Date

cusipP OTTI Cash Flows OTTI OTTI Time of OTTI Reported
75620RAC6 $ 162,657 $110,816 $ 51,841 $ 110,816 $ 78,852 3/31/2020
55953PAE5 157,839 130,526 27,313 130,526 70,695 3/31/2020
03235TAA5 334,806 167,395 167,411 167,395 167,395 3/31/2020
67389YAF2 1,802,152 1,548,760 253,392 1,548,760 1,354,600 3/31/2020
44931BAE7 1,330,298 1,215,574 114,724 1,215,574 1,005,750 3/31/2020
50188NAA6 797,044 772,522 24,522 772,522 675,700 3/31/2020
01749PAN8 769,209 758,442 10,767 758,442 661,000 3/31/2020
05616MAGH 1,234,206 1,222,790 11,416 1,222,790 1,094,100 3/31/2020
12667F5E1 379,746 392,429 4,411 375,335 367,690 3/31/2020
059522AU6 282,660 273,869 2,677 279,983 275,408 3/31/2020
45660LCK3 343,972 321,055 8,727 335,245 279,716 3/31/2020
32052KAB1 1,036,543 997,939 35,753 1,000,790 957,379 3/31/2020
75115BAC3 399,477 384,377 7,195 392,282 392,282 3/31/2020
76112BNM8 607,376 572,616 12,185 595,191 540,817 3/31/2020
761118FM5 180,729 174,353 3,178 177,551 177,551 3/31/2020
46627MCY1 371,629 348,820 12,099 359,530 360,269 3/31/2020
05616MAGH 1,214,711 1,181,749 32,962 1,181,749 1,069,667 6/30/2020
45660LCK3 330,832 293,586 5,049 325,783 325,783 6/30/2020
50188NAA6 772,522 759,140 13,382 759,140 746,763 6/30/2020
55953PAE5 123,325 120,387 2,938 120,387 91,091 6/30/2020
67389YAF2 1,545,759 1,526,256 19,503 1,526,256 1,450,259 6/30/2020
75620RAC6 107,456 93,008 14,448 93,008 71,550 6/30/2020

TOTAL XXXX XXXX $ 835,893 XXXX XXXX XXXX

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 $ (5,096,903)
2. 12 months or longer (1,873,301)

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses as of June 30, 2020. The Company has the intent to hold such securities
until they recover in value or mature.

Dollar Repurchase Agreements and/or Securities Lending Transactions

Not applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

J — L. No significant change.

M. Working Capital Finance Investments

N.

Not applicable
Offsetting and Netting of Assets and Liabilities

Not applicable
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statement for June 30, 20200 the NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

O - Q. 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

A — B. Not applicable as the Company does not invest in derivative instruments.

Note 9 — Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A — O. 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-l. 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.

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 2020.
B. Transfers and Servicing of Financial Assets — Not applicable

C. The Company was not involved in any wash sale transactions during 2020.

Note 18 — Gain or Loss from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.
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Statement for June 30,

2a00the National Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 and Reported at Fair Value

1.

Items Measured and Reported at Fair Value by Levels 1,2 and 3

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

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

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

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

The following table provides information as of June 30, 2020 about the Company’s investments measured at
fair value.

Net Asset
Assets at fair value Level 1 Level 2 Level 3 Value (NAV) Total
Bonds:
Residential MBS $ - $ 261,282 $ - $ - $ 261,282
Collateralized loan
obligations - - 162,641 - 162,641
Asset backed securities - 247,623 166,603 - 414,226
All other bonds - 3,899,823 87,988 - 3,987,811
Total bonds - 4,408,728 417,232 - 4,825,960
Preferred stocks 9,908,894 1,986,250 - - 11,895,144
Non-affiliated common
stocks 7,290,666 - 769,313 - 8,059,979
Total assets at fair value $ 17,199,560 $ 6,394,978 $ 1,186,545 $ - $ 24,781,083

2. Rollforward of Level 3 ltems

The following table presents a reconciliation of the beginning and ending balances for investments measured

at fair value using Level 3 inputs for the three months ended June 30, 2020.

Total gains Total gains
Beginning (losses) (losses) Ending
Balance at Transfers Transfers outof  included in Net included in Balance at
4/1/2020 into Level 3 Level 3 Income Surplus Purchases Issuances  Sales Settlements  06/30/2020
Collateralized
loan obligations $ 149547  § $ $ (27,944) § 41038 $ $ $ $ - $ 162,641
Asset backed
securities 166,603 166,603
All other bonds 87,988 87,988
Non-affiliated
common stocks 909,188 - (139,875) 769,313
Total § 1058735 § 254591 § $ (27,944) § (98837) § $ $ $ - $ 1,186,545

3. Policy on Transfers Into and Out of Level 3

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.
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statement for June 30, 20200 the NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

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

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

5. Derivative Fair Values
Not applicable
B. The Company has no additional fair value disclosures.
C. Fair Values for All Financial Instruments by Levels 1, 2 and 3

The table below reflects, as of June 30, 2020, the fair values and admitted values of all admitted assets that are
financial instruments excluding those accounted for under the equity method.

Not
Practicable
Net Asset (Carrying
Fair Value Admitted Value Level 1 Level 2 Level 3 Value (NAV) Value)
U.S. Government and
government agencies $ 4,839,615 $ 4,671,663 $ 3,930,264 $ 909,351 $ - $ - $
States, municipalities and
political subdivisions 187,234,441 179,867,241 - 185,784,795 1,449,646
Residential MBS 116,800,997 113,137,296 - 111,805,516 4,995,481
Commercial MBS 10,009,179 9,730,763 - 10,009,179
Collateralized loan
obligations 120,406,878 122,640,507 - 116,977,548 3,429,330
Asset backed securities 175,998,869 178,353,743 - 169,371,403 6,627,466
All other bonds 174,678,589 165,890,359 1,059,713 171,040,328 2,578,548
Total bonds 789,968,568 774,291,572 4,989,977 765,898,120 19,080,471
Preferred stocks 12,139,744 11,904,919 10,103,894 2,035,850
Non-affiliated common
stocks 8,059,979 8,059,979 7,290,666 - 769,313
Cash, cash equivalents &
short-term investments 59,089,282 59,089,282 59,089,282
Total § 869,257,573 § 853,345,752 $§ 81473819 § 767,933,970 $ 19,849,784 $ - $
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NOTES TO FINANCIAL STATEMENTS

D. Items for which Not Practicable to Determine Fair Values

Not applicable
E. Instruments Measured at Net Asset Value (NAV)
Not applicable

Note 21 — Other ltems

A. Unusual or Infrequent ltems

In response to the unprecedented situation caused by the COVID-19 virus, the Company worked with its insureds,
upon request, to adjust exposures to assist with cash flow difficulties by providing premium adjustments or credits
impacting the following annual statement lines through June 30, 2020 as follows:

Commercial Auto Liability $ 20,674,689
Commercial Auto Physical Damage 965,341
General Liability 951,050
Workers’ Compensation 208,167
Inland Marine 53,339
Total $ 22,852,586

B-H. No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through August 7, 2020, 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, 2019 were $489,630,419. As of June 30, 2020, $75,781,871 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining
for prior years are now $396,348,548 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $17,500,000 favorable prior year development since December 31, 2019 to June 30,
2020. The favorable development in 2020 resulted from the combination of settling cases and adjusting current
estimates of open cases and incurred but not reported losses (IBNR) for amounts less than the case and IBNR
estimates carried at the end of the prior year. For purposes of computing the recorded case and IBNR estimates,
management of the Company analyzes historic data and estimates the impact of various loss development factors,
such as our historic loss experience and that of the industry, trends in claims frequency and severity, our mix of
business, our claims processing procedures, legislative enactments, judicial decisions, legal developments in
imposition of damages and changes and trends in general economic conditions, including the effects of inflation.
Additionally, management utilizes analysis that is derived from a review of quarterly results performed by actuaries
employed by Great American Insurance Company.

B. Significant Change in Methodologies and Assumptions
Not applicable

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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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4.2

6.1
6.2

6.3
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6.5

6.6
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7.2

8.1
8.2
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9.1

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 1042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
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
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). 11/17/2017
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0ocC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 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 to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

10.1
10.2

1.1

11.2

14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1

15.2

16.1
16.2
16.3

17.2

173
174

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:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13.  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[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 200,213,144 208,229,413
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 0 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 200,213,144 $ 208,229,413
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[ ] NA[X]
If no, attach a description with this statement.
16.  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
17.  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] NoJ[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5

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 invested 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 invested 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 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

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
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
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 5GI securities? Yes[X] No[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.2

41

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change?

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,

from any loss that may occur on the risk, or portion thereof, reinsured?

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled?

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest

greater than zero?

If yes, complete the following schedule:

Yes|[ ]

No[X] NA ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 1
Maximum 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 0

Total XXX XXX 0 0 0 0
Operating Percentages:

51  A&H loss percent 26.720%
5.2 A&H cost containment percent 3.740%
5.3 A&H expense percent excluding cost containment expenses 44.910%

Do you act as a custodian for health savings accounts?

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

Do you act as an administrator for health savings accounts?

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

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

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

of the reporting entity?
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000........... AA-1122027.......... AXA REASSUTANCE. .......eveerteieeseieieese ittt bbb GBR.......... Unauthorized....
00000........... AA-1784130......... AXIS Specialty EUIOPE SE.......c.iiieeieiecssee sttt IRL............ Unauthorized....
23787........... 31-4177100.......... Ryan RE OBO NationWide MULUAL. ...t ssessesesennees OH............ AUhONZEd......... [ ceoeeeeereereieieinee [ e
00000........... AA-1120156......... Lloyd's of London Syndicate #16886............cccrrurrrrrrinrereninsinsissieisessssssesssssssssss e ssesssssssssssssssessnns GBR.......... Authorized........
00000........... AA-1126727......... Lloyd's of London Syndicate #0727 ............cccceeieiinieieiseieieseiese sttt sssssns GBR.......... Authorized........
27847.......... 952769232.......... Waypoint OBO ICW..........curveiririririscnniseissie sttt sttt nsssssenes CA....... AUhOMIZEd........ | ceeeeeeeeeceiiceieins [ v
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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 4,866,192 | .c.oovvrerrenee 4,968,494 | ...oooviin 401,753 | oo 1,285,805 | oo 7,020,221 | coovievnes 5,567,015
2. AaSKa....oaa AK|....... Lo | e 2,608,903 | ...ccvverrnes 3,011,401 | e 2,456,786 | .....coveveenee. 1,738,766 | ..ocvvrvvenene 5,087,792 | c.oovvirienee 5,952,542
3. ANiZONa.....eee AZ|...... O A 9,634,111 | oo 8,609,588 | ....ocoverene. 1,435,500 | ..o 1,462,030 | oo 10,835,960 | ..coovrevvrnnne 9,868,411
4. Arkansas..........oneininns AR | ... Lo | e 4,225,700 | ..covvvirnnens 4,890,460 | .....ccocnernee 2,043,132 | oo 1,441,279 | oo 6,060,587 | .....covvvrrnee 5,662,481
5. California.......cccoveueererneereeneens CA|.... TR OO 45,017,214 | ..o 40,504,935 | ...covveene 26,002,315 | ..oovvine 17,742,142 | .............. 121,202,909 | ..covvenee. 128,742,963
6. Colorado.........coevevreririreenes CO|....... Lo | e 2,567,507 | .coovvevirrinne 2,506,233 | ..covvvirriines 1,099,124 | ..o 851,007 | oo 3,980,863 | ..cvvvvvriinee 3,140,631
7. Connecticut........ccreuerencenrunne CT|.ceeee Lo | e 751,310 | o 2,246,008 | ....ccovvneenee 1,011,545 | oo 1,656,198 | ...covvrveenen. 9,214,610 | covvveeerenee 8,681,237
8. Delaware.......cccccoocreeveivneen. DE | s Lo [ eovereeneeenne(4,791,326) | oo (245,182) | covvvrrrrirrinns 5,914,559 | ..o 6,858,907 | ....covvvnvn 41179227 | oo, 49,205,234
9. District of Columbia................ DC|..... Lo | e 24,293 | e [ s 3,626 | .o | e 79,920 | .o
10.  Florida......ccccoeovvveverveierenenn FL [ e L. 8,757,578 | oo 5,466,983 | .....ccvverennn 4,500,530 | ..ovovrernnne 33,937,935 | o 23,151,037
11, Georgia......ccovevevreenernenene. GA [ i, L. ..1,521,232 .3,129,634 ...1,178,025 ...12,308,001 11,010,913
12, Hawaii.......oovevverrnerenencHE L. 6,787,362 1,917,156 3,193,407 17,736,500 17,994,547
13, 1daho.......cccovevvircrvcrveene D | L. 5,482,151 | v 640,623 1,235,935 | .o 10,954,757 | c.ocvvverenee 9,115,309
14, MliNOIS.......ceerereeerererereeneeenll [ L. ..10,701,918 | ... 12,224,280 4,779,396 ..1,181,797 ...30,130,995 18,743,523
15, Indiana........cccoconervervrnenenenndN i Lo | e 7,150,971 | oo 4,633,275 2,345,069 2,806,821 13,640,658 11,315,039
16, 1OWa...cccccneeen /A [ Lo | e 3,102,872 | oo 3,134,098 | ..oooovireeen 1,857,573 | e 832,539 | .o 4,992,137 | oo 3,949,320
17. Kansas.......ccccoeovecvrecnenenene KS [ i L. ...14,605,007 11,640,815 ...1,642,638 ..15,079,834 | ... 13,385,729
18, Kentucky.......cocovevvvenenereen KY [ i, Lo | e 2,672,478 | .o 3,334,142 1,437,570 | cooovvrnne 7,450,913 | (oo 6,720,432
19, Louisiana.........coccoeereererenrernennns LA|....... | R AR 7,367,850 | .oovreerrnnn 6,901,654 1,918,040 | oo 12,773,152 | v 12,100,597
20.  Main€.....covvevveireeereireirens ME | ....... Lo | e 281170 | o 341,347 | v 95,424 | T4347 | oo, 973,758 | oo 852,984
21, Maryland......ccocooeveivnininnnns MD |....... [T IO 2,730,616 | .cooovvevreene 2,001,921 | oo 733,628 | oo 1,329,067 | .oovvvrrenee 15,492,194 | ..ccoovvene. 15,895,601
22. Massachusetts..........cccccvueenee MA]|....... S A 6,740,049 | .....ccooevneee. 7,965,388 | ...cocvveennn 1,523,080 | .ooovriiiene 3,918,883 | .o 16,474,098 | ... 16,210,502
23. Michigan........ccooeneurnrniniineinns Mi....... TR (257,631) | cerevereererrerreenns 837,552 | .o TT8,427 | oo 215,924 | ..o 1,945,259 | ..o 651,779
24, Minnesota.......cccevveerreirienenes MN|....... R A 2,305,424 | ..o 2,706,031 | oo 946,750 | oo 1,341,037 | o 9,760,451 | .coovvvrvenen 7,785,427
25. MiSSISSIPPI.....ovvneerevrirrineieene MS|....... Lo | e 5,014,919 | .o 2,177,909 | ..o (153,769) | cooveevreererienas 451,262 | .o 4374446 | ... 2,903,154
26.  MiISSOUN....oevenreeeeirceneireins MO |....... | O IR 2,537,549 | oo 5,372,875 | oo 5,802,617 | ccovrrrrrreenee 5,006,757 | .oceovrrrrenee 24,869,544 | ......c.ce..... 25,038,688
27.  Montana........coeevveeercrerennen. MT |....... Love | e 982,199 | .o 625,727 | .eovvvirrinne 1,008,254 | ....coovvirnee. 556,925 | ...covririniinne 2,188,642 | ...ocoovvrene. 2,769,683
28.  Nebraska........ccoovereereeneeneen. NE|...... Lo | e 4,054,604 | .....cocevenene 4,497,975 | oo 1,457,077 | oo 1,238,768 | ...cooovrrenen. 6,328,218 | .covvvvrreene 5,720,124
29.  Nevada.......ovnerererennen. NV ... Lo | e 1,704,858 | ......ccvvvveneee 2,108,363 | ..o 437,272 | oo 819,882 | ..covvrirrnnne 8,845,122 | .ooovvvrne 2,735,131
30. New Hampshire.......cccovuuneenee NH|....... Lo | e 882,833 | ..o 1,321,025 | oo 344,740 | .o 222,642 | ..cvvne 3,618,624 | ...ccevvvnne 3,431,329
31, New Jersey.....covvenevenenee NJ ... O A 2,658,285 | ..o 217,576 | oo 61,520 | oo 13,442 | oo 1,185,066 | ..o 298,755
32, New MexiCo......coouunevrererenenn. NM |....... Lo | e 2,231,682 | .o 1,932,445 | ..o 211,953 | o 121,992 | i 3,152,846 | ..ccovvvrrnee 1,327,159
33, New YOrK...ooooevererineinenne NY |....... R AR 28,750,731 | oo 35,306,351 | covvverenenee 11,169,329 | .o 10,908,761 | ..covvveeneen. 69,749,634 | .....covonvne. 63,731,548
34.  North Carolina..........cccooeeerene NC|....... Lo | e 5,012,258 | ..covvvirirne 3,596,313 | v 3,325,702 | c.cveviinn 4,562,609 | .....cccovenv. 17,352,202 | c.ocvvvene 20,839,433
35.  North Dakota........cccccouereeneunne ND ... Lo | e 325,354 | .o 233,499 | .o 167,383 | oo 324,309 | ..ooovrrienee 1,437,385 | oo 1,918,608
36.  Ohi0..coovvvrereernereirerenennn OH | L. ..13,241,635 | ... 11,816,659 4,545,653 | ... ..2,224,242 ..21,400,078 | ... 22,491,523
37.  Oklahoma.........ccconererrnirneene. OK | i Lo | e 3,136,021 | oo 2,384,435 | ...oooovvne 2,810,754 | oo 1,285,072 | .coovvernne 7,911,169 | v 7,639,839
38, Oregon......ccoeevevevereneennn. OR | i R A 1,189,075 | oo 600,597 | oo 297,377 | oo 817,750 | .ooovverreinns 1,709,959 | oo 1,837,105
39. Pennsylvania... LPA L L. ...11,934,650 10,375,477 .3,999,830 ...5,835,067 ..24,484 516 | ... 23,179,312
40. Rhode Island.........ccccovrvenee.RI | oo | O R 384,840 | .o 267,323 3,072,702 | oo 288,349 | .o 1,813,685 | oo 2,895,864
41.  South Carolina...........cocoeee0... SC | ... Lo | e 2,951,570 | .coovrvirennes 1,655,237 | oo 608,380 | ..cooverririnee 2,925,000 | ..oovrvinienes 4,776,694 | ....covvrenes 6,556,370
42.  South Dakota..........cccoverereen.SD | . L | e 579,656 | ..oovverveeieinn 985,867 | ..oveereereierinennd 64,655 | oo 64,733 | oo 622,706 | ..oooveereriennns 545,197
43, Tennessee.......cooeovemevernee IN i, Lo | e 8,556,511 | oo 8,029,960 | .....coovvrernee 2,425,489 | ..o 12,406,379 | ..coovvvvvenene 19,693,301 | .ocvvvrrenes 18,836,565
44, TeXaS...rmenererrneneeneneene X [ Lo | e 26,555,065 | ...coovvvnene 26,152,942 | ..o 9,433,184 | oo 8,982,065 | ..coovveeenes 49,086,502 | ..coovvrnenee 39,951,586
45, Utah.ecrencneennlUT [ S A 8,523,207 | .covvvrerene 9,068,733 | .oooveveenee 1,951,296 | .ovvvvriinne 1,837,907 | oo 13,043,056 | .....cccenee. 10,739,445
46, Vermont........ccocvevevenennen VT [, Lo | e 780,434 | oo 636,602 | ..ooovvvireirnens 343,085 | ..o 194,696 | .c.oovvvveenene 2,642,465 | ....ocovvvenne. 3,059,687
47, Virginia....ooceeeecnencenneneenn VA s | O AR 6,883,727 | oo 4,089,462 | ...oovovvrnene. 2,020,632 | .coovrvrnenes 1,161,148 | oo 6,996,857 | ..ocovvvrrernnen 9,711,049
48.  Washington.......c.cocvvenen . WA |, Lo | e 3,563,287 | oo 2,513,056 | .coovrvriinnee 1,930,469 | ..o 592,583 | .o 7,219,186 | cocvvverinee 9,849,264
49, West Virginia........cocooeereee WV | L Lo | s 39,023 | oo 26,800 | .ooorereeeenns 100,461 | oo 41814 | e 737,720 | oo 620,165
50.  WISCONSIN......cvoreerreriniiririines WI....... Leve | e 7,998,313 | oo 8,170,077 | v 3,510,976 | ..ocvvvvnnee 2,994,995 | .....ccoounn. 15,768,094 | .....cccevene. 13,879,747
51, WYoming.....cooeveeneeneereernerneen. WY |....... Lo | e 17,614 | 15,269 [ s | e 2,043 | s 178,348 | oo 71,672
52.  American Samoa
53, GUAM..c.oiieeeeecies
54.  Puerto RiCO......ccovrivvrririinnns
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 June 30, 2020ofthe 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.
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
Lehigh Valley Railroad Company
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.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
GAl Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
GAl Holding Bermuda Ltd. »
GAl Indemnity, Ltd. #
Neon Capital Limited
NCM Holdings (U.K.) Limited
Neon Capital Managers
| Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Insurance Agency A/S (89.425%)
Sampford Underwriting Limited #
Xenon Agency Limited
Helium Holdings Limited
Neon Employee Ownership LLC
GAI Australia Pty Ltd

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
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

Ml 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
ITA
BMU
GBR
DNK
GBR 98-0431601
GBR
BMU
DE
AUS




statement for June 30, 2020ofthe NAtional Interstate Insurance Company

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 *

L

Annuity Investors Life Insurance Company *

Bay Bridge Holding Company, LLC »

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC

GALIC Brothers, Inc.
Manhattan National Holding Corporation

Manhattan National Life Insurance Company *
Mountain View Grand Holding Company, LLC

Skipjack Holding Company, LLC
Skipjack Marina Corp.

