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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 4
Percentage ’ Securities Lending T(ftal Percfntage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13

1. Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. GOVEMMENLS......coorvrrierierinrierierienienienienesesissnsenssnsensnens | conneenneenneenn089,188 [ v, 1.7 889,188 | oo | e 089,188 [ i 1.7

1.02 All Other GOVEMMENTS........c.ovcveverierierireriesierississsiseisssissssesnees | eeevssssssssssssisssinssins [ sevvseninenneeens0:00 [ [ |0 [, 0.0

1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | oovcevevnnes 2,822,623 | oo 6.9 [ 2,822,623 | .o | 2,822,623 [ oo 6.9

1.04 U.S. Political Subdivisions of States, Territories and

Possessions, GUAranteed...............cccveevcveeeeveveeeeeeeeseesieseeiseseseenens | cveereeiesesenns 39,971 | oo (015 I [P 39,971 | oo | e 39,971 | e 0.1
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed...........

1.06 Industrial and Miscellaneous

1.07 Hybrid SECUMHES......cou ettt

1.08 Parent, Subsidiaries and Affiliates....

1.09 SVO Identified FUNAS.........cooverrieiriieiseeeei

1.10 Unaffiliated Bank LOANS..........coouviuniuneirininineieeeseiseiseie e

1.11 Total Long-Term Bonds
2. Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)...........cccoererrirerieisrineiciisiesiseiienns | coveiesesiseiiesesssnsines | eesessssssennns 0.0 | oo [ | e (1N 0.0

2.02 Parent, Subsidiaries and Affiliates............ccoereereeneerneirneneneinenens [ | o 0.0 [Liiiiiiiiii | | e (] 0.0

2.03 Total Preferred Stock
3. Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cco. | coverrenrrrrnininnnnnns | ovrenrireinnnad 0.0 | [ | v (1 I 0.0

3.02 Industrial and Miscellaneous Other (Unaffiliated)

3.03 Parent, Subsidiaries and Affiliates Publicly Traded.

3.04 Parent, Subsidiaries and Affiliates Other..........cccoevrrenrrrerninineinnns

3.05 MUtUI FUNGS....c.ociuieieceeieiecscse et

3.06 Unit Investment Trusts..

3.07 CloSed-ENd FUNMS........ccvivieiiniinieieieeiseiseiseieise s

3.08 Total COMMON STOCKS. ......cuuevrrieiereereeiineiseiee et
4. Mortgage Loans Schedule B):

4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees

4,02 Residential Mortgages

4.03 Commercial Mortgages

4.04 Mezzanine Real Estate Loans..

4.05 Total Valuation AlIOWANCE...........ceevreriercrriniireiereriesissisesseesisnians

4.06 Total Mortgage Loans.........cccvrnrerunrnrissinsissiseisssesssesesssssseseesnes
5. Real Estate (Schedule A):

5.01 Properties Occupied by COMPANY........ccorverrnrerrirernernrerensressssesnesees | eereessssssssessssesssssnnenes | oessnsessensen 0.0 | oo [ v | v (1 I 0.0

5.02 Properties Held for Production of INCOME............cocveerrurnenerrreineis | corrirneineinersinsnsneinns | veeneinsenennd 0.0 | [ v | s (1 I 0.0

5.03 Properties Held for SalE...........ouurienrrriieiecneeneeseesseeseseesesssssssenees | essssssssssssssssssssssssseses | ssssssssssssens 0.0 | Lo | s (V1N I 0.0

5.04 Total Real EState......cccvrvureeeeiecireecsereieecneiseeieeeseies e | eereessiseiseeseseeeeseens (V] I (U0 (O SR (U1 IO (1N 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocovenenenenneneneneneineneeneennees | eevnerneiinnenen39,964 | o001 | 039,564 | s | e 39,564 | ..o 0.1

6.02 Cash Equivalents (Schedule E, Part 2)..........cccccoveveveveeeiereieiniienies | ceveereennn 9,658,180 | o235 [ 11i0.9,658,180 | oo | e 9,658,180 | ............... 23.5

6.03 Short-Term Investments (Schedule DA) 0 e Lo | e [V I 0.0

6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cc.covuueaee 9,697,744 | ............... 23.6 [ .o 9,697,744 | oo (V)N 9,697,744 | ............... 23.6
7. CONrACE LOANS......ooiiriircieieieeieeieeiseseisees st sssssssssssssssssssesss | cneesnessnesssessseessenssees | oreesseesneesnens 0.0 [ [ e | s (U [P 0.0
8. Derivatives (SChedule DB)........cccocuereiirrieisiessessiesssssssesessessssssssessenes | sersssssssssssssessssssssens | covsssnssiesones 0.0 | eoveeeevereisreneens [ | e (V1N 0.0
9. Other Invested Assets (SChedule BA).........cvvcveeeveveeereseeseeeeseeeneneens | eeeeeseseeesesessssnens | eeveressienand 0.0 [ | e | e (1 I 0.0
10. Receivables for SECUMHIES..........ovuriieieceieeeeeriesiesiesiesienes | crtveriesinenssensnenneninens | svesenensened 0.0 [ [ e | s (U [P 0.0
11. Securities Lending (Schedule DL, Part 1)......cccoveenrnrnrninensneieennens [ conernrnsnsinnsssnsnnnnes | cevenseneenneenns (0 R PR ) 0.0, G I ) 0.0, G P XXX
12. Other Invested Assets (Page 2, LiNe 11)......cevrrrrerneneenrreieererneessessenees [rseisnssssessessssssssennes | oosesssssesssens 0.0 | Lo | o (V1 I 0.0
13. Total INvested ASSELS........ooiiiriiiiiieissssissi s snsssnsssnsens | essesenenns 41,108,755 |............. 100.0 |...coo.co.. 41,108,755 | oo, 0 f 41,108,755 | ............. 100.0
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

Capitalized deferred interest and other:

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

Unrealized valuation increase (decrease):

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

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

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

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

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

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

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

Other Long-Term Invested Assets

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

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

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

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

ACCIUAL OF BISCOUNL...... ettt b8R8 £ R8s E bbb bbb bbb
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13........ccoumimrreinininenseserse e

5.2 Totals, Part 3, ColUMN 9.......ccovriercirrese e

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

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

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

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

31,073,486

7,582,311

56,711

0

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

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

21,594

7,166,392

168,820

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

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

0

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

Statement value at end of current Period (LINE 11 MINUS LINE 12)......cveicveieeicrieesieeisiese et teses sttt s st s e b s s s ss s s st s st es s b s s saesnsensessnsanee
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......covevververivens | covrererirerinerinenienene 689,188 | .o 725,810 | oo 691,735 | oo 684,780
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtAlS....oocceecreseieserissiriseni | e 689,188 | ...oovoveerriririis 725,810 | coovovvovciirirseninnns 691,735 | ..o 684,780
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cociieeiieeeiieiiieies | e 2,822,623 | ..o 2,850,528 | .....cccvvererene 3,292,500 | ..ooveiieine 2,790,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 39,971 | oo 40,677 | oo 39,737 | o 40,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TS ..t | e 5,682,427 | oo, 5,893,493 | ...coovve 5,876,945 | ...oovvvvv, 5,529,435
Industrial and Miscellaneous, 8. United States... ...17,984,912 ...18,609,112 ... 17,947,011 ....18,186,425
SVO Identified Funds, Unaffiliated Bank Loans 9. €ANAUA. ... [ et | e | st | erbiesb st
and Hybrid Securities (Unaffiliated) 10. Other Countries.........cocoeveceres | covvrsreriiiisrcnnnsd 4,191,889 | .o 4,229,636 | ..o 4,206,788 | ..o 4,189,848
11, TOtalS. e | e 22,176,801 | ..ocvvvvirneriinans 22,838,748 | ...ocooovvririri 22,153,799 | ..ovvvririrncriis 22,376,272
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....coouseeussmssssmssssnns | coveocrensinencnenns 31,411,010 | oo 32,349,256 | ....cocoorrrcririinnns 32,054,716 | .oovvvvvrrncris 31,420,487
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. UNited SEALES.......veveervcriieens [ eerirriieiinceiscsiresiesinenes | oeesieneiessissesssess st | seseese s
Industrial and Miscellaneous (Unaffiliated) 271, €aANAAA. ... | e | e | esres bbbt
22. Other COUMTIES. .....c.veuieriiens | eoiriisiessinssesssesssenssnssenses | seenesesssenssenssenssenssenssenssensns | weesssenssesssenssenssssssensensenence
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo [0 0
27. Total Bonds and Stocks...... | ..cccccovvvrerinnncs 31,411,010 | v 32,349,256 | ....cooovrririrnnn 32,054,716
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

......................... 2.2
......................... 0.0

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

GoIS

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

XXX
XXX
XXX
L XXX..
XXX
XXX

XXX

5.1
5.2
53
5.4
55
5.6

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




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ensnes | seesessessenens 5,396,861 |....cco...... 13,689,611 |..ccvvvrene 1,217,989 | oo 261,564 | .oooveerrreinns 3,026 | ... 9 0.9 G DR 20,569,051 |..overerreerrirnenn 65.5 | 16,631,801 | .o 535 | 6,647,935 | .......cc.... 13,921,116

916,453

218,804

715,935

1,557,605

90IS




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
9,011,896 |.......c..... 17,146,268 |............... 2,933,798 268,993 | .o 442,305 | oo [ e000000029,803,260 | oo 949 | b XXX e XX [ . 15,882,144 | 13,921,116

....916,453

81,039

0

325,100

.218,804

...1,657,605

17 TOAIS. ..ot | eveienaereens 9,078,249 |............. 18,062,721 | ......co.c..... 3,014,837 | ................504,004 | .............. 661,110
11.8 Line 11.7858 % 0Of COL 7...oviveiieiciiseesesesessesesisnienns | ceessensessssensenenan 289 | oo LY 9.6 | oo 19 | e 2.1
12. Total Bonds Prior Year
............... 5,423,384 reeereerennnn. 853,027 21,117,993 1 .......9,239,558

..136,052 |..

