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statement for March 31,2021 ofthe  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 817,143,805 | ....vovrercericriririneriis 817,143,805 758,164,453
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeniseeseenes 13,659,704 | ...cooovirerierineriereines | e 13,559,704 | ooooovvvrnenne 12,135,128
22 COMMON SIOCKS.......cvvurrirceererireriseiieerisess st esst st essssensens | eosesrsssessn 215,609,585 | .......coovvvieneee 1,039,287 | oo 214,570,298 | ....coovveune 208,357,765
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 37,521,675 | oo | v 37,521,675 | oo 37,830,829
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 ($.....20,303,249), cash equivalents (3.....60,291,349)
and short-term investments ($.......... 0.ttt nies | sesesenieniens 80,594,598 | ..o | e 80,594,598 | .....ccooovrenne 70,747,842
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 11,502,677 | oo | e 11,502,677 | coovvvercinnes 11,057,395
9. ReCEIVADIES fOr SECUMTIES.......vvuuvereerirceieriici ettt sssssrenes | sreesssesss st esss s sssenssieenss | nesssnessesss s ensssessienes | resesseesssesessnssssenesssessses (U I 2,292
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 1,175,932,043 | oo 1,039,287 | ............. 1,174,892,756 | ............. 1,098,295,704
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 4443667 | ..o | s 4,443,667 | ..o 4,513,839
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....35,217,101 ....34,519,622 ....38,756,048
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevevrreriens | corvveiniennns 177,380,507 | oovveererririinnns 555,972 | ooeverenne 176,824,534 | ................ 162,181,965
15.3 Accrued retrospective premiums ($.....8,192,512) and contracts subject to
redetermination (§.......... 0) ittt sens | enbesesesaenaesaees 8,192,512 | oo | e 8,192,512 | oo 8,192,512
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c..ccuuiuiiriiriiniisiiesieiesiesisesseesieeas 14,063,654 | ....14,053,654 ....25,726,360
16.2 Funds held by or deposited with reinsured COMPEANIES...........cccovevenirersisieiresseieees | e 446,833 | ..oocveieereeneeenenes | e 446,833 | ..o 705,462
16.3 Other amounts receivable under reinSUraNCe CONMTACES.............covueiviiiiniiniieiieiiens | s | e | e (U O
17. Amounts receivable relating to UNINSUIEA PIANS..........ccvieiieieireinieiesssieesseeessiesessssenss | cessessessssssessesssssssesssssssens | siesssssssssessssssesessssessesnns | oesessesssssssesesssssssessesns [0 R
18.1 Current federal and foreign income tax recoverable and interest thErEON............ccoccvieiieei | e [ e enens | seesesesesesss e sessseses e 0 [
18.2 Net deferred taX @SSEL..........ouwriricirei sttt sssssssans | eeesseesseneens 18,806,810 | ..oovvviiiinrniiniiens | e 18,806,810 | ..ovvveririnnee 18,678,990
19.  Guaranty funds receivable OF ON AEPOSIL..........cuerrieriririeririe e sssssssssessens | sessessssssssssssessesssssssssessasss | sesessessassssssessessasssssnssesses | sesssssessessssssessessasssnssnses [0
20. Electronic data processing equipment and SOftWAre.............c.ccveveveevrcvreeeiieveeeeee e | eveeveesesssseenans 2,611,129 | oo 879,524 | oo 1,731,605 | ooveviee 1,671,423
21.  Fumniture and equipment, including health care delivery assets ($.......... (0) FSSTRSTRUN ISR 2,095,999 | ..ooovrrirrininne 2,095,999 | ..o [0
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates.............c.cccoeeeerereerieieieseeceseeieeens | e 2,988,535 | ..o | e 2,988,535 | .o 336,166
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.........covvivieicreeeienesieeseeeseeseens | erierisiesenans 12,018,119 | v 6,311,086 | ..ccoverernan 5,707,034 | .o 5,600,002
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 1,454,186,908 | .......ccovnneee. 11,579,347 | ... 1,442,607,561 | ............. 1,364,658,471
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........ccurures | corerreeneenrirsineneinrineiseines | rereessesnsessessesesssessssesenes | creeseesessnssssssessessessnsssees [0 U
28.  Total (LINES 26 QN 27)......cuuervrrremereiremeeriseessesisecssessssesssessssessssssssessssssssssssssssssssssssssns | evssesssnens 1,454,186,908 | .....ovvvevnenne 11,579,347 | oo 1,442,607,561 | ......ccc.... 1,364,658,471
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...........cccovevevcveverceeiseeese e eeienes | eereveeseesesesenns 5,701,741 | oo 1,752,331 | oo 3,949410 | .o 3,531,061
2502, INtANGIDIE @SSEES......cvcvvecveriecieieiiets ettt | sresereneresen e 2,756,815 | ..covveies 2,756,815 | oo 0 [
2503, Prepaid XPENSES.........vevriiecreiiicieisisse ettt s st s s bbb s nse s s nsetennns | sresesensesesesens 1,730,325 | e 1,730,325 | oo 0 [
2598. Summary of remaining write-ins for Line 25 from overflow page..........c.cceceeeveueesieesiens | ceeveerreveienens 1,829,238 | ..covvveererees 71615 | oo 1,757,623 | oo 2,068,941
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cceveriueieiiciiisieieieseiesieiesiens | cveerisisniesinnas 12,018,119 | oo 6,311,086 | ....ccoovnernn 5,707,034 | .o 5,600,002




statement for March 31,2021 ofthe  N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident YEar §.....38,196,730).......c.cuuruurrrecieriesiecieeie ettt ssss bbb bt es s saessasntans | seesieesienssesiensanees 402,227,909 | cooverereririeieians 397,872,490
2. Reinsurance payable on paid losses and 10SS adjUSIMENt EXPENSES.......c.vvrurerirnrerrieiinrrnsinseeessssssssessssessssssssessssssssssssssesses | seessssessssssssssssesssssssenses 46,936 | oo 12,379
3. LOSS AUJUSIMENT EXPENSES. .....coeirieiiririiriiissieisissieee ettt s ettt s n s st et nntensesntnne | sressssessesesensessesanes 91,339,213 | oo 92,014,295
4. Commissions payable, contingent commissions and other Similar Charges............cocoeueriniriinenesrreeeesseeseessssessseses | eeeseseesssseseneenesees 14,997,192 | oo 15,452,622
5. Other expenses (excluding taxes, lICENSES ANA FEES).........ccvvviieiciireieeese ettt b s s esss s snens | sesessessesinsessesesnes 26,506,583 | ..ovvevereieieinas 24,685,428
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cviuercreeireicieieee et | eevessesissesses e sessesaens 7,278,943 | oo, 7,334,907
7.1 Current federal and foreign income taxes (including $.....(42,956) on realized capital gains (I0SSES))...........coevverrvrerrererermerien | corrrerrieersesesesessonn. 6,370,026 | .oovoereerreirieinenns 1,600,448
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 $.....177,405,657 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 173,066,936 | ....covvverirerrraes 168,953,881
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 108,052 [ oo 171,296
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)..........cceieicueiiiieisieee et sesnses | sesrssessessssessesiesnes 30,055,389 | ccvovereriieiea 21,807,703
13.  Funds held by company under reiNSUrANCE trEALIES...........covcveeviviieeiciieeeece ettt s et b s sssssassssssnas | sevsssssnssesinseseeses 299,943,535 | oo 284,020,895
14, Amounts withheld or retained by company for aCCOUNt Of OtETS........c.cviieiiiiieiecc e sstenses | serissessessses e snes 42,029,466 | ....coooverrrerernnnns 40,421,802
15.  Remittances and iteMS NOt AlIOCALEM............ccvevervieiieeicieee ettt b st saesanns | sensessesinsessesssenseseees 5,312,544 | oo 9,772,681
16.  Provision for reinsurance (including $.......... 0 CEILfIEA)...u.cvueiriericie ettt senes | srestees e es 540,195 | oo 454,800
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.cccvieiiiiiiiicse et | sereeren e anes 21,392,593 | oo 12,219,142
20, DBIVALVES....veurererieeresesresessesessesessessessssssessessessssssessessessssssessessessssssessessassssssessessasssnssessessasssnssessasssssnssessassasssnssessassssssnssessasssssnssess | sressassssssssessasssnssessessansnssessessans | sessessessasssnsnssessessassssssessassenssnens
21, PaYDIE fOF SECUNMEIES. ......vucveeiieeieiteieiie ettt bbbt s bbbt entes s sntessensntes | sbssessessssnnsessessnsenses 8,893,200 | oo 1,500,000
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 33,076,976 | cooovvevereereinae 32,997,358
35, Un@SSIGNEd fUNAS (SUMPIUS)........rvurireieiieieiieiiesissties ettt sttt bbb sttt s st s sentnss | seessessesssssessessanes 276,412,404 | c.ooovvereeen 250,351,199
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, 18SS 36).......cvrvurerrererrieneireirensiseieessesessseessssesssseessssssssessessssssesssssessssssssessens | sossssssssissssssssseses 312,489,381 [ .o, 286,348,557
38.  Totals (Page 2, LiNe 28, COL 3)........cvcuerueriririeiiriieiineeieesisereseesiees e sseessseessessssesssnessssssssessssnesssnes | eossnessnnenineseenns 1,442,607,561 | ...cocoovvrrerennn. 1,364,658,471
2501.
2502.
2503, et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rereriurireiesiseiessessessesesssssssesesseessnssessessesssns st ess s ssses st snssssssssaes
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)

Qo3




statement for March 31,2021 ofthe  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 § 136,404,720 | ... 133,484,739 | oo 514,101,403

1.2 Assumed . (written § ...44,464,641 .44,623,754 | ... ...181,974,134
1.3 Ceded............. (WHIteN §.....105,886,472)..........oeveeveereiseiseissies e | srrssesssssenes 93,638,550 [.....ccoouucne 92,219,067 [ .coocovnee 357,161,588
1.4 Net.....cooervnen. (WHLEN $.....91,343,867 ...t ssss s ssse s sssssss s s s sssssssnns | svsessssessssenns 87,230,812 | .cvverernn 85,889,425 | .............. 338,913,949
DEDUCTIONS:
2. Losses incurred (current accident year $.....39,741,914):

728 T =T USROS (URTRR 82,002,681 |...evvrerrrenn 80,235,444 ...294,624,908
2.2 ASSUIME......ooveeecesceics e steste st st se s s s ss s s s s ss s s s s st en st se s sas st s sses s s s e ssessnsassanssssensssanssensansansanns | sesserssssennsans 13,310,496 |......coouc..... 14,314,955 67,273,692
7 T 07T =T OO PSUNURURTRORURTN USSR 62,176,091 |...coovnnnn 55,314,028 | .............. 224,071,531

....33,137,087 |.. ...39,236,371 137,827,069

3. LosS adjustment EXPENSES INCUITEM............c.cviuiveieiereie ettt bense s sse s sasnns | sresinsessesssnes 7,976,310 | .oovvererernes 8,715,784

4. Other underwriting expenses incurred [ 28,689,298 |......ccooc... 28,968,253

5. Aggregate write-ins for underwriting deductions....

6. Total underwriting deductions (Lines 2 through 5)

7. Netincome of protected cells .

8. Net underwriting gain (10ss) (Lin€ 1 MINUS LINE 6 4 LINE 7)......ueviveieiireieeeesie et ssnsessesnsens | sressesissssenns 17,428,116 | .coveriine 8,969,016

INVESTMENT INCOME

9. Net investment income earned 6,481,693 |..ooovrirnnnee 7,595,247 53,757,497
10. Net realized capital gains (losses) less capital gains tax of $ O [ 1,485,006 [ ..cooovvnveen. (2,833,898) (3,123,200)
11. Netinvestment gain (10SS) (LINES 9 + 10).......cvuirueireieieirieieisee e stessss sttt ssss st esssssessessnsas | sevsessessisssnsans 7,966,789 |..covvvrirrrnnns 4,761,349 | ..o 50,634,297

OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.......... 0).. . L0

13. Finance and service charges not included in premiums ...370
14. Aggregate write-ins for MiSCEllaNEOUS INCOME..........cvvuiueiciiieie sttt st sessnsenns | serssssssassesans (1,995,348)
15. Total other income (LINES 12 thIOUGN 14)........cuciieiieicieiscee sttt ssss e sses s ssssssesssssens | sssessasssssess (1,994,978)

16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)...
17. Dividends to policyholders

23,399,927

18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17).... 23,399,927 |..covvvrnne. 11,611,671

99,794,914
19. Federal and foreign iNCOME taXES INCUITEA............ccveevcvieieeiesetesctete ettt s bss s s ssessesnes | ersessnsesseseneasd 4,813,024 |.....cooov...... 3,311,280 |...

.15,120,910

20. Netincome (Line 18 minus Line 19) (to Line 22) ....18,586,903 | .. .8,300,391
CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, December 31 prior year...
22. Netincome (from Line 20)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §
25. Change in net unrealized foreign exchange capital gain (loss)

26. Change in net deferred income tax

..84,674,004

.............. 286,348,557 | ..............287,866,646
I PR 18,586,903 |.....cccooveveeen. 8,300,391

...287,866,646
84,674,004

180,273 |.. 1,268,953 | ...