Great American Holding, Inc.

ABA Insurance Services, Inc.

Agricultural Services, LLC

Great American Holding (Europe) Limited
Great American Europe Limited

Great American Specialty & Affinity Limited
Mid-Continent Casualty Company *

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

National Interstate Corporation

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
| National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
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*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11.1

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

Domiciliary

Great American International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) Limited)

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
> 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 84-4395026
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
NH 84-4574243
MD 84-2654660
MD 52-2179330
OH 42-1575938
OH 80-0333563
OH 27-3062314
GBR
GBR
IRL
GBR
GBR
OH 73-0556513 23418
OH 73-1406844 15380
OH 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 June 30, 2020ofthe 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 Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
CropSurance Agency, LLC
Dempsey & Siders Agency, Inc.
Human and Social Services Risk Purchasing Group, LLC
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Mexico Holdings, LLC
GAIl 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 *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc.
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
> 59-1671722
OH 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 83-1767590
OH 31-0589001
OH 84-2358400
CA 31-1341668
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
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
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
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1 2 3 4 5 6 7 10 1 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 D Federal (US. 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) (YN |~
31-1544320 | ........... 0001042046 |NYSE.......... American Financial Group, INC...........cccovevenereineneneenseinnenensessnenssessssnenees | OHuevncies [UIP s e OWNEIShIP.....cvoe. [ crreiiriireiiens | ceereieiseiee et sesssisniens | enies N.......
. 131-0996797 |... . | American Financial Enterprises, Inc......... . | American Financial Group, Inc.. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ IS
31-0828578 American Money Management Corporation American Financial Group, InC.........cc.cocovvuuee. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...coo.
27-1577326 American Real Estate Capital Company, LLC..........cccorevinnerinreereinninns American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\ IS
27-2829629 |........... Mid-Market Capital Partners, LLC..........c.coeerrurrerinrireeieeseseieesseeseeseeseeeeens American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 412112001 [ .ovevvees [ ervvrrerernins | veveenrenseenees |APU HOIAING COMPANY.....cviiiiiriiiieicicieie e snsennes American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
......................... 23-6000765 |........... American Premier Underwriters, INC..........coovveerininencneeneseeeseeeeneene APU Holding Company Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
......................... 13-6400464 | ........... Lehigh Valley Railroad Company..........ccccceerieiiniieiesisseesssssesesssssssennes American Premier Underwriters, Inc. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
........................................................................... 46-1665396 |.....cccos | ovrrerereirenes | ersereennnnnnee | PENNSYlVania Lehigh Oil & Gas Holdings LLC.........covvveneeneininereeeeneieenns Lehigh Valley Railroad Company................... | Ownership......... | ...100.000 | American Financial Group, Inc.. | ......N.......
......................... 20-1548213 | ........... Magnolia Alabama Holdings, INC........c.cceevieieiinieecee s American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
......................... 20-1574094 | ........... Magnolia Alabama Holdings LLC...........coeurireerrerneneenersieeneiseieessesseseeesseeens Magnolia Alabama Holdings, Inc.................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 46-1852532 |........... Michigan Oil & Gas Holdings, LLC...........cccoeeieieirinieeseesese e American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
......................... 46-1480078 | ........... Ohio Ol & Gas HoldiNgS, LLC........c.courrurirrrnrereenineensessesessssessssesssssssssesssssnenns American Premier Underwriters, Inc Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
......................... 13-6021353 | ........... The Owasco River Railway, INC.........cccceeiveieieriisie e American Premier Underwriters, Inc. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
........................................................................... 76-0080537 |....ccoovv | evverererverenn | eerevererrnnenn. | PCC Technical INAUSHTIES, INC.....voveeeiececcee e American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
......................... 46-3246684 Pennsylvania Oil & Gas Holdings, LLC..........cccouvieiniieieseisseie s American Premier Underwriters, Inc. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 23-6000766 Pennsylvania-Reading Seashore LINES............covrererrrerrereneeneeneesienseneiseeneens American Premier Underwriters, Inc Ownership......... |....66.670 |American Financial Group, Inc.. |......N.......
.......... 98-1073776 GAl Insurance Company, Ltd.........ccccreieieienisieeseesessee e APU Holding Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... . 131-1446308 | ... . |Hangar Acquisition Corp....... . |APU Holding Company. . | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 91-1508644 Premier Lease & Loan Services of Canada, INC.........cocvvuverrenrnrerninrnnirnininns APU Holding Company...........cccccvvereernennene. | OWnership......... ...100.000 |American Financial Group, Inc.. | ......N.......
.............. . 131-0823725 | ... . | Dixie Terminal Corporation . . | American Financial Group, Inc.. Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 98-0606803 GAIl Holding Bermuda Ltd...........ccoeueerenrurininrineisinsessssiesssessiseesssenssessessenens American Financial Group, Inc....................... |Ownership......... |.....69.990 |American Financial Group, Inc.. |.....N.......| 2.
.......... 98-0606803 GAl Holding Bermuda Lid..........ccoeivriieieieieieieesieieseeses s GAl Australia Pty Ltd............ccccceeovevvrernennene. | Ownership........ |.....30.010 | American Financial Group, Inc.. | .....N....... | 2.
.......... 98-0556144 GAIINAEMNtY, L.t snes GAl Holding Bermuda Ltd.............c..cccosveeee. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
............................................................................................................................................... Neon Capital LIMIted............cccviiiiiiiieiescece e GAl Holding Bermuda Ltd................c.ccc......... | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.................................... NCM Holdings (U.K.) LIMItEA.........cccrverrrrireieieireesce s Neon Capital Limited.............c..cccoeevererneee.e. | OWnership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
.................................... Neon Capital MANAGEIS..........cvvveieiciriieieeiesie et NCM Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
....................................................... Neon Holdings (U.K.) LIMIted.........ccceverrrrirereiieieeeece e Neon Capital Limited.............c..cccocvverrevneeee.e. | OWnership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
......................... 98-0412245 | ........... Lavenham Underwriting LIMited............ccccvvuereriveieieceeie e Neon Holdings (U.K.) Limited.........................| Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
....................................................... Neon Italy S.R.L.....ccvvieieveerecceeeceeeseeeeseeseseessesessessssssessnssssessessesenes | |[TAvivieeeens |NIA............. |NeoN Holdings (U.K.) Limited.........................| Ownership......... | .....60.000 | American Financial Group, Inc.. | .....N.......| ...
....................................................... Neon Management Services Limited............ccccoeveeneneneiineneinesernenenensneneens | GBRuceees [NIALL........... | Neon Holdings (U.K.) Limited......................... |Ownership......... {...100.000 |American Financial Group, Inc.. | .....N.......
.................................... Neon Sapphire Underwriting Limited...........c.cccovveeveeceveeeiereeeesecesreeeseienens | GGYoee [NIAL............. |NeON Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
.................................... Neon Service Company (U.K.) Limited..........c.cocoovvnrneinerncneinernrneinecnensneneens | GBRueeos [NIALL........... | Neon Holdings (U.K.) Limited......................... |Ownership......... {...100.000 |American Financial Group, Inc.. | .....N.......
............................................................................................................................................... Studio Marketform SRL..........ccccceeveviveeveeeneceeseveeeereesssesessseesssssesssseseens | | TAuivieeens | NIA.L........... |NeoN Service Company (U.K.) Limited.......... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
............................................................................................................................................... Neon Underwriting Bermuda Limited..........c.ccoooevsnrneneincnenecnrneinecnenneeneens. | BMU.ceo [NIAL.......... | Neon Holdings (U.K.) Limited......................... | Ownership......... | ...100.000 | American Financial Group, Inc.. | ......N.......
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1 2 3 4 5 6 7 10 11 12 13 14 15
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 D Federal (US. 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) (YN | *
.......... Neon Underwriting Limited............ccovvevierereinisiennsiinsessssenesesssssesnnnees | GBRuiine Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N....... | ...
.......... Orca Insurance AGeNCY A/S.........covrnenrrnerneneneesseeeeneiseessssnssssesnesseesessesnens | DNKiiiiiinis Neon Holdings (U.K.) Limited......................... | Ownership......... | .....89.425 | American Financial Group, Inc.. | .....N.......
.......... 98-0431601 Sampford Underwriting Limited............ccccoveeveveniseninnnsienensiseeeissssieneenns | GBRu Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
.......... Xenon Agency LIMIted...........covrurirrerrereinienereisineeneieesessesseesssssseseessssesnnnne | GBRuciinni. Neon Holdings (U.K.) Limited........................ | Ownership......... | ...100.000 | American Financial Group, Inc.. | .....N.......
.......... Helium Holdings Limited............cccocoeviveriiiieeiiieeseceeeeeseeeveeeseesssesessnnenenns | BMUocc American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
.......... Neon Employee Ownership LLC..........ccccovvvenrrninrirnrnsnsirnensnsessessesseseesseenes | DB, Helium Holdings Limited...........c..ccccecevvnnvenen. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... . | GAl Australia Pty Ltd..........ccccoevvvivennne .. |AUS......... . | Neon Employee Ownership LLC... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......| ...
.......... 06-1356481 Great American Financial Resources, INC..........ccccovvnereirnenenereernenesersinsenns | DB, American Financial Group, Inc....................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 31-1422717 AAG InSUraNCe AGENCY, INC...vvuvvvrierieieieieiie ettt snes Great American Financial Resources, Inc...... | Ownership......... [...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... . 134-1017531 |... . | Ceres Group, INC......cuvvureenenee . | Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 470717079 Continental General Corporation Ceres Group, INC.....cccovevvvvierresesienieneenneen. | OWNErship......... ...100.000 | American Financial Group, Inc.. | .....N....... | ...
......................... 34-1947042 QQAGENCY Of TEXAS, INC...ovvrveieiiei st Ceres Group, INC......covvvvneereerneneereernienennene. | OWNErship......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... ... [31-1395344 | ... . | Great American Advisors, Inc... . | Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
0084.. | American Financial Group, Inc.. |63312..... 13-1935920 Great American Life Insurance Company Great American Financial Resources, Inc...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. |93661..... 31-1021738 Annuity Investors Life Insurance COMPanY.........cccoueveeivereeinsiesiesessenenseenns OH....cc.... Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ IS
........................................................................... 84-4395026 |........... Bay Bridge Holding Company, LLC..........ccccoenrmrnrrnrneneennerserseneneesnessnenneneens | MDisians Great American Life Insurance Company...... | Ownership......... |.....65.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 84-4395026 |.........o. | oevveieriereenns | cervnsnennennn. | By Bridge Holding Company, LLC..........ccocvieeveveneseeirecesessesessienienens | MDca Great American Insurance Company............. | Ownership......... |....35.000 |American Financial Group, Inc.. | .....N.......
27-4078277 | ........... Bay Bridge Marina Hemingway's Restaurant, LLC Bay Bridge Holding Company, LLC Ownership......... [ ..... 85.000 | American Financial Group, Inc.. | ...... |\
27-0513333 | ........... Bay Bridge Marina Management, LLC Bay Bridge Holding Company, LLC Ownership......... | ..... 85.000 | American Financial Group, Inc.. | ...... |\ IS
20-1246122 [ ..o [ [ v Brothers Management, LLC..........coccvvinrnreeeinineinsee s sssssesssnssnes Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
81-3737639 | ........... Charleston Harbor Fishing, LLC........c.ccoeeieieiinieieesses e Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ IS
20-4604276 | ........... GALIC - Bay Bridge Maring, LLC........cc.ccouvrureninrinnreieeississesssesseseesseenssesses Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
311377 [ e e, GALIC Brothers, INC........cuuiveiieiiiiieiie ettt ssnee Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo.
26-3260520 |........... Manhattan National Holding Corporation Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Y.
45-0252531 |........... Manhattan National Life Insurance Company A, Manhattan National Holding Corporation....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
84-45T4243 | ..o [ e [ e, Mountain View Grand Holding Company, LLC ..........ccccoeveeierverreerieeeieeinns NH............ NIA............. Great American Life Insurance Company...... Ownership......... |..... 65.000 | American Financial Group, Inc.. | ...... N..ooo..
84-4574243 Mountain View Grand Holding Company, LLC ..........ccccocvieeeirieieeeicenns NH........... NIA............ Great American Insurance Company............. Ownership......... | ... 35.000 |American Financial Group, Inc.. | ...... N..oo..
84-2654660 Skipjack Holding Company, LLC..........c.ccovvveirinereierieecesce e MD........... NIA............. Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
52-2179330 Skipjack Marina Corp Skipjack Holding Company, LLC.................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
. |42-1575938 |... . | Great American Holding, Inc. . | American Financial Group, Inc.. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
80-0333563 ABA Insurance Services, Inc Great American Holding, InC............ccccevivee. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
......................... 27-3062314 Agricultural SErvices, LLC.........cccvveveieiieiieeseee e Great American Holding, Inc.......................... |Ownership......... ...100.000 |American Financial Group, Inc.. | .....N.......
.......... . | Great American Holding (Europe) Limited . | Great American Holding, Inc..... ... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Great American Europe Limited Great Amerian Holding (Europe) Limted........ | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... AA-1784136] ........... Great American International Insurance (EU) Designated Activity Company.... | IRL........... [lA................ | Great American Europe Limited..................... | Ownership......... {...100.000 |American Financial Group, Inc.. | .....N.......
......................... AA-1120817]............ Great American International Insurance (UK) Limited............c.ccccceeeevevereeeeeen. | GBR........ [ IA................ | Great American Europe Limited..................... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
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.............................................................................................. Great American Specialty & Affinity Limited...........ccccoevreeniniecnireeins Great American Europe Limited..................... | Ownership......... [...100.000 |American Financial Group, Inc.. | .....N....... | ...
0084.. | American Financial Group, Inc.. |23418..... 73-0556513 Mid-Continent Casualty COMPaNY..........ccccorureeerrerereeneereereeeeeeseesesseesseeseeseesees Great American Holding, InC..........cccovuueveneen. Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. | 15380..... 73-1406844 Mid-Continent AssSUrance COMPANY..........coeuvurirerreeiinrreieessiesessssssessessesssenses Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. |.....N....... | ...

0084.. | American Financial Group, Inc.. [ 1379%4..... 38-3803661 Mid-Continent Excess and Surplus Insurance Company Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ......

........................................................................... 30-0571535 Mid-Continent Specialty Insurance Services, INC............ccoevveereeveeniveererieenns Mid-Continent Casualty Company Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
0084.. | American Financial Group, Inc.. |23426..... 73-0773259 Oklahoma Surety Company Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
.............. . 134-160739%4 |... . | National Interstate Corporation..... .. | Great American Holding, Inc..... . | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......| ...
.......... 34-1899058 American Highways Insurance Agency, INC.........cccvvrnenineneereeneseeneeens National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 31-1548235 Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... . 198-0191335 |... . |Hudson Indemnity, Ltd...... . | National Interstate Corporation. . | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
.......... 66-0660039 Hudson Management Group, Ltd National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 34-1607396 National Interstate Insurance AGeNCY, INC..........corierereinieneneineseeseieenns National Interstate Corporation...................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.............. ... | 36-4670968 |... . | Commercial For Hire Transportation Purchasing Group.. . | National Interstate Insurance Agency, Inc......|Management......| ................. | American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395 National Interstate Insurance COMPaANY..........ccovereerrerrernirnirneerrieenseneeseesesseeens National Interstate Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......

0084.. | American Financial Group, Inc.. | 11051..... 99-0345306 National Interstate Insurance Company of Hawaii, INC..........ccoevevvieieiieirinennes National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ......

........................................................................... 43-1254631 TransProtection Service ComMPaNY..........cvwrerreirnrenrereeeesrsesessessssssessesessenens National Interstate Insurance Company......... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. |41106..... 95-3623282 Triumphe Casualty COMPANY........ccceeriieieieiisieie et National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. |......N....... | ...
0084.. | American Financial Group, Inc.. [21172..... 86-0114294 Vanliner InSUrance COMPANY...........owurerereenrerrereeseesnsesesessesessessssessssssssessessens National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ......Y.......
........................................................................... 20-5546054 Safety Claims & Litigation Services, LLC........cccccviviererrenieesesiesessenens National Interstate Corporation...................... |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N....... | ...
........................................................................... 46-4570914 Safety, Claims and Litigation Services, LLC........ccccoovvrrerminrnrinneincnsensisninnens National Interstate Corporation...................... | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......

Z2 22 222222222222222<X<Z2Z2Z2Z2222222222222

0084.. | American Financial Group, Inc.. |22179..... 95-2801326 Republic Indemnity Company of America Great American Holding, InC..........c.cccevvivnee Ownership......... ...100.000 | American Financial Group, Inc.. |......N....... | ...
0084.. | American Financial Group, Inc.. [43753..... 31-1054123 Republic Indemnity Company of California Republic Indemnity Company of America...... Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 59-1683711 Summit ConSUIING, LLC........ovuiviriieiireiece st es Great American Holding, Inc................c......... |Ownership......... ...100.000 |American Financial Group, Inc.. | .....N.......
......................... 59-3385208 Heritage Summit Healthcare, LLC.........ccoveveinririnenes e ecssseeeessnes Summit Consulting, LLC Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
......................... 82-2462705 Summit Real Estate Holdings, LLC..........ccccvieieierieicesesee s Summit Consulting, LLC Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
........................................................................... 59-3409855 Summit Holding SOUthEast, INC.........cccueveveericrreeie e nen Great American Holding, Inc............c..cc......... | Ownership......... ...100.000 |American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. | 10701..... 59-1835212 Bridgefield Employers Insurance Company. Summit Holding Southeast, Inc............cc........ Ownership......... ...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 10335..... 59-3269531 Bridgefield Casualty Insurance Company Bridgefield Employers Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 16691..... 31-0501234 Great American Insurance CoOmMPaNY..........cccceveveurieereeiesssiesiesessese s American Financial Group, INC..........c.cceevuee. Ownership......... ...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 37990..... 31-0973761 |... . | American Empire Insurance Company. .. | Great American Insurance Company.... . | Ownership......... ...100.000 | American Financial Group, Inc.. |......N.......
59-1671722 American Empire Underwriters, INC...........ccovuvevereiveveieieecsie e American Empire Insurance Company........... Ownership......... ...100.000 | American Financial Group, Inc.. |......N.......
31-0912199 American Empire Surplus Lines Insurance Company Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ......N.......
. 131-1463075 | ... . | American Signature Underwriters, Inc . . | Great American Insurance Company.... Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
59-2840291 Brothers Property Corporation............ccceeeeenicreneeeseiee e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ......N.......
25-1754638 | ........... Brothers Pennsylvanian Corporation...............ceeeeeneeneersesneeneeeesssenseeesees Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
59-28402%4 | ........... Brothers Property Management Corporation..............ccccoecueveeeenivevcvsicveenenns OH........... NIA............. Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ......N.......
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.......... 31-1277904 Crop Managers Insurance AGENCY, INC.........oceueeruninieieniessesesseeeessiessennees Great American Insurance Company............. | Ownership......... [...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 83-1767590 CropSurance AGENCY, LLC.......c.ouirrieeiree et sseneseens Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 31-0589001 Dempsey & Siders AGENCY, INC.......ovvveiiniieieieiee e eines Great American Insurance Company............. | Ownership......... [...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 84-2358400 Human and Social Services Risk Purchasing Group, LLC..........cocovvniurrinnenee. Dempsey & Siders Agency, Inc...................... | Ownership......... | ...100.000 | American Financial Group, Inc.. | .....N.......
.......... 31-1341668 Eden Park Insurance Brokers, INC...........cccceiienicreniieesicee e Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
............................. El Aguila, Compafiia de Seguros, S.A. de C.V.......oovvirrinrneieecnereees Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. | ......Y.......
.............. . 139-1404033 |... . | Farmers Crop Insurance Alliance, Inc.. . | Great American Insurance Company.... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......| ...
.......... 13-3628555 FCIA Management Company, INC.........cc.eurrrurremirnreneesirneneessisesssessesesssssenens Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
............................. Foreign Credit Insurance Association Great American Insurance Company. Management...... | ................ |American Financial Group, Inc.. | .....N.......
.......... . 181-0814136 |... . | GAl Mexico Holdings, LLC . | Great American Insurance Company.... Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 31-1753938 GAl Warranty Company Great American Insurance Company. Ownership......... |...100.000 |American Financial Group, Inc.. | .....Y....... | ...
.......... 31-1765544 GAIl Warranty Company of Florida GAl Warranty Company...........ccccoeeevereenenene. | OWnership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.............. . 161-1329718 | ... . | Global Premier Finance Company... . | Great American Insurance Company.... Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... | ...
.......... 74-2693636 Great American Agency 0f TeXas, INC.......ccvrerinrneenrerneseinsseee s eeeseesees Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 26832..... 95-1542353 Great American Alliance Insurance ComMPany..........c.cervereerseeesesesssenenns OH....cc.... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ IS
0084.. | American Financial Group, Inc.. |26344..... 15-6020948 Great American ASSUranCce COMPANY.........ccrurereererermesnreeesesessssessssessesessens OH........... A Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091 Great American Casualty Insurance COMPaNY...........coceeerriererersesneseesnennes OH....cc.... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\
0084.. | American Financial Group, Inc.. | 10646..... 36-4079497 Great American Contemporary Insurance COMPanY...........cc.owreerreneeneerserneenes OH........... A Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 37532..... 31-0954439 Great American E & S Insurance COmpany.........ccccuevereineenienseensissesiessnsnes OH........... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\ IS
0084.. | American Financial Group, Inc.. |41858..... 31-1036473 Great American Fidelity Insurance Company...........ooveereeneneenseeeneenseeennes OH.......... A Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 31-1652643 Great American Insurance Agency, INC.........ccccvuevcevevecenreseesieniesessvessessnienees | OHuceces |NIAL........... | Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. | ......N....... | ...
0084.. | American Financial Group, Inc.. |22136..... 13-5539046 Great American Insurance Company of NeW YOrK.........c.oevveerurrnienrnnireiinnnns NY .o A Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 31-1073664 Great American LIoyd's, INC.........cccceveverierieveeiesesseiesessesessssessssssenns. | Tovenninnens | NIA.......... | Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 31-0856644 Great American Management Services, INC..........cccoevvvevvnrrernrinnsereiissinninnens | OHuceeees [NIAL............ | Great American Insurance Company............. | Ownership......... {...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. | 38580..... 31-1288778 Great American Protection Insurance Company..........c.ccoeeevivereereesseeienennns OH........... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
........................................................................... 31-0918893 Great American RE INC.........ccevevevvrvevceresieseesereseesesiesssessesssssssessessssesssssesenss | DEvevvienenns |NIA.............. | Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 31135..... 31-1209419 Great American Security Insurance CoOmMPaNy............cceeverervereeresierieessssseenens OH........... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
0084.. | American Financial Group, Inc.. | 33723..... 31-1237970 Great American Spirit Insurance ComMpPaNY...........ccceueverreesiererseresesieseseesesnes OH........... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
0084.. | American Financial Group, Inc.. | 16618..... 83-1694393 Great American Underwriters Insurance COmpany.............cooeeueeueveverrnesieennns OH........... A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
.......... . 159-1263251 | ... . | Key Largo Group, Inc........... . | Great American Insurance Company.... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... 871850814. PLLS Canada Insurance Brokers Inc Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 31-1293064 Professional Risk Brokers, Inc Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... . 131-0686194 |... . | One East Fourth, Inc.... . | American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... 31-0883227 Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... 31-1119320 TEJ HOIAINGS, INC..cvovetieiiiiiei ettt American Financial Group, Inc....................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 31-0728327 Three East FOUrth, INC....c.c.vcviiiccicccece s American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......