....340,935

..375,000

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

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

L0IS

Total Publicly Traded Bonds

................. 440,818

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

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......cccecruarnnnes
14, Total Privately Placed Bonds
141 NAIC Lottt sens | sesessessenens 3,290,983 |....cccvvvrnn 9,294,158 | .....cccvvvvnn 1,114,270 | oo 220,219 | ovvvrererireins 1ABT [ o | e 13,921,116 13,921,116
....16,208 ...81,039 325,100 ..1,557,604 ...1,557,604

............... 1,195,308

................. 545,320

................. 220,291

14.8 Line 14.7 as a % of Col. 7.... T | 35 | 14

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........c.ccceevcvceii| veviviviiiiiiiiin 105 | 325 | v 38 | o 1T | il 0.7

(@) Includes $.....15,478,721 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §.......... 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes$.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

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

NAIC 2§..........

0; NAIC3S......

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

NAIC5S......... 0;

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




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 2

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

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

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

Other Loan-Backed and Structured Securities..

...... 1.9

603,471

................. 602,708 | ..o

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

Other Loan-Backed and Structured Securities..

........................... 0 [0 0 | . O i l0

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

3.05 TOtAIS. ...ttt

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

80IS

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODlGAtIONS.........c.ocveivieeieiisieeieieiece et | evseseesssenae 263,331 | .o 966,628 9 | 3,467,943 | oo 112 e 1,229,959 | ..coevirerecieieee
5.02 Residential Mortgage-Backed SECUNES. ........o.evrerrevrerrierririrrinieirnins | errereinsinnnns 751,703 | .oovrriene 1,307,199 0 3,705,688 | oo 9 | 2,212,584 | oo
5.03 Commercial Mortgage-Backed Securities..... RSN JEST S . . XXX... .
5.04 Other Loan-Backed and Structured Securities.. B I ..237,076 |.. . . v XXX ...2,239,884
5.05 TOMAIS.....couiveiviriiieicieitet ettt | ereeinianeas 1,015,034 |.............. 2,510,903 |............ 1,709,781 | .ooovoieeeea 7,430 [ 439,279 | XXX | e 5,682,427

2230884 |
.............. 5682427

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIGAtIONS.......vvcvvieceeieiiieisieiete et esessnas | sesesenseeenns 1,929,100 |.............. 6,941,585
6.02 Residential Mortgage-Backed SECUNtIES. ..........ovrerevrerireieeeirrinieireins | eveereinnens 1,589,072 | ..o 2,108,220
6.03 Commercial Mortgage-Backed Securities.
6.04 Other Loan-Backed and Structured Securities..

.............. 5,349,690 |..............3,684,019
.............. 1,348,391 |..............3,146,044

163,023 | ..o | e ) 9,9, R R 9,033,709
146,759 | .oovvvis 3,026 | ......... ) 0,9, TN R 4,494,435

5,556,259 |. 8,648,658 | . 5. 122 .. o B648.658

6.05 Totals, 463,215 |............ 14,606,064 |.............1,299,028 |................586,664 |..............221,831 | ... XXXoooiiooos [ 22,176,801 15,478,721

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

7.05 Totals

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

8.07 TOtAlS......coiiieeiiicicieiicieiei ettt nnens




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

Distribution by Type

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

9

9.01
9.02
9.03

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO....

1

0.

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - ISSUEM..........cccoceureiriverierieiicsisiesssieieneens
Unaffiliated Bank Loans - Acquired..
TORAIS. ..

1

1.

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
ISSUET OBlIGAtIONS........vvveeiriiiicieiciese et
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........ccccevvrveriiriiennes

Line 11.08 as a % of Col. 7......

............ 13,728,969
...6,793,499

10,044,951
..3,647,455 |...

60IS

1

2.

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
ISSUET OBlIGAtIONS........vvveeirivcieiseieiese e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
SVO Identified Funds..........ccccovrireerirennnnes

Affiliated Bank Loans...
Unaffiliated Bank Loans...

Line 12.08 as a % of Cal. 9......

.............. 2,182,739

.1,709,49 | ...

............ 12,195,526
..5,059,634 |..

.............. 2,125,253

1,041,528 |..

............ 16,503,518
8,023,901

............ 13,013,250

..5,703,954 |...

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

1

3.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS.......oeveieiiieieicicieee s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........cocverivviieniinnnne
Affiliated Bank Loans...

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

.............. 4,476,590

1,294,469 |...

.............. 5,568,361
...2,046,673 |...

1

4.

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
ISSUET OBlIGAtIONS. .....vovvveerciririreisriese e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
SVO Identified Funds..........cccoovvvieiiiriiennns

Affiliated Bank Loans...
Unaffiliated Bank Loans...

Line 14.08 as a % of Col. 7..

Line 14.08 as a % of Line 11.08, Col. 7, Section 11...........c.cccovveveveen.

.............. 3,684,019
...3,146,044

3,684,019
...3,146,044
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Si14



Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

GLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PRI YBAI.........cvu vt sese et sse et ss et se st essssssesss | sesseesessessanssessess st s ssee st essesestensansnnes 10,960,390 | .euereeierieereeseetseeeeeee ettt entns | eesestess e sttt nen 10,960,390 | ...voovieeiciecee e
2. Cost of Cash EQUIVAIENTS BCQUITE. ........c.cvuiveivieiiieicicteie ettt b s a s bbb s bbb s s bessens | 4ebsesssbssesssssss s s e ss s b st e s e bt en s bansans 12,445,010 | coioeeiiieceeee ettt | ereeaesa et 12,445,010 | .ovvieeeeeceeeeee et
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ ettt | bbb bR bbbttt | Seeb bbb
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gaiN (I0SS) ON GISPOSAIS......c.uvereurerrerririerieiseiseeesstsseseesssese e ssess s sse s s s sessses e sse st s s e s ess s st et sessens s s ssessantans | £essessossasssessessassasssnssestess et sessensanbessessentnsseses L OO OO T19 | e
6. Deduct consideration reCeived 0N ISPOSAIS............c.cuiuiueiriiireiieie ittt sttt sssssnes | ebsssssesses e s s ssssesse s b st bbb s b s ees 13,747,339 | oottt | ebeeassie st 13,747,339 | oot
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........cccoruivrrrerriirinrinrsiesnsissiessssssisesns | cnssessssssssessssssesssssss s essssssssssssessssssnes 9,658,180 | w.vvevevcreeeeiereteee e 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 ittt | fennr e st Rt e R e e E Rt n e ent | 4efenEneEent R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......ciiiiiiiiieiesieiiciesesiestesssessssseesssssessessssssessesssssnsans | sesessessssnssssessssssssssessnsssessessnsssessessnsans 9,658,180 | ..vveiviriiereietete e 0 | e 9,658,180 | ..voveieerieiecicte et neenen 0

—_
QO

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

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO1, E02, E03, E04, EOS5, E06, EO7, E08, E09



Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SvVo Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 XT UNITED STATES TREASURY |SD.. l | ............ | 1A i | 603,891 |...106.109 636,656 ...600,000 602,708 | ..o (L4 Tl AR PO 2.000 |...... 1.863 [MN..oo | v 1,055 | oo, 12,000 | 06/06/2019. | 05/31/2024.
0199999. U.S. Government 1SSUET OBlIGALIONS. .. .cvvvreeiisirsere et | cnessnnssnsnd 603,891 XXX 636,656 ...600,000 602,708 | ..o, 0 (762) 0 XXX XXX XXX [ i 1,055 | oo 12,000 XXX XXX
U.S. Government - Residential Mortgage-Backed Securltles
36241L  S7 2 |GN 783242 - RMBS.......ovviieiiierierieseeeissiesisssessesssssssssssssnsessenes. | cveens 104887 | 32,755 | 31,229 | 32,073 [ ([ 70 ) [T USRI PO 3.000 |...... 1.403 | MON.. 06/25/2012. | 02/15/2026.
38373A D9 4 |GNR 2009-069 PV - CMO/RMBS..........cccotiiniinniiniiiiienissiscissisiienins | s ...109.547 [CT0) ) URON ISR DO 4.000 |...... 2.784 | MON.. 08/18/2011. | 08/20/2039.
383756 2G5 |GNR 2012-102 DN - CMO/RMBS.......ccooerirrerrermrineriesssessesesssesssissensee | cveees ..101.333 (V1 [T URPORTRTRRTOR BOT 1.500 |...... 1.511 |MON.. 08/27/2012. | 09/20/2040.
38378T  AF 7 |GNR 2013-071 GA - CMO/RMBS.......c..ccouiiiiiiniisniienisciisesissisessissiienes | cenees 103073 | 5,291 5,133 | 05,135 [, (2] IO [TRTORN JPn 2500 |...... 2.415 |MON... 09/25/2013. | 07/20/2041.
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX | 89,154 | 84780 | . 86,480 | e 0 (179) 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL.........iiviiiiiiiiiisiiiisiieniis st 691,735 XXX 725,810 689,188 | ..o, 0 (941) 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13063C XS 4 | CALIFORNIA ST...o.iiuiiriiniiieiieeieisssissise s ssssssesssssssssssssssns | senees | oo | oevesenees 2[1.CFE i | o 290,000 |...104.225 302,253 ...290,000 290,000 | ...ovoervrrrierirennns ()] SR ISTUTIRRINN PO 2450 |...... 2450 {JD..ooves | v 592 | oo 6,973 | 10/09/2015. | 12/01/2031.
20772  GT 3 |CONNECTICUT ST... SD.. | | [TEFE i | s 3,002,500 |...101.931 | ......0....... 2,548,275 | oo 2,500,000 | oo 2,532,623 | .o | i (77,735) | covvovvvsencrnnns [ [ 5.000 |...... 1.826 [D.ooce | v 10417 | ... 125,000 | 08/22/2014. | 06/01/2021.
1199999. U.S. States, Teritories & Possessions - Issuer Obllgatlons ..... 3,292,500 XXX ..2,790,000 2,822,623 )| . XXX XXX XXX 131,973 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 3,292,500 XXX ] 2,850,528 | ... 2,790,000 2,822,623 ) XXX XXX XXX 131,973 XXX XXX
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obllgatlons
463020 PY 7 ‘ IRONDALE ALA. ... .ottt | ....... [ .............. | o S S [ 39,737 |..101.693 | .oooivvreeenenn 0,677 | i 40,000 | i 39,971 |, 38 [ [ [ 2700 |..... 2.800 [AO...... | coorvrinienns 270 | oo 1,080 | 06/06/2014. | 10/01/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation XXX 39,971 | 0 38 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . . XXX . 39,971 | 0 38 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdlwswns Issuer Obligations
249218 AU 2 |DENVER COLO PUB SCHS CTFS PARTN .1|1.CFE.. ..101.719 254,298 ...250,000 248,286 1742 | s [ e | e 2598 |..... 3.335 | JD....... 09/25/2013. | 12/15/2021.
29509P JB 6 |[ERIECNTY NY INDL DEV AGY SCH FAC REV 1.DFE.. ..106.172 265,430 ...250,000 257,968 (5,818) | cvvvverrerrerieires v [ s 5.000 |...... 2,549 |MN...... 04/25/2012. | 05/01/2022.
29509P JB 6 |ERIECNTY NY INDL DEV AGY SCH FAC REV ..106.172 265,430 ...250,000 257,975 (R 7.2 RTINS INRTRIN PO 5.000 |...... 2.547 |MN...... 04/25/2012. | 05/01/2022.
413890 CX 0 |HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV... ..109.579 109,579 ...100,000 107,633 (1,809 [ cooooveerreerreies | e | e 5.000 |...... 2429 |MN...... 12/10/2014. | 11/15/2023.
46246K  J2 9 [IOWAFIN AUTH REV.....cccomvrrmrrrnns 101991 | 15,299 | .ovveveeciie 15,000 | .ooveveerneinne 15,044 | oo (] TN SRR PR 3.730 |...... 3.213 |FA....... 09/17/2013. | 08/01/2021.
91754R  UY 1 |UTAH ST BRD HIGHER ED REV. ..108.772 | . 358,948 ...330,000 343,052 [(SR(SK) ] RTINS [ORTORRIN JPoR 5.000 |...... 2.769 | MN...... 09/19/2012. | 11/01/2027.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obl|gat|ons . 1,374,858 XXX | s 1,268,983 | ...occovnee 1,195,000 | ..ovveneene 1,229,958 | .o | e (18,647) 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MM UM 3 [FH G18587 - RMBS.......ociiiieeeeereniserienieseessssisssssensssssssensssssssssnses | ovevene | oo | sevsseenn A11A . ...105.165 (107 SO SRR PO 3.000 |...... 1.563 |MON... 07/22/2016. | 02/01/2031.
3128P7 5B 5 |FH CO1742 - RMBS.......coooviriiriiriiirinirierieriseississesisessssessessssssssssnssins | evnnee | oo | vererenns 411A . ...108.145 (B72) | covvvrrerrerrrieens [ e [ e 3.500 |...... 1.121 |MON... 09/27/2016. | 01/01/2034.
3128P7 QN 6 |FH CO1361 - RMBS.......coooeeveceeeiiceessiesse e sssessasssans | eeeies 1A.. ..107.762 [CCH0 ) IR SRR PO 4.000 |...... 1.649 [MON...| ... 02/14/2017. | 03/01/2031.
3128P7 W5 8 |FH C91568 - RMBS.......cooovviriieirriississsiiesiesissssssissssssssssesssssssessssssnns | veeens 1A .. ...106.054 (V2233 ERTRTON INVURTORTIRIINN BN 3.000 |...... 1430 [MON...| .... 07/22/2016. | 10/01/2032.
3128P7 XX 6 |FH C91594 - RMBS........cooviiiirireiiinsiseiiesiesiessss e ssssssssssssssesssssans | eeens 1A .. ...106.055 (B09) | vvrrereererinns [ ererireeerneeinninens [ e 3.000 |...... 1.463 [MON... | ... 08/16/2016. | 01/01/2033.
3128PV  BS 8 |FH 15449 - RMBS.......coocomiiiiiirisiinsiesiiesesisesssssisssssssesssssssssssssssnss | svseens 1A .. ...106.384 (7 RTINS INVRRRTIN BN 4.000 |...... 1444 |MON...| ... 09/27/2016. | 05/01/2026.
3136A4  VH 9 |FNR2012-14 HA - CMO/RMBS..........coouirirrireireeiseiserissesnessssissessssines | eeens 1A ..101.373 39 | oo [ s [ 2.000 |...... 2.611 |MON... 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR2012-40 PA - CMO/RMBS........cooovvvimiirnrierireeiessssissssssssessssssseness. | vevens 1A .. ..102.678 ([0 ] TN INVIOTTIRPRPINN PPN 2.000 |...... 1.876 [MON... | .... 04/25/2012. | 09/25/2040.
3136A7 5E 8 |FNR2012-96 PD - CMO/RMBS..........coooirimrireirneineisserissessessssisseisssines | eeens 1A .. ...101.569 () ORI IVURTRRIRN PO 2.000 |...... 1.555 [MON... | ... 08/27/2012. | 07/25/2041.
3136AA  MJ 1 |FNR 2012-139 BH - CMO/RMBS...........cvoiriririrerierieeienisssiiesisssienienens. | cviens 1A .. ...102.546 (9) [ covvvererrerienenen | verererinnierienins | s 2.000 |...... 1.554 [MON... | .... 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR 2012-145 TA - CMO/RMBS.........oveiniierierireineeiseisesissssssessesenssess | cevens A1TA L ..101.141 LI ST IVIRIRN PN 1.250 |...... 1.324 [MON... | ... 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR 2012133 GE - CMO/RMBS.........covviririiniiineiieninerienissessssinsnins | evennee | oo | coveriens 411A . ..102.419 LI TSRO IVIOITORRORORN PPN 1.500 |...... 1.521 |MON... 03/22/2013. | 08/25/2041.
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3136AC A5 0 |FNR2013-18 PA - CMO/RMBS.........cooorrerrrercresnnrisseesseeenns 1A .. ..103.293 ...82,522 09 | | e | e 2.000 |...... 2.483 | MON.. 06/25/2014. | 11/25/2041.
3136AC  JY 8 |FNR2013-17 PC - CMO/RMBS.........cotivimirirerieriiisseiieseiieseiessesienenes 1A.. ...100.195 (1)) [STOUTIURTOONI EVOPOUTTOROTPOOPOR OO 2.000 |...... 0.898 | MON.. 04/24/2013. | 03/25/2039.
3136AE 6N 2 |FNR2013-74 HA- CMO/RMBS..........coooviriiiciiirieresesesseisnesinenes ...100.574 [(GEC) 1 [OOSR IOV 3.000 |...... 1.830 | MON.. 07/23/2013. | 10/25/2037.
3136AE  Z4 2 |FNR2013-70 VA - CMO/RMBS.........coooirvirriiereieneceeneiieseienns ...104.265 (14) | oo | e [ s 3.000 |...... 2.572 |MON.. 06/21/2013. | 08/25/2026.
3136AF  NE 0 [FNR2013-75 VG - CMO/RMBS..........cooovvireririrriiceieneesesesieceseeseseenenes ...105.658 (4] I 3250 |..... 2.767 |MON.. 09/24/2013. | 08/25/2026.