27. Change in NONAAMILIEA @SSELS........ccuiueiieiciie ettt bbbt bens s bnsas | sensensessssessesnsas 129,606 | ..ocovveveerrirnnes (676,682)] ...ovvvvvrrnn (3,426,336)
28. Change in ProviSion fOr FEINSUIANCE...........c.euiuiieieicieie sttt sttt s s sessesssssnsns | sesssssssessessnsanses (85,395)| .ovvcvvrirnns (1,481,776) | coovveererereren. 958,200
29. ChaNnge iN SUMPIUS NOES.......coucveieieicicieieet ettt sttt bbbt bbbttt st st s ssens | sressessssssssessssssesessessansns | sressessisssessesssssnssssestanss | sessessessissssssessssssssessessans

30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTErTEd 10 SUMPIUS.......vuuiriereeie ettt sttt et st st ssessessanssnes | stesssnssnssessassnssessassansnsns | sesesssssessnssassnnssessnssassnes | sessesssssnsssessessassssssessansans
33. Surplus adjustments:
331 PAIA Nttt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
34. Net remittances from or (to) Home Office

35. Dividends to stockholders... .(15,000,000)] ... (85,000,000)
36. Change in treasury stock ree | e | s |
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS..........cvcviviiecuiiriieiciseiese et besse s ssssnsessssns | entessssissesssssssssssssesassans 0] s 0 ] e 0
38. Change in surplus as regards policyholders (Lines 22 through 37)........c.cceueieieiierieiereeieseesee s essssessessssens | oseessessssssns 26,140,824 | ............... (13,726 171 oovrvernn (1,518,089)
39. Surplus as regards policyholders, as of statement date (LInes 21 plus 38)........cccocvevererririeerisreeseesessesenisens | cvverenienens 312,489,381 | .ocvevvee 274,140,475 | oo, 286,348,557
DETAILS OF WRITE-INS
0501.

0502. .
0503. .
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

0

83,899 | .o 139,868 | ...vvvvrriiria 400,273
(2,079,247)| . (2,259,187)] ... ..(9,351,994)

1401. Miscellaneous
1402. Funds held interest..
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702. .
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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statement for March 31,2021 ofthe  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..............c.cviviveeicircerceeceee et sssses s ssssssessessnssssessnsessesenss | sveesenseriessesn 80,321,620 | wovvivrierinnns 81,155,170 | .ccvveen 326,132,077
2. Netinvestment income... ....8,498,199 57,395,358
3. MiSCEIIANEOUS INCOME.....oeueuieieieiiseieerer ettt es ettt s st et snetes st esnesnntnnnens | sosssssssesseanse (1,994,978) [ ..o (2,118,694) | ..veoverrrnrenns (8,950,371)
4. Total (LINES 1 thIOUGN 3).....cuvuiriiiiciciieiisieiei ittt | sebeniesinniens 94,566,431 | ..ovovirine. 87,534,675 | ...cvovvenen. 374,577,065
5. Benefit and 10SS related PAYMENLS..........cccvueiivieieciiecee ettt st ssesnaes | esaessesissanees 16,815,776 | ..ocoveveeeen 42,052,086 | ............... 144,853,900
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 dedUCtIONS............ccovevveiivrieiieiriece s 37,539,759 | oo 135,964,193
8. Dividends paid 10 POIICYNOIAETS. .......c.ucvieirrieiriieieiscee ettt ennens | seesessessetastessesastessessssnnns | essesseessessesssessesnssnsasses | sesessesesassessessssessesnnsassens
9.  Federal and foreign income taxes paid (recovered) net of $.....(42,956) tax on capital gains (losses)... ...1,069 .15,568,962
10, Total (LINES 5 HIOUGN 9)...euveieceieei ettt sttt st ens e ssesnens | fessessansnenns 52,776,744 | ... 79,592,914 | ............... 296,387,055
11, Net cash from operations (Line 4 MiNUS LINE 10)........ccueieiiiririieiinieeisssieissesessisssesesssssssesssssssesssssssesesssssssessess | sossessesssssses 41,789,686 | ...cccoovvrrerrnne 7,941,761 | oo 78,190,010
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONOS...cueeiieite ettt bbbt n et | benseesentnean 48,818,942 | ..ccoovvveenee. 53,645,200 | .....covenee. 204,230,568
12.2 Stocks .1,898,268 3,686,803 .11,363,162
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........ceuivuieeiiicicicriei bbbt | eriessesienne s 368,890 | ..o 1,820,074 | .ooooverne 1,820,074
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccocueeereeneneernenensneeieeens | cevereineneneiee (A 327 | e (2,860)
12.7  MISCEIANEOUS PTOCEEAS........c.vucviviieeieiireteii ettt et st s s s s b st s s s b sssbessssnsesensntes | besssissesesssenas 7,395,492 | ..o | e 1,501,250
12.8  Total investment proceeds (LINES 12.110 12.7)....c.cuiuiieiiiriieiieiceie ettt sesns | sebessesssssnsns 58,471,807 | .cvvvereeinne 59,152,404 | ..ccevvneve. 218,912,193
13.  Cost of investments acquired (long-term only):
1311 BONGS. ettt Rttt | eniesaniens 107,808,193 | ..ovvvevenee 77,546,387 | ....covvonvn. 199,153,486
13,2 SHOCKS. . vurerierieieteese ettt ettt R ettt ennents | seeeensressenenen 2,009,168 | ..oovvrrerrenns 1,006,899 | ...overrrrrirnnn. 3,057,436
13,3 MOMGAGE I0BNS........oiviieiciiie ettt s s s et st n s st ssenns | Hressssassessnsastessntentesetntes | sesessessesastessesnntentessntentens | shessensetnnse st en ettt
134 REAIBSIALE. ...ttt ettt ettt et n et a st s st et n et essnae s s nestesenantasanantetanas | sresesinietenstetesenaetasensetess | stesnsetesensetesensetesanaetenenes | sersererensesesenaerenes 59,919
13.5  Other INVESIEA @SSELS........vvureuiiriisciirieri iRttt | 2bssb b s bbbt | srbsesisess s s st sienes | neriresbes st
13.6  MiSCElIAaNEOUS APPIICAIONS..........cvuivircicieiieic ettt b bbb s st s st | cressessessssassessnssnsesssssnsenss | srssssssessessssand 4,054,436 | .o
13.7 Total investments acquired (LINES 13.110 13.8)......ciiiveiieiieieiieese ettt ssesnsas | aevessssssans 109,817,360 | ...ccovvvenens 82,607,722 | ............... 202,270,841
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOES..........cceieiiueieieinirieissee e sssens | covssessesiessssesssssssesesssssnss | essessessssessesessssesssssssasses | sssessessssessesssssssessessssessens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (51,345,553) | ...vevennnns (23,455,319) | ..cvovvrreenee 16,641,352
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, €SS trEASUNY SEOCK........evurvrrireiiririeieiesissis st stensssssnsss | ssesssssesssssssseesanes 9,167 | e 56,813 | oo 33,442
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities. e |+
16.5  Dividends t0 STOCKNOITETS.............cvurrriiiieiciciieii ettt st | stbnsinessessensnns s essnninens | soessssinennenas 15,000,000 | ..corcrvreneene 85,000,000
16.6  Other cash provided (APPHEA).........cu ettt bbb bbb entenes | ensmsessssessina 19,393,456 | .oovrriricininnnes 310,496 | .o 8,504,744
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | coccoovsrennnnes 19,402,623 | ...coovvene. (14,632,691) | ..oovvvrrenn (76,461,814)
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 9,846,756 | ......co.c..... (30,146,249) | ......covvuven 18,369,548
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI........vuivriieireiiiieeisei ettt | oenssesnninniaes 70,747,842 | ..o 52,378,294 | ....ccvvvvenee. 52,378,294
19.2  End of period (Line 18 plus Ling 19.1).......ccoerinenrirrnieiecncreis 80,594,598 22,232,046 70,747,842
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 1,011,070 | oo 763,125 | oo 3,805,844
20.0002  EXChange Of EQUILY SECUMHES. ........vvuurvrrirriieririreiseiissisee e ssessssse st st ess st ssess s ssessessssssnssessessnssns | sessessessassnssnssns 231134 | oo | e
20.0003  Stock based COMPENSALION...........cccvcviveiecieiieeicieeeete ettt s e s s s s ssesnsenas | sessessessesssessesanes 70,451 | oo 49913 | i 274,316
20.0004  Securities acquired in paid in Kind interest PAYMENL. ... ... it sses e sns e sessens s sssssssnssnes | srensssssssssssssssnsssssssessansss | sessessessssssssssssansans 5750 | oo 39,437
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statement for March 31, 2021 ofthe. N@tional 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 # 2021 2020
1. Net income state basis XXX XXX XXX $ 18,586,903 $ 84,674,004
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Net income, NAIC SAP XXX XXX XXX $ 18,586,903 $ 84,674,004
5. Statutory surplus state basis XXX XXX XXX $ 312,489,381 $ 286,348,557
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 312,489,381 $ 286,348,557

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 three months ended
March 31, 2021.
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statement for March 31, 2021 ofthe. N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

3. The Company does not have any loan-backed securities with an OTTI recognized during the three months
ended March 31, 2021.

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 $ (446,004)
2. 12 months or longer (613,578)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 67,503,102
2. 12 months or longer 68,288,972

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses as of March 31, 2021. The Company has the intent to hold such securities
until they recover in value or mature.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

I

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

J — L. No significant change.

M. Working Capital Finance Investments
Not applicable

N. Offsetting and Netting of Assets and Liabilities
Not applicable

O — R. No significant change.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

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.

CIassichng-éeneral



statement for March 31, 2021 ofthe. N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

B. The Company does not have any agreements with the Federal Home Loan Bank.

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

A. Defined Benefit Plan
Not applicable

B-I. No significant change.

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

A-M. No significant change.

Note 14 — Liabilities, Contingencies and Assessments

A-F. No significant change.

G. All Other Contingencies

Lawsuits arise against the Company in the normal course of business. Contingent liabilities from litigation, income
taxes and other matters are not considered material in relation to the financial position of the Company.

Note 15 — Leases

A. No significant change.
B. Lessor Leasing Arrangements
1. Operating Leases

a. During the first quarter of 2021, a lessee under one of the Company’s lease agreements terminated their
5-year lease expiring on December 31, 2021 effective January 31, 2021. The total remaining 2021 lease
payments along with other related fees and expenses in the amount of $374,291 were paid to the
Company in a lump sum as of the termination date.

b. No significant change.

c. No significant change.

d. No significant change.
2. Leveraged Leases

Not applicable

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 Extinguishments of Liabilities

A. The Company did not sell any receivable balances during 2021.
B. Transfers and Servicing of Financial Assets — Not applicable

C. The Company was not involved in any wash sale transactions during 2021.

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

No significant change.

Note 19 — Direct Premium Written / Produced by Managing General Agents / Third Party Administrators

No significant change.
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statement for March 31, 2021 ofthe. N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 March 31, 2021 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 $ - $ 202,813 $ - $ - $ 202,813
Asset backed securities - 931,201 313,827 - 1,245,028
All other bonds - 2,157,861 - - 2,157,861
Total bonds - 3,291,875 313,827 - 3,605,702
Preferred stocks 7,775,569 1,069,960 - - 8,845,529
Non-affiliated common
stocks 6,081,198 - - - 6,081,198
Total assets at fair value $ 13,856,767 $ 4,361,835 $ 313,827 $ - $ 18,532,429

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 March 31, 2021.

Total gains Total gains

Beginning (losses) (losses) Ending

Balance at Transfers Transfers outof  included in Net included in Balance at

1/1/2021 into Level 3 Level 3 Income Surplus Purchases Issuances  Sales Settlements  03/31/2021
Asset backed
securities $ 214218 § 101259 § - $ 5452 § (4222) § - $ -8 (2,880) $ - $ 313,827
All other bonds 91,069 - - (97,122) 6,053 - - - -
Total § 305287 § 101259 § - $ (91,670) § 1831 § - $ - § (23880 $ - § 313,827

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.

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
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statement for March 31, 2021 ofthe. N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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. Other Fair Value Disclosures
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 March 31, 2021, 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 $ 3,594,201 $ 3,519,545 $ 2,702,750 $ 891,451 $ - $ - $
States, municipalities and
political subdivisions 156,530,876 150,908,079 - 155,215,347 1,315,529
Residential MBS 87,995,533 84,687,749 - 87,995,533
Commercial MBS 13,370,560 12,970,661 - 13,370,560
Collateralized loan
obligations 151,980,969 151,393,141 - 151,076,958 904,011
Asset backed securities 231,794,448 229,702,887 - 227,999,354 3,795,094
All other bonds 191,964,330 183,961,743 834,880 181,771,516 9,357,934
Total bonds 837,230,917 817,143,805 3,537,630 818,320,719 15,372,568
Preferred stocks 14,159,179 13,559,704 12,018,819 2,140,360
Non-affiliated common
stocks 6,081,198 6,081,198 6,081,198
Cash, cash equivalents &
short-term investments 80,594,598 80,594,598 80,594,598
Total $ 938,065,892 $ 917,379,305 § 102,232,245 $ 820,461,079 $ 15,372,568 $ - $

D. Items for which Not Practicable to Determine Fair Values

Not applicable
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statement for March 31, 2021 ofthe. N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

E.