*
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Asteris 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.

2
3
4

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

Company is affiliated but not owned.
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PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

. Allied lines....
. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial MUItIPIE PEFil.........coorerirrrirerereeneeeseeese e
. MOrGage GUATANTY.........cvieircreiee s
. Ocean marine
. Inland marine........
. Financial qUaranty..........ccccocueeeieviesieiieseseseeee et
11.1. Medical professional liability - OCCUITENCE..........ccceveviveieriirieee e,
11.2. Medical professional liability - claims-made.
12. Earthquake.........ccoovvvueeererriciecsienens
13. Group accident and health...
14. Credit accident and health.... e |- . ..0. .
15. Other accident and health.... v | s . .78. A
16. Workers' compensation....
17.1 Other liability-occurrence.. .
17.2 Other liability-claims made... e —————
17.3 Excess workers' compensation reee e
18.1 Products liability-occurrence.....
18.2 Products liability-claims made...... reee e .
19.1, 19.2 Private passenger auto ability.............cooverriririnreerceeeiees | e ..(7,673)] ..
19.3, 19.4 Commercial auto liability...... o ..104,883,598 | .. . e —————
21. Auto physical damage...... ..33,555,964 15,036,185
22. Aircraft (all perils)..

—
QWO WN =

24. Surety............... 4, . ...0.

26. Burglary and theft...........ccverrieneesee e 213 | 906 | e (7.932)
27. Boiler and MAChINEIY.......c.ciueieicieie ettt ssssssena | sbessessesssssssesssssssesneas 37,867 | oo 45,000 | oo 118,838 | e 138.995
28. Credit...coeeeeeeeenees

29. International..
30. Warranty
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e .
. Aggregate write-ins for other lines of business.....

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
e BT ettt bbbt es st baes | eebaesaesaesbn st s ettt 5,601 | oo 79149 | oo 53,690
Allied lines........c..eeon.... . 15,318

1

2

3. Farmowners multiple peril....
4. Homeowners multiple peril... |
5. Commercial multiple peril. . ..602,105 | .
6. MOEJAGE GUATANEY......c.ovivereiiectcecte ettt b bbb bbb s s b bssebenss | 4ebsetesessssesesassetessssesesessstesessssesesantess | vebebissesesssissetesnt et es s e b ben st et s e s bnas
8. OCEAN MAMNE......cuieeeirireieieie ettt bttt ene
9. Inland marine........
10. Financial guaranty
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made
12. Earthquake.........coovveuvirvieincrerereeenne
13. Group accident and health...
14. Credit accident and health....

15. Other accident and health.... e | e | e ,805)
16. Workers' compensation.... ..5,022,113 | . 18,349,708 | ..... .29,036,059
17.1 Other liability-occurrence.. 13,027,327 | ..... 31,246,678 | ..... .28,989,087
17.2 Other liability-claims made... . . ..806,596

17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made
19.1 19.2 Private passenger auto liability
19.3 19.4 Commercial auto liability......

2806 | .. 2154
A7.804 | o 39,689

29. International..
30, WaITANY......coeeeereeeirieeeee e
31. Reinsurance-nonproportional assumed property. XXX LXXX
32. Reinsurance-nonproportional assumed liability........ XXX XXX
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of BUSINESS..........cc.ccoevveueieiriieieicceee e

35, TORAIS ..ot | s 145,929,701 | oo 300,493,816 | .....covvvverirriieniinns 294,839,317

Sum. of remaining write-ins for Line 34 from overflow page . 0. .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......euriuirenreiriisinrissirsiieesnsssesssssssenssnes | onessesssssssssesssssnsssesssesssnssnsssessssns 0 ] o 0
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statement for June 30, 2020of the 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 2020 2020 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 2020 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. 2017 + Prior...coe. | oo, 78432 | oo, 128,603 | ..o 207,035 | oo 30,135 | s (S J [P 30,204 | oo, 64,484 | oo, 84 | i 98,439 | oo, 163,006 [ ..o 16,187 |, (30,012) [ coooreririinns (13,825)
2. 2018 s [ e 45,135 | oo 66,418 | oo 111,553 | oo, 17,133 | i [V [ 17,215 | oo 41,278 | oo 202 | s 50,289 | oo 91,768 | ..o 13,276 | oo (XL ) (2,570)
3. Subtotals
2018 + Prior........ | coovvesiieniens 123,567 | oo 195,021 | oo, 318,588 | ..o 47,268 | oo 151 | s 47,419 | e, 105,761 | oo 285 | o 148,727 | oo, 254774 | .o, 29,462 | .o [CRRLT:) ) —— (16,395)
4, 2019 s s 44,892 | oo, 126,150 | oo, 171,042 | e, 26,319 | oo 2,043 | s 28,362 | oo, 49,951 | oo, 1,676 | oo 89,947 | oo, 141,575 [, 31,378 | [CYRL:K) | I (1,105)
5. Subtotals
2019 + Prior........ | coovrerrerennene. 168,459 | oo 321171 | e 489,630 | oo, 73,587 | oo, 2194 | s 75,781 | oo, 155,712 [ oo, 1,962 | oo 238,675 | oo 396,349 | . 60,840 | .o (LEIRLA) ] (17,500)
6. 2020.......cccerrens [ )., ST IR ) .0, T [ ., S P ) .0 T [P 15,366 | oo 15,366 |..cooorrnnnes XXX | e 18,121 | e, 70,851 | oo, 88,973 |, ). S [ DO, SN XXX
7. Totals. ..o | v 168,459 | ..oovvveerinn 321171 | e 489,630 | ooooovvrirrirnne. 73,587 | oo, 17,560 | coovvrvierinne, 94T | o, 155,712 | oo 20,083 | cooorvrriinns 309,526 | ..cooovvrrrirnnn. 485,321 | .ooovvrrererin. 60,840 |.ovvvrverierinne (UCTRZ )] P— (17,500)
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 | ..c.ocvevvvivernnnee 287,867
1 s 361 %[ 2. coverrerinn (24.4)% | 3. wovvvrrrernn (3.6)%

Col. 13, Line 7

Line 8

4 i, (6.1)%




statement for June 30, 2020of e N@tional Interstate Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

2 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:

A0 000D D O
* 32 6 2 020204 900000 2 =
A 00 000D O 0 O
* 3 2 6 2 02 0204550000 2 =
AR 00 0100 E DO 0 O
* 326 2020203650000 2 =
A 000 01000 0 O
* 32 6 2 020205050000 2 =

Q15

Response

NO

NO

NO

NO




statement for June 30, 2020of 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 FECEIVADIES........vvcveiviiciciiie ettt | assessessstessesnsenes 819,723 | oo 4,229 | o 815,494 | oo 668,742
2597. Summary of remaining Write=ins fOr LINE 25..........cccccueiuieiiieciceieiee e seseeressnenesens | erereneresesisnesenns 819,723 | oo 4229 | .o 815494 | ..cocvvvvinenne. 668,742

Q16




statement for June 30, 2020ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECEMBET 31 Of PrIOr YEAI..........ccvieeieieeeie sttt sanee
Cost of acquired:

2.1 Actual cost at ime Of ACGUISIION.........cvurererirrrierirsieirsesssieissee et ss st s st en s essenna
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment reCOgNIZEd...........c.cvueviuieeieieiieieee e
Deduct CUrrent YEar's AePrECIAHION. ........c.viu ettt
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8).........ccceeuvreierrinieenieessese e eienens
Deduct total NONAAMItEEd AMOUNES........veveiiecieieices ettt bbb nan
Statement value at end of current period (Line 9 MinUS LiNE 10).......cuiiieiiiiierieiisiesersissssssesssisssesssssseessessssessesssssssasssssnsns

................................... 39,006,774

........................................ 617,699

................................... 39,972,682

..................................... 1,235,764

................................... 38,410,544

................................... 39,006,774

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of Prior Year...........cccevevievenisiesesiesessenns
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........co.ovvvruriernrnereeesssseeienenn
Accrual of discount............ccceevieriiriiennes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals...................
Deduct amounts received on diSPOSAIS............ciurrreeiirerneireneiesieeesesesseeneineens

Deduct amortization of premium and mortgage interest points and commitment fees..........
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............c.cceveeevivenicereeeeeeseenenns

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

TOtal VAIUGLION AIIOWANCE. .......c.ueeerreireiirireiei sttt s bbbt

. SUDLOLal (LINE 11 PIUS LINE 12)......cvieiveiieieiciiie ettt sttt bbbt aes
. Deduct total Nonadmitted @MOUNLS............cccoeurieuiiicieiee st s b se s b nsnt s
. Statement value at end of current period (Line 13 MINUS LINE 14)......c.iieiiiiieieiisiesieissiesieses s essstesesssssnsassesssaans

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........vurvrererrieerisnreseeeesissesssessessssssesessessssssessesssssssssessessssssssenes
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation iNCrEaSe (ABCTBASE)..........cuucviveiueieiiieisc ettt ettt b bbbt b bbb s sanes
Total gain (I0SS) ON QISPOSAIS.........cvuevivereericreeie ettt bbbt b bbb s bttt sas st en st n s
Deduct amounts reCeived ON dISPOSAS............ccevueiiuiiieiiisiie ettt bbbt naa
Deduct amortization of premium and depreCiatioN..............ewrrerrirrenririnesss sttt
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+4+5+6-7-8+9-10)..........cccceerererereerreererrerseeseeseenas
Deduct total NONadMIttEd @MOUNLS...........cccveviieiieicics ettt bbb s
Statement value at end of current period (Ling 11 MIiNUS LINE 12)......c.ciuiieririiesisiiiies e sssessssssessesssssssesssssssnesssenas

................................... 13,748,754

.................................... (1,972,859)
..................................... 1,056,573
..................................... 1,820,074

................................... 18,909,278

.................................... (3,178,179)
..................................... 5,519,511
..................................... 7,645,620

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N kw2

N
W oo @

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar..........ccvevcveeeeieveeerisieeeeee s
Cost of bonds and stocks aCqUIrEd...........ccovveeeevrieieiieiesesie e

Accrual of discount............cccocevvereennnn
Unrealized valuation increase (decrease).
Total gain (loss) on diSposals............cccevevrivererriverenns
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment reCOgNIZEd...........ccvveveieieieeeie e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........coccevvveveververennee.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10).......cccccrvrivrieninieseesesesseieisens
. Deduct total NoNadmItied @MOUNLS............ceeirieieiricieeiies et s s s b nsnsena
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cuiieiiiiieiieiisieseississiesss s essssesesssssssansesssans

................................. 997,651,004
111,213,719

..... 572,311
..2,943,353
....2,307,929
..105,321,288
....1,397,853

........................................ 392,661

................................. 941,178,650
...187,115,292

...1,118,695
.30,692,828
...2,942,349
...161,637,421
..2,431,577

.............................. 1,002,485,883
..................................... 1,905,392

.............................. 1,000,580,490




statement for June 30, 2020of the 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 688,817,679 | ..evverevereeieines 27,862,259 | ...ooveveiiieieiens 37,161,270 | oo (6,302,546) | ....ccovvrerriririnenn 688,817,679 | c.cvvvveriirirennd 673,216,123 | oo | e 669,846,366
NAIC 2 (). v vttt eeen 92,366,880 | ...eoverereeeieireirinienne 1,996,320 | ..o 3,480,402 | oo 4,803,746 ...92,366,880 95,686,545 89,621,484
NAIC 3 ():vuvvereeieereieierieieeseie st ss ettt essennsns | eesessessssssessessssesseens 3,992,471 | oot | s 2,226,229 | oo 1,873,947 | oo 3,992,471 | oo 3,640,189 | .o | s 5,085,602
NAIC 4 ().t st snsns | sessessessssnssansessssssesseens 977,868 | ..eueevveereereieereireinsrneeiseisssesseees | sereeesssesssesseesssssseseennens 12,212 | o 365,818 | oo 977,868 | oo 1331474 | oo | e 268,326
NAIC 5 ()- v ettt snsns | sessessessssnssassesnssnssessennn 234,569 | oo 5,951 | o [ et 10,119 | oo 234,569 | oo 250,639 | .eveeieieneeeee s | e nes 807,146
NAIC B (). v vvereerrereeeirereieieissseeseessisesee sttt sessssesesensens | snssessesssssssassesssassasenas 167,395 | vvieieeiieieiiciscsisissssnsessinnes | coersessesssenenssesnsenssessesnees 1,279 | oo AB7 | oo 167,395 | oo 166,603 | ...vevereeerreieiieisriensessisnssesseanes | oeessessiesseesssensensessssnsensesnsenees 0
TOtAl BONAS.......ccversriescreesnenns s ssss s s s ssss s s 786,556,862 | .....oocovvvrerririienens 29,864,530 | ...vveriiriiniie 42,881,391 | .o 751,571 786,556,862 774,291,572 |.cvvvcvicinnncrnnssinsnnneneen | s 765,628,924
PREFERRED STOCK
NAIC Tttt | resesisese s senenns 1,931,080 [ vvermerreerenmineeesseessssesssenas | cressseenesesess st | ceest et 80,920 | ..oovoorrirrieinenne 1,931,080 | .oeveeerrerirneririenes 2,012,000 | .voovoreeercennirenreeneenninneseeenes | e 3,092,493
NAIC 2.ttt | sresesieese st LN A 2,000,000 | .vvoovveeereenermerrieneeesinereseeennes | e (265,755) | cvvooverevermeririrriennaes 7845774 | oo 9,380,019 | cvvvvureeerermmmenresneenniesesisennes | i 7,902,579
10, NAIC 3ottt esssts | st 175,200 [ .oeererrrcerneenisesesnsesssssesssins | srevesssssssssesesssssenns 1,830,519 [ .oonevercrrireeririienns 858,444 | ......oovvvvrricriinns 1,475,200 [ cooncvervecreneriseeceenns 503,125 | ovverververreernssesesieensinesesinens | v 1,480,000
1.
12, INAIC Btttk | 1R E RS | SRR R s | £RE SRRt | ARt | ekttt | e 0 [ coveereerererreseenni s | s s 140,253
130 INAIC B | thte e 9,775 | ittt | ceresse et | fhee st | fher e 9,775 | o 9,775 | et | e 9,775
14, Total Preferred SIOCK..........ociuriiieiiinieiseeeseeeseieesssinies | oresnissesessnesssssneees 11,061,829 | .o 2,000,000 | .o 1,830,519 | i 673,609 | oo 11,061,829 | .o 11,904,919 | 0 [ i 12,625,099
15.  Total Bonds and Preferred STOCK. ... iiiriiiiiiiissisensssssisersisssisessess | nnessesenssssssesensnenns 797,618,691 | .o 31,864,530 | .o 44,711,909 | oo 1,425,179 | o 797,618,691 | oo 786,196,491 | ..o (O 778,254,023

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; NAIC26...... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S.......... 0; NAICBS.......... 0.
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Sch. DA - Pt. 1
NONE

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

QSI103, QS104, 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

............................................ 29,904,124

.......................................... 114,603,312

............................................ 31,878,216

.......................................... 240,502,710

.......................................... 113,536,068 | ....ovvvvirrrnerienrieninnnnn. 242,476,802
............................................ 30,971,705 | ..o 29,904,124
............................................ 30,971,705 | oo 29,904,124

QSI08
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
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 [OH.. ‘ 06/15/2020..... | Snavely BUIldiNG C0.......ccvuiuriiiiiiiieiieieissi e
0199999, TOAIS. ... 1etru ettt st st ees et e8 ek eeE e84 EE 488 EE £ E 88 4EE 148848408 £EE40EE 14084 4EEEEEEE L8 HoEE1EEE4oEE LR 4EEEoEE4EEEHeLE AR LR LR E LR LA 1EEE44LEE oL R 4EEE4EEE1eEE e 4LEEEEE LA EoEEE LR oEEEeLE oA E LR LR LR LR LA EE LR LRttt nne | ferbienst et 0
0399999, TOIS. ......eeeverrtrresresseiee i ses s ses st R iR fEebee RS LR R R RS E SRR E SRR R eRR SeRE et LE s LR LR RS E LR | erbeese et 0

SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "

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./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QE02, QEO03