3136AR R4 2 |FNR2016-25 A - CMO/RMBS........coovviiviirieriiesiieseiieseiiesesisesesiesenes ..102.910 (A1) ] oo | e [ e 3.000 |...... 1.114 | MON.. 08/19/2016. | 11/25/2042.
3136AW  JZ 1 |FNR2017-31 QA - CMO/RMBS...........oooieviinricceieceiseceseceseeneseesenenas ...102.487 [CC1) 1 [OOSR OO 3.500 |...... 0.924 |MON.. 05/24/2017. | 11/25/2045.
3137A2 W9 8 |FHR 3752 PD - CMO/RMBS.........coooieiiriiireiiereiieseieeseiiesesieseseeseseons ...105.243 ()1 [OOSR VPO OO 2750 |..... 1.809 | MON.. 12/26/2012. | 09/15/2040.
3137AE LS 2 |FHR3910JC- CMORMBS...........cccooneeeee. ...100.850 [1:) ) RO ISR P 2.000 |...... 1.023 |MON.. 09/19/2012. | 12/15/2037.
3137AJ  HW 7 |FHR 3960 YH - CMO/RMBS.........cooouiviiriiiriiieneisessiseseesesesssessesesenns ...101.244 (BB) | oovvvevereverrrrirs | cerererenrieniiienns [ e 2.000 |...... 0.856 | MON.. 09/20/2012. | 08/15/2040.
3137AP GN 4 |FHR 4029 NE - CMO/RMBS........coooivereeenreeeeeeseeeseeseeeessessseessssssesssesnnees | svinee ..102.767 (V4] [N SRR PO 2500 |...... 1.285 |MON.. 03/25/2013. | 03/15/2041.
3137AS Q8 0 |FHR 4088 PA - CMO/RMBS.........cooirviirriirinrieerisseiessisessisssesssseisnne | oeeens ..102.730 [655C) 1 [OOSR VOO IOV 3.000 |...... 1.836 | MON.. 10/24/2012. | 12/15/2040.
3137AT Q5 4 |FHR4097 TG - CMO/RMBS ...100.465 13 | s [ e [ e 2.000 |...... 3.513 |MON.. 07/22/2013. | 05/15/2039.
3137AU ML 0 |FHR 4102 LA - CMO/RMBS ...101.293 A95 | s [ e | e 1.750 |...... 2.486 | MON.. 02/25/2014. | 01/15/2040.
3137AU X8 7 |FHR 4123 AE- CMO/RMBS............cccco.e.n. ...100.616 ()] ST ISR PO 2.000 |...... 1.790 |MON.. 05/17/2013. | 09/15/2039.
3137B0 DW 1 |FHR 4183 ME - CMO/RMBS.........covviririrrinniiseniiseneinssisssssessssseseeens | aeevens ...102.571 (721 SOOI ISP IO 2.000 |...... 1.664 | MON.. 08/17/2016. | 02/15/2042.
3137B0 TR 5 |FHR 4186 MC - CMO/RMBS e [ e ...101.635 27 [ e | e | e 1.500 |....... 2.464 |MON.. 07/22/2013. | 03/15/2028.
3137B7 3L 1 |FHR 4289 WE - CMO/RMBS........covvvverivirrinerisniisseisssissssssssesinsens | avevens ...104.341 (LK) ORI OTORRIINN PO 3.000 2.283 | MON.. 02/12/2014. | 08/15/2031.
3137B7 WH 8 |FHR 4311 EA-CMO/RMBS.............c........ ..101.136 16 [ e [ e | oo 2.000 |...... 2.463 | MON.. 07/22/2014. | 09/15/2043.
3137BA XY 3 |FHR 4342 BD - CMO/RMBS........coevvirrirriireiisesiisssisessessessesssiennes ...102.439 L FOURTOURRTOURPPOORS ORI DU 2.500 |...... 3.051 |MON.. 06/02/2014. | 12/15/2043.
3137BB FW 5 |FHR 4349 CD - CMO/RMBS..........cooiiiiiriieeiiieciieeseisesesesesieseseeseseens | reeees ...104.036 (I VORI FUORPOURRPRORSPROT DU 2500 |...... 3.243 |MON.. 06/25/2014. | 03/15/2044.
3137BC  GX 0 |FHR 4360 KA - CMO/RMBS.........ccoorviirriiinriesiiesiisessisssssisssssssssisnse | oeeees ...101.365 ...20,150 (701 SOOI ISP IOV 3.000 |...... 0.302 | MON.. 08/24/2016. | 05/15/2040.
3137BN 78 0 |FHR 4569 A- CMO/RMBS.........coiiiiiiericiieceiseseiieceiiesesiesesieeneeenees | coeeene ...103.018 293,840 .285,232 [(G315) ) [T (USRI PO 2500 |...... 1.453 | MON.. 08/11/2016. | 11/15/2040.
3137BS  YX 5 |FHR 4631 AC - CMO/RMBS........ovvvieiiiriirriiesiessssisessssessssesssiesenes | oeeens ...104.161 200,085 192,092 (00L:) ) TR ST PO 3.500 |...... 2.138 | MON. 12/19/2016. | 08/15/2043.
3138W9  DC 1 [FNAS0098 - RMBS.........oovuiieierieeiieiisesiieseisessssesesiesesessssseseseeness | cviene 2108131 | 66,901 | ..coovveeceenae 61,870 (040 FSTOSTTRN ITPRRRO IO 3.500 |...... 2.052 |MON.. 12/09/2016. | 08/01/2033.
3140QC DT 0 [FNCA4B13-RMBS........cccooiirriirciineiisscisnssssssssssssissssesssisnssenas | cvins . ...103.848 387,382 373,027 (1,219) [ oo | e | 3.500 |...... 2.673 |MON.. 11/07/2019. | 11/01/2049.
31418A  AJ 7 |FNMAQ908 - RMBS..........oomviiiiiiriiirieieneiseseissseissesesseseseesesesseseenes | ceevens .109.207 | oo 44,081 | ..o 40,365 (U0 TN ISR IO 4.000 |...... 2.078 |MON.. 12/28/2016. | 11/01/2031.
31418A  F2 9 |FNMA1084 - RMBS........cccooovviimiiisnniisnniisnniisssiisssissssssssssssssssssnnee | avnees | oo | e [ DA s | v, 197,147 |...108.459 200,304 184,681 195,259 | .o [GI0C) RO OO RINY PO 3.500 |...... 1.175 |[MON... | . 08/11/2016. | 06/01/2032.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... . . . 2,228,819 XXX | s 2,260,151 | oo 2,157,795 2,212,584 | oo 0 (4,373) 0 0| XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 N9 6 | COLORADO HSG & FIN AUTH........ooiviiiiiiieiiieniieneiieceiiecesiesssieeneis | cvieee 2|1.AFE... 789,059 |...108.951 811,685 .745,000 775,396 (9,130) [ cvvvvvreermerrnenns | vevereersniserieninn | s 4.000 |...... 3.281 |MN...... 04/12/2018. | 11/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV.........cosrriiiriinriiiniiisnniensisseissniisnnns [ o 2|1.CFE.. 799,353 |...113.964 866,126 .760,000 788,134 (5,987) [ ceoorrerrerernneens | wereeerieerineneinns | e 4.000 |...... 3.368 |FA....... 06/01/2018. | 08/01/2048.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.....ccooovevvvemrrriierii [ o 2|1.AFE... 195,020 |...102.108 | ...cvvurvrnrenees 97,023 | oo 95,020 | .oovvrererirnns 95,020 [ .ooovvvreerreireninnens | reerienienieninnes | e | e | e 4.000 |...... 4.000 | MON.. 08/14/2013. | 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F........cccoovvvvviiinriiins | s 2|1.AFE... ..210,665 |...101.624 214,087 210,665 210,665 ({0 SOOI INVSIITOTIRPORPINN PPN 2.800 |...... 2.800 | MON.. 01/13/2015. | 02/01/2045.
647200 X6 6 |NEW MEXICO MTG FIN AUTH = MBS.......coooiiiiiieiiinriseceieceiiseeiieenees | e 2{1BFE. s | s 136,193 |...102.612 134,376 .130,955 133,594 | oo (1,706) [ oo | e | e 4500 |...... 4.360 |MON.. 08/08/2013. | 10/01/2043.
649883 VZ 5 [NEW YORK ST MTG AGY HOMEOWNER MTG REV........coocoommiininiiisniins [ o 2[1BFE..ccc. | oo, 242,978 |...102.580 241,063 .235,000 237,076 | ..o [(CEEI0) RO [OPORRNN PO 3.500 |...... 3.090 |AO...... 07/11/2013. | 10/01/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 2,273,269 XXX | s 2,364,359 | ..occcccoeen. 2,176,640 2,239,884 | .o (V)] (17,703) | oo (U] [ 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............cc.ccccurrviinriiinniicissiiisniiianns 5,876,945 XXX | i 5893493 | .....cc.c..... 5,529,435 5,682,427 | ..ooccoovriiiiniin (V) (40,723) | ..oovvvcciinnan (V] R, 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00206R  MF 6 |AT&T INC.rooroorossssrs [l ]t 2]2BFE e | o, 163,042 | ..102.827 | . 163,494 159,000 163,023 [ (19)] o [.2550 |....2.318 [JDeos | o 270 [ 12/07/2020. ] 12101/2033.
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05565Q BU 1 |BP CAPITAL MARKETS PLC........ . 582,826 |...102.673 580,102 .565,000 567,143 (2,511) [ o 3561 |...... 3.095 | MN...... 02/20/2014. | 11/01/2021.
05579H AE 2 |BNZ INTERNATIONAL FUNDING LTD (LONDON Bl 499,120 |...102.846 514,230 .500,000 499,792 ATT | e | e | s 2.900 |...... 2.937 |FA....... 02/13/2017. | 02/21/2022.
075887 BA 6 | BECTON DICKINSON AND CO ...51,483 |..102.248 | .....cvvrririnnn 51,124 | s 50,000 | .ooovvrererernnns 50,146 (1687) | ovvvrerereererienns [ e [ e 3.125 |...... 2.775 |MN...... 01/26/2012. | 11/08/2021.
11042A  AA 2 | BRITISH AIRWAYS PASS THROUGH TRUST 2013-. ..624,848 |...100.000 | . 624,848 624,848 624,943 55 | o [ e [ e 4.625 |..... 4.644 |MJSD. 06/25/2013. | 12/20/2025.
115637 AS 9 |BROWN-FORMAN CORP . 995,530 |...110.741 | c.ovvernveen. 1,107,414 | v 1,000,000 | ..oooiernneens 997,191 BT | e | e | s 3.500 |...... 3.571 |AO...... 03/22/2018. | 04/15/2025.
14912L  6G 1 | CATERPILLAR FINANCIAL SERVICES CORP.......ccosvvumrirerinrircrierireenns 990,140 |...110.631 | .............. 1,106,313 | oo 1,000,000 | ..oovvvernnns 994,013 1407 | s | e | e 3250 |..... 3415 | D....... 03/12/2018. | 12/01/2024.