Instruments Measured at Net Asset Value (NAV)

Not applicable

Note 21 — Other Items

A

Unusual or Infrequent Items

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 March 31, 2021 as follows:

Commercial Auto Liability $ 2,327,051
Commercial Auto Physical Damage 97,836
Workers’ Compensation 14,726
General Liability (6,418)
Total $ 2,433,195

B-H. No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through May 7, 2021, 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, 2020 were $489,886,785. As of March 31, 2021, $34,345,379 has been paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $444,341,406 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $11,200,000 favorable prior year development since December 31, 2020 to March 31, 2021. The favorable
development in 2021 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.

Significant Change in Methodologies and Assumptions

Not applicable

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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.

CIassif@@z@-@eneral



statement for March 31,2021 ofthe  N@tional Interstate Insurance Company

1.2
2.1

22
3.1

3.2
33

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:

Yes| ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Yes [X]

Yes [X]

No[ ]

Nof[ |

Great American Holding, Inc. contributed Republic Indemnity Company of America and Bridgefield Employers Insurance Company to Great American Contemporary Insurance Company

effective 1/1/2021.
Is the reporting entity publicly traded or a member of a publicly traded group?
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
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.

Yes [X]
1042046

Nof[ ]

Yes|[ ]

No[X]

Name of Entity

NAIC

2

3

Company
Code

State of
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.

State as of what date the latest financial examination of the reporting entity was made or is being made.

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.

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).

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?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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?

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].

Yes|[ ]

1

No [X ]

2/31/2016

NAT ]

1

2/31/2016

1

11712017

Yes| ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes [X]

NIA[X]
NIA[X]

No[X]

No[X]

Nof[ |

1 2
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?

QO

k=2

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

o

Compliance with applicable governmental laws, rules and regulations;

2 o - 9

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?

9.21 If the response t0 9.2 is Yes, provide information related to amendment(s).

Qo7

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes[X]

Yes| ]

No[ ]

No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 239,496
INVESTMENT
11.1 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]
11.2 Ifyes, 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
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 202,469,915 209,528,387
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 202,469,915 $ 209,528,387
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 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:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 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 Crit
171

17.2

173
174

17.5

17.6

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

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

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]

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

Q07.1
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5G| 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]

Q07.2
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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 24.920%
5.2 A&H cost containment percent (85.660)%
5.3 A&H expense percent excluding cost containment expenses 40.600%

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?

Qo8

Yes[ ] No[X]

0

Yes[ ] No[X]

0

Yes[X] No[ ]

Yes[ ] No[ ]
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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-1120198........ |LIOYT'S O LONAON SYNUICAIE #1618..........c.ooooooeeceeeeere GBR........| Authorized.......| oo L
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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|...... R A 1,809,602 | ...ooovvvrrernene 2,287,426 | ..o 404,284 | oo 191,798 | oo 5,478,493 | .o 6,675,001
2. AaSKa....oaa AK|....... Lo | e 1152417 | oo 1,280,903 | ..oovvinne 310,293 | .o 451,900 | .coovvvvrrennee 3,400,587 | covevrrienes 6,366,112
3. ANiZONa.....eee AZ|...... O A 5,942,160 | oo 8,757,052 | coovvvverne. 1,008,143 | ..o 879,872 | oo, 10,818,642 | ....cccovvuveen. 10,856,580
4. Arkansas..........oneininns AR | ... Lo | e 3,379,376 | oo 3,216,971 | oo 914,042 | ..o 845,562 | ..ooovervririnne 9,728,440 | ..ocoovvvrnee 6,218,527
5. California.......cccoveueererneereeneens CA|.... Lo | s 28,018,089 | ..ccoovvene 30,562,674 | ....ocvvevenen. 7,304,636 | ..ocovreene 14,942,098 | ...........e. 114,607,932 | ..o 124,419,433
6. Colorado.........coevevreririreenes CO|....... Lo | e 322,383 | .o 858,514 | ..o 232,301 | oo 452,577 | oo 4,325,388 | ...ocvvrinnen 3,606,302
7. Connecticut........ccreuerencenrunne CT|.ceeee Lo | e 129172 | (179,083) | coocvreereeeenes 1,159,129 | oo 508,934 | ...ccoovvrnrenes 6,511,844 | .o 8,742,518
8. Delaware.......cccccoocreeveivneen. DE | s O R 707,580 | .ooovvrrernn (3,511,419) | cooovvrrne. 2,209,013 | oo 2,907,268 | ....cocvvvnnee 19,615,482 | ...cvvvnvee. 36,879,349
9. District of Columbia................ DC|..... Lo | s 37,183 | e (15,991) | oo | e 3,626 | .o 1,010,164 | .ooovocs 52,530
10, Florida......coovvrvnrrninenrreins Lo | oo 3,979,176 | e 3,279,339 | oo 4,228,294 2,132,780 | oo, 68,447,686 | ....ccovenvee. 31,618,177
11.  Georgia L ...1,055,500 ....587,604 ...1,149,562 ...13,449,191 12,746,227
12, Hawaii.....ooovveerreeececes L 4,306,464 | .....oovverrenn 985,081 1,127,350 10,208,135 18,057,331
13. L 1,828,017 1,060,155 | coocvvviirnee. 239,144 | ..o 9,068,453 | .....ccvovrinnnee 8,600,185
14. L ...1,921,626 4,207,052 ...3,856,005 ...21,106,156 29,443,995
15. L 4,662,192 1,220,978 10,091,307 10,302,050
16, 1OWa...cccccneeen /A [ Lo | e 1,949,507 | e 2,228,576 | ..ooovvvrereeren880,605 | oo 919,581 | oo 3,425,699 | ..ooovivienee 5,161,811
17. Kansas.......ccccoeovecvrecnenenene KS [ i L. ...12,388,257 10,370,179 . ...2,766,303 ...11,907,305 14,418,554
18, Kentucky.......cocovevvvenenereen KY [ i, Lo | e 960,424 | ..o 602,278 | oo dB7,258 | o 459,606 | .....covvrrene 5,123,102 | ..oevvirenee 8,571,783
19, Louisiana.........coccoeereererenrernennns LA|....... O IR (2R K Y4 | — (238,002) 1,297,370 | cooovvrenee 24,140,524 | ..o 12,445,064
20.  Main€.....covvevveireeereireirens ME | ....... Lo | s 34126 | oo 19,472 | o 21,920 | 60,392 | .coovviine 2,039,941 | oo 901,988
21, Maryland......ccocooeveivnininnnns MD |....... Lo | e 164,516 | oo 1,004,173 | oo 199,252 | 409,580 | ....ocovrreene 8,053,437 | oo 15,751,833
22. Massachusetts..........cccccvueenee MA]|....... S A 2,768,992 | ..o 3,149,425 | ..o 649,718 | oo 921,841 | oo 7,942,572 | oo, 16,052,803
23. Michigan........ccooeneurnrniniineinns Mi....... Lo | e 413,947 | o 17,396 | oo 253,992 | .o 295,404 | ....ccovvinnenee 2,731,543 | oo 1,906,866
24, Minnesota.......cccevveerreirienenes MN|....... R A 610,711 | oo 594,792 | oo 800,894 | ...cooovvvvrrinns 498,062 | ...ooovvvrenn. 8,196,472 | .ccovvrvrrvenn 9,232,777
25. MiSSISSIPPI.....ovvneerevrirrineieene MS|....... Lo | e 372,912 | oo (29,007) | coovererreirereinns TITA84 | oo (307,203) | oo 3,689,318 | oo 3,851,999
26.  MiISSOUN....oevenreeeeirceneireins MO |....... | O IR 1,820,717 | oo 1,595,810 | .ooovvoverenene 2,994,580 | ...ccoovvreenee 2,708,099 | ...coooovveneen. 15,419,332 | oo 27,257,593
27.  Montana........coeevveeercrerennen. MT |....... Lo | e 119,149 | i (54,813) | coocveveereirerrinn 184,250 | ..o (18,332) | c.cvvvvrrene 36,832,392 | ..o 2,271,629
28.  Nebraska........ccoovereereeneeneen. NE|...... [T OO 1,776,223 | ..o 2,224,497 | oo 416,253 | oo 901,233 | oo 4,334,296 | ...ocovrrnenes 6,168,326
29.  Nevada.......ovnerererennen. NV ... Lo | e 1,705,747 | coovvnne 1,211,407 | oo, 316,568 | oo 116,379 | oo 10,798,616 | ..cvovvrvrenee 7,524,417
30. New Hampshire.......cccovuuneenee NH|....... TR (92,317) | wvvrevereereireres 392,968 | ..o 79,963 | ooovvoeeieinns 280,410 | oo 3,160,102 | ..ocvvrerenee 3,616,552
31, New Jersey.....covvenevenenee NJ ... O R 190,243 | oo 3,119,297 | oo 46,888 | ..o 21,744 | oo 1,151,977 | e 1,054,273
32, New MexiCo......coouunevrererenenn. NM |....... Lo | e 1,364 | oo (27,302) | c.vveveriiennee 1,182,398 | oo 120,595 | oo 4,546,333 | ...ocovviinne 2,899,964
33, New YOrK...ooooevererineinenne NY |....... R AR 23,223,823 | oo 22,984,077 | oo 5,162,870 | coevrrrreenns 4,826,508 | ......covene. 59,799,288 | .........ccce... 71,170,483
34.  North Carolina..........cccooeeerene NC|....... Lo | 2,456,533 | oo 3,072,464 | ...covvrne 518,684 | ....ccovvvninnee 1,444,850 | ...cooovvveneen. 9,659,758 | ...coovvrnne 17,647,078
35.  North Dakota........cccccouereeneunne ND ... Lo | 50,579 | e 237,876 | oo 72,573 | oo 21,044 | oo 985,346 | ...covrrrrnenee 1,554,736
36.  Ohi0..coovvvrereernereirerenennn OH | L. . ...8,190,903 ....606,756 | ... ...3,983,119 ...32,524,311 20,557,506
37.  Oklahoma.........ccconererrnirneene. OK | i Lo | cvrrrerereenn629,060 | oo 757,693 | oo 226,346 | ..ooovrreeiennns 161,392 | oo 8,783,834 | ..ccovvnne. 10,553,482
38, Oregon......ccoeevevevereneennn. OR | i O R 598,797 | ovvvererines 858,281 | .o (36,058) | vooverrrrerrerrinns 129,707 | oo 2,781,639 | .oovvene. 1,625,253
39. Pennsylvania... LPA L L. 5,293,970 | ... ..5,212,598 .1,503,383 ...1,549,008 ...29,189,240 24,687,144
40. Rhode Island.........ccccovrvenee.RI | oo O I (24,593) | ..oovorereieies (ST H T | 28,332 2,999,248 | ..o 746,417 | oo 1,957,980
41.  South Carolina...........cocoeee0... SC | ... Lo | e 1,744,623 | ..o 744589 | ..o 205,410 | .o 363,712 | v 5,061,059 | ..ccoovvvrrenee 5,065,008
42.  South Dakota..........cccoverereen.SD | . Lo | s 62,939 | .o 457,497 | o 41,520 | e 51,051 | oo 21,283,058 | ..ovoeveieinnd 631,217
43, Tennessee.......cooeovemevernee IN i, Lo | e 4,883,203 | ..cccvvvrenne 6,071,215 | oo 463,283 | ...ovvire 874,640 | .....ccoovenv. 13,942,394 | ...covvvvene. 19,091,933
44, TeXaS...rmenererrneneeneneene X [ Lo | e 8,204,863 | ...ccvvveernes 9,244.621 | oo 2,637,045 | ..o 5,307,035 | .ocoeieene 77,514,455 | ............... 47,748,116
45, Utah.ecrencneennlUT [ S A 1,877,212 | e 1,442,205 | oo 912,180 | ooovvererinnes TT3,775 | oo, 10,698,913 | oo 12,570,855
46, Vermont........ccocvevevenennen VT [, Lo | e 821,405 | ..o 818,949 | ..o 15,040 | e 201,634 | ..ooovrirenee 1,677,110 | oo 2,842,764
47, Virginia....ooceeeecnencenneneenn VA s | O AR 1,366,898 | ..o 1,615,575 | covovvverenene 1,231,025 | oo 1,631,154 | oo 8,891,885 | ..ooovreienee 6,721,106
48.  Washington.......c.cocvvenen . WA |, Lo | e 584,890 | ..o 570,164 | ..o 364,913 | oo 189,245 | ..o 6,694,683 | .....cccvvvenee. 7,933,293
49, West Virginia........cocooeereee WV | L T [0451) ) [P— (17,466) | ...ovovveeereeenne 120,676 | oo 51,953 | oo 572,473 | oo 716,544
50.  WISCONSIN......cvoreerreriniiririines WI....... Lo | e 4,387,249 | ....covvne 5,872,416 | coovovvrirnn 437,481 | oo 2,622,088 | .....ccvvenen. 10,792,795 | ..cvvveene 15,086,060
51, WYoming.....cooeveeneeneereernerneen. WY |....... Lo | e 131,805 | oiiniieneeee(BBT) [ et | et | serieeessseeeenenes 548,508 | ..coovvvrvereirennns 181,888
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 March 31, 2021 ofthe. N@tional 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
Great American Financial Resources, Inc.
AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation

QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *
Annuity Investors Life Insurance Company *
Bay Bridge Holding Company, LLC »

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation

Mountain View Grand Holding Company, LLC
Skipjack Holding Company, LLC
Skipjack Marina Corp.
Helium Holdings Limited
GAI Australia Pty Ltd
One East Fourth, Inc.

Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* Denotes insurer

@ Entity affiliated but not owned

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

Manhattan National Life Insurance Company *

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

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
MI 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
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 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

BMU

AUS
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




statement for March 31, 2021 ofthe. N@tional Interstate Insurance Company

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

Part 1 - Organizational Chart

Dl'_)c';';'i'?nry FEIN  |NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Holding, Inc. OH 42-1575938
ABA Insurance Services, Inc. OH 80-0333563
Agricultural Services, LLC OH 27-3062314
Great American Contemporary Insurance Company * OH 36-4079497 10646
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance (EU) Designated Activity Company * IRL
Great American International Insurance (UK) Limited* GBR
Great American Specialty & Affinity Limited GBR
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * OH 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208

* Denotes insurer

@ Entity affiliated but not owned

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

Q11.1



statement for March 31, 2021 ofthe. N@tional Interstate Insurance Company

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

Part 1 - Organizational Chart

Dl'_)c')“c”a:t'i'g"nry FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. X 59-1671722
American Empire Surplus Lines Insurance Company * OH 31-0912199 35351
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crop Managers Insurance Agency, Inc. KS 31-1277904
CropSurance Agency, LLC OH 83-1767590
Dempsey & Siders Agency, Inc. OH 31-0589001
Human and Social Services Risk Purchasing Group, LLC OH 84-2358400
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAI Warranty Company of Florida FL 31-1765544
Global Premier Finance Company OH 61-1329718
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American E & S Insurance Company * OH 31-0954439 37532
Great American Fidelity Insurance Company * OH 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Great American Underwriters Insurance Company * OH 83-1694393 16618
Key Largo Group, Inc. FL 59-1263251
PLLS Canada Insurance Brokers Inc. CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Shelter Rock Holdings, LLC OH
Westline Industrial, LLC OH

* Denotes insurer

@ Entity affiliated but not owned

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

Q11.2



Statement for March 31, 2021 of the

National Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group| Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?|
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) [*
31-1544320 | .......... 0001042046 |NYSE......... American Financial Group, INC.........cccoovveurrrinenerneneneneesenseseesssnseseenssreennes | OHuieiies [UIP s [ttt OWNEISNID......c. | o | e ssssssesesssniens | enies N......
. 131-0996797 |... . | American Financial Enterprises, Inc....... . | American Financial Group, Inc... . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N | .
31-0828578 American Money Management Corporation American Financial Group, INC..........cccocveurrirneneennenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
27-1577326 American Real Estate Capital Company, LLC........c.ccccocoviiivnininerenneeins American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N | .
27-2829629 | .......... Mid-Market Capital Partners, LLC............covreureenrrrirereeneeneeseeeeeseeseeeessseseeeens American Money Management Corporation............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 412112001 | .ovvvvee | ceerreveenienns | ervervessieneeene | APU HOIAING COMPANY.....ouiiiiiiieiiiieieicsie et American Financial Group, INC........c.ccceeevvervsnennnns | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......]| ..
..................... 23-6000765 |.......... American Premier Underwriters, INC..........c.oovrrenenineneniseneseeeseeneeens APU Holding Company ..| Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
..................... 13-6400464 | .......... Lehigh Valley Railroad COmpPany...........cccceueinieiinninsesisesesessssssessssnnens American Premier Underwriters, Inc ..| Ownership........ [...100.000 |American Financial Group, Inc.. | .....N......]| ..
....................................................................... 468-1665396 |.....co.co | cevreereerneinnens | reeneeneenneee | PENNSYIVaNia Lehigh Oil & Gas Holdings LLC........oovuviieneenrieinereireersiennenne Lehigh Valley Railroad Company............cc.ccccrsuunene. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
..................... 20-1548213 Magnolia Alabama Holdings, INC.........ccceeieieieieseesssee s American Premier Underwriters, Inc..............c............ | Ownership........ ...100.000 |American Financial Group, Inc.. | .....N......]| ..
..................... 20-1574094 Magnolia Alabama Holdings LLC..........cc.covrrurirrnrereereineensereisessseseeeessseeneeens Magnolia Alabama Holdings, Inc.........c..ccccoevoevereeneee | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 46-1852532 Michigan Oil & Gas Holdings, LLC...........cccoeiviiirireieseiese e American Premier Underwriters, Inc..............c............ | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......]| ..
..................... 46-1480078 Ohio Oil & Gas HoldiNgS, LLC.........ocurereerrirrinienrirneesesissisessssssessessssessssssssens American Premier Underwriters, Inc ..| Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
..................... 13-6021353 The Owasco River Railway, INC.........c.cceiveieieieecee e American Premier Underwriters, Inc ..| Ownership........ [...100.000 |American Financial Group, Inc.. |.....N......]| ..
....................................................................... 76-0080537 PCC Technical INdUSEES, INC......c.cvveeicriesiececee e American Premier Underwriters, Inc.......................... | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
..................... 46-3246684 Pennsylvania Oil & Gas Holdings, LLC..........cccccovvvmenenneieesseneseisseenenns American Premier Underwriters, Inc ..| Ownership........ [...100.000 |American Financial Group, Inc.. | .....N......]| ..
........ 23-6000766 Pennsylvania-Reading Seashore LINES...........ccvrerrereneenrnrirneneeneeneeseeeneneens American Premier Underwriters, Inc ..| Ownership........ | .....66.670 | American Financial Group, Inc.. | ......N......
........ 98-1073776 GAl Insurance Company, Ltd.........ccoueuerinieisienisieessese e APU Holding Company. ..| Ownership........ [...100.000 |American Financial Group, Inc.. | .....N......]| ..
........ . 131-1446308 |... . |Hangar AcQUISItion COrp.........cocererereeneerrereerneenreeenns . |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.......cc.cccovverrrirnineenrereerniennennens APU Holding Company.........ccccervereermerneereereenennenees | OWNErship........ |...100.000 | American Financial Group, Inc.. | .....N......
.......... . 131-0823725 |... . | Dixie Terminal Corporation...........cccccccuevvnnns . | American Financial Group, Inc... . | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......| ..
........ 06-1356481 Great American Financial RESOUTCES, INC.........ccovervrerenrerrieisrnsisesesesiseiseieens American Financial Group, Inc...........cccccocoversrnnenee. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
........ 31-1422717 AAG Insurance Agency, Inc.... Great American Financial Resources, Inc.................. | Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
........ 34-1017531 | .......... Ceres Group, Inc Great American Financial Resources, Inc.................. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 470717079 | oo | ceerieveeeeies | cvereseiennenn. | CoONtinental General Corporation............ccucveecerieieiseienerieieessseseesessessseenns Ceres Group, INC.....cccevevviererccsesieseseesiesesssenene. | OWNErship........ |...100.000 | American Financial Group, Inc.. | ......N......
..................... 34-1947042 | .......... QQAGENCY Of TEXAS, INC....vvvvveiercee et Ceres Group, INC.....ccvvcvreeereervererisieeiesseeseissseneneenee. | OWNErship........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
..................... 31-1395344 | .......... Great American AdVISOrs, INC.........ccueveiiieieiciisie s Great American Financial Resources, Inc.................. | Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. [63312... [13-1935920 | .......c.. | ceeoveereerverens | errererieiinnns Great American Life Insurance COmMPany...........cccvvvevereveesresreeesessessessseesienes Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. |...... |\ O
0084 | American Financial Group, Inc.. |93661... [31-1021738 | .......... Annuity Investors Life Insurance COMPany...........cccvvueveeveveereriereeisiessisssneenns Great American Life Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
....................................................................... 84-4395026 |.......... Bay Bridge Holding Company, LLC...........cccoueirrerieerieieeeeie e Great American Life Insurance Company Ownership........ |.....65.000 | American Financial Group, Inc.. |.....N...... |1
....................................................................... 84-4395026 |.......... | ceveereeriesiens | ererrereennnnn. | Bay Bridge Holding Company, LLC.......c.oviveicviicecsece s Great American Insurance Company......................... | Ownership........ |.....35.000 | American Financial Group, Inc.. |......N...... |1
..................... 27-4078277 |.......... Bay Bridge Marina Hemingway's Restaurant, LLC............ccccccoevevivicvriiieninenns Bay Bridge Holding Company, LLC........................... | Ownership........ | .....85.000 | American Financial Group, Inc.. | .....N......|..
..................... 27-0513333 | .......... Bay Bridge Marina Management, LLC..........cccocreureineneirnineneiseeseeeseeneeeienes Bay Bridge Holding Company, LLC............................ | Ownership........ | .....85.000 | American Financial Group, Inc.. | ......N......
....................................................................... 20-1246122 | ..ocovvv. | ceveeeereeieees | eveveviveeneen, | Brothers Management, LLC..........cooiveicicecece e Great American Life Insurance Company.................. |Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
....................................................................... 81-3737639 |...cccovv. | ovvneverrenreees | erereenenenee | Charleston Harbor Fishing, LLC.........oveiviiriinciescseeesese e Great American Life Insurance Company.................. |Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......




statement for March 31, 2021 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group| Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?|
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) [*
..................... 20-4604276 | .......... GALIC - Bay Bridge Marina, LLC.... Great American Life Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
..................... 311391777 | .......... GALIC Brothers, Inc Great American Life Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 26-3260520 |....cccoe. | cerrerrerrierienns | cervereenenen. | Manhattan National Holding Corporation............ceeeeieinreiensnienesssnnnnes Great American Life Insurance Company.................. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......Y...... | ..
0084 | American Financial Group, Inc.. |67083... [45-0252531 |.......... Manhattan National Life Insurance Company............ccccoceeeeereermeneeneessensesneenns Manhattan National Holding Corporation Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 84-4574243 | .......... Mountain View Grand Holding Company, LLC Great American Life Insurance Company Ownership........ |.....65.000 | American Financial Group, Inc.. | .....N......| 1
........ 84-4574243 Mountain View Grand Holding Company, LLC Great American Insurance Company................c........ |Ownership........ |.....35.000 | American Financial Group, Inc.. | .....N......| 1
.......... . |84-2654660 | ... . | Skipjack Holding Company, LLC . | Great American Life Insurance Company.. ... | Ownership........ |...100.000 [American Financial Group, Inc.. |....N...... | ..
........ 52-2179330 Skipjack Marina Corp.......c. e eseesessssssssssessssessssssessessnes Skipjack Holding Company, LLC..............cccccoeurvunee. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
........ Helium Holdings Limited American Financial Group, INC........ccc.coeeveevrvvevennnne. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......]| ..
.................. . | GAl Australia Pty Ltd.. . |Helium Holdings Limited......... .. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
........ 31-0686194 One East Fourth, Inc American Financial Group, INC........cccccoeevvevrvrrvennene. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......]| ..
........ 31-0883227 Pioneer Carpet Mills, Inc. American Financial Group, Inc...........cccccocoeeerrinvenee. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
.......... . 131-1119320 |... . | TEJ Holdings, Inc.... . | American Financial Group, Inc... . | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......| ..
........ 31-0728327 Three East FOUIh, INC.....c.cviiriicrieceece et American Financial Group, Inc..........cccccocoversinvenee. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
..................... 42-1575938 | .......... Great American Holding, INC........ccocvveieinieieiesisiesessesessissessesssssssenennnns | OH UDP.......... |American Financial Group, Inc..........ccccccccevrvrennnnne | OWnership........ |...100.000 | American Financial Group, Inc.. |.....N...... | ..
..................... 80-0333563 |.......... ABA INSUrance ServiCeS, INC........ccovurvurrenreririneeneirreseieeese s ssesseeesenes Great American Holding, InC..........cccccocovvnvrevneennee. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 27-3062314 [ ..coovvves [ cererrerevriens | evrererneenees | AQHCUIUIAL SEIVICES, LLC....ovvoeiceeee e Great American Holding, IncC............cccccoveeveiverennennn. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
0084 | American Financial Group, Inc.. | 10646... |36-4079497 |.......... Great American Contemporary Insurance Company Great American Holding, INC........cccoverrvnvenrerrininnenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [ 10701... [59-1835212 |.......... Bridgefield Employers Insurance Company. Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
0084 | American Financial Group, Inc.. | 10335... [59-3269531 | .....ccc.. | coeervenrennernes [ coverrrernnennenns Bridgefield Casualty Insurance Company............covvreeenrenrenremesssenseeesnssnnenns FL A Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. [22179... |95-2801326 |.......... Republic Indemnity Company of America Great American Contemporary Insurance Company. | 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......
.................................................................................................... Great American Holding (Europe) Limited............cccocoveveiveiecsiccricsesieseseenes | GBR NIA........... | Great American Holding, Inc...........ccccccoveviererennen. | Ownership....... |...100.000 | American Financial Group, Inc.. | .....N......
.................................................. Great American Europe LImited...........cccvreverreirsiisrnnirsisssnssssssssssssssnnnnens | GBR NIA........... | Great Amerian Holding (Europe) Limted.................... |Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
..................... AA-1784136].......... Great American International Insurance (EU) Designated Activity Company.... | IRL IA.............. | Great American Europe Limited.................cc.cvuveene. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... AA-1120817 | ...ocvevv | cererercereeeiens | eeeieirennnnn. | Great American International Insurance (UK) Limited...........cccccceeeeveeiveveieenennen. | GBR IA.............. | Great American Europe Limited..............cc.ceccvuvneene. |OWneErship........ |...100.000 | American Financial Group, Inc.. | .....N......
.......................................................................................... Great American Specialty & Affinity Limited..............cccoeoveverierieseisiceccsisnienenn. | GBR NIA........... | Great American Europe Limited..............ccccccoeueveeen. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. | 23418... |73-0556513 Mid-Continent Casualty COMPEANY..........ccccvvverririrereieresies e OH 1 Great American Holding, INC..........ccoevvvevevereereniennnns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 15380... |73-1406844 Mid-Continent Assurance CoOmMPaNY..........c..c.cueuivereirereseesissssiesss e Mid-Continent Casualty Company............ccccceuernee. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. [13794... | 38-3803661 |... . | Mid-Continent Excess and Surplus Insurance Company. . |Mid-Continent Casualty Company.. .. | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
30-0571535 Mid-Continent Specialty Insurance Services, Inc. Mid-Continent Casualty Company...........ccccoeeeenreenee Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
. | 73-0773259 Oklahoma Surety COMPANY.........c.cceeuevevciieesieieseese et sesssseseesenas Mid-Continent Casualty Company.........c...cceevvrvunnen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
.| 34-1607394 | ... . | National Interstate Corporation... .. | Great American Holding, Inc.. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
34-1899058 American Highways Insurance Agency, Inc National Interstate Corporation ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-1548235 | .......... Explorer RV Insurance AGeNnCY, INC.........ocurererneeneesineeneneiecneineiseeeseseeeens National Interstate Corporation ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
98-0191335 |.......... Hudson Indemnity, Ltd...........ccooeieiiciccececeee e National Interstate Corporation ..| Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......