statement for June 30, 2020of the N@tional Interstate Insurance Company

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

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Special R e and Special A
88275L  AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF................ . 06/12/2020........ Jefferies......... et | et | ereenienies 1,000,000 | cooovorverrirrierecees 1,000,000 | ..o 1,406 | 1FE....ccomiiiirir.
88275L  AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.........c...... . 06/12/2020........ Jefferies......... et | s 1,000,000 | oo 1,000,000 | ..o 1,406 |1FE....ccoiiiiiin.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment e etettetietetessiessesesieiesess  Eeessesessesiessesesiessessessssesiessessesessessesiessssessesesiessssisiesessesessisesiesesiessessesisiessesieisssistessesiesistostetesittattattetistantotetietintans  oetessesiesistastestesetintanes 2,000,000 .. 2,000,000 | oo 2,811 XXX.
Bonds - Industrial and Mi:
05949C PP 5 | BOAMS 2005-L 4A1 - CMO/RMBS.... 06/02/2020........ | Amherst Securities Group LLC... . . s 1,348,449 .1,425,046
12529F  AA 1 |CFMT 20HB3 A - CMO/RMBS............ . 05/08/2020........ BARCLAYS CAPITAL INC FIXED INC et | e 999,999 | L 1,000,000
15201P  AA 7 | CENTERSTATE BANK CORP.........ccoovviirnrriiririnirs 05/21/2020........ Stifel, NiColaus & C0., INC........ouciiiiiciiiiisisc i | o 1,000,000 1,000,000
33830J AB 1 |FIVEGUYSFDGLLC-ABS... . s 05/12/2020........ RW BAIM. ..ot | eeisebssssesse st eneenes ..975,131 992,500
35709B AC 9 |FREMF 2018-KF50 B - CMBS..........cocovviveiinriieiierininns 06/26/2020. Bank of America Merrill Lynch . O OO 1,486,844 1,618,884
38176P  AC 6 | GOCAP 44 A2A - CDO C 06/02/2020........ | CREDIT SUISSE SECURITIES (USA)....... . . - 951,250 | o 1,000,000
38177K AA 0 [ GOCAP AT = CDO....couiriririreieisrieiessisesess s C 06/30/2020. WELLS FARGO SECURITIES LLC . R P 2,000,000 . 2,000,000
38522H  AA 9 | GACM 20FL2 A - CDO......cooiiririiierneiiere e C 05/29/2020........ GOLDMAN. ...ttt | sebtesesisss st 2,000,000 . 2,000,000
40434L  AA 3 s 06/09/2020........ BINP PaIDaS........ucvviiiiireriisie e enins | esbens s 997,690 | oo 1,000,000
41283L  AY 1 |HARLEY-DAVIDSON FINANCIAL SERVICES INC.. . 06/03/2020........ JP MOTGAN. ... | ettt 998,630 | oo 1,000,000
43133W  AA 7 |HILDENE TRUPS SECURITIZATION 2020-3 LTD. C 06/30/2020........ | PIPR. ..ottt s 3,000,000 . 3,000,000
55282L  AA 4 |MF119FL2 A- CDO.....ooiiiierreicieiseeeeeieiseiesenisinas C 06/18/2020. MORGAN STANLEY CO...ccoouiiriiiriiiieiieieisiissisesesissiesisssssesessesssssssesisnies | evsersssssssesssseessessessssnesenes 981,563 | o 1,000,000
59319W  AA 9 [ MF1 20FL3 A= CMBS......coiiiiiiiiiierieier s 06/12/2020........ CREDIT SUISSE SECURITIES (USA)....... . e [ | 2,000,000 . 2,000,000
T1424# 3 |PERMIAN HOLDCO 2 INC 06/30/2020........ AFG Private PIACEMENL..........coeiiiiiiicieiceeisceee e sssssseessssses | cosieesessesssss e ssess s esssssenene | senesessessens s sesssessensenes 3,928 | oo 3,928
714244 77 6 |PERMIAN DD 14.00 10/15/2021..... . . 06/30/2020........ AFG Private PIaCEMENL.............cciiiiiiiiiiieiiesiesie s | seviiesiiesss s | sresnsissis s 2,023 | o 2,023
749698 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS . . 06/19/2020........ [ NOMURA SECURITIES/FIXED INCOME......... 3,998,850 . 4,000,000
755750  AA 3 | RCMT 2020-FL4 A - CMBS.......ccoiiiireriiieienieissiiesissi s iessniees 06/19/2020. JP MOTGAN. ... s | e 3,000,000 . 3,000,000
83546D  AM 0 | SONIC CAPITAL LLC - ABS........coiiiiiiiniiiiiininirisiissisenssnissesenssenssnenas 06/15/2020........ BARCLAYS CAPITAL INC FIXED INC et | e | ceeeeeneenes 2,120,175 . 1,995,000
3899999. Total - Bonds - Industrial and Miscellaneous.... ettt et et e ettt et ess et et et st essess  ebsessetessessessssstessessetetestessesseeesesses e b e e et esseE et e e es s oL ARt e R e s E R e Ao LA LA e et e A s bR s e b s s ket et bt et e e st b ek ent st esseteete | ehsetessesiesetenteseesntenea .. 27,864,530 | ..ooovvreeeeeen 28,037,381
8399997, TOtal = BONGS = PAI 3.ttt s8R b eh ek e£E oeEeeEESEEEEE LR E e Ef L E SR EEE e EEf S E e eEE SR L E L L e E SRR EEE e R fEEE LA E R LR R e fbnieen et . 29,864,530 . 30,037,381
8399999. Total - BONDS.......cooooiiiiiiiniiiiiiniisicissiscnieniieas 29,864,530 .. 30,037,381 13,937 XXX.
Preferred Stocks - Industrial and Mi (Unaffiliated) Perpetual Preferred
89832Q  AF 6 | TRUIST FINANCIAL CORP....... R | [ 06/16/2020....... |RBC CAPITAL MARKETS...p..oosesrssessrssssesssesess [ s 1,000,000.000 | .o e e OFErsessss
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PErPEIUAI PTEIEITEA. ... .. oottt ettt ettt et st eesee8eE e eeEee8ee s et eeEeE e e e Eee 8ot st eeE e e st e s ensee et eeteesen et ints | ehietessesssssntantessessssnens 1,000,000 XXX e 0 XXX.
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Red ble Preferred
064058 AH 3 | BANK OF NEW YORK MELLON CORP. . s | | 05/12/2020........ |CREDIT SUISSE SECURITIES (USA)....... . . | 1,000,000.000 21,000,000 | i | e 2FE .o
8599999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) REAEEMADIE PIEIEITEA. ... ..ttt etttk 8 £ttt ebsbsentenb st an et ens st 1,000,000 XXX 0 XXX.
8999997,  TOtal - PrEfEITEA SLOCKS = PAM 3...........oocviveieiveiitcieiceeee ettt et et et esaetes etetssaetessassesesseeesesssesessseeesessesesessesesessesesebaseesesassesetes s sesesaeseeesssssetes s ses et s seses s s sesessesesesesessetensesesesssetesansstesessnsets  tevassesesssesessessesasaseees 2,000,000 XXX e 0 XXX.
8999999, Total - Preferred STOCKS. .......cvveeeeeereeeeeeeee e eeereneens ettt ettt ettt A ettt ettt ettt n ettt bttt ettt et n e et et s et enananaenns | oeaeietessestansentesenanaana 2,000,000 XXX s 0 XXX.
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD........ . 06/04/2020........ CORPORATE ACTION e —————————— . 1,935.000 | ..o 8,792 XXX [
75574U 10 1 |READY CAPITAL ORD......iuiiiieiuiiistienissssns st essenssenssneee 04/14/2020........ CORPORATE ACTION s .. 2,468.000 | ..o 15,203 XXX s
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAEA. ... uuiiiiis ottt stk bbb o0k e f bbbkttt | etbbsenb s bbb 23,995 XXX s 0 XXX.
Common Stocks - Parent, idiaries and Affiliates Other
92206@ 10 7 |VANLINER INS CO....cooivviriiririiiciericsisiesssessssisssssssssnsenns 04/30/2020........ SHOCK OPHIONS.....vuvrvieiirerisisesie bbb entes | sebsessess s bes bt s e st s s tens | sebsesssies sttt 2,896 XXX [
92206@ 10 7 | VANLINER INS CO....cooiruiriiiririiicierineieeiesieesisesieeenissesseneenes 05/31/2020........ SHOCK OPHIONS.....euerreeiirerisieii sttt enies | sbbtesesest st bbb nsseniens | atesesisi et 2,992 XXX [
92206@ 10 7 |VANLINER INS CO....cvvuriiiiiiniiiiiienisieissnisssissssisensssissensenesseens 06/30/2020........ SHOCK OPHONS. ...t | fonnissebs st | feni s 2,896 XXX s
9399999. Total - Common Stocks - Parent, SUDSIAIANIES aNA AffIIAIES ONET...............cccoiiiiiiiiciiiiiiiis ettt ettt et saeaet e e te b b aetes s setebesassesensesetesssaes et s sssesessesetesessseessssesebasassetassssetesssnsesansssesessnsesass | sarsetessssesessssstasassesetessssetasssssessssesesass | ctetesissesessssesesassesesassnsesessnsesasan 8,783 XXX e 0 XXX.
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statement for June 30, 2020of the 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 and

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
9799997, Total - COMMON SEOCKS = PAM 3. ..otttk ehE o8 E e E LR EEE L E LR L0 E 1L E L E LR E L0 EfEE L EEE LR f LR E bR oehEfeee b en bbbttt | ebedsens bbb st 32,778 XXX 0 XXX.
9799999. Total - Common Stocks. e etetetetetuetetetetetesatuetatuetesstetetesaetetassstetesassetebassstesessetetasssetesins  e4etessstetessssiesassesetesssetesassstetssetetasnteetasistetesasaetet et etetesastetesssetesessetetessesetesesetetesastetessetetesaseetesnsetetessntetesaseetesessete  tebssetesssetetesstetasssetesostetetasnstesesetets | tebersiresisetetesntetesntetetesantetann 32,778 XXX 0 XXX.
9899999. Total - Preferred @Nd COMMON SEOCKS. ... ... tuuutrueuiieeisserrsseresstesstrsssessserseessesssstssesssess s seet o0 oeee o888 888880 E L8 EE 8L EE 0 €8££ L8 E 088088 R E £ E L EE L8R bbb bbbttt 2,032,778 XXX 0 XXX.
9999999. Total - Bonds, Preferred and COMMON SEOCKS............cc.cveiiirieieiieiieieeiieieiesce s te st cesstessssetees etseesetassassesssssssessessessesessessesseesasessessebassessessee et aesessessesae s s sesse s e s en s e s s e b s et e e s s et et ee s e s e et e s st s s et et s e s et et antensebstenss | ednsessssssssssassessnsansass 31,897,308 XXX 13,937 XXX.
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statement for June 30, 2020of the 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

1 2 3 4 5 [ 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
[ Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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 Symbol
Bonds - U.S. Government
36179U 5A 6 | G2 MA6241 - RMBS . [ 04/09/2020. | VAHOUS.......oomevvvermeerrisrerriesssessisins | sevvessesessessessssinnns | coveeees 1,003,413 | ........... 983,859 983,859 0 983,859 | covvvvrrcrries [ e 19,555 | ......... 19,555 3,408 | 09/20/2049.
36241L S7 2 | GN 783242 - RMBS .. | 06/01/2020. | Paydown 8,629 8,629 9,088 8,901 (271) 8,629 0 .106 | 02/15/2026.
38373A D9 4 | GNR 2009-069 PV - CMO/RMBS..........occrreemmerrirmisseesssnennenns .. | 06/01/2020. | Paydown 1,564 1,564 1,644 1,622 (58) 1,564 0 27 | 08/20/2039.
38375C 6N 5 | GNR2012-116 PG - CMO/RMBS .. | 06/01/2020. | Paydown 3,762 3,762 3,862 3,779 (17) 3,762 0 36 | 10/20/2040.
38375G 2G5 |GNR2012-102 DN - CMO/RMBS .. | 06/01/2020. | Paydown 26,384 26,384 26,367 26,360 24 26,384 09/20/2040.
38376E  VJ 1 |GNR2009-110 AB - CMO/RMBS... .. | 06/01/2020. | Paydown 8,250 8,250 8,644 8,431 (180) 8,250 04/16/2039.
38376X L5 0 |GNR2010-031 AP - CMO/RMBS... .. | 06/01/2020. | Paydown 25,440 25,440 26,468 25,466 (26) 25,440 08/20/2038.
38377E NN 0 | GNR 2010-042 NH - CMO/RMBS .. [ 06/01/2020. | PAYAOWN...........coouemnccnrvivieiiiiiinens | ovesseeeresssisiiaisinees | oisssneees 15,714 15,714 16,308 15,803 (88) 15,714 04/20/2039.
38377L ZD 3 |GNR2010-127 NH - CMO/RMBS .. | 06/01/2020. | Paydown 37,708 37,708 38,845 37,945 (237) 37,708 02/20/2039. | 1..
38378T AF 7 |GNR2013-071 GA - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN..........ccooumicrrrvvveeniiiannns | vsseeeeesseeissassninees | ovinnnneens 19,461 19,461 19,518 19,477 (15) 19,461 07/20/2041. | ...
38379X KD 1 | GNR 2016-083 AP - CMO/RMBS, . | 06/01/2020. | Paydown 201,230 201,230 209,877 207,890 (6,660) 201,230 10/20/2045. [ 1.......coovernns
0599999. Total - Bonds - U.S. GOVEIMMENL.......oouuuuiriisiiiriiisiisisiisssssiss s sesiss sssssssssssssssss nsisissssssssssssssssssssssss s sssssssssssssssssssssssssssssssssssssssssssses | sovsesos 1,351,556 | ........ 1,332,001 |........ 1,344,481 355,671 0 0 (7,529) 0 | 1,332,001 | oo 0 ... 19,555 XXX XXX
Bonds - U.S. Political Subdivisions of States
68609T DM 7 |OREGON ST ..| 06/01/2020. | Direct 30,000 30,000 32,300 31,634 (152) (152) 30,000 0 612 | 12/01/2048. | 1FE...........
68609T SH 2 |OREGON ST .| 06/01/2020. | Direct 5,000 5,000 5,401 5,396 (18) (18) 5,000 0 97 [12/01/2049. | 1FE...........
2499999. Total - Bonds - U.S. Political Subdivisions of States 35,000 35,000 37,700 37,030 0 (170) 0 (170) 0 35,000 0 0 (V) I 708 XXX XXX
Bonds - U.S. Special Revenue and Special A t
196479 2D 0 | COLORADO HSG & FIN AUTH .. | 05/01/2020. | Direct 30,000 30,000 31,701 31,535 (86) (86) 30,000 0 644 | 05/01/2049.
196479 TZ 2 |COLORADO HSG & FIN AUTH .. | 05/01/2020. | Direct 20,000 20,000 21,659 20,349 (85) (85) 20,000 0 500 | 11/01/2028.
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.........cccco.... .. | 06/01/2020. | Various. 1,364 (3,529) (3,529) 340,943 | oo | cerrreri 4,945 4,945 1,416 (53) (53) (84) | 02/01/2044.
19647P BW 2 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG. .. | 06/01/2020. | Paydown 5,785 5,785 5,785 5,785 0 0 5,785 0 90 | 10/01/2057.
20774W G9 6 | CONNECTICUT ST HSG FIN AUTH .. | 06/18/2020. | Direct 25,000 25,000 26,021 25,165 (330) (330) 25,000 (VR 789 | 11/15/2040.
20775B N8 5 | CONN ST HSG FIN AUTH HSG MTG FIN PG o+ [ 06/18/2020. | VAHOUS......coovevrrrerrrerrissssrresssnrenns | covereesssenseessnessssnns | onnssseenns 40,000 40,000 42,580 40,901 (285) (285) 40,000 0 891 | 11/15/2032.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.. ..| 06/18/2020. | Direct 5,000 5,000 5,294 5217 (26) (26) 5,000 (VR 105 | 11/15/2041.
3128M1 CK 3 |FH G11974 - RMBS, .. | 06/01/2020. | Paydown 2,375 2,375 2,409 2,369 6 6 2,375 0 54 | 05/01/2021.
3128MB DN 4 |FH G12609 - RMBS .. | 06/01/2020. | Paydown. 2,241 2,241 2,283 2,263 (22) (22) 2,241 0 51 | 04/01/2022.
3128MM UM 3 | FH G18587 - RMBS, .. | 06/01/2020. | Paydown 68,152 68,152 71,709 70,836 (2,684) (2,684) 68,152 0 862 | 02/01/2031.
3128P7 5B 5 |FH C91742-RMBS .. | 06/01/2020. | Paydown 64,123 64,123 68,752 68,302 | cooorrrrrvvverrris [ e (4,179) (4,179) 64,123 0 918 | 01/01/2034.
3128P7 7L 1 |FHC91799 - RMBS .. [ 06/01/2020. | PaYAOWN.........cooooverveirrreirinenreinins | covereeiasensessennsnins | covnseeeenns 70,870 70,870 74,126 73,827 (2,957) (2,957) 70,870 0 .. 1,089 | 11/01/2034.
3128P7 Q6 3 |FHC91377 - RMBS .. | 06/01/2020. | Paydown 54,674 54,674 59,116 58,383 (3,710 (3,710) 54,674 0. 1,047 | 06/01/2031.
3128P7 QN 6 |FH C91361-RMBS .. [ 06/01/2020. | PaYdOWN........oooovuuvieiinriiiinenriiiis | convvveiissssisissniiins | cosnniienns 45,018 45,018 48,085 47,654 (2,636) (2,636) 45,018 (VI 769 | 03/01/2031.
3128P7 W5 8 |FH C91568 - RMBS .. | 06/01/2020. | Paydown 52,293 52,294 55,039 54,684 (2,390) (2,390) 52,293 0 667 | 10/01/2032.
3128P7 XX 6 |FH C91594 - RMBS .. | 06/01/2020. | Paydown. 53,281 53,281 56,028 55,676 (2,395) (2,395) 53,281 0 693 | 01/01/2033.
3128PV BS 8 |FH J15449 - RMBS .. | 06/01/2020. | Paydown 27,432 27,432 29,266 28,725 | oo [ e (1,293) (1,293) 27,432 (VI 451 | 05/01/2026.
31294L 6V 0 | FH E02684 - RMBS. .. | 06/01/2020. | Paydown 4,349 4,349 4,558 4,395 (46) (46) 4,349 0 82 | 03/01/2025.
3132J4 H3 6 |FH G30949 - RMBS .. | 06/01/2020. | Paydown 58,092 58,092 61,215 60,488 (2,395) (2,395) 58,092 0 870 | 08/01/2036.
313370 E3 8 | FEDERAL HOME LOAN BANKS .. | 06/12/2020. | Maturity @ 100.00..........ccommvveeermenne | covvereeermerineneeiies [ covveveenes 190,000 |........... 190,000 |........... 197,425 190,530 (530) (530) 190,000 0 3,206 | 06/12/2020.
3133N3 U9 3 | FH RE6008 - RMBS .. | 06/01/2020. | Paydown 629,461 629,461 639,985 639,699 | ..ovooorrrieens | e (10,238) | covvvvvevveernns | s (10,238) 629,461 0 8,962 | 11/01/2049.
3133N3 VG 6 |FH RE6015 - RMBS .. | 06/01/2020. | Paydown 384,990 384,990 390,584 390,367 (5,377) (5,377) 384,990 0 e 5,407 [09/01/2049.|1..
3134G9 U4 7 |FEDERAL HOME LOAN MORTGAGE CORP........cccoovvrermrrrrienns .. | 05/26/2020. | Call @ 100.00..........cemvmreerrrrrirnes | cevverereenmessmeeeenianes | ceveeees 1,385,000 | ........ 1,385,000 | ........ 1,385,000 | ............ 1,385,000 (VI TR R 1,385,000 0. 16,880 |08/25/2021. | 1......vvveene.
31350A BR 8 | FEDERAL HOME LN MTG CORP MULTIFAMILY VAR.............. .. | 04/15/2020. | Call @ 100.00 5,000 5,000 5,138 5,012 (12) (12) 5,000 0 69 | 04/15/2025. | 1.........oeeee...
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