233851 CS 1 | DAIMLER FINANCE NORTH AMERICA LLC 857,106 |...102.398 870,381 .850,000 851,622 (1,559) | cvoovereererinenns | veverneesnserserinenins | s 2.850 |...... 2.658 |JJ...... 05/02/2017. | 01/06/2022.
29977G  AB 8 | TIAAFSB HOLDINGS INC 500,000 |...100.156 500,778 .500,000 500,000 [ ..oouvvermrierrnnirnes | cereeireeeiseneinenes | ereeiereiieneinnes | e | e 6.000 |...... 6.001 [MS.....| ...c......8,833 | ... 30,000 |03/09/2016. | 03/15/2026.
40139L AD 5 |GUARDIAN LIFE GLOBAL FUNDING 1,043,683 |...103.048 ....1,076,850 ......1,045,000 ..1,044,635 263 | | s [ 2.500 2.526 |MN...... 26,125 | 05/03/2017. | 05/08/2022.
458140 A 9 |INTEL CORP.......coovvvimrrirnrrincriiennnes 524,845 |...102.214 511,071 .500,000 503,398 (4,464) | ..o | e | s 3.300 |..... 2.376 12/09/2015. | 10/01/2021.
532457  BQ 0 |ELILILLY AND CO...ooirirrercerrierieriessessessesisssssessssssensnenes ..549,170 |...102.874 565,808 .550,000 549,767 A66 | s 2.350 |...... 2.382 05/04/2017. | 05/15/2022.
713448 BW 7 [PEPSICO INC.....ooouiirieirirniiseiie ettt 19,770 |..101.704 | e 20,341 | oo 20,000 | ..o 19,979 31 | s [ s [ 3.000 |...... 3.164 09/25/2013. | 08/25/2021.
85325W AA 6 |STANDARD CHARTERED PLC 499,995 |...105.804 529,019 .500,000 500,003 8 | e [ e [ e 2819 |..... 2.820 01/07/2020. | 01/30/2026.
904764  AX 5 |UNILEVER CAPITAL CORP.... 173,262 |..106.747 | . 186,807 175,000 174,131 245 | e [ e | 2.600 |...... 2.757 05/02/2017. | 05/05/2024.
904764 BB 2 |UNILEVER CAPITAL CORP.... . 990,340 |..110.749 | .o 1,107,489 | oo 1,000,000 [ .o 993,922 1,315 [ | e | o 3.375 3.531 03/19/2018. | 03/22/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . 9,065,160 XXX ] s 9,516,068 | ..o 9,038,848 9,033,709 | .o 0 (4,455) 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
073877 CS 9 |BSABS 2005-SD3 1M1 - RMBS 307,730 |..... 99.512 380,926 .382,793 379,341 4,833 | oo | e | 0.798 |...... 2.666 12/05/2013. | 07/25/2035.
12489W QE 7 |CBASS 2005-CB8 AF3 - RMBS.... ..573,066 |...101.851 604,843 593,851 582,201 2485 | oo [ e [ 6.249 |..... 6.130 01/27/2015. | 12/25/2035.
17307G  E8 7 |CMLTI 2005-8 14A - CMO/RMBS........... 4 192,883 |..... 98.642 224,468 .227,559 190,753 TA21 | s v [ 3.181 | ...... 8.115 03/23/2016. | 10/25/2035.
46637U  AA 5 |JPTEP 2012-3 A= CMO/RMBS...........oveeveeeeeeereeseessiesseeeseeesseseseessesssenns | cveene 4 233,751 |...101.000 244,651 242,229 234,688 AB4 | e | e | s 3.000 |...... 3.566 12/10/2013. | 10/27/2042.
576433 GM 2 | MARM 2003-6 6A1 - CMO/RMBS.........cooverrrierriieeiiseiisssisseisssssieens | oeeens 4 104,228 |...101.231 109,621 108,288 102,347 TB4 | e [ e | e 2631 |...... 3977 02/26/2016. | 12/25/2033.
500200 W4 3 [ MLMI 2005-A9 4A1 - CMO/RMBS........oooveereeeeeeeeeereesseesseeeseessesesesseeens | evvens 4 120,930 |..... 70.030 99,095 141,503 93,749 T05 | e | e | s 2222 |.... 5.399 07/19/2013. | 12/25/2035.
74968R  AA 3 [RPIT 191 A= CMO/RMBS.......coosiiriiiiieiierieeisseississs s ssesssssissssines | sevi 4 ...1,684,886 |...100.508 | ............. 1,706,655 | ...ocvvveneee 1,698,030 | ...ccovvenee 1,686,977 1,596 [ .o [ | e 2.750 |...... 2.936 10/09/2019. | 10/25/2063.
863638 AA 3 | SASC 2007-RM1 A1 - CMO/RMBS........ocumimiinisinrineessemississersssssssnssnssees | ennnes | oo | vsnesnenes A1FFE i | o 1,223,110 |..... 96.375 | oo 1,247,378 | oo 1,294,296 | ..coovvnenes 1,224,379 | v, L4 N (TR [ 0428 |..... 4.389 07/10/2020. | 05/25/2047.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMEIES. ... 4,440,584 XXX ] s 4,617,638 | ..o 4,688,550 | ..o 4,494,435 | oo (L] I 19,209 | .o (| XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00180A  AA 7 |AMSR 2020-SFRT A= CMBS.......coooereeireireeiereesieseeisesssesssssssessssesssssses | coneees 999,005 |...101.868 ...1,017,702 .999,041 999,394 390 | i | e | s 1.819 |...... 1.817 03/04/2020. | 04/17/2037.
05377R DY 7 [AESOP 2020-2 A= ABS.......ovtumiririeerieeiieesssissensssissessssssesssssesssssssssens | seeves - 999,526 |...101.876 1,018,757 | 1,000,000 | ..cooovernnens 999,313 (P U ORI PO 2.020 |...... 2.045 08/05/2020. | 02/22/2027.
05492Q  AA 4 |BDS 2020-FL5 A = CDO.....ccvvuurirrerieiirinniierieriieesssesssisessesssensssessssines | cveens c 500,000 |..... 99.318 496,591 .500,000 500,000 [ ..oovveerrrerirririnis | evrrnerierinreenes | e | e | s 1.308 |...... 1.299 01/08/2020. | 02/18/2037.
12326R° AA 0 |BJETS 182 A= ABS......ooviiriiriieiineiseissssise s sssssssessessssenns. | eeens 589,841 |...101.804 | . 600,490 589,851 589,860 12 [ s [ e | e 4447 | ... 4.447 06/21/2018. | 06/15/2033.
12434 AA 2 |BXMT 2020-FL2 A - CDO/CMBS........coivirrrermnerirenrisseesssisssessssssssnnnes. | cviee . ..1,000,000 |..... 99.502 | cooovvricrirs 995,024 | ....ccovveneee 1,000,000 | ..cocovvenee 1,000,000 | .ooverrercerrrinnnes v e | e | v 1.053 |...... 1.274 01/31/2020. | 02/16/2038.
15672R AA 3 |CERB 24 AT - CDO.....oiiiuiieieiiiiseriesies et ssssissessessssessnsisssssaees | eeens Cl. 500,000 |..... 99.269 | . 496,343 .500,000 499,868 IR (0725 VORI IR P 1.637 |..... 1.655 06/29/2018. | 07/15/2030.
381741 AC 1 |GCBDC 4 A1 - CDO.....corvemrirririerieieissiiesieseseesesesssessessessssesssesesssssns | cveens . ..1,000,000 |...100.560 | .............. 1,005,600 | ...coovrrenne 1,000,000 | ..cocvvrenee 1,000,000 | oooverrerrrinrinenes [ e [ e 2.584 |..... 2.582 08/07/2020. | 11/05/2032.
38175B  AA 2 | GOCAP 36 A - CDO.....oureurirmeineineiseeisessessesiseesssessssssssessssessssisssssanes | eeens Clurnen2 [ TAFE s | i 1,000,000 |..... 98.850 | ..ovvvvcrirnns 988,504 | ....cccovvne 1,000,000 | ..cooovrvnnee 1,000,140 | ..ovvererrrirciins (<74 ) USRI SRR PR 1525 |...... 1.524 02/23/2018. | 02/05/2031.
64829T  AJ 0 [NZES 18FNT2 B - ABS.....ooiiiiiinirierienieeissinsiiesiesssessesesssssesssssssenes | evees 543,008 |...100.125 | . 543,759 .543,083 542,959 8 | e [ e [ 4.090 |...... 4.091 07/24/2018. | 07/25/2054.
784054  AB 4 | SCFET 201 A2 - ABS......ooiieireiineeesneeesssesessessssessssesesssssssssssesssssnees | oneees . . 999,952 |...100.089 | ....ccoonee. 1,000,893 | ..ccovveienne 1,000,000 | ..oovvernnens 999,967 15 [ e [ e | e 0.680 |...... 0.685 08/11/2020. | 10/20/2025.
92257A AB_ 0 |VCC 2018-1 A- CMBS.. ceeverensnen s | e | e A411TAFE. o |, 516,724 |..104.736 | . 541,378 .516,900 YA [(KK)) IR 3.590 |..... 3.584 o 04/06/2018. | 04/27/2048.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 8,648,056 XXX [ s 8,705,041 | ..oovvvnens 8,648,875 | ..cooovenns 8,648,658 | ..ooiiiiiriiniina 0 144 0 XXX XXX XXX [ 19,489 | e 146,513 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........cuiriiiiiiiiiiniiisrissississsisssssess s ssesssnessssssenes | eesssssenes 22,153,799 XXX | 22,838,748 22,376,272 22,176,801 | ..o 0] s 14,898 | ..o 0 ] e XXX XXX XXX [ s 91,577 | oo 534,844 XXX XXX
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Totals
7699999.  TOtal - ISSUET ODHGAIONS. ... .vv. e tireeisis sttt | enbssniiaas 14,376,144 XXX | s 14,312912 | oo 13,663,848 | ...ccooeene 13,728,969 | ..oovivrinriincinns 0 XXX XXX XXX [ s 86,824 | ... 487,531 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities . 6,757,247 XXX ....6,966,943 ......6,931,125 | . 6,793,499 | .o 0 XXX XXX XXX [ e 11,358 | e 167,596 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cvurreririsiessiiisreseiiseissiia o] e 10,921,325 XXX | . ..11,069,401 | ...........10,825,515 | ... 10,888,542 0. ..(17,560) | .. 0. XXX XXX XXX ........232,503 XXX XXX
8399999, Grand TOtal - BONGS.........uevureuuresrireeseeseisesseessee sttt . 32,054,716 XXX | e 32,349,256 31,420,487 31,411,010 | oo 0] e (104,464) 0 0] XXX XXX XXX | ........138,660 | ........ 887,631 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B s 2,414,618 1C 1,709,443 1D . 1,864,333 1E ... 4,723,846 1F 4,590,598 1G ....2,064,334
28 . 2C ..
3B . 3C ..
4B .. 4C ..
5B .. 5C ..