statement for March 31, 2021 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

2Zlo

1 2 3 4 5 6 7 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group| Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?|
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN)
..................... 66-0660039 Hudson Management Group, Ltd..........ccceerininnninieeisee e National Interstate Corporation ..| Ownership........ [...100.000 |American Financial Group, Inc.. | .....N......| ..
..................... 34-1607396 National Interstate Insurance AGeNCY, INC.........c.vvurrerureneereerrerseeneeneeseeieeeseeees 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 COMPEANY...........ccoeerereeeenrereeeernesneeneeeeseeeeeeens National Interstate Corporation.............cccocerrerrrereennn. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 11051... |99-0345306 National Interstate Insurance Company of Hawaii, INC..........cccoeeeveriierniiicnnns National Interstate Insurance Company..................... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N\ O
....................................................................... 43-1254631 TransProtection Service COMPEANY...........c.covrurerrrerrereseeneereesssseeeseeessessssssenns National Interstate Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
0084 | American Financial Group, Inc.. [41106... |95-3623282 | ... . | Triumphe Casualty Company. . | National Interstate Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ O
0084 | American Financial Group, Inc.. [21172... |86-0114294 Vanliner InSUrance COMPANY.........c.cowerurrerrernrerereesnsessessesessssessssessessssssessesssens National Interstate Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
........ 20-5546054 Safety Claims & Litigation Services, LLC.........ccoeveririeeveiesessee s National Interstate Corporation ..| Ownership........ [...100.000 |American Financial Group, Inc.. |.....N......]| ..
........ . |46-4570914 | ... . | Safety, Claims and Litigation Services, LLC... . | National Interstate Corporation... Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
........ 59-1683711 Summit CoNSUIING, LLC......coirierieiiieieicieie st sesnsns Great American Holding, Inc. . | Ownership........ |...100.000 | American Financial Group, Inc.. |.....N...... | ..
....................................................................... 59-3385208 Heritage Summit Healthcare, LLC..........ccoverririninereenssesseeeese s Summit Consulting, LLC.........ccccccovvveirerrrireincnnenee. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. [16691... | 31-0501234 |... . | Great American Insurance Company. .. | American Financial Group, Inc... . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... Neoo ]| .
0084 | American Financial Group, Inc.. | 37990... | 31-0973761 American Empire Insurance Company Great American Insurance Company...........cccccveueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
59-1671722 American Empire Underwriters, INC...........ccovevieieineinieesesseese e American Empire Insurance Company..............cceen. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N | .
. 131-0912199 American Empire Surplus Lines Insurance Company...........cccveereeneneernennenens OH.......... A Great American Insurance Company...........cccccveueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-14B3075 [ oo [ evrrrereireiens | erereieinnns American Signature Underwriters, INC..........ccoeeueieierieinieiesesseeseesesenes OH.......... NIA........... Great American Insurance Company............ccccevvnee. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
59-2840291 Brothers Property COrporation.............cc.erereeerneeneeseneensensiesnssnseseessssesseens OH.......... NIA........... Great American Insurance Company............ccccveueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
25-1754638 Brothers Pennsylvanian Corporation..............cccueeereieensesenesssssesssenes PA.......... NIA........... Brothers Property Corporation..............cccoevveveiniuennes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
59-2840294 Brothers Property Management Corporation...........cc..eeernreeeneensenensseneeens OH.......... NIA........... Brothers Property Corporation.............cc.evereeerneenen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-1277904 Crop Managers Insurance AGENCY, INC.......ccccveirererenneieseesesessese s KS..oooienne NIA........... Great American Insurance Company..........ccc.eueunne Ownership........ ...100.000 | American Financial Group, Inc.. |...... N | .
83-1767590 CropSurance AGENCY, LLC.......cierrrieeserisssisssssee s sssssssessnes OH.......... NIA........... Great American Insurance Company............cccveveenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-0589001 Dempsey & Siders AGENCY, INC.......cuivireieiieiee e sas OH.......... NIA........... Great American Insurance Company............c.cevnn. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
84-2358400 Human and Social Services Risk Purchasing Group, LLC.........cccoovvevernrirennns OH.......... NIA........... Dempsey & Siders Agency, INC........cc.covvrerrrnrnrerrenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-1341668 Eden Park Insurance Brokers, INC..........ccccvieieivnieiesceeee e CA..... NIA........... Great American Insurance Company............c.cevnne Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
................... El Aguila, Compafiia de Seguros, S.A. de C.V.......cccoovevveveveveveeceeeiseesneeeeennees |MEX.ool [ Ao | Great American Insurance Company......................... | Ownership........ |...100.000 |American Financial Group, Inc.. | ......Y......
39-1404033 Farmers Crop Insurance Alliance, Inc.... Great American Insurance Company..........c.ccccevnne Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
13-3628555 FCIA Management Company, Inc Great American Insurance Company.........c..cceeevunne Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
................... Foreign Credit Insurance ASSOCIAtION. ...........cccoveveeveirivereieieeee e Great American Insurance Company Management.....| ................. |American Financial Group, Inc.. | .....N......
. 181-0814136 |... . | GAI Mexico Holdings, LLC.. . | Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
31-1753938 GAIl Warranty Company Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... Y....
31-1765544 GAIl Warranty Company of Florida GAl Warranty Company...........ccceevereveeverseerennenns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
........ . ... |61-1329718 | ... . | Global Premier Finance Company.. . | Great American Insurance Company. . | Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
0084 | American Financial Group, Inc.. | 26832... |95-1542353 Great American Alliance Insurance CoOmMpany...........ccceeeeeniveerereereeensiesens Great American Insurance Company...........c.co.ccevnne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 26344... | 15-6020948 Great American ASSUrance COMPANY.........cuurererrerneeneeneuseessssnseeesessesssessessees Great American Insurance Company...........cccccueueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 39896... |61-0983091 |.......... Great American Casualty Insurance Company............ccceeeveveeeeernecrernneennnns Great American Insurance Company...........c.co.ccuevnne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......

*
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SCHEDULE Y

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

1 2 3 4 5 6 7 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, |Ownership Filing
Group| Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?|
Code Name Code Number | RSSD CIK International or Affiliates Location Entity (Name of Entity/Person) Influence, Other)|Percentage Entity(ies)/Person(s) (YIN) [*
0084 | American Financial Group, Inc.. | 37532... | 31-0954439 Great American E & S Insurance COMPaNY.........ccvveeevrieiereenssenseensissseseenns Great American Insurance Company.........ccco.eeene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N | .
0084 | American Financial Group, Inc.. [41858... |31-1036473 Great American Fidelity Insurance Company...........cccocueeeeereeneerneeneeneenserneeneens Great American Insurance Company...........cccccocueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-1652643 Great American Insurance AgENCY, INC.........covvurvieieeinrnenseseessesesees Great American Insurance Company.........ccco.eeene Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
.| 13-5539046 Great American Insurance Company of NeW YOrk...........coceenreneeneeneirneneennenne Great American Insurance Company...........cccccocueenne Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
31-0856644 Great American Management Services, INC........ccccvcereeesieeeeeeesseeens Great American Insurance Company.............ccceevuee. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N\ O
. 131-1288778 Great American Protection Insurance COmMpany...........covueeeenreneeneeneensennens Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
... | 31-0918893 |... . | Great American Re INC.........cccocvvervicvernicnnns . . | Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... |\ O
0084 | American Financial Group, Inc.. [31135... |31-1209419 Great American Security Insurance Company............covcereerrenerereneersieensennens Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 33723... |31-1237970 Great American Spirit Insurance Company..........ccocveererrenennereesseenesessneenns Great American Insurance Company Ownership........ ...100.000 | American Financial Group, Inc.. |...... N .
0084 | American Financial Group, Inc.. [ 16618... [83-1694393 |... . | Great American Underwriters Insurance Company .. | Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 59-1263251 Key Largo Group, INC......c..cuerieieiiiieieiiisseess et sses Great American Insurance Company Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
........ 871850814. PLLS Canada Insurance BroKers INC............c.eerrrurenienreneesernisnsensessesnsesseeens Great American Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
.......... . 131-1293064 |... . | Professional Risk Brokers, Inc . | Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......]| ..
........................... Shelter Rock HoldINGS, LLC.........cverieerereneerrireecineiseiesseseissessseesssesessessnes Great American Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
......................................................................................................................................... Westling Industrial, LLC..........ccccoeueeeieiirieieessee s sees Great American Insurance Company......................... | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..

Aster Explanation

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

2 Entity is affiliated but not owned.
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PART 1 - LOSS EXPERIENCE

Current Year to Date

4

Lines of Business

1 2
Direct Premiums
Earned

Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—
QWO WN =

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

. Financial qUaranty..........ccccocueeeieviesieiieseseseeee et
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
. Earthquake........cccooovvivreeieecce,

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

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

. International..
. Warranty
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.....

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......

19.2 Private passenger auto liability
19.4 Commercial auto liability......

..90,319,335
..16,971,493

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril....
. Homeowners multiple peril...
. Commercial multiple peril.

. Earthquake........cccooovevvircce,
. Group accident and health...
. Credit accident and health....
. Other accident and health....
. Workers' compensation....

. MOMQAGE QUATANEY.......covecvictcieiece ettt ban

o OCBAN MAMNE......iviiirierieie ettt nn
. Inland marine........
. Financial guaranty

Medical professional liability - occurrence
Medical professional liability - claims made

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.............ccceerieieienisieese e
19.4 Commercial auto liability......

.99,886,685
22,483,678

0443274 | .
18.672.352
171644

18,672,352
171,644

.99,886,685
22,483,678

0443274 | .