2 3 4 5 [ 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
[ Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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 Symbol
3136A4 VH 9 |FNR2012-14 HA - CMO/RMBS .. | 06/01/2020. | Paydown 3,386 3,386 3,342 3,357 30 30 3,386 0 28 [07/25/2040. | 1.................
3136A5 BB 1 |FNR2012-40 PA - CMO/RMBS .. [ 06/01/2020. | PAYAOWN...........coooemncrnrvviieiimiinees | vesseeeresssesisassinees | ossnneees 17,795 17,795 17,879 17,827 (32) (32) 17,795 (U I 148 | 09/25/2040.
3136A5 P6 7 |FNR2012-53 PB - CMO/RMBS .. | 06/01/2020. | Paydown 32,499 32,499 33,372 32,962 (463) (463) 32,499 0 322 |02/25/2041.
3136A6 4N 1 |FNR 2012-72 QE - CMO/RMBS .. | 06/01/2020. | Paydown 66,278 66,278 69,551 67,193 (915) (915) 66,278 0 833 | 01/25/2038.
3136A7 5E 8 |FNR2012-96 PD - CMO/RMBS .. | 06/01/2020. | Paydown 23,454 23,454 23,760 23,600 (145) (145) 23,454 0 205 | 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB - CMO/RMBS ..| 06/01/2020. | Paydown 26,949 26,949 26,867 26,903 46 46 26,949 (U I 185 | 05/25/2039.
3136AA MJ 1 |FNR 2012-139 BH - CMO/RMBS ..| 06/01/2020. | Paydown 23,704 23,704 24,170 24,009 (305) (305) 23,704 (U I 198 | 02/25/2042.
3136AA Y7 4 |FNR2012-145 TA - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN..........ccoourimnsccnrvivieiiiiiinens | vvsseeeeesssisiisisinees | oinnsneens 17,802 17,802 17,742 17,761 41 41 17,802 0 92 | 11/25/2042.
3136AA YL 3 |FNR2012-133 GE - CMO/RMBS. ..| 06/01/2020. | Paydown 5,558 5,558 5,550 5,550 8 8 5,558 0 36 | 08/25/2041.
3136AB  H7 1 [FNR2013-5BD - CMO/RMBS .. | 06/01/2020. | Paydown 20,112 20,112 20,078 20,082 30 20,112 (VI I 172 | 03/25/2040.
3136AC A5 0 |FNR2013-18 PA - CMO/RMBS .. | 06/01/2020. | Paydown. 23,662 23,662 23,192 23,333 329 23,662 (| 193 | 11/25/2041.
3136AC EK 3 |FNR2013-10 NE - CMO/RMBS .. | 06/01/2020. | Paydown 31,518 31,518 31,882 31,739 (221) 31,518 0 255 | 01/25/2042.
3136AC JY 8 |FNR2013-17 PC - CMO/RMBS .. | 06/01/2020. | Paydown 9,145 9,145 9,288 9,199 (53) 9,145 0 03/25/2039.
3136AD 2H 1 | FNR 2013-43 XP - CMO/RMBS .. | 06/01/2020. | Paydown 18,534 18,534 18,085 18,293 240 18,534 0 08/25/2041.
3136AD P9 4 |FNR 2013-41 AE - CMO/RMBS .. | 06/01/2020. | Paydown 19,615 19,615 19,126 19,450 166 19,615 0 07/25/2037.
3136AE 6N 2 [FNR 2013-74 HA - CMO/RMBS .. | 06/01/2020. | Paydown 20,649 20,649 21,101 20,830 (181) 20,649 0 10/25/2037.
3136AE EZ 6 |FNR2013-53 WG - CMO/RMBS. .. | 06/01/2020. | Paydown 48,154 46,224 47,150 1,005 48,154 06/25/2042.
3136AE  S7 3 [FNR2013-53 WL - CMO/RMBS, .. | 06/01/2020. | Paydown 129,280 | ........... 129,280 | ........... 121,806 125,667 3,614 129,280 01/25/2042.
3136AE 74 2 |FNR2013-70 VA - CMO/RMBS .. | 06/01/2020. | Paydown 34,966 34,966 35,786 35,348 (381) 34,966 08/25/2026.
3136AF NE 0 [FNR2013-75VG - CMO/RMBS .. [ 06/01/2020. | PaydOWN..........ocovieiirriciinenriiiis | conerveiinnsnsesinsnsiies | coessniienns 13,909 13,909 14,287 14,104 (195) 13,909 08/25/2026.
3136AG LA 8 |FNR2013-93 VA - CMO/RMBS .. | 06/01/2020. | Paydown 22,737 22,737 23,248 22,853 (116) 22,737 01/25/2025,
3136AK MN 0 |FNR 2014-39 VA - CMO/RMBS .. | 06/01/2020. | Paydown 32,598 32,598 33,505 32,887 (288) 32,598 08/25/2027.
3136AL  YX 3 |FNR2014-81 CA - CMO/RMBS .. | 06/01/2020. | Paydown 87,234 87,234 91,037 89,888 (2,655) 87,234 03/25/2041.
3136AR R4 2 |FNR2016-25 A - CMO/RMBS .. | 06/01/2020. | Paydown 50,609 50,609 52,792 52,092 (1,483) 50,609 11/25/2042.
3136AT CK 8 [FNR 2016-50 BN - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN.........ovvveeerriemcrrrrveessnnnnnns [ wovmmmmneeeenssssessasnnns | ceveeneenns 147,085 | ........... 147,085 |........... 153,611 151,880 (4,795) 147,085 02/25/2046.
3136AT JR 6 |FNR2016-049 PA - CMO/RMBS . [ 06/01/2020. [ PAYAOWN.........ovcoovrvemmrrrrveeerisennnnes | reeeeeesssssisassssnnes | coneesseend 40,814 40,814 41,866 41,672 (858) 40,814 09/25/2045.
3136AT U8 5 [FNR 2016-77 BA - CMO/RMBS .. | 06/01/2020. | Paydown 33,599 33,599 34,687 34,308 (709) 33,599 01/25/2045.
3136AU RZ 6 |FNR 2016-92 DA - CMO/RMBS .. | 06/01/2020. | Paydown 258,445 258,445 264,139 262,462 (4,018) 258,445 02/25/2034.
3136AV V9 7 [FNR 2017-22 BE - CMO/RMBS .. | 06/01/2020. | Paydown 109,835 108,662 (2,987) 105,674 08/25/2040.
3136AW JZ 1 |FNR2017-031 QA - CMO/RMBS .. | 06/01/2020. | Paydown N 167,400 165,862 (4,852) 161,010 11/25/2045.
3137A2 PF 2 |FHR 3766 HE - CMO/RMBS .. | 06/01/2020. | Paydown 16,925 17,147 16,904 20 16,925 11/15/2020.
3137A2 W9 8 |FHR 3752 PD - CMO/RMBS ..| 06/01/2020. | Paydown 14,642 15,082 14,980 (338) 14,642 09/15/2040.
3137A6 FB 3 |FHR 3809 GA - CMO/RMBS .| 06/01/2020. | Paydown 75474 78,903 76,250 (775) 75,474 10/15/2039.
3137A9 J7 2 |FHR 3843 GJ - CMO/RMBS ..| 06/01/2020. | Paydown 8,550 9,024 8,707 (157) 8,550 10/15/2039.
3137A9 VR 4 |FHR 3835 BA - CMO/RMBS .| 06/01/2020. | Paydown 82,580 86,451 83,403 (823) 82,580 08/15/2038.
3137AE LS 2 [FHR 3910 JC - CMO/RMBS .. [ 08/01/2020. [ PAYAOWN...........coovinnnrrrrvveenssnminns | ovsseenereessssisassinnes | s 19,034 19,034 19,457 19,198 (164) 19,034 12/15/2037.
3137AJ) 6F 6 |FHR 3955 BG - CMO/RMBS ..| 06/01/2020. | Paydown 20,771 20,771 20,294 20,416 355 20,771 02/15/2041.
3137AJ HW 7 |FHR 3960 YH - CMO/RMBS .| 06/01/2020. | Paydown 29,662 29,662 30,311 30,022 (360) 29,662 08/15/2040.
3137AP  BF 6 |FHR 4033 ED - CMO/RMBS .. | 06/01/2020. | Paydown 15,125 15,173 15,141 (16) 15,125 10/15/2036.
3137AP GN 4 |FHR 4029 NE - CMO/RMBS .. | 06/01/2020. | Paydown 14,679 15,193 15,006 (328) 14,679 03/15/2041. | 1..
3137AQ ZE 1 |FHR 4059 BC - CMO/RMBS .. [ 08/01/2020. [ PAYAOWN..........cooovrinrrrvvciinniniinns | vsssennnesssssisnssinnes | s 48,877 48,877 50,466 49,429 (552) 48,877 04/15/2039. | 1...ccvvvvvveees
3137AR RT 5 |FHR 4080 DA - CMO/RMBS .1 06/01/2020. | PaydOwn.............ccciimmmmnnerrnrvvcinnnnnns [ covvmmsnnnnnnessssiinenns | sovviinninnns 17,937 17,937 18,363 18,192 (255) 17,937 03/15/2041. | 1.
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3137AR Z6 6 |FHR 4083 CA - CMO/RMBS .. | 06/01/2020. | Paydown 33,179 33,179 32,434 32,935 244 244 33,179 0 282 [12/15/2038. | 1.......ccoouueee.
3137AS BZ 6 |FHR 4077 MA - CMO/RMBS .. [ 06/01/2020. | PAYAOWN...........coouemnccnrvivieiimiainins | vvsseeeresssisisassinees | osssneees 73,407 73,407 74,371 74,048 (641) (641) 73,407 0 645 | 08/15/2040.
3137AS Q8 0 [FHR 4088 PA - CMO/RMBS .. | 06/01/2020. | Paydown 30,494 30,494 31,943 31,500 | oo [ e (1,005) (1,005) 30,494 (U I 417 | 12/15/2040.
3137AT KB 7 |FHR 4097 GJ - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN..........oooommirrrvvveesiiiannns | vvsseeseesssssissssniees | nsnneens 18,854 18,854 19,208 19,113 (259) (259) 18,854 0 200 | 10/15/2031.
3137AT Q5 4 |FHR4097 TG - CMO/RMBS .. | 06/01/2020. | Paydown 37,128 37,128 36,049 36,575 553 553 37,128 0 317 | 05/15/2039.
3137AT W5 7 |FHR 4106 EC - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN..........ooooommnccrnrivieiiiisnens | vvsseneresssisisasininees | o 45,748 45,748 45,920 45,832 (84) (84) 45,748 0 322 | 04/15/2041.
3137AU ML 0 |FHR 4102 LA - CMO/RMBS ..| 06/01/2020. | Paydown 4,447 4,447 4,316 4,384 63 63 4,447 0 31 | 01/15/2040.
3137AU VJ 5 |FHR 4119 PA - CMO/RMBS ..| 06/01/2020. | Paydown 35,287 35,287 35419 35,358 (71) 35,287 0 213 | 09/15/2041.
3137AU X8 7 |FHR 4123 AE - CMO/RMBS ..| 06/01/2020. | Paydown 37,655 37,655 37,784 37,711 (56) 37,655 0 324 | 09/15/2039.
3137AW VA 0 [FHR 4145 UC - CMO/RMBS .. | 06/01/2020. | Paydown 6,035 6,008 6,019 16 6,035 0 12/15/2027.
3137AY NZ 0 [FHR 4161 TB - CMO/RMBS .. | 06/01/2020. | Paydown 16,815 16,861 16,823 (7) 16,815 11/15/2039.
3137AY UE 9 [FHR 4163 YA - CMO/RMBS .. [ 06/01/2020. | Paydown............coovvvevmnnrvierinsnriiniinns | cevveiisserniiisseniiiies | coneennnn 104,052 | i 104,052 |........... 106,491 105,645 (1,592) 104,052 10/15/2041.
3137B0 DW 1 |FHR 4183 ME - CMO/RMBS, .. | 06/01/2020. | Paydown 44,201 44,610 44,500 (298) 44,201 02/15/2042.
3137B0 TR 5 |FHR 4186 MC - CMO/RMBS .. | 06/01/2020. | Paydown 20,000 19,156 19,496 504 20,000 03/15/2028.
3137B4 4F 0 |FHR 4236 WC - CMO/RMBS .. | 06/01/2020. | Paydown 17,847 18,067 17,951 (104) 17,847 05/15/2042.
3137B7 3L 1 |FHR 4289 WE - CMO/RMBS .. | 06/01/2020. | Paydown 14,370 14,720 14,566 (196) 14,370 08/15/2031.
3137B7 WH 8 |FHR 4311 EA - CMO/RMBS .. | 06/01/2020. | Paydown 16,826 16,579 16,700 126 16,826 09/15/2043.
3137BA HX 3 |FHR 4345 AB - CMO/RMBS .. | 06/01/2020. | Paydown 34,682 35,506 35,176 (494) 34,682 02/15/2040.
3137BA XY 3 |FHR 4342 BD - CMO/RMBS .. | 06/01/2020. | Paydown 18,237 18,227 18,047 190 18,237 12/15/2043.
3137BA ZV 7 |FHR 4336 WV - CMO/RMBS .. | 06/01/2020. | Paydown 13,712 14,134 13,930 (218) 13,712 10/15/2025.
3137BB FW 5 |FHR 4349 CD - CMO/RMBS .. | 06/01/2020. | Paydown 15,450 15,436 15,252 199 15,450 03/15/2044.
3137BC GX 0 |FHR 4360 KA - CMO/RMBS .. | 06/01/2020. [ PAYAOWN..........oocoovrmuecrrrvreeinnennnns | orsmneerenneniiinnnnns | werrrennns 129,787 | s 129,787 |........... 135,060 133,232 (3,445) 129,787 05/15/2040.
3137BD 4U 7 |FHR 4378 AC - CMO/RMBS ..| 06/01/2020. | Paydown 29,232 28,629 28,663 569 29,232 02/15/2044.
3137BH FN 2 |FHR 4463 CA - CMO/RMBS .. | 06/01/2020. [ PAYAOWN...........ocoovriecrrvrvecnniiinns | orsneenennseeiiiniinn [ e 196,245 | s 196,245 203,727 200,408 (4,163) 196,245 08/15/2039.
3137BN 78 0 |FHR 4569 A - CMO/RMBS .. | 06/01/2020. | Paydown 75,540 77,553 76,958 (1,418) 75,540 11/15/2040.
3137BR 6T 7 |FHR 4608 HA - CMO/RMBS .. [ 06/01/2020. | PaYdOWN...........covvvvirrrricrnerriiinns | cevveiisensiiiscssiiis | connevienes 118,853 | ...cccccces 118,853 | ..cooee 122,641 121,597 (2,745) 118,853 06/15/2041.
3137BS GS 6 |FHR 4621 KA - CMO/RMBS .. | 06/01/2020. | Paydown. 29,931 29,931 30,389 30,278 (347) 29,931 04/15/2046.
3137BS YX 5 |FHR 4631 AC - CMO/RMBS ..| 06/01/2020. | Paydown 21,606 21,606 22,362 22,140 (534) 21,606 08/15/2043.
3138EQ 6P 2 |FN AL8077 - RMBS, .. | 06/01/2020. | Paydown 50,093 50,093 53,333 52,439 (2,346) 50,093 12/01/2029.
3138ER VP 2 |FNAL9621 - RMBS .. | 06/01/2020. | Paydown 25,520 25,520 27,203 26,905 (1,385) 25,520 01/01/2037.
3138ES B8 0 [FNAL9962 - RMBS .. [ 08/01/2020. [ PAYAOWN..........cooovinnnnrrrvceenssinnns | ovsssenereessssissssiieens | oreisnneend 44,763 44,763 46,861 46,490 (1,728) 44,763 01/01/2036.
3138W9 DC 1 |FN AS0098 - RMBS ..| 06/01/2020. | Paydown 92,483 92,483 96,385 95,924 (3,441) 92,483 08/01/2033.
31397P PN 4 | FHMM012 AA2 - CMBS .| 06/01/2020. | Paydown 52,645 52,645 50,144 51,459 1,186 52,645 08/15/2051.
31397P PP 9 |FHM M012 AA3 - CMBS .. [ 06/01/2020. [ PAYAOWN.........ovvveeevvvemrerrreeenssnannns [ wovmmmsneeeessssseisassnes | ceveerennns 105,289 | ........... 105,289 | ........... 105,289 105,272 17 105,289 08/15/2051.
31397S XM 1 | FNR 2011-040 KA - CMO/RMBS .| 06/01/2020. | Paydown 9 9 10 9 0 0 9 03/25/2026.
31398N BS 2 |FNR2010-102 DE - CMO/RMBS .. | 06/01/2020. | Paydown 8,556 8,821 8,647 (91) (91) 8,556 06/25/2029.
314030 JE 0 |FN 745561 - RMBS .. | 06/25/2020. | Paydown 172 171 1 1 172 08/01/2020.
314030 KD 0 |FN 745592 - RMBS .| 06/01/2020. | Paydown 12 12 0 12 01/01/2021.
31400X EE 4 |FNB02832-RMBS .. | 06/01/2020. | Paydown ..340,283 | .orrrr 347514 | [ e [ i (7,231) (7,231) 340,283 09/01/2049.
3140QB N5 3 |FN CA4011-RMBS .. | 06/01/2020. | Paydown cereeennn969,052 973,306 | oovvvvvvvvverni [ e (14,254) | coovvvvvviiiinns [ e (14,254) 959,052 08/01/2049. | 1..
3140QC DT 0 |FN CA4613-RMBS .. [ 06/01/2020. | PaydOWN............ccoviimmnnrnrrrvveeinnisinns | covvssennnenessssinniinenns | e 1,151,187 | 1,151,187 | ........ 1,168,814 | ............ 1,168,278 | ..o | o (17,002) | covvvvvveerriiiinns [ e (17,002) | coovvvrvvvevvennss [ wvvvirrnnnns 1,151,187 11/01/2049. { 1....cccccoevee
3140QC V3 7 |FN CA5133-RMBS . | 03/24/2020. | Variou (37,165) (V5 USSR USSR (OSSO IO (37,165) 02/01/2050. | 1........occvveeee
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31412Q SE 0 [FN 932117 - RMBS, .. [ 06/01/2020. | PAYAOWN..........cocoumemnccnrrivieiiiiiinens | vssseeeresssisisaisiinees | oisssneens 16,831 16,831 17,409 16,959 (128) (128) 16,831 0 271 [ 11/01/2024. | 1...........ccce.

31416W ZA 3 |FN AB1636 - RMBS .. | 06/01/2020. | Paydown 21,567 21,567 22,116 21,837 (270) (270) 21,567 0 337 | 10/01/2030.

31417Y GK 7 |FN MA0201 - RMBS .. | 06/01/2020. | Paydown 34,474 34,474 35,604 34,834 (360) (360) 34,474 0 599 | 10/01/2024.

31417Y SD 0 |FN MA0515 - RMBS .. | 06/01/2020. | Paydown 22,603 22,603 23,403 23,048 (446) (446) 22,603 0 316 | 09/01/2025.

31417Y SK 4 | FN MA0521 - RMBS .. | 06/01/2020. | Paydown 1,147 1,147 1,195 1,150 (2) (2) 1,147 0 16 | 09/01/2020.

31418A AJ 7 | FN MA0908 - RMBS ..| 06/01/2020. | Paydown 34,796 34,796 36,797 36,458 | ..crrrreiiiis [ e (1,662) (1,662) 34,796 0 593 | 11/01/2031.

31418A F2 9 |FN MA1084 - RMBS ..| 06/01/2020. | Paydown 81,373 81,373 86,974 86,364 | ...oorrrrviiiiii [ e (4,991) (4,991) 81,373 (U I 1,207 | 06/01/2032.

31418A HQ 4 |FN MA1138 - RMBS ..| 06/01/2020. | Paydown 4,824 4,824 5,150 5,107 (283) (283) 4,824 0 72 | 08/01/2032.

31418A SN 9 |FN MA1424 - RMBS ..| 06/01/2020. | Paydown 20,733 20,733 21,537 21,446 (714) (714) 20,733 0 318 | 04/01/2033.

31418B 7E 0 | FN MA2692 - RMBS .. | 06/01/2020. | Paydown, 58,871 58,871 62,035 61,421 (2,550) (2,550) 58,871 0 874 |07/01/2036.

31418D HY 1 |FN MA3846 - RMBS .. | 06/01/2020. | Paydown. 288,352 288,352 289,073 289,049 (698) (698) 288,352 0 3,583 | 11/01/2049.

31418V T5 1 |FNAD7771-RMBS .. | 06/01/2020. | Paydown 10,390 10,803 10,545 (155) (155) 10,390 07/01/2025.

314190 MQ 1 |FN AE3066 - RMBS .. | 06/01/2020. | Paydown 18,015 18,498 18,194 (179) (179) 18,015 09/01/2025.

314190 NW 7 |FN AE3104 - RMBS .. | 06/01/2020. | Paydown 6,347 6,575 6,428 (81) (81) 6,347 09/01/2025.

373539 5F 8 |GEORGIA ST HSG & FIN AUTH REV.......cooovvviiirimnncrniiiicinrnns ..| 06/01/2020. | Direct 5,000 5,328 5,159 (29) (29) 5,000 06/01/2039.

45129W MB 3 |IDAHO HSG & FIN ASSN - MBS .. | 06/01/2020. | Paydown 23,707 24,822 24,572 (865) (865) 23,707 05/21/2044.

45201L WF 8 |ILLINOIS HSG DEV AUTH - MBS .. | 06/01/2020. | Paydown, 22,860 22,860 22,860 (0) (0) 22,860 12/01/2043.

45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.......cccovveivmmrriiinnriiiiinns .. [ 06/01/2020. [ PAYAOWN..........oocourirrrvvveesmiiannes | vsneeeresseeisiassniees | coviesseend 46,582 46,582 46,582 46,579 4 4 46,582 02/01/2047.

45201Y S5 7 |ILLINOIS HSG DEV AUTH REV o+ [ 05/01/2020. [ DIFECE.......crrvvveeeeeerecrrrrveiiiisiiisness | coveassneceesssseissnsnnes | ceveenienns 120,000 |........... 120,000 |........... 126,214 125,035 (195) (195) 120,000 08/01/2048.

45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS.........ccccccsmmmmmrrrrreerirnrirnnns .| 06/01/2020. | Paydown 27,068 27,068 25,985 26,138 930 930 27,068 06/01/2043.

45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE................... .. | 06/02/2020. | Call @ 100.00 2,586 2,586 2,586 2,586 0 2,586 (0) 03/01/2059.

45506A BL 4 |INDIANA ST HSG & CMNTY DEV AUTH HOME FIR..... ..| 06/01/2020. | Direct 25,000 25,000 26,767 25,321 2,291 2,291 25,000 06/01/2028.

54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV.... .. | 06/01/2020. | Paydown 59,706 59,706 59,706 (0) 0) 59,706 11/01/2038.

56052F BR 5 | MAINE ST HSG AUTH MTG PUR.. .. | 05/22/2020. | Direct 70,000 75,369 72,997 (224) (224) 70,000 11/15/2045.

56052F CE 3 | MAINE ST HSG AUTH MTG PUR.. woee | - | 05/22/2020. | Direct v 115,000 | e 115,000 | ... 120,678 118,217 (241) (241) 115,000 11/15/2035.

594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M........ccceveevns oo [ 08/01/2020. [ DIFECE.......crvvveeeveersererrrnesieesssnrnnes | woveassnseeesssssesssssnes | ceeeereenns 140,000 |........... 140,000 | ........... 151,052 144,943 (388) (388) 140,000 06/01/2046.

594654 CM 5 | MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. oo [ 08/01/2020. [ DIFECE.......crvvveeveeerrreeerrrvvieesssnmnens | coveassneeeesssssesssssnns | ceveeseenns 120,000 | ........... 120,000 | ........... 127,387 125,744 (286) (286) 120,000 12/01/2048.

594654 GD 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. .. | 06/01/2020. | Direct 25,000 25,000 27,259 27,221 91) (91) 25,000 06/01/2050.

60416Q CD 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 05/01/2020. | Direct 10,000 10,561 10,098 (46) (46) 10,000 01/01/2031.

60416Q DL 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF............. | .. | 06/01/2020. | Direct 15,000 16,193 15,208 (116) (116) 15,000 07/01/2034.

60416Q FT 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF............. .. [ 08/01/2020. [ PAYAOWN...........ooovmnnrrrrrvveenmsmminns | ovsseenesesssssisassinnns | s 14,842 14,842 14,857 14,847 (4) (4) 14,842 09/01/2042.

60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. ..| 06/01/2020. | Paydown 33,517 33,517 33,617 33,517 (0) 0) 33,517 07/01/2044.

60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .| 06/01/2020. | Paydown 22,866 22,866 22,866 22,866 0 22,866 11/01/2044.

60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .. | 06/01/2020. | Paydown 13,209 13,209 13,209 13,209 0 0 13,209 02/01/2045.

60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF............. | .. | 06/01/2020. | Paydown 11,836 11,836 11,836 11,836 0 11,836 03/01/2047.

604168 HX 1 |MINNESOTA ST HSG FIN AGY.........oocooivisnrnrrrrvvcinninsnnnnnnnenes .. | 06/01/2020. | Direct 25,000 25,000 27,244 25,633 (101) (101) 25,000 01/01/2045.

604168 TC 4 |MINNESOTA ST HSG FIN AGY ..| 06/01/2020. | Direct 35,000 35,000 37,075 36,008 (152) (152) 35,000 01/01/2047.

604168 WD 8 | MINNESOTA ST HSG FIN AGY ..| 06/01/2020. | Direct 30,000 30,000 32,264 31,697 (156) (156) 30,000 01/01/2048.

60535G AX 0 [MISSISSIPPI HOME CORP HOMEOWNERSHIP MTG.. .. | 06/01/2020. | Direct 20,000 20,000 21,654 20,087 (140) (140) 20,000 12/01/2031.

60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. [ 08/01/2020. [ PaYAOWN...........oooomnrrrrrrvceiinsnminns | ovsseeeeresssssisnssinnns | s 12,153 12,153 12,153 12,153 0 12,153 12/01/2032.

60535Q ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG..........cccccceeo ..| 06/01/2020. | Direct 30,000 30,000 31,857 30,878 (120) (120) 30,000 12/01/2038.

60636X 8E 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY................. +. [ 06/01/2020. | DIFECL........orvvveeeeeesiennerreviiinssissnenns | seenesssssssssssssnenns | ossinneens 15,000 15,000 16,156 15,113 (135) (135) 15,000 11/01/2027.
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60637B BD 1 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.................. o+ [ 05/01/2020. | DIFECE.......oovveveeeeereecirnieiiiieiieeeiens | vseeeeresssesiiassinees | osnnneens 10,000 10,000 10,647 10,089 (51) (51) 10,000 (U I 170 | 05/01/2028.

60637B CK 4 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 04/01/2020. | Direct. 5,000 5,000 5,364 5,059 (17) (17) 5,000 0 13 | 11/01/2030.

60637B GM 6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 06/01/2020. | Direct. 60,000 60,000 64,493 61,426 (219) (219) 60,000 (O 1,248 | 11/01/2045.

60637B PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.................. .. | 05/01/2020. | Direct 20,000 20,000 21,424 21,016 (77) (77) 20,000 (VI I 408 | 05/01/2047.