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 3

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

3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Mi:

00180A  AA 7 |AMSR 20SFRT A = CMBS.......cccoiviiiiririerenistiesiseieeiesi e enessnees 03/04/2020........ GOLDMAN ...ttt 999,963 | ..o 1,000,000 | ..ooveeiereriieeeeeneeeereie
00206R  MF 6 [ ATET INC....oouiiiriiriiesrisiiesie sttt | anissiinessiens 12/07/2020........ CORPORATE ACTION.......ouiiiiimriniisiiissiessesesssssssssssse sttt sssssens 163,794 159,733

05377R DY 7 |AESOP 2020-2 A= ABS.......oooiiiiiiieinriseesieseisie s 08/05/2020........ BARCLAYS CAPITAL INC FIXED INC......c.ovriireriiiiriniieiscreessiseese e 999,526 | ..o 1,000,000

05492Q  AA 4 |BDS 20FL5 A = CDO....ovvrrrirrerceiriieriesieseseessssise st essssessessssenes c 01/08/2020........ WELLS FARGO SECURITIES LLC...... 500,000 500,000

12434 AA 2 |BXMT 20FL2 A - CMBS 01/31/2020. WELLS FARGO SECURITIES LLC...... 1,000,000 1,000,000

381741 AC 1 |GCBDC A1 = CDO....ovirrirrimiiirieriesiesessesssessessessssss s ssssesssenes 08/07/2020........ WELLS FARGO SECURITIES LLC...... ...1,000,000 1,000,000

784054  AB 4 | SCFET 201 A2 - ABS.......ooiiiiiiicrseiseiereee s 08/11/2020........ Bank of America Mertill LYNCh..........c.ouiiiiiicece e 999,952 1,000,000

85325W  AA 6 | STANDARD CHARTERED PLC.......coccocvviiiieiniieiseceseesinies C 01/07/2020........ JP MOMGAN....c.ooiiriire e 499,995 500,000

86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS.......cooviiiiiiirinieeeisssienisssssnssneenes 07/10/2020........ Ambherst Securities Group LLC ....1,501,673

3899999. Total - Bonds - INdUSHrial BNA MISCEIIANEOUS. .........vvueruirisirssissiiscis ettt o001 € eed 0L 0880808080800 E0E 08080 E L8088 E bbb 7,661,406

8399997, Tl - BONAS = PAI 3........ouiiiii itttk b0k 50 €0 E oL b8 E oL E oL L E kL0 eLEE L E L L0kt . ....7,661,406

8399999, TOAI - BOMMAS. ...ttt f 88 E e E e E e feEE e hE e eEEeEE R E e R R E oL E R e e e eEE R e E e EEEE LR EE LR eEE R eLEeE R E R LR et entene sttt nnsentens | ennseneenseneensensnnsensenssnsene LyDOyO | 1| srrressrsssrssns s snssneens s 7,661,406

9999999. Total - Bonds, Preferred and Common StOCKS..............ocveierriineerieiiinescieiieeiienes XXX




Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 4

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | B.JA.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36241L S7 2 |GN 783242 - RMBS. . . 12101/2020. | PaYOWN.......oooveverrvvvvseissssssseesssssssins | 16,606 | ........... 16,606 | ....ooonee 17,551 | e 17,128 (522) (7)) p— 02/15/2026.
38373A D9 4 |GNR2009-069 PV - CMO/RMBS.... .. | 12/01/2020. | Paydown.... 8,514 8514 8955 8.827 (313) (313) | v 08/20/2039.
383756 2G5 | GNR 2012102 DN - CMO/RMBS.... o [ 1200172020, | PAYGOWN. ..o | 12,348 | oo 12,348 | oo 12,340 | oo 12,337 | oo ST VUSSR DU B B 09/20/2040.
38378T AF 7 |GNR2013-071 GA - CMO/RMBS.... . | 12/01/2020. | Paydown.... | 1,685 | o LI T N 1) | S N ) | B 07/20/2041.
0599999. Total - Bonds - U.S. GOVEMMENL...........cccoriiiiiiriiiciniiniierss s o ssssssssssieses 39,149 40,531 039973 | o0 | eeeecceeni(825) | o0 | e (825) ] 0 XXX
Bonds - U.S. States, Territories and Possessions
13063C XS 4 [CALIFORNIAST ..o [ ] 12101/2020. [ Call @ 10000 oo [T 140,000 | ......... 140,000 | ......... 140,000 | oo 140,000 | oo | oo I O] o | e 140,000 [ oo | oo 0 | o 0 [ 2,704 | 12/01/2031.
1799999. Total - Bonds - U.S. States, Territories & Possession R I 140,000 | ........ 140,000 | ... 140,000 | oo 140,000 | oo (o) ()] I— (o] 0] ....... [\ 140,000 | ...... (o) F—— (L 0| e 2,704 | XXX
Bonds - U.S. Special R and Special A t
196479 N9 6 | COLORADO HSG & FIN AUTH - | 11/02/2020. | Call @ 100.00 145,000 145,000 153,575 | covvveoe. 146,873 (829) | ......... 11/01/2048.
3128MM UM 3 |FH G18587 - RMBS .. | 12/01/2020. | Paydown... 19,528 (740) | oo 02/01/2031.
3128P7 5B 5 |FHCO1742-RMBS......ooocciirrirne | 12/01/2020. | Paydown.... 71,807 [ oo | eoreeens(8,393) [ [ v (&) — 01/01/2034.
3128P7 QN 6 |FH C91361- RMBS. .. [ 12/01/2020. | Paydown..........ccoevvveevmnevvveresmsevviissnnnsens | k9800 | 0890 | v 40563 | o 10,469 (G4 p— 03/01/2031.
3128P7 W5 8 |FH C91568 - RMBS. .. [ 12/01/2020. | Paydown.... 981 | 3,981 | oo 4190 | 4,163 (182) | cooor 10/01/2032.
3128P7 XX 6 |FHC91594-RMBS......ooooirrre o | 1200172020 | PaYAOWN. s | 48,074 | oo 48,074 ...50,235 (PR [53)) p— 01/01/2033.
3128PV  BS 8 |FH J15449 - RMBS .. [ 12/01/2020. | Paydown.... 7,760 8,126 (366) | .......... 05/01/2026.
313370 US & |FEDERAL HOME LOAN BANKS -1 09/11/2020. | Maturity @ 100.00.......covovsesveenscieeenec | 500,000 | 500,000 | c000....511,235 | oo 501,242 | covvvveeereseeiiie | virenenc(1,242) | v [ v (1,242){ oo, 09/11/2020.
3133XX P50 |FEDERAL HOME LOAN BANKS - | 08/13/2020. | Maturity @ 100.00.....ooocovvsvvessvesseens | 65,000 | ..ooe.... 65,000 | vovvver 74,285 | o 65,243 (243)] ......... 03/13/2020.
3134G9 T3 1 |FEDERAL HOME LOAN MORTGAGE CORP. .. | 01/27/2020. | Call @ 100.00..........ooccoremmmvveevmsenniiivmnnn | k435000 | 135,000 | 135,000 | ororssn 135,000 | ovvoveooeoeeeseie | oeeeeeeeeseeseeie | eveeeeesesseseoes | o0 | oo 07/27/2021.
3134G9 U4 7 |FEDERAL HOME LOAN MORTGAGE CORP. .. | 06/26/2020. | Call @ 100.00............ccremmvvricsssenvriisssen | k135000 | 135,000 | ..........135,000 | oo 135,000 | ooovooooooeooeoeooos oo o | o0 | o 08/25/2021.
3134G9 UM 7 |FEDERAL HOME LOAN MORTGAGE CORP. .. | 03/30/2020. | Call @ 100.00...........occoremmmrreevmrermivivmnnn | k600000 | 600,000 | .......600,000 | voororerei0800,000 | oo oo oo | oorenneeessseeenO |, 06/30/2021.
3136A4 VH 9 |FNR2012-14 HA - CMO/RMBS. .. | 12/01/2020. | Paydown 07/25/2040.
3136A5 BB 1 |FNR 2012-40 PA - CMO/RMBS .. [ 12/01/2020. | Paydown.... 09/25/2040.
3136A7 5E 8 |FNR 2012-96 PD - CMO/RMBS.......ccooovvviriiririniinniienienns .. | 12/01/2020. | Paydown.... 07/25/2041.
3136AA  MJ 1 |FNR 2012-139 BH - CMO/RMBS .. [ 12/01/2020. | Paydown.... 02/25/2042.
3136AA Y7 4 |FNR2012-145 TA - CMO/RMBS .. | 12/01/2020. | Paydown.... 11/25/2042.
3136AA YL 3 |FNR 2012-133 GE - CMO/RMBS.........covoorrveercrrriiirsenerinens .. | 12/01/2020. | Paydown 08/25/2041.
3136AC A5 0 |FNR2013-18 PA - CMO/RMBS... .. [ 12/01/2020. | Paydown.... 11/25/2041.
3136AC  JY 8 |FNR 2013-17 PC - CMO/RMBS... .. [ 12/01/2020. | Paydown.... 03/25/2039.
3136AD P9 4 |FNR2013-41 AE - CMO/RMBS... .. | 09/25/2020. | Paydown.... 07/25/2037.
3136AE 6N 2 |FNR 2013-74 HA - CMO/RMBS... .. [ 12/01/2020. | Paydown.... 10/25/2037.
3136AE  Z4 2 |FNR 2013-70 VA - CMO/RMBS .. | 12/01/2020. | Paydown 08/25/2026.
3136AF NE 0 [FNR2013-75 VG - CMO/RMBS .. [ 12/01/2020. | Paydown.... 08/25/2026.
3136AR R4 2 |FNR 2016-25 A- CMO/RMBS.. .. [ 12/01/2020. | Paydown.... 11/25/2042.
3136AW JZ 1 |FNR2017-31 QA - CMO/RMBS s | 12001/2020. | PaYAOWN....ovvvvvvnvsvsvssvsens | s 55,141 | ovvvene 55,141 | ...........57,329 11/25/2045.
3136FT B7 3 |FEDERAL NATIONAL MORTGAGE ASSOCIATION................ .. 02/07/2020. | Maturity @ 100.00.........cococooeevceveemmmmmmmnn | 285,000 | ......... 285,000 | ........ 281,010 02/07/2020.
3136G1 6D 6 |FEDERAL NATIONAL MORTGAGE ASSOCIATION................ .| 06/26/2020. | Maturity @ 100.00...........cccoeeeeeieciiiicceiecac | 500,000 | ......... 500,000 | ......... 474375 06/26/2020.
3137A2 PF 2 |FHR 3766 HE - CMO/RMBS.........cccoovvvvmrmnrriisecnriiinscrviii o | 11716/2020. | PaYAOWN.......oovveervvvvvvsesssssssssesssssssins | 13,655 | oo 13,655 | oo 13,834 11/15/2020.
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Annual Statement for the year 2020 ofthe N@tional Interstate Insurance Company of Hawaii, Inc