13,327,595
18,219,351

.94,888,217
24,917,586

. 2028
......................................... 20,675

. International..
- WaITaNY ..o

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of BUSINESS...........cccceveveiciriieieeeeee e
o TOAIS. ottt

Sum. of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccciruiruiniirriniirisiere s sneseeseeees
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Statement for March 31,

w210t National 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 2021 2021 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 2021 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. 2018 + Prior....coo. | coovenesnisnis 92,161 | oo, 115,847 | oo 208,008 | ..o 12,863 | i 22 | s 12,885 | oo 86,624 | oo 32 | i 99,809 | oo, 186,465 | ..o 7,326 |, (15,984) | ..o (8,658)
2. 2019 s [ 46,791 | oo 67,469 | oo, 114,260 | oo, 10,016 | oo [V [ 10,078 | oo 43,991 | o, 81 | s 59,180 | covoorrrieiis 103,252 | oo 7,216 | [CRS) | I~ (930)
3. Subtotals
2019 + Prior........ | coovveisiesninens 138,952 | oo 183,316 | oo, 322,268 | ..o 22,879 | oo, 84 | i 22,963 | .o, 130,615 [ oo 113 | e, 158,989 | oo 289,717 |, 14,542 | oo, (PZ K[ ] I (9,588)
4, 2020...ciirs | s 40,183 | .o 127,436 | oo, 167,619 | oo, 10,326 | oo 1,057 | oo 11,383 | o 45,649 | oo, 1,260 | oo 107,715 | oo, 154,624 | ..o 15,792 | oo, (17,404) | oo (1,612)
5. Subtotals
2020 + Prior........ | coevrerrerenrens 179,135 | oo 310,752 | oo 489,887 | oo, 33,205 | oo, 1AM | 34,346 | oo, 176,264 | oo, 1,373 | oo 266,704 | .o 44434 |, 30,334 | (G ] (11,200)
6. 2021 [, )., ST IR ) .0, T [ ., S P D0 S [P 3,088 | oo 3,088 | ..o )0 T [P 8,513 | i 40,713 | oo 49,226 |....ccoouue.. ). S [ DO, SN XXX
7. Totals. ..o | v 179,135 | oo 310,752 | v 489,887 | .ooovvvrirn. 33,205 | oo 4,229 | oo, 37434 | oo, 176,264 | oo, 9,886 | ..oooovvrrrrirnnn. 307,417 | e 493,567 | ..covvvrrrerinnn. 30,334 | .o (41,534) | oo, (11,200)
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 286,349
1 s 16.9 % 2. oo, (13.4)% | 3. wvvrverrerinn (2.3)%

Col. 13, Line 7

Line 8

4 i, (3.9)%




statement for March 31,2021 ofthe  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 RO
* 326 2020214900000 1 =
A0 0000 OO O
* 3 2 6 2 02 0214550000 1 =
AR 00 00RO RO
* 326 2020213650000 1 =
A 000 100 O O
* 326 2020215050000 1 =

Q15

Response

NO

NO

NO

NO




statement for March 31,2021 ofthe  N@tional Interstate Insurance Company

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Miscellaneous receivable 1,103,260 ..1,103,260 1,432,281
2505. Commission receivables 7 .6 .636,660

2597. Summary of remaining write-ins for Line 25

Q16




statement for March 31,2021 ofthe 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 time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.............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

................................... 37,830,829

........................................ 309,154

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

..................................... 1,235,864

................................... 37,521,675

................................... 37,830,829

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

................................... 11,057,395

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

.................................... (1,927,857)
..................................... 1,056,573
..................................... 1,820,074

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

................................. 979,651,688
..111,059,564

..... 313,824
..6,484,911
......1,652,236

52,037,272
..... 692,594

................................. 997,651,004
...206,056,203
...1,046,084
...... 157,482
...3,453,105
...219,970,721
..2,677,770

........................................ 571,148

................................. 979,651,688
........................................ 994,342

................................. 978,657,346




statement for March 31, 2021 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1B

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

20ISO

Book/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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 vvereeerrereereieeeeeisersesetee st ses e sess s snsessessssensens | svseenssesseenssssseseen 655,034,807 | ..covvevrerrieieins 97,337,942 | oo 48,930,326 | ..o (16,057,519 | +.voveerrrrererrineenes 687,384,904 | ... | e nsnenne | et e 655,034,807
NAIC 2 ():vvvererieereieisesiseees sttt snees 99,491,384 | ..ooveieirene 11,481,320 | oo 3,726,658 | ...ooovveeiien 10,596,394 117,842,440 99,491,384
NAIC 3 (): v vvereereereieiereiseeeiseie sttt ssessnsns | eesessessssssessessssessenns 5,612,957 | oo | e 388,858 | .o 3,386,213 | oo 8,610,312 | voeieeireeieseiseeeieissrenenes | creneenenes ettt enenns | aetessenetsnn et 5,612,957
NAIC 4 ().t nnees | eesesseensssnseeeesneesseens 1,657,579 | oot | e 355,798 | oo 1,811,740 | oo 313,521 | oo | et | ettt 1,657,579
NAIC B () vttt eniens | essessesssenesanseenesansessenas 370,909 | .o 6,598 | .o 75,214 | oo (109,665) | ..eoveerevreerererreererrenns 192,628 | ...ooiciceeireieireiseeissieeeinnes | ettt | seneeenre et nees 370,909
NAIC B (). oo oo seoeeseeeee oot oo seeree oo | eeesseeesseeeessssee et | eetessset s seeee e seeeeseeeesse | cseeesesee s eoeessesee e seeeees | eeseeesseseesseseesceeee oo ssses | eesscsee s eees oo 0 e ccceessssssceseessseseseeese | eoeseesessesssssessesssssecssesssssssseees | eeseessscesesssssscseeessssseceeess e
TOtAl BONGS........cocveviieciiiiicieiceiecce et reeeennenennn (02,167,636 | oo 108,825,860 | i 53,476,854 | e (372,837) | 817,143,805 [0 0 | 762,167,636
PREFERRED STOCK
NAIC Tt | eresseeni st 2,021,950 [ ..ooveereririinieri i | et | e (29,450) | .voooverriirireirins 1,992,500 | ...vovuvverrrirrrireeiriiieniresienes e | s 2,021,950
NAIC 2.t | eresseenis s essienes 9,506,093 | ....ovverrirrrirriiinn 2,000,000 [ ..oovvrmreerriirerireeirnieriseeri | e (714,929) | ..o 10,791,164 | ooooeeeeiceceierieenieneies | e sess s ensses | cresseesi e 9,506,093
10, NAIC 3o | eneseen st BIT7,310 [ ovvereirerireeiermieriseessesesseenes | sresiesssnesiesss s sessseenes | st 11,270 | oo 808,580 [ ..vvvuueererermeeirrrimneisssirnsienes [ ceeriseseiiensenssesss s | e 597,310
1.
12, INAIC 5.ttt | £eh e Rttt b st ne | ShEeeb bRt s bR s bbb | eeb e R bbbt | £hiee s bbbt | etb bR 0 [ e | s | e
130 INAIC B | bt 9,775 [t | e | e 157,685 | oo 167,480 | oo | e | e 9,775
14, Total Preferred SIOCK.........occrriiiiiiniesiscereseenesseieeessnssies | oresnessesssssnesssseneees 12135128 | oo 2,000,000 | .o [0 RPN (575,424) | ...ovovviiiiiiiiiinins 13,559,704 | ..o 0 [ 0 [ i 12,135,128
15.  Total Bonds and Preferred SIOCK. ..o iiriiiiiiiiissisersnsssisensisssisensess | nnessenenssssssensssnenas 774,302,764 | ..o 110,825,860 | ...oovoiviviiriiiiinns 53,476,854 | ..o (948,261) | ..vovervenneriirenininas 830,703,509 | ..o 0 [ 0 ] s 774,302,764

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:
NAIC1§.......... 0; NAIC26....... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5S.......... 0; NAICBS.......... 0.




statement for March 31,2021 ofthe  N@tional Interstate Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......0oourrirrreneieenieenineees | et | eereereeees s XXX otvtievineenineeen | eevreeeneeninssenneeiseeseeseseessninee | cvneeesnensssessesssesesse s L [ 1
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAT.........ccouueieviieieiciieeies ettt ssbssaes e | evsessssssessss s ss s s st s banes 4,003,183 | .o
2. Cost 0f Short-term INVESIMENES ACAUITE. ........cveveeicrieeieeese ettt s bt es sttt ssaesaes | sbessesessssessesssssssesses st estes et senes 6,598 | .vveeieeee e 4,006,370
3. ACCIUAN OF GISCOUNL........ooieie bbbttt | Hoebb bbb bbb | esbieb e bbb 0
4. Unrealized valuation INCrEASE (JECTEASE).........vuruurrrrererrerrireriseieiseesessssteeseesesssssssssessessssssessessesssssssssessesssssssssesssssssnssess | ssessssssessmssssssssessessassssssessessassans 387 | e (3,187)
5. Total Gain (I0SS) ON QISPOSAIS........c..rviririiiieiseiiieiseieieise ettt s sttt s b es s b s essessesssanses | 4ebessessesanseseb e s essebse s e s s b s s s s ensesetensessns | aesebsssessessnssssesses et en s et e s e s s b nsebsns s
6. Deduct consideration reCEIVEd ON AISPOSAIS.............cviuiuiireiiiiiieieiseieie ettt bbb bbb st banas | saessesssessessssesses e s ses s saes 3,999,995 [ ..o
7. Deduct amortization Of PIEMIUM...........ccc.cveiiiieeieeieisses ettt sttt bbb b s s s e s s st s s sses st ensessebanes | nebessessetassessesssessesessaseessnssssassessstansesans | absebasssssssssssesses s b esses et st e s bensaseesaneaes
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..o eiesseesereeeessreeessseesens | erssssesssssssssesssessssrsessssnssessesnses 12,973 | oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEA @MOUNLS..........cc.iiuuiiiiiii bbb | fhb b e bbb bbbttt | ehbsnes st et e bbbttt bbbt
12. Statement value at end of current period (Line 10 MINUS LINE T1)....vuiuiiiisieisiisieisesssseseessssssssssssssssenssnssessssssnssnsssssessens | ossssssessassasssssssssessasssssssssassanssssnssens [(0) ) O 4,003,183

QsSl03




statement for March 31,2021 ofthe  N@tional Interstate Insurance Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, 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

2 X

. Deduct total nonadmitted @MOUNLS............cceuiieieiiieie et nans

. Statement value at end of current period (Line 10 MinUS LiNE 11)......cccccouieiiiiiiiiieiccceeeccte e

............................................ 37,061,720

.......................................... 141,498,608

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

.......................................... 252,139,771

.......................................... 118,268,979 | ..oovvvcvrvrerninnnnenn. 244,982,502
............................................ 60,291,349 | ..o 37,061,720
............................................ 60,291,349 | ..o 37,061,720

QSI08
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Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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statement for March 31, 2021 ofthe N@tional Interstate Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State ameof Ve or GEneral Pal Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 0| Canal Mezzanine Partners II, LP.............cccccccvinninnne, Twinsburg.......cccccoiciinane IOH. |Canal Mezzanine Partners II, LP.............. |08/28/2012 |03/1 9/2021 | .......... 368,890 | ..o | e [ | s | o 0 | | 00000 368,890 | oo 368,890 | ..o | | i 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated. 368,890 0 0 0 0 0 0 ........368,890 (U I 0 0
4899999, SUDHOLAL = UNFIIBLEY. ... etttk 8 eEE 16 8 EEEeEE R84 E 8RR L848R R8st nnt | fnniines 368,890 0 0 0 0 0 0 .......368,890 (] 0 0
5099999, TOAIS. ... ...ttt bbb e eEdebete e et e e bbb s bbbttt 368,890 0 0 .0 0 0 0]......368,890 | ... 368,890 (U P 0 (0 [ 0




statement for March 31, 2021 ofthe 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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Government

38382H N4 8 | GNR 2020-123 Pl - CMO/RMBS........coooivimiimrieriiesieriseesssessessesiesssesssesesssssssenes 02/10/2021........ CANTOR FITZGERALD # CO....covrirermrieiririeseiesisssissesessssessesssesessssssssses | oessossssesssesssesssessssssssssssssesssesssness | sesesssssenns 4934567 | ..o | e 41,416 (1A s

38382H N4 8 | GNR 2020-123 Pl - CMO/RMBS......cooiiiiiiiiiiniisiiisisississe s 02/10/2021........ CANTOR FITZGERALD # CO....cuiuiiitiriitiitisstisersssssesssnssssenssssssesesssenssssssssensens | sesstssessssssessassssesensssssessssssessesssnssenssess | fhotssesssessssssessessstssensensstesenssessnsssssenss | Loomsnsessssssesssnssessanssessenssssenssnsnsseness | oersssesesssnssssssnesenes (122) [1LAFE. .o

0599999, Total - BONGS = U.S. GOVEIMMENE. ... ieeuirtsiiesiiseisssesssesssstessemsssssssess e st es 08808084601 4604808188488 0880848 EE £ EE LR £ E LR EE L84 E LR LR L0 E R ehE ks eehbeeb ettt ettt | cntenisnesas 4,934,567 | ..o [ I 41,293 XXX

Bonds - Industrial and Mi:

000823  AJ 3 |ABPCI2017-1AA1R - CDO... C. 02/19/2021........ iXi R R 4,000,000 .4,000,000

00833M  AA 2 |AFFRM 21A A - ABS......oiiiiiiiii e 02/09/2021........ BARCLAYS CAPITAL INC FIXED INC et | s ...999,852 1,000,000

03879Y  AC 1 |ARCLO 2019-FL1 AS - CDO......evrerirriirniieiernsieeeeissieeiessessneenes C 01/06/2021........ MORGAN STANLEY & COMPANY ......coviirriiiireiiiiieeieissiesiesissesesissssssseseens | evsesssssessesissesessessssssnesenes 2,006,250 2,000,000