61212R 4G 8 |MONTANA ST BRD HSG .. | 06/01/2020. | Direct 55,000 55,000 56,555 55,603 (70) (70) 55,000 0 928 | 12/01/2044.

61212R 8H 2 |MONTANA ST BRD HSG ..| 06/01/2020. | Direct 65,000 65,000 69,005 68,157 (146) (146) 65,000 N 1,300 | 06/01/2049.

63968M NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. .. | 06/01/2020. | Direct. 35,000 35,000 37,575 36,405 (148) (148) 35,000 0 639 | 09/01/2046.

63968M RE 1 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. ..| 06/01/2020. | Direct 35,000 35,000 37,234 36,776 (140) (140) 35,000 (U I 720 | 09/01/2048.

63968M UU 1 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.. .. | 06/01/2020. | Direct. 25,000 25,000 26,726 26,699 (83) (83) 25,000 0 318 | 09/01/2049.

64613A AC 6 |NEW JERSEY ST HSG & MTG FIN AGY REV. .. | 04/01/2020. | Direct 60,000 60,000 64,313 63,683 (73) (73) 60,000 (/1 I 1,350 | 10/01/2048.

647200 5T 7 |NEW MEXICO MTG FIN AUTH .. | 06/01/2020. | Direct. 30,000 30,000 32,054 32,293 (275) (275) 30,000 0 538 | 03/01/2045.

647200 5U 4 |NEW MEXICO MTG FIN AUTH - MBS..........ocoommmmmmmirvrivicinrnns .. [ 06/01/2020. [ PAYAOWN..........occoummcrrrivveesmiaaninns | vsseeeeesseeissassninees | oninnneees 70,949 70,949 70,949 70,949 0 0 70,949 0 953 | 08/01/2038.

647200 V3 5 |NEW MEXICO MTG FIN AUTH ..| 06/01/2020. | Direct 20,000 20,000 21,196 20,339 (66) (66) 20,000 0 392 | 03/01/2043.

647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS.........cccoommmmmmmmirnniiicenrnns ..| 06/01/2020. | Paydown 25,197 25,197 26,205 26,033 (836) (836) 25,197 10/01/2043.

647201 HC 9 |NEW MEXICO MTG FIN AUTH .. | 04/01/2020. | Direct 5,000 5,000 5,428 5413 (10) (10) 5,000 01/01/2050.

64972C BD 4 |NEW YORKN'Y CITY HSG DEV CORP MULTIFAM.I................. .. | 06/15/2020. | Paydown 1,005 1,005 1,005 1,005 0 1,005 06/15/2036.

658207 MZ 5 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... ..| 06/01/2020. | Direct 25,000 25,000 26,183 25,238 (161) (161) 25,000 01/01/2028.

658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... o+ [ 05/01/2020. | DIFECL........oorvvveeereevseneeiisseseriiiiens | coereesisesessiseesessans | oesssssinns 70,000 70,000 73,986 72,289 (272) (272) 70,000 07/01/2039.

658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... ..| 06/01/2020. | Direct 30,000 30,000 32,587 31,676 (158) (158) 30,000 07/01/2047.

677377 U9 2 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV woer | - | 05/01/2020. | Direct 20,000 20,000 21,644 20,259 (63) (63) 20,000 11/01/2028.

67756Q NQ 6 [OHIO ST HSG FIN AGY RESIDENTIAL MTG REV......cccccvvvvveens . [ 06/01/2020. [ PAYAOWN.........oocoovriemmrrrrveeenssaannnes | seeeeeesssssesssssannes | coneesneend 44,331 44,331 44,331 44,331 0 44,331 03/01/2046.

67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.... oo [ 08/01/2020. [ DIFECE.......rvvvveveveerrrmererrveeesesrnnrens | seeeeresssssisssssnnes | cereessneend 45,000 45,000 48,902 47,440 (239) (239) 45,000 03/01/2047.

686087 NS 2 | OREGON ST HSG & CMNTY SVCS DEPT MTG RE! .| 04/01/2020. | Direct 35,000 35,000 35,000 35,000 (0) 0) 35,000 07/01/2034.

686087 PG 6 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV... oo | 04101/2020. | DIFECE.......ovvvveveeeerrecrenveiiiiaissennens | vseeeeeesssesisasssiees | s 45,000 45,000 48,022 46,351 (92) (92) 45,000 07/01/2043.

686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV............... | .. | 04/01/2020. | Direct 20,000 20,000 21,162 20,353 (16) (16) 20,000 07/01/2036.

686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.............. .. | 04/01/2020. | Direct. 65,000 65,000 70,444 68,358 (118) (118) 65,000 07/01/2047.

708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M oo [ 06/30/2020. [ DIFECE.......crvvveeeveeerreernnevieesssnnnnes | coveasseeeeessssseassnsnns | weeeeneenns 130,000 |........... 130,000 |........... 138,295 134,455 (320) (320) 130,000 10/01/2046.

708796 T8 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 06/30/2020. | Direct 90,000 90,000 94,329 91,442 (150) (150) 90,000 04/01/2040.

708796 YR 2 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M. .. | 04/01/2020. | Direct 95,000 95,000 | ....ccoeee. 100,642 95,094 (31) (31) 95,000 04/01/2028.

76221R RB 1 |RHODE ISLAND HSG & MTG FIN CORP .. | 04/01/2020. | Direct 30,000 30,000 31,793 30,393 (54) (54) 30,000 10/01/2040.

83712D UH 7 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG................ .. | 04/01/2020. | Direct 20,000 20,000 20,755 20,279 (35) (35) 20,000 07/01/2037.

83712T BZ 3 | SOUTH CAROLINA ST HSG FIN & DEV AUTH HOM.... o+ [ 06/01/2020. [ DIFECL.......rvvvvvvveeevsienrervsisinssinnnenns | ieenesesssssssssssienes | e 10,000 10,000 10,806 10,050 (39) (39) 10,000 07/01/2027.

880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 05/01/2020. | Direct 35,000 35,000 37,237 35,809 (141) (141) 35,000 07/01/2043.

880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 04/01/2020. | Direct 20,000 20,000 19,175 19,245 16 16 20,000 07/01/2039.

880461 EU 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... oo [ 05/01/2020. [ DIFECE......cvvvveveveersrererreieisessinneens | vseeeeeesssssesssssnnees | coneesseend 45,000 45,000 48,432 45,941 (114) (114) 45,000 07/01/2045.

880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FINPR................ o+ [ 06/01/2020. [ DIFECL........rrvveeeveeesnneerressiinssiennes [ covessnneenessssinsssinns [ covinsennns 105,000 |........... 105,000 |........... 112,646 109,645 (390) (390) 105,000 01/01/2047.

880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... +. [ 08/01/2020. [ DIFECL.......orvvvveeeeerieerrerevsiensiennenes | seeeesesssssisssssinnes | ersasnneend 45,000 45,000 48,477 47,028 (193) (193) 45,000 07/01/2042.

880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 06/01/2020. | Direct 55,000 55,000 59,626 57,970 (224) (224) 55,000 01/01/2042.

880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR.... .. | 04/01/2020. | Direct 15,000 15,000 15,000 (0) (0) 15,000 07/01/2036.

88271H EP 0 | TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI... .. | 06/01/2020. | Direct 15,000 16,068 15,223 (81) 81) 15,000 09/01/2028.

88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE................. .. [ 08/01/2020. [ PAYAOWN..........coooorinnrnrvvcemssininns | vsssennnessssssssssienss | s 10,918 10,918 10,918 10,836 82 82 10,918 09/01/2047.

91743P AH 8 | UTAH HSG CORP - MBS .| 06/01/2020. | Paydown 2,464 2,464 2,661 2,626 (162) (162) 2,464 06/21/2044. | 1........ccoveee.
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924190 HG 9 | VERMONT HSG FIN AGY. .. | 05/01/2020. | Direct 60,000 60,000 63,447 63,296 (214) (214) 60,000 (O 1,125 | 11/01/2045.
924190 MD 0 | VERMONT HSG FIN AGY. .. | 05/01/2020. | Direct 30,000 30,000 31,973 31,377 (60) (60) 30,000 0 600 | 11/01/2047.
92812V MA 1 | VIRGINIA STHSG DEV AUTH - MBS.......ccocovrvvvviiiiisnnricniiiinens .. | 06/01/2020. | Paydown 59,130 59,130 59,130 59,121 9 9 59,130 (U I 780 | 11/25/2039.
93978T MA 4 | WASHINGTON ST HSG FIN COMMN... ..| 06/01/2020. | Direct 130,691 (96) (96) 130,595 0 e 2,758 |06/01/2032.
93978T VD 8 | WASHINGTON ST HSG FIN COMMN... ..| 06/01/2020. | Direct 121,618 118,547 (229) (229) 115,000 0 2,003 | 12/01/2046.
98322Q HV 2 [ WYOMING CMNTY DEV AUTH HSG REV..........ccooovvimmnncniiiinnes .. | 06/01/2020. | Direct 36,597 35,393 (63) (63) 35,000 0 543 | 12/01/2044.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..............urriiiiniiiins connriiisinssssisosssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | soeeis 12,933,896 | ......12,965,573 | ...... 13,322,237 | .......... 13,191,091 | oo 0 ... (140,245) | ...oovovvvveacd 0 [ (140,245) | ..oovvcccnnicd [\ 12,971,114 | el 0 [ (37,218)] ......... (37,218)] ..... 192,976 XXX
Bonds - Industrial and Miscell IS
000366 AA 2 |AASET 2017-1A-ABS .. | 04/16/2020. | Paydown 1,853 1,853 1,853 1,853 0) 0) 1,853 0 25 | 05/16/2042.
00100F AC 9 |ACIS 2014-3 A1F - CDO .1 05/01/2020. | PaYdOWN...........oooorrvivirrcirsnenniiins | coveersiiisennsiiisnnniies | corinenies 148,477 |........... 148,477 | ..o 147,735 148,330 147 147 148,477 (/1 I 2,747 | 02/02/2026.
00102D AC 2 |ACIS 145 A2 - CDO .. | 05/01/2020. | Paydown 99,093 99,093 99,093 99,095 (3) (3) 99,093 0. 1,752 | 11/02/2026.
001406 AA 5 |DCAL 2015A1-ABS D | 06/15/2020. | Paydown 4,114 4,114 4,114 4,114 (0) 0) 4,114 0 68 |02/15/2040.
00255U AA 3 | AASET 2020-1 A- ABS .. | 05/15/2020. | Paydown 8,805 8,805 8,804 0 0 8,805 0 53 | 01/17/2040.
00256D AA 0 |AASET 2019-1A - ABS .. | 05/15/2020. | Paydown 5,749 5,749 5,749 5,749 0) 0) 5,749 0 75 | 05/15/2039.
00436M AA 3 |AALLC 181 A-ABS, .. | 06/02/2020. | Paydown 28,195 28,195 28,188 28,189 6 6 28,195 (U I 454 | 12/02/2033.
00452P  AD 9 | ACIS 2015-6 A2 - CDO . [ 05/01/2020. | PaYdOWN..........ovovverveeirriirisenniiies | coveereiiisenssiiisnnniies [ v 427,967 | .......... 427,967 | ........... 427,967 427,967 0 427,967 (U I 7,205 | 05/03/2027.
007036 GS 9 | ARMT 2005-2 2A1 - CMO/RMBS.........cccommmmcrrrrvceiiimnnsnnerinneniinnns .. | 06/01/2020. | Paydown 5414 5414 5,066 5,038 376 376 5414 0 80 |06/25/2035.
009088 AB 1 | AIR CANADA - ABS C| 06/15/2020. | Paydown 12,055 12,055 12,057 (1) (1) 12,055 0 248 | 06/15/2029.
01448Q AA 8 |ALESCIVA1-CDO .. | 04/30/2020. | Paydown............coccvveemnnvvcernnnriininns | cevvevicssensiiisseniiies [ cenernnnn 109,490 | i 109,490 92,964 89,173 20,317 20,317 109,490 (U I 1,298 | 07/30/2034.
02149M AB 5 | CWALT 2007-J1 1A2 - CMO/RMBS .. | 06/01/2020. | Paydown 10,341 8,989 8,877 175 175 10,233 0 207 |03/25/2037.
02665W BP 5 | AMERICAN HONDA FINANCE CORP...........ccoommmmmmrrerrrrricnnrrnnnns .. | 06/29/2020. | CITIGROUP.........covvvveemmrimnnrrrrvriinns | vvssneerrvnsssiinninnnes | e 1,597,440 | 1,500,000 | ........ 1,490,595 | ............ 1,494,249 664 (615 ORI IR 1,494912 | v | e 102,528 |........ 102,528 | ...... 38,063 | 02/16/2024.
02666B AA 4 | AH4R 2015-SFR2 A - ABS .. | 06/01/2020. | Paydown 4,189 4,189 4,189 4,186 3 3 4,189 0 65 | 10/17/2052.
02666B AG 1 |AH4R 2015-SFR2 XS - ABS ..| 06/01/2020. | Direct 0 0 0 0 10/17/2052.
03235T AA 5 |ACEF 2014-1 A-CMO .. | 05/20/2020. | Paydown 1,279 1,584 792 1,109 475 487 | 792 170 1,279 12/20/2024.
038370 AA 0 |AQFIT 19A A - ABS .. [ 06/15/2020. | PaYdOWN...........coorrvivivrriciisnriiiinns | cevveeieenseiiecssiins | connevienes 122,708 | ........... 122,708 | ........... 122,689 122,691 18 18 122,708 07/16/2040.
038779 AA 2 |ARBYS 2015-1 A2 - ABS .. | 04/30/2020. | Paydown 1,250 1,250 1,250 1,250 (0) 0) 1,250 10/30/2045.
039483 BB 7 | ARCHER-DANIELS-MIDLAND CO.......ccooovvvermrriiirenricriinnriiienns .. | 06/30/2020. | Call @ 100.00...........cmrrrrvrvveeerrrins [ wovemmrmeerermsseeisinnnes [ ceveerennns 421,378 | ..ooooeeee 410,000 | ........... 446,974 A16,731 | oo | veveerienns (2,826) (2,826) 413,905 03/01/2021.
04544N  AD 6 | ABSHE 2006-HE6 A4 - RMBS .. | 06/25/2020. | Paydown 36,802 36,802 30,914 34,329 2,473 2,473 36,802 11/25/2036.
05549N AC 0 |BDS 2018-FL1B - CDO. .. | 05/15/2020. | Call @ 100.00...........cmrrrrvrrveeerrrinns [ wovermemeerermseeeisennnns [ ceveerennns 957,157 | coovvve 957,157 | ..ooveeeeet 949,043 956,340 | v [ crveiiiienns 1,280 1,280 957,620 01/18/2035.
05549V AA 6 |BDS 2018-FL2 A - CDO. .| 06/17/2020. | Paydown 30,491 30,491 30,510 (19) (19) 30,491 08/17/2035.
05584A AA 8 |HGVGI17A A -ABS .. [ 08/25/2020. [ PAYAOWN...........cooiiemnnrrrrrvvveensnninns | ovsseeneresssssisnssinnns | s 13,420 13,420 13,417 13,417 3 3 13,420 05/25/2029.
05605G AA 0 [B2R2015-2A-ABS .. [ 08/01/2020. [ PaYAOWN...........cciiimmmnnnrrnvvvvcissinnnns | ovsssenenesssssisnssninnes | s 71,944 71,944 71,943 72,998 77 77 71,944 11/18/2048.
05607y AC 5 |B2R2015-1A2-ABS .| 06/01/2020. | Paydown 97,619 97,619 98,064 97,758 (139) (139) 97,619 05/15/2048.
059475 AG 8 | BOAA 2007-2 2A2 - CMO/RMBS, .. | 06/01/2020. | Paydown 9,585 15,200 12,961 9,511 225 225 9,585 06/25/2037.
05950M AJ 9 | BAFC 2006-G 3A3 - CMO/RMBS .. | 06/01/2020. | Paydown 29,457 29,457 28,242 26,852 2,605 2,605 29,457 07/20/2036.
059522 AA 0 | BAFC 2007-C 6A1-RMBS .. | 06/22/2020. | Paydown 33,865 33,865 29,124 30,241 3,624 3,624 33,865 05/20/2047.
059522 AU 6 | BAFC 2007-C 1A2 - CMO/RMBS ..| 06/01/2020. | Paydown 15,575 17,331 15,769 15,925 66 | .o 151 (85) 15,575 05/20/2036.
05973B AA 5 |BANC 2019-CRE6 A - CMBS .. | 06/15/2020. | Paydown 10,984 10,984 10,984 10,984 0 10,984 09/17/2036.
07384M S7 8 | BSARM 2004-5 2A - CMO/RMBS .. [ 08/01/2020. [ PAYAOWN...........coovvrnnrrrvvceenmssminns | ovsseeeeressssssinssinnnns | s 10,003 10,003 10,046 9,937 (19) (19) 10,003 07/25/2034.
07386H QZ 7 |BALTA 2005-2 2A3 - CMO/RMBS .. | 06/01/2020. | Paydown 9,526 11,034 9,458 8,995 74 74 9,526 04/25/2035.
073879 M5 4 | BSABS 2005-AC6 2A1 - CMO/RMBS .| 06/01/2020. | Paydown 173 173 175 173 (0) (0) 173 0 4 | 09/25/2020.
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075887 AW 9 | BECTON DICKINSON AND CO .. 06/09/2020. | Call @ 100.00..........ccoumrrrvvvveeerriinans [ o [ ceveirinens 510,270 | ...coo..... 504,000 |......... 517,396 505,893 (957) (957) 504,936 | ...ovvvvviriins | e [(SXLo) N (936) | ....... 13,583 | 11/12/2020.

11042B AA 0 |BRITISH AIRWAYS PLC - ABS C| 04/01/2020. | Paydown, 0 0 95 |12/20/2021.

11042B AA 0 [BRITISH AIRWAYS PLC - ABS C| 06/20/2020. | Maturity @ 100.00. 21,902 21,902 21,902 21,905 (3) (3) 21,902 (U I 425 | 12/20/2021.

12326Q AA 2 |BJETS 191 A-ABS, .. | 06/15/2020. | Paydown 22,246 22,246 22,245 22,245 1 1 22,246 0 394 | 07/15/2034.

12479L AA 8 | CAI2012-1 NTS - ABS C| 04/28/2020. | PAdOWN.........coiesncrrvvvieeiiiisssccnnns | coneevrvsssieiissinsssiees | covssneeend 645,833 | ........... 645,833 | .......... 643,316 644,585 | .....oovvvviei [ i 1,248 1,248 645,833 (U I 7,461 | 10/25/2027.

12479L AC 4 | CAI2013-1 NTS - ABS C | 04/28/2020. | PadOWN.........coceercccrrvviceeiiissnccnnns | coveeervvseiiiiiiisssneiees | coessseeen 450,000 |........... 450,000 | ........... 445,480 447,829 2,171 2,171 450,000 0 5,020 | 03/27/2028.

12479R AD 9 |CAUTO 2017-1 A1-ABS .. | 06/15/2020. | Paydown 340 340 340 0 0 340 0 5 | 04/15/2047.

12479R  AE 7 |CAUTO 2017-1 A2 - ABS .. | 06/15/2020. | Paydown 607 618 (11) (11) 607 0 11 | 04/15/2047.

1248ME AG 4 |CBASS 2007-CB4 A2D - RMBS ..| 06/01/2020. | Paydown 12,927 10,600 10,555 2,371 2,371 12,927 0 253 | 04/25/2037.

12510H AA 8 | CAUTO 2020-1 A1 - ABS .. | 06/15/2020. | Paydown 15,773 15,769 4 4 15,773 (VI I 132 | 02/15/2050.

12510H AC 4 |CAUTO 2020-1 A3 - ABS .. | 06/15/2020. | Paydown 7,887 7,881 6 6 7,887 0 80 |02/15/2050.

12529F AA 1 [CFMT 20HB3 A - CMO/RMBS, .. | 06/25/2020. | Paydown 8,333 8,333 0 0 8,333 0 05/25/2030.

125634 AG 0 |CLIF2013-1 NTS - ABS .. | 06/18/2020. | Paydown 25,000 25,000 24,996 24,956 44 44 25,000 0 03/20/2028.

125634 AL 9 |CLIF 133 NTS - ABS .. | 06/18/2020. | Paydown 7,956 7,956 7,955 7,940 15 15 7,956 0 11/18/2028.

125634 AN 5 | CLIF 2014-1 NTS - ABS .. | 06/18/2020. | Paydown 8,460 8,460 8,457 8,443 17 17 8,460 0 06/18/2029.

125634 AQ 8 |CLIF 2014-2 NTS - ABS .. [ 06/18/2020. [ PAYAOWN..........occoumicrrrvvveenmiiannes | vvseeeeeesssesisassninees | ornnnneens 17,683 17,683 16,948 17,122 561 561 17,683 0 10/18/2029.

12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN..........occoumicrrvveeeriiiannns | vsseeeeressseissassnnnees | ornnsneens 13,649 14,840 13,602 13,067 67 | e 152 (85) 13,649 0 04/25/2035.

126694 UN 6 | CWHL 2005-31 2A3 - CMO/RMBS..........ccccovvvmnnnns . | 06/01/2020. | Paydown 57,797 57,633 55,454 55,159 2,638 2,638 57,797 0 01/25/2036.

12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS .. | 06/01/2020. | Paydown 1,465 1,465 1,467 1,460 5 5 1,465 0 09/20/2034.

15673Q AA 4 |CERBXXIIIA-CDO C| 04/15/2020. | PAYAOWN. ......coovvvumuucrrvvvcesmimesneenens | coveeereesseeesssnnnneeees | covssseeens 189,631 |........... 189,631 | ........... 186,786 187,320 2,311 2,311 189,631 0 04/15/2028.