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | B.JA.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | on Disposal | Disposal | During Year Date
3137A2 W9 8 |FHR 3752 PD - CMO/RMBS........coovererrireiieineieneiissiansinenes . [ 12/01/2020. | Paydown.... 3,073 3.073 3.165 344 | oo, (71) [C4) ) I D 3,073 | oo [ oo | e (01 I 48 | 09/15/2040.
3137A9 VR 4 |FHR 3835 BA - CMO/RMBS .. | 08/17/2020. [ PaYOWN.......oovvevervvvvivvvsrssssssessssssssins | 27,693 | oo 27,693 | oo 28,992 | ..o 27,969 (276) (VI p— 08/15/2038.
3137AE LS 2 |FHR 3910 JC - CMO/RMBS.... .. [ 12/01/2020. | Paydown.... 6,276 6,276 6,415 6,330 (54) (G5 — 12/15/2037.
3137AJ  HW 7 |FHR 3960 YH - CMO/RMBS.........cvvvrrrrernrrirnnrinseressneensneees - | 12/01/2020. | PaydOwN......covvvvvvvvvvvvnrrnnnnenennsenssssssenseenens | 19,972 | oo 19972 | . 20,409 | .o 20,215 | oo (242) (242) | ... 08/15/2040.
3137AP  GN 4 |FHR 4029 NE - CMO/RMBS...........coovverririiiireriseneiieseiines .| 12/01/2020. | Paydown.... 6,092 6,092 6,305 6,228 (136) (K] p— 03/15/2041.
3137AS Q8 0 |FHR 4088 PA - CMO/RMBS .. [ 12/01/2020. | Paydown.... (765) (765) | ..voovee. 12/15/2040.
3137AT Q5 4 |FHR 4097 TG - CMO/RMBS .. [ 12/01/2020. | Paydown 3,581 3581 3477 53 LRI — 05/15/2039.
3137AU ML 0 |FHR 4102 LA - CMO/RMBS.........ccovvrrrcsnes < [ 1200172020, | PYOWN...esveessscenssne | 30,928 | ........... 30,928 | ............ 30,020 | oo 30,487 441 441 | .......... 01/15/2040.
3137AU X8 7 |FHR 4123 AE - CMO/RMBS.......oooovvivmmimmmimimissssssssnsssssssssssninnns - 12101/2020. | Paydown..........cooevvvvvensssssvivvnnensssssscne | LK I KT8 — LT 0 — EIK 1130 OO I (1) [ IR (V31— 09/15/2039.
3137B0 DW 1 |FHR 4183 ME - CMO/RMBS..........vvvermreererereeeesseeesnneesnnees | oo 12/01/2020. | Paydown.... 6,018 6,018 (49) ()] p— 02/15/2042.
3137B0 TR 5 |FHR 4186 MC - CMO/RMBS .. [ 12/01/2020. | Paydown.... 3,380 3.380 85 L — 03/15/2028.
3137B7 3L 1 |FHR 4289 WE - CMO/RMBS... .. | 12/01/2020. | Paydown (549) | vvvovvne 08/15/2031.
3137B7 WH 8 |FHR 4311 EA- CMO/RMBS..... .. [ 12/01/2020. | Paydown.... M5 |, 09/15/2043.
3137BA XY 3 |FHR 4342 BD - CMO/RMBS. . .. | 12/01/2020. | Paydown.... 39 [, 12/15/2043.
3137BB FW 5 |FHR 4349 CD - CMO/RMBS..........covvviriiriiniisciieniesiieas .. | 12/01/2020. | Paydown.... 55 | 03/15/2044.
3137BC  GX 0 |FHR 4360 KA - CMO/RMBS.........coooorevirrerirneeinneesnneeesseeenns .. | 12/01/2020. | Paydown.... ) (508)]| ......... 05/15/2040.
3137BN 78 0 |FHR4569A-CMO/RMBS.........cconvenees .. [ 12/01/2020. | Paydown.... ) (2,567) | .......... 11/15/2040.
3137BS  YX 5 |FHR4631AC - CMO/RMBS. .. [ 12/01/2020. | Paydown ) (2,484) | .......... 08/15/2043.
3138W9 DC 1 |FNAS0098 - RMBS... .. [ 12/01/2020. | Paydown.... ) L) — 08/01/2033.
3140QC DT 0 [FNCA4613 -RMBS........ccocormrrmeriirirrennns .. | 12/01/2020. | Paydown.... ) SN DO (9,044) | .......... 11/01/2049.
31418A  AJ 7 |FNMA0908 - RMBS.........cccovvvirrririrnrinians .. | 12/01/2020. | Paydown.... ; ) [CY£)] p— 11/01/2031.
31418A  F2 9 |FNMA1084 - RMBS.....ooooooossivrrvrrrrrssnns - | 12/01/2020. | Paydown.... cvveeeneessesessiees | eerrere81,445 | ) 61,445 | ............ 65,593 65,100 | cococcccrrrreee [ o (3,655) | vovvrereecscris | ceveeeeiens (3,655) | ........ 06/01/2032.
45201Y S5 7 |ILLINOISHSG DEV AUTH REV.......coosvririirerieiercieisienieiens .| 11/02/2020. [ Call @ 100.00.........ocvevrrerirerrrieirerieinnnns e 125000 | 125,000 (556) (556) | .......... 08/01/2048.
57419R  GH 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C... .. [ 12/01/2020. | Paydown.... 32218 | 32218 | 32298 i (1)) RSSO I ) 07/01/2043.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. .| 12/01/2020. | Paydown.... 64,606 0 0 02/01/2045.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS .. [ 12101/2020. | Paydown . ..20,609 (684) (684)].......... 10/01/2043.
649883 VZ 5 |NEW YORK ST MTGAGY HOMEOWNER MTG REV. -10/01/2020. | Call @ 100.00........oovccceceerssccoversssiiomnns | 90,000 | ............ 90,000 (157) (157) [ oo 10/01/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............cccooouiiiiiins wovviviiiiiiiiiiisiiisisisssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssnens | 4,155,196 | ....... 4,155,196 0. (X)) — 0. (32,531)] ....... 0 XXX
Bonds - Industrial and Miscellaneous
00180A AA 7 |AMSR 2020-SFR1 A - CMBS .. [09/01/2020. [ PaydOWN..........corveermeeereeerreeesneeeseneennns . 959 ..959 04/17/2037.
00206R  GL 0 [AT&TINC....oiiirveirrirerirnnrirnereseererseeseeees .. [ 12/07/2020. | CORPORATE ACTION.......ccovvvvvvvvmmmrns | | 163,794 | .oooo... 136,000 02/15/2028.
00206R  MF 6 [AT&T INC ..o essseeees . | 12/08/2020. | CORPORATE ACTION.. . 733 ..733 12/01/2033.
037411 AX 3 |APACHE CORP.......coovvvirrernrrirnrereneinnns .| 08/18/2020. | Call @ 100.00.........ccoceeeesessvscsssvsisisisisisins [ o 4,027 | oo 4,000 02/01/2021.
039483 BB 7 | ARCHER-DANIELS-MIDLAND CO.......ccoovvemrrerrreereiennree .. | 06/30/2020. | Call @ 100.00 154,163 | ..., 150,000 03/01/2021.
073877 CS 9 |BSABS 2005-SD3 1M1 - RMBS . 12/28/2020. | Paydown........ ..204,160 204,160 07/25/2035.
075887 AW 9 |BECTON DICKINSON AND CO . .| 09/29/2020. | Call @ 100.00.........ccvveeecececsvscsisisisisisens [ 151,495 | ... 150,000 11/12/2020.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-............... C | 12/20/2020. | Paydown 93,206 | ............ 93,206 12/20/2025.
12326R  AA 0 |BJETS 182 A-ABS.. SO N . | 12/15/2020. | Paydown e 147,770 1 (R 06/15/2033.
12489W QE 7 |CBASS 2005-CB8 AF3 - RMBS...........cocnivimevieriserierieceienens .. [ 12/01/2020. | Paydown...........ccovvvveermeeeveeisseensisssnnnes | 196,821 | ... 196,821 | 189,932 | oo 192136 | oo | i B.685 | oo | eeevereins 4,685 | .o 12/25/2035.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | B.JA.C| Carrying Value at | Dispo | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | on Disposal | Disposal | During Year Date
17307G  E8 7 | CMLTI2005-8 14A - CMO/RMBS.... o | 1210172020 | PAYAOWN....oscvvvscvvsvsvsvssvssvseses | 69,200 | 68,287 | ..o 57,881 932 932 | oo | o 69,200 [ oo [ oo | oo U — 1,285 | 10/25/2035.