03880W  AC 2 | ARCLO 2020-FL1 AS - CDO.....ccorririirirrierinsieirerisisssesiessssiesssssene C 01/05/2021........ MORGAN STANLEY & COMPANY s | s 1,503,750 1,500,000

03881C 9 [ARCLO 21FL1 A- CDOICMBS.........covviirreiiierneiseeecsiesiensesneenes C 02/18/2021 JP MOTGAN. ... | ettt 3,000,000 3,000,000

05492K  AA 7 |BDS 2019-FL4 A- CDO. C 01/08/2021........ | WELLS FARGO SECURITIES LLC . R 1,000,625 1,000,000

05492Q 4 | BDS 2020-FL5 A - CDO. C 01/12/2021 WELLS FARGO SECURITIES LLC . e | s 2,379,453 2,375,000

05580M 82 7 |B.RILEY FINANCIAL INC.......cocovvverriiiirriis 03/25/2021........ B.RILEY & CO., LLC.......cccrvvuuee ceon [ 2,000,000 2,000,000

05601G 4 [ BPCRE 21FL1T A = CDO....couieiieriiierieirissie e [T 02/12/2021........ JP MOTGAN. ...t | sebee e 1,500,000 1,500,000

05608V 4 [ BX2TMFMT A= CMBS......oiiiiiriieiiciiessie e ensssnes 01/05/2021 MORGAN STANLEY & COMPANY................ et | s 1,000,000 1,000,000

05684B  AB 3 |BAIN CAPITAL SPECIALTY FINANCE INC . . 03/03/2021........ [ GOLDMAN.......corviirreririerienieirerirnes ce ...991,960 1,000,000

09261M 4 | BLKMM 4 A = CDO.....ovriiiiiieieiiseiesissiseesi s C 02/08/2021 BARCLAYS CAPITAL INC FIXED INC s | s 2,000,000 2,000,000

09261X  AA 0 |BLACKSTONE SECURED LENDING FUND 03/09/2021........ CITIGROUP.......otiiiietitiettsee ettt | sebessesisss st ...987,910 1,000,000

11135F  BE 0 [BROADCOM INC....coouiiiiriiiieiicieieisieesis st 01/04/2021........ SMBC SECURITIES INC......cocovvvvriiiiriririinns co [ ...997,430 1,000,000

11135F  BL 4 |BROADCOM INC......ocooiiiiiiieiiieiieietiesieesesi et 03/31/2021 EXCHANGE ..ottt nesninerens | eebsessesiess st sssseneenes 1,011,070 1,000,000

12325)  AH 4 |BUSINESS DEVELOPMENT CORPORATION OF AMER. 03/24/2021........ |WELLS FARGO SECURITIES LLC . e 3,987,920 .4,000,000

12529K AA 0 |CFMT 21GRN1A-RMBS............... 02/11/2021 GOLDMAN. ...ttt | eebessesississ s sne e 1,999,981 2,000,000

140501 AB 3 | CAPITAL SOUTHWEST CORP.... e —————— . 02/22/2021........ RAYMOND JAMES & ASSOCIATES INC ettt | s 1,021,100 1,000,000

14856G  AA 8 |CLAST 211 A= ABS....ooiieierrerceeres e 01/20/2021........ GOLDMAN. ...ttt | anbtesesissises st ...999,972 1,000,000

15137E BN 2 |CENT CLO 21 LIMITED = CDO....cvvurirriiirirrieisessisesssiesssssssssssessessssssessssssssassens. | ossnsssesenes 03/23/2021........ JP IMOTGAN. ... bbb | eebete et 1,000,000 1,000,000

15672R AA 3 |CERB 24 A1-CDO......oevvvrvrmireririrererinienas C 02/04/2021........ [ CANTOR FITZGERALD + CO....ccooverririiererineiseineierssiesesisseenseenees e 1,999,100 .2,000,000

19424K  AB 9 | CASL 21A A2 - ABS.....oiiiiiiiiriseiesissesssisises et sssesssssnsns | eesssssssenss 02/09/2021........ BARCLAYS CAPITAL INC FIXED INC et | s 3,624,277 3,625,000

23802W  AA 9 | COLO 211 A2 ABS......oiiiicicesrisees et 02/24/2021........ DEUTSCHE BANK SECURITIES, INC | s 2,499,518 2,500,000

28852L AN 3 |ELLINGTON CLO Ill, LTD. - CDO.... . 03/23/2021........ CITIGROUP......oeiiitieiitieitis st ssssine | aebessessssbss st 1,923,149 1,923,149

28853R AA 7 |ECLO 4 A-CDO....coiiiircriiiseienreeisrie st 01/27/2021........ BARCLAYS CAPITAL INC FIXED INC s | s 2,000,000 2,000,000

30070R  AC 6 | XAN 20RSO8 AS = CDO......ocvrriireririsiresieisissiessssiessessssisssssssssssenes C 01/14/2021........ MORGAN STANLEY & COMPANY................ ettt | s 2,005,625 . 2,000,000

36143L  2A 2 | GA GLOBAL FUNDING TRUST ..ottt 01/08/2021........ WELLS FARGO SECURITIES LLC . s | e | e 1,997,700 | coooeorveerrereces 2,000,000

38173M  AB 8 | GOLUB CAPITAL BDC INC s 02/17/2021........ SMBC SECURITIES INC......cocovvvviiriiiirininns e [ ...996,990 1,000,000

38175B  AA 2 | GOCAP 36 A= CDO.....ouieiiriiiitireeiereeiseie st [ 02/03/2021........ CANTOR FITZGERALD # CO....cvuiiiiriiieeiierissieeiesisisssissssessssiesississeesines | seeseesessnsiesssssessassessessnsenes ...996,200 1,000,000

38177X  AA 2 |GOLUB CAPITALBDC 3CLO 1LLC-CDO............... . 02/22/2021........ DEUTSCHE BANK SECURITIES, INC e | s 2,000,000 2,000,000

39809L  AC 8 | GSTNE 19FL2 B - CDO ..ottt [ 01/08/2021........ MORGAN STANLEY & COMPANY................ s | s 1,504,219 1,500,000

45005  AB 6 [IRG INDUSTRIAL LLC......coriiiiiririiieisisriesisissssiessiessessseissssesesssssessesssssenseens. | seesssessnsnns 03/03/2021........ AFG Private PIACEMENT.........viiiiiiiicieis st essssessssssssesssssssssesssssans | sroesssssssesssssessesssessssssssessssssessessansss | tossessasenes 2,000,000 | ....ccooovveee 2,000,000

45783N  AA 5 |INSTAR LEASING Il LLC - ABS . BTN 02/03/2021........ CREDIT SUISSE SECURITIES (USA)....... . e [ ...999,456 1,000,000

55280Q AU 1 |MCFCL 5RR ARR - CDO... 03/10/2021........ WELLS FARGO SECURITIES LLC . O OO 2,000,000 2,000,000

55282L  AA 4 |MF119FL2 A= CDO.....cooieriiiriniierseieeesieiesisesesissines C 01/12/2021........ WELLS FARGO SECURITIES LLC . s | s ..751,172 750,000

55282L  AC 0 |MF119FL2 AS - CDO.. C 01/05/2021........ MORGAN STANLEY & COMPANY................ e | s 2,004,375 . 2,000,000

55283A 7 |MCA FUND Il HOLDING LLC - ABS.. 02/01/2021........ BARCLAYS CAPITAL INC FIXED INC et | bbb | reeb s 1169 | oo 1,168

58550L  AA 3 |MWST 211 A - CMO/RMBS........cooviririeriieinisrieseriessieseeseseeans 01/29/2021........ Jefferies......... e | s 1,000,000 1,000,000

610331 8 [MCAF 211 A2- ABS......ooiieieicet e [ 02/18/2021........ MITSUBISHI UFJ SECURITIES . . e [ 2,000,000 . 2,000,000

62947A  AF 0 [NPRL2021-TA AT - ABS......oviiiirieisece e 03/23/2021........ VIIOUS. ...t | coebinns ettt | ensieninnins 3,498,785 | .....ccovvuee. 3,500,000