16159W AC 8 | CHASE 2019-1 A3 - CMO/RMBS .. | 04/01/2020. | Paydown 51,920 51,920 53,153 | coooeeeeerrrrveeiinins [ cevveiiisninnneeens | ceveeienens (1,233) (1,233) 51,920 0 03/25/2050.

16159W AC 8 | CHASE 2019-1 A3 - CMO/RMBS ..| 06/01/2020. | Paydown 98,332 98,332 | ..oouvueeee 100,667 (2,335) (2,335) 98,332 0 03/25/2050.

17181C AA 6 |CIMLT 181 A-RMBS .. | 06/20/2020. | Paydown 20,536 20,536 20,536 20,535 1 1 20,536 0 03/20/2043.

17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS .. | 06/01/2020. | Paydown 8,499 9,594 9,122 8,514 55 55 8,499 0 04/25/2036.

19421U AA 2 | CASL 2019-A A1-ABS .. | 06/25/2020. | Paydown 33,159 33,159 32,998 32,998 161 161 33,159 0 12/28/2048.

19421U AB 0 |CASL 2019-A A2 - ABS .. | 06/25/2020. [ PAYAOWN..........oocovriummrrrrvveesmmmnnnnes | seeeeeesssssesssssannes | soreesnneens 16,579 16,579 16,573 16,573 6 6 16,579 0 12/28/2048.

19423D AB 6 | CASL 2018-A A2 - ABS .. | 06/25/2020. | Paydown. 52,921 52,921 52,897 52,901 20 20 52,921 0 12/26/2047.

202670 AA 7 |CBSLT 2016-B A1- ABS .. | 06/25/2020. | Paydown 56,101 56,101 56,086 56,088 13 13 56,101 0 10/25/2040.

21872M AA 0 | CAFL 182 A - CMBS. .. | 06/01/2020. | Paydown 6,740 6,740 6,740 6,740 0 0 6,740 (VI I 119 | 11/15/2052.

23341B AC 9 |DRB2016-B A2 - ABS .. | 06/25/2020. | Paydown 29,387 29,387 29,378 29,381 6 6 29,387 0 349 | 06/25/2040.

251510 DP 5 | DBALT 2005-2 1A7 - CMO/RMBS .. | 06/01/2020. | Paydown 7,229 7,229 7,272 6,999 231 231 7,229 (U I 161 | 04/25/2035.

25755T AG 5 | DPABS 2017-1 A22 - ABS .. | 04/25/2020. | Paydown 5,000 5,000 5,000 5,000 (0) 0) 5,000 0 77 | 07/25/2047.

25755T AJ 9 |DPABS 2018-1 A21 - ABS .. | 04/25/2020. | Paydown 2,500 2,500 2,500 2,500 (0) 0) 2,500 0 51 [ 07/27/2048.

26208L AC 2 |HONK 2018-1 A2 - ABS .. | 04/20/2020. | Paydown. 2,500 2,500 2,500 2,500 (0) (0) 2,500 0 59 | 04/20/2048.

26442C AJ 3 | DUKE ENERGY CAROLINAS LLC........coociirvmmrrrenns .| 06/15/2020. | Maturity @ 100.00..........cccemmmmeerrns | vrrmmeermrveeeesnssnnens [ woreenns 1,395,000 | ........ 1,395,000 | ........ 1,576,043 | ........... 1,405,728 | ..oooooriieens | e (10,728) | covvvvvcvvirinns | s (L) [ 1,395,000 0 29,993 | 06/15/2020.

26829C AZ 0 [GLGU 2015-7 AX - CDO .. | 04120/2020. [ PaydOWN............ccoiivmmnnnrenrvvecinnnanis [ commmsneeneeesssiinniinns [ covennennns 100,000 |........... 100,000 99,938 99,927 73 73 100,000 (U I 1,311 | 04/22/2030.

26857E AA 6 |ELFI19AA-ABS .| 06/25/2020. | Paydown 335,997 335,997 335,928 335,929 68 68 335,997 0 3,541 | 03/25/2044.

268648 AQ 5 |EMC CORP .| 06/01/2020. | Maturity @ 100.00. 228,000 228,000 227,954 227,998 2 2 228,000 0 [ 4,187 | 06/01/2020.

28618W AA 2 |ERL 2014-1A1-ABS .. [ 08/19/2020. [ PaYAOWN...........oooviisnnnnrrrvvveimnnniinns | ovsseenereessssisnssinenns | i 10,627 10,627 10,275 10,504 123 123 10,627 0 99 | 04/19/2044.

28852E AA 7 |ECLOIIA-CDO .. | 06/15/2020. | Paydown 34,220 34,220 34,220 34,213 7 7 34,220 0 606 | 02/15/2029.

294450 AB 1 [EQLS 2007-1 A2B - RMBS .. [ 06/25/2020. [ PAYAOWN...........cooomnnnrrrvvcesnnininns | ovsssenenssssssisasiiinnns | s 13,461 13,461 11,186 11,821 | s | s 1,640 1,640 13,461 0 85 | 04/25/2037.

30290U AL 3 |FREMF 2012-K22 C - CMBS .| 04/09/2020. [ RW Baird..........cooommrmmmrrrrveiinennisnnens [ corenssennneevssssisesnnns | vovennnnnns 997,500 | ........ 1,000,000 997,813 997,686 26 26 997,713 (213) (213)] oo 13,830 | 08/25/2045.




,'5030

statement for June 30, 2020of the 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 [ 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
[ Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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 Symbol

317579 AA 8 |FINS 151 A-ABS .. | 04/30/2020. [ PaydOWN............ccooemccnrriiceiiiiiins [ o [ ceveininens 153,608 |.......... 153,608 | ........... 153,608 153,616 (8) (8) 153,608 0 3,840 | 07/30/2026.

32027L AE 5 | FFML 2006-FF14 A5 - RMBS .. | 06/25/2020. | Paydown 20,691 20,691 18,338 19,424 | ..o | e 1,267 1,267 20,691 (U I 126 | 10/25/2036.

32028H AD 5 |FFML 2006-FF10 A4 - RMBS. .. | 05/26/2020. | Paydown 9,656 9,656 8,998 9,587 69 69 9,656 0 46 | 07/25/2036.

32051G EZ 4 |FHAMS 2004-AA7 1A1 - CMO/IRMBS..........ooooociiivmmcnrrrieciinnnnns .. [ 06/01/2020. [ PAYAOWN..........oooommirrrvvveesiiiannns | vvsseeseesssssissssniees | nsnneens 13,288 13,288 11,295 10,900 2,389 2,389 13,288 02/25/2035.

32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS .. | 06/01/2020. | Paydown 67,216 69,188 53,437 55,245 171 | 1,909 (1,738) 67,216 07/25/2036.

34417Q AB 4 |FOCUS BRANDS FUNDING LLC - ABS........ccccooovmmmmmiiiiinirriirnns .. | 04/30/2020. | Paydown 1,875 1,875 1,977 1,976 (101) (101) 1,875 10/30/2048.

35041) AA 3 |FFIN2019-1A-ABS .. [ 06/15/2020. | PaYdOWN...........coorrvvivirrciisenrininns | cevvviiieensissnensiiinns | coneeviines 123,642 ..123,642 123,472 170 170 123,642 11/15/2034.

357081 AE 8 | FREMF 2015-K720 B - CMBS .| 04/17/2020. | RW Baird 507,688 ..500,000 476,199 2,606 2,606 478,805 08/26/2047.

362257 AB 3 | GSAA 2006-17 A2 - RMBS .. | 06/25/2020. | Paydown 35,041 35,041 10,235 11,244 285 285 35,041 11/25/2036.

3622EA  AA 8 | GSAA 2007-3 1AA - RMBS .. | 06/25/2020. | Paydown 38,265 38,265 23,441 16,684 721 721 38,265 03/25/2037.

362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN..........ccooumicrrrvvveeniiiannns | vsseeeeesseeissassninees | ovinnnneens 16,436 17,189 18,246 15,279 28 28 16,436 02/25/2036.

362341 XC 8 | GSR 2005-AR7 4A1 - CMO/RMBS .. | 06/01/2020. | Paydown 2,948 2,859 2,292 2,292 (6) (6) 2,948 11/25/2035.

362341 XG 9 | GSR 2005-AR7 6A1 - CMO/RMBS.........ccvvvvvieeisnnrirniiiicinrinnns .. | 06/01/2020. | Paydown 4,051 4,051 3,856 3,829 222 222 4,051 11/25/2035.

362381 AA 3 | GSAA 2006-12 A1 - RMBS .. | 06/25/2020. | Paydown 9,707 9,707 4,408 4,118 36 36 9,707 08/25/2036.

36242D FS 7 |GSR2004-11 2A1 - CMO/RMBS .. | 06/01/2020. | Paydown 34,644 34,644 34,827 34,615 28 28 34,644 09/25/2034.

36298Y AA 8 | GSAA 2006-14 A1 - RMBS .. | 06/25/2020. | Paydown 7,653 7,653 3,154 2,896 27 27 7,653 09/25/2036.

36655Y AB 3 | GARR2018-1 A1T-CDO . | 06/22/2020. | Paydown 87,439 87,439 87,439 87,465 (25) (25) 87,439 03/22/2027.

36828Q QH 2 | GECMC 2005-C4 AJ - CMBS .. [ 02/01/2020. | Paydown (14) (14) 11/10/2045.

40052T AA 7 |GRYPHON FDGLTD - ABS C| 06/09/2020. | Call @ 100.00 5,844 5,844 16 0 5,844 5,844 13 | 05/11/2050.

40423X AF 9 |NZES 2018-PLS2 A - ABS .. [ 06/25/2020. | PaYdOWN...........ocovieiinriciinenriiis | convvveiiesnsiiiennsiins | coissniienns 79,603 79,603 79,601 79,602 0 0 79,603 (/1 I 1,081 | 02/25/2048.

40423X AG 7 |NZES2018-PLS2B - ABS .. | 06/25/2020. | Paydown, 39,801 39,801 39,801 39,801 (0) (0) 39,801 0 614 | 02/25/2048.

41161P EZ 2 |HVMLT 2004-5 3A - CMO/RMBS .. [ 06/01/2020. | PaYdOWN..........oooorieiinriciinenreiis | coveveeiiesnsisisnsiiies | cossniienns 16,710 16,710 16,637 16,592 119 119 16,710 0 225 | 06/19/2034.

41161V AC 4 |HVMLT 2006-7 2AA - RMBS .. | 06/19/2020. | Paydown 34,301 34,951 25,691 27,836 776 776 34,301 0 220 |09/19/2036.

411707 AB 8 |HNGRY 2018-1 A1- ABS .. | 06/20/2020. | Paydown 2,500 2,500 2,500 2,500 (0) (0) 2,500 0 27 | 06/22/2048.

411707 AD 4 |HNGRY 2018-1 A2 - ABS .. | 06/20/2020. | Paydown 2,500 2,500 2,500 2,500 0 2,500 0 31 | 06/22/2048.

42806D AH 2 [HERTZ2015-3A-ABS .. | 06/25/2020. | Paydown 392,640 392,640 | ........... 388,223 391,689 951 951 392,640 (U I 4,862 | 09/27/2021.

42806D BC 2 [HERTZ 164 A- ABS .. [ 06/01/2020. | VAHOUS........covvvveereerirenseriiissessins | eevvvrssneeviiessenessises | coreernrn 974,038 | ... 1,000,000 976,563 990,851 2,948 2,948 993,799 | oo [ e (19,761) | ......... (19,761) | ....... 11,579 | 07/25/2022.

42806D CH 0 [HERTZ 192A-ABS .. | 06/25/2020. | PAYAOWN..........ooccommmmcrrrvrceinnnanns | orsmneenrnneseiinnnnn | e 193,943 | s 193,943 193,886 193,892 51 51 193,943 0 3,077 | 05/25/2025

42806D CN 7 [HERTZ 193 A-ABS .. [ 06/01/2020. | VAHOUS.......ooorvverrrrrrirssnririssessenins | sevverssseseissesnseses | voneerennnn 372,570 | i, 1,000,000 999,995 999,995 (50) (50) 999,946 | ..o | e (27,375) | cccvvonns (27,375) | ....... 11,668 | 10/27/2025.

42809H AG 2 |HESS CORP. .. [ 08/03/2020. [ JP MOrgan.........cccooomrrrvvevveeniirnnnnnns | covsssrnnnevevssinnnissnnns | 1,020,000 | oo 1,000,000 997,900 998,508 75 75 998,584 | ...corrvvvriis | e 21,416 | .......... 21416 | ... 29,144 | 04/01/2027.

43283A 3 |HGVT 2017-AA- ABS, .. | 06/25/2020. | Paydown 29,319 29,319 29,315 29,316 3 3 29,319 0 325 | 12/26/2028.

43739H 8 |HMBT 2006-2 A1 - RMBS .. | 06/25/2020. | Paydown 39,587 39,587 34,639 36,240 3,348 3,348 39,587 0 273 | 12/25/2036.

44040H 0 |[HORZN 2019 A - ABS .. | 06/15/2020. | Paydown 3,628 3,628 3,628 3,628 (0) 0) 3,628 0 48 | 07/15/2039.

45112A 5 |ICONX 2012-1 A2 - ABS .. | 04/25/2020. | Paydown 1,979 1,979 1,979 1,397 582 (0) 582 1,979 0 42 | 01/26/2043.

45257E  AB 0 | IMSA 2006-5 1AB - RMBS .. | 06/25/2020. [ PAYAOWN..........ocoorrvemmrrrrvveesnminnnes | seeeeeesssssissssnsnnes | oneesnneens 76,616 78,073 67,102 67,922 3,735 3,735 76,616 (VI 475 | 02/25/2037.

45660K AA 9 |INDX 2006-AR39 A1 - RMBS . | 06/25/2020. [ PAYAOWN.........ovceevrvemmerrrrveeessmmannnes | eeeeeeessessessssssnnes | essensneens 12,449 12,396 9,987 9,980 232 232 12,449 0 76 |02/25/2037.

45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS. . | 06/25/2020. | Paydown 9,508 10,442 7,742 7,766 163 202 (38) 9,508 0 88 |02/25/2035,

46185) AA 6 |IHSFR 2018-SFR1A-ABS .| 08/17/2020. | Paydown 25,115 25,115 25115 25,117 (2) ) 25,115 0 208 | 03/19/2037.

46617Y AP 8 | JFIN 2015R A2R - CDO C| 06/15/2020. | Paydown, 896,747 896,747 896,747 896,456 291 291 896,747 0. 12,631 | 03/16/2026.

46619U AB 5 |APEXC 2017 AF - CDO .. | 0412412020. [ PaYdOWN...........ccooiiiimnnnrrrrvccenmsnisnnns | covsseeneneesssssenssnnnnns | i 14,781 14,781 14,781 14,782 (1) (1) 14,781 0 266 | 04/24/2029.

466247 SE 4 | JPMMT 2005-A5 1A2 - CMO/RMBS .. [ 08/01/2020. [ PAYAOWN..........cooovrinrrrvvciinniniinns | vsssennnesssssisnssinnes | s 45,892 45,892 38,836 39,219 6,672 6,672 45,892 (U I 784 | 08/25/2035.

46627M CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS .1 06/01/2020. | PaydOwn.............ccciimmmmnnerrnrvvcinnnnnns [ covvmmsnnnnnnessssiinenns | sovviinninnns 14,890 14,890 12,439 12,734 86 | .o 413 (327) 14,890 0 231 | 03/25/2036.
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466365 AA 1 |JACK2019-1A2I-ABS .. | 05/25/2020. | Paydown 7,500 7,500 7,500 0 7,500 08/25/2049.

46651N  AA 2 [JOLAR2019-1A-ABS C| 06/15/2020. | Paydown, 17,231 17,264 17,261 (29) (29) 17,231 04/15/2044.

50208X AJ 1 |LMREC 15CR1R AR - CMBS .. | 04124/2020. | PaydOWN............ccooviiemmnecnnrivceiniiiinns | ovsssneenneneiiiiiiiens [ oo 165,647 | i 165,647 | ........... 165,751 165,703 (55) (55) 165,647 02/24/2032.

543190 AA 0 |LTRANIIIA1-ABS .. | 06/15/2020. | Paydown 25,743 24,943 25,196 548 548 25,743 01/17/2045.

57643L LC 8 | MABS 2005-AB1 A4 - RMBS .. | 06/01/2020. | Paydown 15,839 15,819 15,492 347 347 15,839 11/25/2035.

59020U TC 9 |MLCC 2005-A A2 - CMO/RMBS .. | 06/25/2020. | Paydown 3,718 3,558 3,544 175 175 3,718 03/25/2030.

61748H AW 1 |MSM 2004-5AR 4A - CMO/RMBS............cccccommmmmrrrvieiiimmissnnnininnns ..| 06/01/2020. | Paydown 2,539 2,567 2,553 (14) (14) 2,539 07/25/2034.

62946A AA 2 |NPRL 161 A1-ABS .. | 06/20/2020. | Paydown 27,382 27,382 27,383 (0) 0) 27,382 04/30/2046.

62947A AA 1 |NPRL2019-2A1-ABS .| 06/19/2020. | Paydown 26,134 26,133 26,133 0 0 26,134 11/19/2049.

62947A AB 9 |NPRL2019-2 A2 - ABS .. | 06/19/2020. | Paydown 28,827 28,826 28,826 1 1 28,827 11/19/2049.

63939E AB 9 |NAVSL 2015-A A2A - ABS .. | 06/15/2020. | Paydown 36,447 36,447 36,433 36,442 5 5 36,447 12/15/2028.

64829T AB 7 |NZES 18FNT1B - CMO/RMBS .. | 06/25/2020. | Paydown 67,647 67,647 67,641 67,643 4 4 67,647 05/25/2023.

693684 AA 0 | PSMC 201 A1 - CMO/RMBS .. | 06/01/2020. | Paydown 92,121 92,121 94,180 (2,058) (2,058) 92,121 01/25/2050.

69374X AA 8 | PSMC 2019-2 A1 - CMO/RMBS .. | 04/01/2020. | Paydown .101,774 103,809 103,727 | e [ v (1,954) (1,954) 101,774 10/25/2049.

69374X AA 8 | PSMC 2019-2 A1 - CMO/RMBS .. | 06/01/2020. | Paydown . ..187,581 191,182 (3,601) (3,601) 187,581 10/25/2049.

693758 AA 5 | PSMC 2019-3 A1 - CMO/RMBS, . | 04/01/2020. | Paydown 97,429 97,429 98,845 98,783 | oo [ e (1,354) (1,354) 97,429 11/26/2049.

69375B AA 5 | PSMC 2019-3 A1 - CMO/RMBS .. | 06/01/2020. | Paydown, 255,493 255,493 259,206 259,044 (3,551) (3,551) 255,493 11/26/2049.

72353P AA 4 | PIONEER AIRCRAFT FINANCE LTD - ABS.........ccccccoommmvvmnnninns C| 06/15/2020. | Paydown 5,044 5,044 5,044 5,043 0 0 5,044 06/15/2044.

72703P AA 1 |PLNT 2018-1 A21-ABS .. | 06/05/2020. | Paydown 2,500 2,500 2,500 2,500 (0) (0) 2,500 09/08/2048.

743338 AA 6 |PROG 2019-SFR1A - ABS .. | 05/01/2020. | Paydown 1,973 1,973 1,973 1,973 0 0 1,973 03/17/2036.

74348T AQ 5 |PROSPECT CAPITAL CORP .. | 04/15/2020. | Maturity @ 100.00..........ccoovvveeerienns | corverieerieiiieeneiiies [ coveevienes 120,000 | ........... 120,000 87,000 117,156 2,844 2,844 120,000 04/15/2020.

74387L AC 5 | PFMT 2019-1 A2 - CMO/RMBS .. [ 06/01/2020. [ PAYAOWN.........ovvveeevvvemrrrrvveensmnannns [ covmmmmneeeensssseassnnnns | ceveeneenns 194,448 | .......... 194,448 | ......... 195,573 195,572 | coooerecerrrreiens | v (1,124) (1,124) 194,448 12/27/2049.

749357 AA 7 |RCKT 191 A1 - CMO/RMBS ..| 06/01/2020. | Paydown 257,909 257,909 261,898 261,712 (3,803) (3,803) 257,909 09/27/2049.

74968Q AA 5 |RBIT 2020-1 A-ABS .. | 06/25/2020. [ PAYAOWN..........coocoumiiecnrvvveciinians [ covmennneeeesssseiinnnnnns | ceveenienns 114,844 | ........... 114,844 | ........... 114,844 0 0 114,844 02/25/2030.

74968R AA 3 |RPIT 191 A- CMO/RMBS .. | 06/25/2020. | Paydown 20,316 20,316 20,159 20,165 151 151 20,316 0 10/25/2063.

74978B 6 | RAAC 2007-RP3 A - CMO/RMBS .. | 06/25/2020. | Paydown 32,213 32,213 28,263 30,071 2,142 2,142 32,213 0 10/25/2046.

75115B  AC 3 | RALI2006-QA5 2A1 - CMO/RMBS..........ooccoummmmmncnrrrreeeiiannrannne .. | 06/01/2020. | Paydown 339 29,393 23,398 23,690 YA - 429 (352) 339 0 07/25/2036.

76110W SZ 0 |RASC 2003-KS7 Al5 - RMBS. .. | 06/01/2020. | Paydown 37,986 37,986 33,047 35,083 2,903 2,903 37,986 0 09/25/2033.

761118 FM 5 | RALI2005-QA9 N41 - CMO/RMBS.... .. | 06/01/2020. | Paydown 4,179 3,532 3,564 56 63 7) 0 08/25/2035.

76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS .. [ 08/01/2020. [ PAYAOWN...........cooiemnnnrrrrvveesnsnninns | ovsseeneneessssismssinnns | s 17,852 18,054 16,144 16,217 120 330 (211) 17,852 0 05/18/2035.