26442C AJ 3 |DUKE ENERGY CAROLINAS LLC.. .. | 06/15/2020. | Maturity @ 100.00.........ccoovvvvervemmmvrciiiennn | L 50000 | 50,000 | .covrrnee 56,489 (385) (385) | ...oovve. 06/15/2020.
46637U AA 5 | JPTEP 2012-3 A - CMO/RMBS .. 1 12/01/2020. Paydown 123937 | 123’937 R 19’599 3.927 3,927 |, 10/27/2042.
576433 GM 2 |MARM 2003-6 6A1 - CMO/RMBS.... .. [ 12/01/2020. | Paydown...........ccvvveemnevvversnscvviisnscsees | 37,974 | .. 37,974 | ... 36,550 88 |l 88 | . 12/25/2033.
59020U W4 3 | MLMI 2005-A9 4A1 - CMO/RMBS... .. 1 12/01/2020. Paydown.... | ,485 ............ 40,011 63 | oo L, 63 |, 12/25/2035.
62856R AB 1 [MYRIAD INTERNATIONAL HLDG BV........ccccovvvirviriireiriininne C | 02/21/2020. | Call @ 100.00 rreennn 380,983 | L 375,000 | ....... 0 07/18/2020.
64829T AJ 0 |NZES18FNT2B-ABS o | 12125/2020. | PAYAOWN....osvcvsvvvrsvsvsvssvssvsssesses | 141,552 | ... 141,552 | ... 141,532 <3 IR 34 | 07/25/2054.
74%68R  AA 3 |RPIT 191 A - CMORMBS.......c.ooonrvvrsrrvn o [ 1212512020, | PAYAOWN..ovovesssesssessssssssssns | 282,105 | .o 282,105 | ... 279,921 2,102 2,402 | 10/25/2063.
83405X AA 2 | SCLP 2018-3 A1 - ABS. R — o | 0812512020, | PAYAOWN..oooervervvesonssessvensne | 142161 | e 142161 | oo 142,160 | ovvvooree 142161 | oo | e () T ] 08/25/2027.
854502 AC 5 |STANLEY BLACK & DECKER INC........cccooveiviereriiireicecreian .| 12/02/2020. | Call @ 100.00 15,453 | oo 15,000 | oo 15,018 S-X0]01<T0 USSR ISR 1) | DORTITIOR IS ) | B 12/01/2021.
86363B AA 3 | SASC 2007-RM1 A1 - CMO/RMBS........coooeverrcieieeieeiirieieinns .. | 12/28/2020. Paydownm. ._207377 .......... 207’377 . ““195’971 .......... 05/25/2047.
92257A  AB 0 |VCC2018-1A-CMBS...... - | 1200172020, | PaydOWN. oo | 202,696 | ......... 222,696 | oo 222,620 | 1ioirren222,864 | oo | s (168) | v | corvvinnssnn(168) | e 04/27/2048.
3899999. Total - Bonds - Industrial and Miscellaneous L s [ 2,832,048 ....... 2,789,747 ....... 2’731’303 _______ 0 XXX
8399997, TOtal - BONGS - PAM 4. vt e | 7,166,392 | ...... 7,124,092 | ...... 7,115,040 | .........6942,642 | o0 | oo (7,645) | 0 | (7,645) | oo [ 7,132,678 | .0 | ...... 21,59 | oo 21,594 |...142,706 | XXX
8399999. Tl - BONS. 1 e | 7,166,392 | ...... 7,124,092 | ...... 7,115,040 | ...0.....6,942,642 | oo | e T645) | 0 | (7,645) | o [ — 7,132,678 | .00 [ o 21,59 | o 21594 | ... 142,706 | XXX
9999999, Total - Bonds, Preferred and Common Stocks e | 7,166,392 XXX 7,115,040 | .........6942,642 | o0 | oo (7,645) | o0 | (7,645) | .. [ — 7,132,678 | ...0 | ...... 2159 | ... 21,594 | ... 142,706 | XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Fifth Third Bank Cincinnati, OH..........ovuirirerieercerssss s sssssssssssas | eriees | oo 0.10 120 34,020 | XXX
The Bank of New York Mellon NEW YOrK, NY ... | cesienss | esian 0.01 5,544 | XXX
0199999. Total - Open Depositorie XXX XXX 120 0 39,564 | XXX
0399999. Total Cash on Deposit XXX XXX 120 0 39,564 | XXX
0599999. Total Cash XXX XXX 120 0 39,564 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 84,539 | 4. April 65,533 | 7. July. 49,075 | 10. October. 39,964
2. February. 84,111 | 5. May. 65,238 | 8. August. 48,700 | 11. November. 40,171
3. March 64,949 | 6. June 48,971 | 9. September. 40,424 | 12. December. 39,564
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 [INVESCO TREASURY INST.......otiiuieuuiiuuirssesssereseesseesssesssesssesssseessessse s sssee st es s s s 88848888 E 8kt b e Sebeee bR e bbbttt 12/30/2020... 9,658,180
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO............ccocouuuiiiiiiiiiii s s s 9,658,180
8899999. Total-Cash Equivalents s L s 9,658,180
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= SR 1C e 0 1D s 0
TE i 0 LT 0
2A ... .0 2C .. .0
BA 0 3C .. .0
AA s 0 4C .. .0
BA o 0 5C ... .0
6 .. .0
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMA. .o dAL | i | et | crres st enes | sesene et enes | srereni ettt eeneens | enteerenes
2. Alaska....
3. Arizona...
4, ATKANSES. ... AR | i ottt | shter ettt | sebent sttt | seeren e | enieniaees
5. California...
6. Colorado.... .
7. CONNECHCUL. ..o CT|..
8.  Del DE|..
9. District of Columbia.................... DC|..
10.  Florida....
11.  Georgia..
12. Hawaii
13.  Idaho
14, lllinois.
15.  Indiana...
16.  lowa..........
17.  Kansas
18.  Kentucky
19.  Louisiana LA|..
20.  Maine ME
21.  Maryland IVID [ et [ ettt nnae | fesensee ettt ssenaetes | eesenseeesansens et ent s enntnnns | crerseeesansen s st naenetesas | ereeneea
22, Massachusetts..........ccoerernenncd MA|..
23.  Michigan MI..
24, MINNESOtA. ..o e N | it | bbbt | eebreb ettt | esiena et | feeneesiene et en i | erinrines
25.  Mi ippi
26, MiSSOUI....ccoverieirricrnieienis
27, MONEANA. ..o MT | s | bbbt | bt bttt | sheriebne et eb st benies | eriebne et eniens | srerenens
28.  Nebraska...
29. .
30.  New Hampshire........cccccouviverenns INH | e | ettt snenne | Sresaeeesansees s et s netnnns | erseesetansee st ens s eennnans | eeseesesensen et esnenenenanes | ceeenenes
31, New Jersey....
32.  New Mexico... .
33 NEW YOTK. oo NY | it | ot | eebreb ettt | esieei ettt nins | feebeesiene et n e | serinnins
34, North Carolina...
35. .
36. PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS.......... 2,790,598 2,813,705 | oo | e
37.
38.
39.
40.
41.  South Carolina... .
42.  South Dakota..........ccccererrerieeereeSD | o
43.  Tennessee.
44,
45,
46.
47.  Virginia...
48.  Washington....
49.  West Virginia.
50.  Wisconsin
51.  Wyoming
52.
53.
54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands..
57, €N ... AN | it [ et | ettt tees | essees et | feerenss e | e
58.  Aggregate Alien and Other. XXX 0 0 602,708 636,656
59.  Total XXX 2,790,598 2,813,705 602,708 636,656
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.........c.cuuuunee . . | WORKERS' COMPENSATION 602,708 636,656
BB02. et nssenns | et | e bbb bns | Shnesent bbbttt | srsesten et enrents | sreessen et | enrenrnes
BB03. ettt siens | frreesetie | eesiee e8| Sebs ettt enes | eeese ettt een i | sebsees ettt | seentenes
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).......vverererieiiniinians XXX XXX 0 0 602,708 636,656
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