78410T AA 4 |SCFET 2017-1A-ABS .. [ 08/22/2020. [ PaYdOWN............ccooiimnnnrnrvvecinnnins [ cormmsneeeeeessiiinssinns [ covinninnns 112,018 |........... 112,018 |........... 111,994 111,987 31 31 112,018 0 2,036 | 01/20/2023.

78448Q AB 4 |SMB 2015-B A2A - ABS .| 06/15/2020. | Paydown 22,053 22,053 21,951 22,018 34 34 22,053 0 269 | 07/15/2027.

78449P AB 5 | SMB 2018-A A2A - ABS .. | 06/15/2020. | Paydown 35,692 35,692 35,686 35,688 4 4 35,692 0 625 | 02/15/2036.

803169 AQ 4 |SRANC 3RAFR-CDO C| 06/22/2020. | Paydown 12,109 12,109 12,109 (0) 0) 12,109 0 248 | 06/24/2030.

81743A AA 7 | SEMT 2019-5 A1 - CMO/RMBS .. | 06/01/2020. | Paydown ..150,200 | ........... 150,200 | ........... 152,829 152,826 (2,625) (2,625) 150,200 (U I 2,105 | 12/27/2049.

81748) AA 3 |SEMT 2019-4 A1 - CMO/RMBS .. | 06/01/2020. | Paydown 263,302 263,302 268,815 268,615 (5,312) (5,312) 263,302 0 [ 4,038 | 11/25/2049.

81748K AA 0 | SEMT 202 A1 - CMO/RMBS .. | 08/25/2020. [ PaYAOWN............cooonnenrrrrveennnnins [ cormmennnenessssiisnsinns [ covenninnns 190,535 | ........... 190,535 | ........... 195,239 ) (4,704) 190,535 (U I 1,797 | 03/25/2050.

81748M AA 6 | SEMT 2020-1 A1 - CMO/RMBS .| 06/01/2020. | Paydown 293,661 293,661 300,406 ) (6,745) 293,661 0 3,536 | 02/25/2050.

817743 AA 5 |SPRO 2019-1 A2 - ABS .. | 04/25/2020. | Paydown 2,494 2,494 2,639 (45) (45) 2,494 0 55 | 10/25/2049.

81788Y AA 1 |767LLC .. | 06/05/2020. | Paydown 35,682 35,682 35,682 35,682 (0) 0) 35,682 (U [ 781 | 10/05/2022.

82652K AA 2 |SRFC171A-ABS .. [ 06/20/2020. [ PAYAOWN...........cooimmnnnrrrrvceemsniiinns | ovssseeenesssssisnsasenes | s 18,841 18,841 18,840 18,840 1 1 18,841 0 225 | 03/20/2034.

83405A AA 2 |SCLP2017-1A-ABS . | 06/25/2020. | Paydown 65,741 65,741 65,736 65,739 2 2 65,741 0 897 | 01/26/2026.
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83546D AD 0 | SONIC 2016-1 A2 - ABS .. | 05/01/2020. | Adjustment 7,256 0 0 05/21/2046.

83546D AG 3 | SONIC 2020-1 A21 - ABS .. [ 06/15/2020. [ PAYAOWN...........cooommccnnriviciiniennnes | vssseeeeensseisisasnienns | v 2,123,508 |........ 1,998,333 | ........ 1,998,333 (U PPN IO 1,998,333 | ..o | e 125175 | ... 125175 | ....... 30,507 | 01/20/2050.

83546D AL 2 | SONIC CAPITAL LLC., SERIES 2020-1 - ABS............ccooooeeummuunns .. | 06/20/2020. | Paydown 1,875 1,875 1,908 (33) (33) 1,875 0 21 {01/20/2050.

848580 AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER.................. .. | 04/01/2020. | Paydown 32,922 32,922 32,922 32,929 (7) (7) 32,922 0 675 | 10/01/2029.

85572R AA 7 |STARR2018-1A-ABS C| 06/15/2020. | Paydown, 5,509 5,509 5,458 5,465 43 43 5,509 (U I 101 | 05/15/2043.

86212V AA 2 |STR2016-1A1-ABS .. | 06/20/2020. | Paydown 4,971 4,971 4,968 4,969 2 2 4,971 0 82 | 10/22/2046.

863579 C3 0 | SARM 2005-21 6A3 - CMO/RMBS .. | 06/01/2020. | Paydown 90,750 90,668 79,600 78,906 | ..oovvveeerriiiens [ e 1,097 1,097 90,750 11/25/2035.

863579 UU 0 | SARM 2005-15 4A1 - CMO/RMBS. ..| 06/01/2020. | Paydown 7,934 8,009 7,060 6,728 56 56 7,934 07/25/2035.

863587 AE 1 | SAIL 2006-3 A5 - RMBS .. | 06/25/2020. | Paydown 21,429 21,429 18,483 19,341 2,088 2,088 21,429 06/25/2036.

86358R DX 2 | SASC 2001-SB1 A5 - RMBS. .. | 06/01/2020. | Paydown, 6,274 6,274 5,876 5,904 2) 2) 6,274 08/25/2031.

872225 AD 9 | TBW 2006-5 A3 - RMBS .. | 06/01/2020. | Paydown 9,376 9,376 7,522 7,115 2,261 2,261 9,376 11/25/2036.

87342R AB 0 |BELL 2016-1 A22 - ABS .. | 05/25/2020. | Paydown 1,250 1,250 1,250 1,250 0 1,250 05/25/2046.

87407P AA 8 |TAL2013-1A-ABS. .. | 06/20/2020. | Paydown 25,000 25,000 24,996 24,999 1 1 25,000 02/22/2038.

87407P AE 0 |TAL2013-2A-ABS. . | 06/20/2020. | Paydown 25,000 25,000 24,590 24,752 248 248 25,000 11/22/2038.

87407P AJ 9 |TAL141A-ABS .. | 06/20/2020. | Paydown. 25,000 25,000 25,000 25,000 (0) (0) 25,000 02/22/2039.

87938W AM 5 | TELEFONICA EMISIONES SAU........coooemrrrvvvvvicissnnecssisieenirinnns C| 04/27/2020. | Maturity @ 100.00..........cccoeucrrrvveeees | coreerrvrveiiirriennerenns | cerrreennn 750,000 [ v 750,000 | ........... 703,327 747,784 2,216 2,216 750,000 04/27/2020.

881561 VY 7 | TMTS 2005-12ALT AF4 - RMBS . | 06/01/2020. | Paydown 10,999 10,623 10,591 408 408 10,999 07/25/2036.

88156E AB 2 | TMTS 2006-17HE AB1 - RMBS .. | 06/25/2020. | Paydown 7,115 6,073 6,690 181 181 7,115 01/25/2038.

88606W AA 0 |TBOLT 2017 A-ABS C| 06/15/2020. | Paydown 11,781 11,781 11,783 2) 2) 11,781 05/17/2032.

89175M AE 3 | TPMT 2018-3 M1 -RMBS . [ 05/14/2020. [ PIPR.......ccovvveeerrrrnnenrnrvvvciirisninees | evvssneersnssssiinssisnnes | e 1,895,000 | oo 2,000,000 |........ 1,909,375 | ........... 1,921,940 6,184 6,184 | ..o | e 1,928,124 | ..o 05/28/2058.

894126 AB 7 |TRAP4A1B-CDO .. | 05/26/2020. | Paydown 268,554 268,554 212,493 236,610 | oovveeerriiiiees | s 31,945 31,945 268,554 05/24/2034.

89412K AA 8 | TRAP XIA1-CDO .. | 04/14/2020. | Paydown 19,066 18,041 18,093 973 973 19,066 10/10/2041.

89656C AA 1 |TRL2010-1NTS-ABS .. | 06/16/2020. | Paydown 12,901 13,587 13,524 (623) (623) 12,901 10/16/2040.

89656F AA 4 | TRL2012-1A1-ABS .. | 06/15/2020. | Paydown 99,758 99,758 97,622 98,187 | oo | wrveiiiinnns 1,571 1,571 99,758 01/15/2043.

89657B AB 0 |TRL2019-2A1-ABS . [ 06/17/2020. | PaYAOWN.........ovvvvervierrierienriiiins | conerveiiensisinnsssiins [ covinsnseenes 72,311 72,311 72,293 72,294 17 17 72,311 10/18/2049.

89690E AF 4 | TRMF 2017-1 A1- ABS .. | 06/15/2020. | Paydown. 88,063 88,063 88,062 88,063 0 0 88,063 08/15/2047.

89821) AA 6 |TFINS 2019-1 A1-CDO C| 05/04/2020. | PAYAOWN......coovvveeuirrvvecesmmemmneennnnes | ceversssesssmmssneeenenes | soseeessseens 49,702 49,702 49,702 49,702 0 0 49,702 02/02/2039.

90352W AA 2 | STEAM 2018-1 A1-ABS .. | 06/25/2020. | Paydown 61,128 61,128 61,128 61,128 (0) 0) 61,128 04/27/2048.

91823A AA 9 |VBTOW 161 C-ABS .. [ 05/28/2020. | Paydown............ccovvveevevvecinnnriiiinns | cevvevsnervissenniiines | e 1,001,011 | 1,000,000 |....... 1,000,000 |............ 1,000,005 | ..ooovvvvveeinnnns [ wrveeirnnens 1,005 1,005 | covoeeveerreeenns | v 1,001,011 06/15/2046.

92257C AA 8 |VCC2019-1 A-CMBS .. | 06/01/2020. | Paydown 40,724 40,715 40,618 106 106 40,724 03/25/2049.

92257L AB 6 |VCC 171 AFX - CMBS. .. | 06/01/2020. | Paydown 58,730 58,715 58,295 436 436 58,730 05/25/2047.

92250L AB 4 |VCC 201 AFX - CMBS ..| 06/01/2020. | Paydown 56,951 56,950 0 0 56,951 02/25/2050.

92535V AA 0 |VBTOW 2016-2A-ABS .. | 06/15/2020. | Paydown 2,813 2,813 2,813 (0) 0) 2,813 10/15/2046.

92922F 3N 6 | WAMU 2005-AR12 1A8 - CMO/RMBS..........coceemmmeerrrveeeeinmansnnnns . [ 06/01/2020. [ PAYAOWN.........ovcoovrvemmrrrrvveessmamnnnes | eeeeeesssssisssssannes | soseessneens 11,272 11,272 10,645 10,622 52 52 11,272 10/25/2035.

92990G AJ 2 | WAMU 2007-HY5 3A1 - CMO/RMBS. .| 06/01/2020. | Paydown 8,873 8,955 8,143 8,029 147 147 8,873 05/26/2037.

933636 AA 0 | WAMU 2007-HY4 1A1 - CMO/RMBS. .. [ 08/01/2020. [ PAYAOWN...........coovinnnrrrrvveenssnminns | ovsseenereessssisassinnes | s 12,957 12,849 11,459 12,007 173 173 12,957 04/25/2037.

93363P AC 4 | WAMU 2006-AR14 1A3 - CMO/RMBS.........coovvrrvvvvcrrrnnnirnnnnneees .. [ 08/01/2020. [ PAYAOWN...........cooimnnnrrrrvcecenssnnnns | covsssenereessssisnssinnns | i 17,526 17,302 16,249 16,388 173 173 17,526 11/25/2036.

939336 X9 9 | WAMU 2005-AR1 A2B - CMO/RMBS .. | 06/25/2020. | Paydown 23,386 23,386 20,638 20,223 3,162 3,162 23,386 01/25/2045.

94354K AA 8 |WAAV 191 A-ABS .. | 06/15/2020. | Paydown 6,402 6,402 6,402 6,402 0 0 6,402 09/15/2044.

94945P AA 3 |WLKRG 2017-A A - ABS .. | 06/15/2020. | Paydown 89,680 89,680 89,659 89,647 34 34 89,680 06/15/2033.

94984D AC 8 | WFMBS 2006-AR13 A3 - CMO/RMBS...........cvvvvvvverriiissrenrinieens ..| 06/01/2020. | Paydown 1,412 1,775 1,652 1,646 12 12 1412 09/25/2036.

95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS .| 06/01/2020. | Paydown 229,989 229,989 234,086 233,912 (3,923) (3,923) 229,989 09/27/2049.
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statement for June 30, 2020of the 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 [ 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
[ Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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 Symbol
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 06/25/2020. | Paydown 271,735 271,735 274,962 (3,227) (3,227) 271,735 0 2,076 | 12/27/2049.
95058X AG 3 |WEN 2019-1 A21 - ABS .. | 06/15/2020. | Paydown 7,500 7,500 7,500 7,500 0 7,500 0 06/15/2049.
95168Q AR 1 |WSTC 2013-12BR - CDO .. | 05/07/2020. | Paydown 232,950 232,950 232,950 232,792 158 158 232,950 0 11/07/2025.
95168W AR 8 |WSTC 2014-2 ABR - CDO .. | 04/16/2020. [ PaYdOWN............coiivemmrennnrvvicinniiinns | wovsssneeennssiiiiniiines [ wereenns 141,565 | i 141,565 | ........... 141,565 141,568 (3) (3) 141,565 0. 01/16/2027.
958667 AB 3 | WESTERN MIDSTREAM OPERATING LP........cccoocvvrvvvvvivirrrnnnns .. | 04/17/2020. | Stifel, Nicolaus & Co., Inc................ ,000,000 999,620 25 25 999,645 L(127770) | e (127,770) | .. 02/01/2025.
96033C AA 0 |WESTR2016-1A-ABS .. | 06/30/2020. | PaydOWN............cooiiemmrcnnrrivceiniininns | wovssnneennnneiiiiniinns [ eoereenn820, 7T | 21771 | oo 420,255 420,932 839 839 421,771 0 12/20/2028.
960330 AA 8 |WESTR171A-ABS .. | 06/01/2020. | Paydown 21,204 21,178 21,174 30 30 21,204 0 12/20/2030.
96033W AA 6 |WESTR 181 A-ABS ..| 06/01/2020. | Paydown 49,202 49,115 49,115 87 87 49,202 0 12/20/2031.
96033W AB 4 |WESTR 181B - ABS ..| 06/01/2020. | Paydown 98,403 97,911 98,047 357 357 98,403 0 12/20/2031.
97064F AA 3 | WESTF 2020-A A - ABS, .. | 06/15/2020. | Paydown 22,526 22,526 0 0 22,526 0 03/15/2045.
98886Y AR 9 | ZAIS2 2 ABR - CDO . | 04/25/2020. | PaYdOWN..........cooooooinnnncniriveninnsins | covmsnnnnsninsssisissssnes | coveeiinnns 137,719 | oo 137,719 | oo 137,719 137,723 (4) 4) 137,719 0 07/27/2026.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..................oo.vveeivvverreeeerieseesiieesessiieseiss ovesessssssssssssssessssessssssssssssssssssesssssssssssssssessssssssssssssesesses | aeeees 28,638,478 | ......28,701,857 | ...... 28,431,290 0 28,543,276 [V 70,299 | .o 70,299 | ... 476,366 XXX
8399997. Total - BONAS - PaMt 4. s s s e | e 42,958,930 | ......43,034,432 | ...... 43,135,710 | .........37,688,294 | .......... 1,058 | ........(71,710) | oo 4441 | i (75,094) | i [ 42,881,391 0 52,636 52,636 | ... 677,839 XXX
8399999. TOtAl = BONGS....oovooioriiesiriiss s s s AR | e 42,958,930 | ......43,034,432 | ...... 43,135,710 | .........37,688,294 | ..........1,058 | ........(71,710) | oo 4441 | i (75,094) | v [ 42,881,391 0 52,636 52,636 | ... 677,839 XXX
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
369604 BQ 5 | GENERAL ELECTRIC CO. .. | 05/26/2020. | Various. 263,000 353,500 343,000 | .....cccoc. 7,813 (294) 7,519 350,519 | oo | e (87,519) | ......... (87,519) | ......... 7,757 XXX
38145G 30 8 | GOLDMAN SACHS GROUP INC .. | 05/11/2020. | Various. . 1,029,277 980,000 0 980,000 | .ooovvvvvvvriins | 09,277 | 49,277 | e 27,500 XXX
61762V 20 0 | MORGAN STANLEY. . | 05/08/2020. | MORGAN STANLEY CO................. . cooennnnn.535,088 500,000 0 500,000 | ...ooovvvvvvcccers | .....35,988 | ..........35,988 | ..... 17,812 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred...........oviiiiniiniissisesisesssssssssssssssssssssssssesses | seseeeas 1,828,265 XXX 1,823,000 (294) 0 7,519 0 ..1,830,519 | o0 | cenn(2,254) | ... (2,254) | ... 53,069 XXX XXX
8999997. Total - Preferred SIOCKS - Part 4. sssssssssins | sosssssssssss s | ceiian 1,828,265 XXX . s 1,823,000 (294) 0 7,519 0 .. 1,830,519 | 0 ] i (2254) | ..o (2,254) | 53,069 XXX XXX
8999999. TOtAl - PrEfEITEU SHOCKS............oovvvevocerieiesvicesessisssessesssssssesessssssssesssssseesssesseesssns | sessssssesssssasssssssssssssssssessssssesssssssssssssssesssssssesssssssnessssnes | svinies 1,828,265 XXX e 1,833,500 [ ..o 1,823,000 (294) 0 7,519 0 | e 1,830,519 | cvvcvcnn0 [ o(2,254) | ... (2,254) | .o 53,069 XXX XXX
Common Stocks - Industrial and Miscell; (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......oommmrrermmerrermeressiesssessnns .. [ 05/01/2020. | ISI GROUP INC.......rmurvrrerrsnrrerrnns | cervernns 48,500.000 XXX [ 780,365 | ...............857,480 |....... (UL AL) ) I IR I (77,115) 780,365 ...(182,286) | ....... (182,286) XXX | i
037833 10 0 |APPLE ORD . | 04/28/2020. | Various. 4,350.000 XXX 258,542 o(1,018,836) | covvvvveeerrvrenns | e | s (1,018,836) 258,542 | ovvvvenrris | 969,067 |........ 969,067 | .. XXX
37045V 10 0 | GENERAL MOTORS ORD . | 05/26/2020. | Various. 0,330.000 |...........245,520 XXX . 347,237 | ..............378,078 |....... (30,841) (30,841) 347,237 L(100717) [ (101,717)| .. XXX ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........ccooviinmiiiinniiiiisiiississssissnsssisssssisssssssesses | o 2,071,208 XXX [ 1,386,144 | ............ 2,512,936 |...(1,126,792) | .....oooccvvnnncnnl (U [ 0. (1,126,792) | oo 0 | 1,386,144 | .ol 0. 685,064 | ....... 685,064 XXX XXX
9799997. Total - CoMMON SHOCKS = Pt 4........oouuuiiiiiiiiiiissiiis s s nissss st ssnssssnssses | snssesos 2,071,208 XXX ..1,386,144 (1,126,792) | o0 [0 [ s (1,126,792) | .. ..1,386,144 | o0 | 685,064 | ........ 685,064 XXX XXX
9799999. TORAl = COMMON SEOCKS..........vvveeeeeveereeeeeeieeseseesesseeeesesseseeessesseeeessesseeesssseeessesseeeses eesessesessssseisssssesessessessasssssesessessessessssesessesseesessesseesssessees | coveei 2,071,208 XXX 1,386,144 (1,126,792) | 0 [0 [ s (1,126,792) | .. ....1,386,144 L0 685,064 | ........ 685,064 XXX XXX
9899999. Total - Preferred and Common Stocks 3,899,473 XXX e 3,219,644 (1118,979) | (294) [ 0 [ s (1,119,273) 0 3,216,662 0. 682,811 | ........ 682,811 XXX XXX
9999999. Total - Bonds, Preferred and COmMMON SIOCKS............uiiuiuuuiiiiiiiiiiisisiiiissnisissiiies | sossesssssssssssessss st ssssssssssssssssssssssssssssssssssssssssssnssssnns | coeeed 46,858,403 XXX 46,355,353 L(1117,922) ... (72,004) | 4441 (CREERIT] [— 0 [ 46,098,053 | ....cccoennennt 0]... 735447 | ........ 735,447 XXX XXX
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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. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12
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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 OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Fifth Third Bank CINCINNGL, OH...cvvovievieieiiserierieeeniinis | ceeriseriessneens | serseriessneens | crevessesesessssssnssies | ceessessessssesssssssses | seveenes 15,512,391 | ....coooeud 8,102,634 | ......... 28,111,445 | XXX
First Hawaiian, Honolulu, HI 8,886 8,857 8,827 | XXX
The Bank of New York Mellon.. . New York, NY. 0.010 15,198 438,238 | ..... ....(3,446) | XXX
0199999. Total Open Depositorie XXX XXX 0 [ I 15,536,475 | ..oovvennd 8,549,729 .28,116,827 | XXX
0399999. Total Cash 0N DEPOSIL. ... sseensneaees XXX XXX 0 0 . 15,536,475 | ........... 8,549,729 | ......... 28,116,827 | XXX
0499999. Cash in ComMPaNY'S OffICE. ... eurrrrreirerrieineeree s sseseesneennees XXX XXX XXX XXX XXX
0599999. Total Cash.... XXX XXX 0 0 15,637,225 .28,117,577 | XXX

QE13
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 4 7 8 9
Amount of Interest Due &
CUSIP Date Acquired Book/Adjusted Carrying Value Accrued Amount Received During Year,

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 FIRST AMER:TRS OBG V. 05/04/2020....... | scocosssissssen0.010 | oo | 0 -

825252 40 INVESCO TREASURY INST 06/25/2020....... ..30,971,705 2706 | oo, 172,397

94975H 29 WELLSFARGO:TRS+ MM | 04/02/2020....... o 0
8599999. Total - Exempt Money Market Mutual Funds as Identified By the SVO............c..iiii bbb So bbb bbb bbb tbb s bbb (0 172,398
8899999. Total- Cash Equivalents s e 2,706 | oo 172,398
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