statement for March 31, 2021 ofthe N@tional Interstate Insurance Company

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

1'¥030

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
64830Y AC 1 |NEW RESIDENTIAL MORTGAGE LLC - CMO.. e 03/12/2021........ [ CITIGROUP.......cooeriiiiriireiistirereriseessei e . .999,989 . 1,000,000
64831  AA 7 |NRART 20T1 AT1- RMBS .. 01/01/2021........ RECIASSIICALION. ... .vvoeveierii st | et 3,999,995 . 4,000,000
67190A  AA 4 |OAKIG 211 AT - RMBS......coiiiciiencesesee e 01/20/2021........ CREDIT SUISSE SECURITIES . . v | e .999,845 . 1,000,000
67190A  AB 2 |OAKIG 211 A2 - RMBS.......ooiiiriericireeisiesiesiees i ssesss s 01/20/2021........ CREDIT SUISSE SECURITIES . . e | e .999,865 . 1,000,000
67590A  BR 2 |OCT14 14RR ABR - CDO.....coooivrriiiieiiiericeiseissiesesiseiessniees 03/02/2021 CREDIT SUISSE SECURITIES (USA)....... . B O 985,000 | oo 985,000
695470 AA 1 |PAID 211 A= ABS.....oiiiieeseesnee e 03/02/2021........ | CREDIT SUISSE SECURITIES (USA)....... . . - 2,999,993 . 3,000,000
74930B  AG 0 [RBBBANCORP........cootiiiieiiiieieiitierisisises st enins | cbnesesisenanns 03/23/2021 JANNEY MONTGOMERY SCOTT.. et | e 2,000,000 . 2,000,000
80349B BD 8 | SARATOGA INVESTMENT CORP. CLO 2013-1 LTD s 02/11/2021........ GOLDMAN. ...ttt | sebessesisss st 1,000,000 | oo 1,000,000
81742L  AA 4 | SEQUOIA INFRASTRUCTURE FUNDING I LTD. - C 02/22/2021........ GOLDMAN.....ooutirriiieieierieieriniees ceeverins | e 2,000,000 . 2,000,000
817743  AE 7 | SPRO 2021-1 A2 - RMBS.......ooiiirniieriiniee e 03/03/2021 BARCLAYS CAPITAL INC FIXED INC e | e eees 1,500,000 1,500,000
85816B DE 7 |STCR151RRBR2-CDO...... N 03/05/2021........ | BNP Paribas.... RN 1,000,000 1,000,000
86275# AA 1 |STRATEGIC CR OPP 4.25 04/01/2026 03/31/2021 AFG Private PlaCEMEN.........ccoviiiiiieiicieiceesssessss e | sosinssesse s ensenes 2,000,000 . 2,000,000
89677Y A@ 9 |TRIPLEPOINT VENTURE GROWTH BDC CORP..... 03/01/2021........ AFG Private PIaCEMENE.........ceiiiiiiieiieiiseesie s | sosiessessessss s essessnes 3,000,000 . 3,000,000
90352W  AD 6 | STEAM 211 A- RMBS.......coooiiiiniieiseneeee e 01/15/2021........ CREDIT SUISSE SECURITIES . . veve | e 1,499,964 | ..o 1,500,000
95003L  AA 8 |WFCM21SAVEA-CMBS.........cccovvvueee 01/29/2021........ WELLS FARGO SECURITIES LLC . cevrrerenennns | 2,000,000 . 2,000,000
98955R  AG 4 |OR2RAFR-CDO.....cccoouiviniirirniinniras C.... 03/10/2021........ [DEUTSCHE BANK SECURITIES, INC........ooiiiiinimniimsinnisiisnissismssensnsssesnes | soosissssssssssssesessssssesensensenes 2,000,000 .. 2,000,000
3899999. Total - Bonds - INAUSHIAl N MISCEIIBNEOUS..............cvueveiiiieieeieietesiett ettt ettt e et et sesstessess ebsessetassassesssssessssassessesassessessessesessessesssassesses et e sessessessesessesses et ensesses s et esses ek eeseesebses et ees st ebse s et essess et et entessessnssnse | sbssessesssssssansessnsntns .. 99,173,661 | ..ovveeveeeeceeaes 99,159,317
Bonds - Unaffiliated Bank Loans
84771# AB 3 | SPEEDSTAR HOLDING LLC - INITIAL TERM LOA s 03/09/2021........ DIRECT ...ttt sttt | Hetsess bbbt | arbenreniees 1,741,034 | oo 1,758,621 | oo 4BZ.iiii
84771# AC 1 |SPEEDSTAR HOLDING LLC - DELAYED DRAW TER.. . 03/08/2021 DIRECT ...ttt enes | Heesese bbb | eniee ettt | ereeneenes L4943 [ ABZ.iin
BL3553 61 9 |[FRGTLB 1L USD....cccocoiimiiniiiririnrinnines 02/24/2021........ [ JP MORGAN.......covvriireriniiririnnisisnienes 2,970,000 . 3,000,000 | ..o 3CZ
8299999. Total - Bonds - Unaffiliated Bank Loans et erEere eEeeeiersereeeEeEeerseneiesisseeeserseriessrsieriefiesierseriesiesierieriesiererserierierieriieriieiisieriierieriisiesiieiesiicierieceiereroiieninin teie s 4711034 | o 4,873,563 | ..o 0 XXX
8399997, TOtAl = BONAS = PAI ...tk e0E e f kL f k0L f L E e E L 0L L0 L L0tk bbbt . 108,819,263 104,032,881 XXX
8399999, TOHAI - BOMMAS. ... eertereit etttk eE R R 16 HeEEeEE e EEE SRR E SRR E LR eEE e £EE R LR f L E LR SRR R E LR EE LR E bR fheriene et . 108,819,263 104,032,881 XXX
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
404280 CQ 0 |HSBC HOLDINGS PLC........cccrvvrrnneee C.... 03/02/2021 HSBC SECURITIES 1,000,000.000 21,000,000 | oo | e
949746 TD 3 |WELLS FARGO & CO...vvvuiiriiiriesiisissssiesissessnissnssss s seenssnsaes 01/19/2021........ WELLS FARGO SECURITIES LLC 1,000,000.000 11,000,000 | 1o | e
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PerPEIUAI PIEfEITEA. ... ..o oottt ettt ettt ee ettt ses e eeeeE oA eE e et e 28 o8 2 EeeE e 28 e e e e e 28 eE e e E e a8 et sebenten et et snte | ehniessssssssnsantessntanecs 2,000,000 XXX e 0 XXX
8999997, Total - Prefermred SIOCKS = PaI 3. .. ..ttt etttk oekse8 1o b 88880888t e e 2,000,000 XXX 0 XXX
8999999, TOtAl = PrefrTem SHOCKS. ... vureeretie ettt erss s sttt E e e oeH8eEEoEEeEE R R f SR L EoEE R eEE oA 8 E SR EEE oL EEEE oL £EE£EE L £E £ £ E £ EE LR b oL EEE LR E eS8 E LR fhsehiene s en bttt | seensneenes 2,000,000 XXX 0 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
75574U 10 1 |READY CAPITAL ORD.....ciuiiiiiiiriiitiemissrssssse st 03/22/2021........ VIHOUS. ... . 16,415.800 | .o 231,134 XXX s XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBHCIY TrAEA. .......uiiiii ootttk eebb bbbt bbbt | enbiniisenes 231,134 XXX s 0 XXX
Common Stocks - Parent, idiaries and Affiliates Other
92206@ 10 7 |VANLINER INS CO....coovrririireririicierisssesisisssessssisssssessnsenes 01/31/2021........ SHOCK OPHIONS....vuvrvieiirerisiesie bbb enses | sebessens s es bt n s nsrentens | seesesssies ettt 2,992 XXX [ XXX
92206@ 10 7 | VANLINER INS CO....cooivuiiriiririiieieiinieeieseesisesiseeesisssesseneenes 02/28/2021........ SHOCK OPHIONS.....ou vttt enies | stbess s bbb esentens | oeesesb st 2,763 XXX s XXX
92206@ 10 7 [VANLINER INS CO...ovovviviriiirssissiiessssississsssssssssessssessssnsssssssenes 03/31/2021........ SHOCK OPHIONS....voevririrerersssissis e ssr st enssnsserensens | anssessessasssessesssnssasssessensssssensensnssensens | aesiessossssssonssnssansessessnssensnsanes 3,412 XXX s XXX
9399999. Total - Common Stocks - Parent, SUDSIAIANES aNA AFfIIAIES ONET...............ccciiiiiiiiciiiiiiiies ettt ettt ettt e etet e et et eb s aetes e s etebesastesenseeetesssses et s sesetessesetesessstesansesebanessesassesetessantesansseesessssesass | sarsesassssesessssstesassesesessssetasssssessssesesass | otetesissesesissesesasentesassssesesnsesaras 9,167 XXX e 0 XXX
9799997.  Total - COMMON SEOCKS = PA 3.tttk e84 eEE £ EEEf R EEE L0 E L0 E £ E L E 0L E LR h bbb oekb bbbt bbbt | enbinsisenes .240,302 XXX 0 XXX
9799999, TOAl = COMMON SEOCKS..........c.cviviieiteiieiteiiictetetecteteteetete ettt ettt et saetetesaetetesssaetesessetesesassesessetes  eeessesesessssssessssesesassssesasesesessssetesasssaesessesetesssseeessesesetessesetessesesesessesesenseeeeessssetesssesesaesetetessssetessssetesesassesansssetasnsetess | tarsetesssesesessssesassseess .240,302 XXX e 0 XXX
9899999. Total - Preferred and Common Stocks....... . OO OO OO PP PO OO PO PP PO PP PO PO PPPTPPRPPPRTO e 2,240,302 XXX e 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks. . eeeetetetieierie ebebeeesesieesesesesesessesesesssseiesstsesesssieseiersisssesissesetessssetessssesetsseietstsisesetissetesatsisetesieietetassitatisistetetstetasasetetisetetasiees  etesietetessaetesessetesirans . 111,059,564 XXX e 72,376 XXX
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Bonds - U.S. Government
36241L  S7 2 |GN 783242 - RMBS .. | 03/01/2021. | Paydown............... 8,931 .9,406 9,173 (V27 | N I (V271 I I 8,931 | oo | o | e (U I 46 | 02/15/2026. [ 1.A ......once..
38373A D9 4 |GNR 2009-069 PV - CMO/RMBS, . .| 03/01/2021. | Paydown... 1,810 .1,903 1,874 08/20/2039. [ 1.A ..
38375G 2G5 |GNR2012-102 DN - CMO/RMBS.........coommrrirrrrirnriirerrienns . 103/01/2021. [ PaYdOWN. ... | eevrinnnninennisnniiinns | cervenenn2TATT | s 29177 | o 21,164 21,159 09/20/2040. [ 1.A ..
38376E  VJ 1 |GNR 2009-110 AB - CMO/RMBS, .. | 03/01/2021. | Paydown............... 7,800 8,172 7,945 04/16/2039. [ 1A ..............
38377E NN 0 |GNR 2010-042 NH - CMO/RMBS.... .. 101/20/2021. | Paydown... 3,746 3,887 3,748 04/20/2039. [ 1.A ..
38377L ZD 3 |GNR2010-127 NH - CMO/RMBS.... .. | 03/01/2021. | Paydown... 33,267 02/20/2039. [ 1.A ..
38378T AF 7 |GNR 2013-071 GA - CMO/RMBS...........oovrverrrirrrieniis .. 1 03/01/2021. | Paydown... 15,290 07/20/2041. [ 1.A ..
38379X KD 1 |GNR 2016-083 AP - CMO/RMBS, . .| 03/01/2021. | Paydown... . ...156, 161,728 10/20/2045. | 1.A ..
912828 4B 3 |UNITED STATES TREASURY......ooviviiniiiiriiinsniissniinniees .. | 03/15/2021. | Maturity @ 100.00.........ccourvvnnmmenns | corvernnnrinsniisnniinns | cveens 1,000,000 | ....... 1,000,000 | .......... 999,609 999,975 03/15/2021. [ 1.A oo
0599999. Total - BONdS = U.S. GOVEIMMENL..........o..oorvveeiereesesesscsisscssesssssssssssssssssesssssnsss | avesssssssssssssssssssssssssssssesssssssssssssssssssssssesssssessssessssessssenns | ovevies 1,248,619 | ...... 1,248,619 | ...... 1,257,076 | ........... 1,254,159 | ..o, (U [(CRZ0) ) - (O (5,540) | .0 | ..ccccoo... 1,248,619 | .0 | .o 0 | e 0 ... 18,955 XXX XXX
Bonds - U.S. Political Subdivisions of States
604280 CD 7 |MINOCQUA HAZELHURST ETC WIS JT SCHDIST............ .. 1 03/01/2021. | Call @ 100.00, 55,415 (15) (15) ] s .55,400 |..... 03/01/2025. | 1.D FE.........
68609T DM 7 |OREGON ST....coooimmrrimrrirnrriienens .. 03/01/2021. | Call @ 100.00. 41,892 (48) (48) | e | e 41,845 | 12/01/2048. | 1.B FE.........
68609T SH 2 |OREGON ST.......occooviivimiiisniirannees .1 03/01/2021. | Call @ 100.00 , ! ) 21,432 (25) (25) [ | 21,407 12/01/2049. |1.BFE.........
2499999. Total - Bonds - U.S. Political SubdiVISIONS 0Of SAEES...........iiiuiiiiiiiiiiiiriiiiiniiinis i sssssniessies | ensssnesas 115,000 | .......... 115,000 | .......... 120,769 118,739 0 (87) 0 ..(87)] ..0 0 XXX XXX
Bonds - U.S. Special R and Special A t
196479 2D 0 [COLORADO HSG & FIN AUTH .1 03/01/2021. [ DIFECL. ....cvuervrcvrireniersnrseierisniees [ cevesrerensseissnsniienns | ceneeenn 140,000 | v, 140,000 | .......... 147,937 140,175 (6 o I (QVE) | P 140,000 |..... 05/01/2049.
19647P BA 0 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG.. .. 103/02/2021. | VAIOUS.......ooovveeerreeereeerieesei, 2,570 2,570 1 1 [ 2,571 |..... 02/01/2044.
19647P BW 2 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG............ .1 03/01/2021. [ PAYAOWN......corvrvririirerinissireniiens [ rvesrereniessnsseensns | svveesnnienns 5,990 5,990 5,990 | .o | e (VN 5,990 |..... 10/01/2057.
196480 DQ 7 |COLORADO HSG & FIN AUTH .. 1 03/01/2021. | Direct................ 40,063 (63) (63)]...... 140,000 |..... 05/01/2050.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG .. | 03/30/2021. | Call @ 100.00. 50,745 (94) (9] .50,650 |..... 11/15/2032.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... .. | 03/30/2021. | Call @ 100.00. 83,086 (98) B(CL:) O I 82,988 |..... 11/15/2041.
3128M1  CK 3 |FH G11974-RMBS..... ..| 03/01/2021. | Paydown............... 867 2 2 [ | 869 | 05/01/2021.
3128MB DN 4 |FH G12609 - RMBS..... .. 1 03/01/2021. | Paydown............... 1,940 | i | e [65) T IO (9) [ oovee | e 1,931 | 04/01/2022.
3128MM UM 3 |FH G18587 - RMBS..... .. | 03/01/2021. | Paydown... 68,042 | ..oeoeiiies | e (V22 4 R PO (2,447) | oo | cervreernnn85,595 | ... 02/01/2031.
3128P7 5B 5 |FHC91742-RMBS.........cccocoommrnnenae .. 1 03/01/2021. | Paydown... 71,665 | oo [ e (4,266) | .... (4,266) | ...... | ccocooerren 87,399 | L. 01/01/2034.
3128P7 7L 1 |FHC91799-RMBS.........cccocovimrnnnna. .. | 03/01/2021. | Paydown... 80,001 )} RO PO (3,127) | cvover | v 76,874 | . 11/01/2034.
3128P7 Q6 3 |FHC91377-RMBS.........ccoocvvrernnenae .. 1 03/01/2021. | Paydown... 54,156 ) [ oo [ eereereen(3,303) s | e 50,854 | L 06/01/2031.
3128P7 QN 6 |FH C91361- RMBS .. | 03/01/2021. | Paydown... 42,961 )| e [ 2.277) i | v 40,684 | L 03/01/2031.
3128P7 W5 8 |FH C91568 - RMBS, .. 1 03/01/2021. | Paydown... 71,785 ) [ oo [ eererereeed(3,009) [ | i 68,776 | Lo 10/01/2032.
3128P7 XX 6 |FHC91594-RMBS...........c.cooccevveene. .| 03/01/2021. | Paydown... 71,385 ) [ e [ (2,948) s | i 68,437 | 01/01/2033.
3128PV  BS 8 |FHJ15449-RMBS..........ccccooomurnnenae .. 1 03/01/2021. | Paydown... 26,321 ) 25271 |..... 05/01/2026.
31294L 6V 0 |FHE02684 - RMBS...... .. | 03/01/2021. | Paydown... 7,288 (63) .(63)]...... L1225 | 03/01/2025. | 1.A ..
3132J4 H3 6 |FHG30949-RMBS..... .1 03/01/2021. | Paydown............... 93,112 | oo | s (3,601) | cooonrveeriins | e (3,601) | oo | v 89,511 |.... 08/01/2036. | 1.A .............
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3133N3 U9 3 |FHREB008-RMBS............coccoovvvennnee .. | 03/01/2021. | Paydown... ...266,562 | ......... 271,018 270,018 [ .o [ s (3,456) [ ..ooorveeris [ e (3,456) | ...... 266,562 | ... | oo | e (U I 1,158 | 11/01/2049. [1.A ..
3133N3 VG 6 |FHREB015-RMBS........ccoocvvrrrriinn .. 1 03/01/2021. | Paydown... 145110 | e 147,218 146,732 | covveevvverins | v (1,622) [ oo | eerrireenn(1,622) | e .. 145110 | ..... 09/01/2049. [ 1.A ..
31350A BR 8 |FEDMFH 15M034 A - CMBS .. 1 01/15/2021. | Call @ 100.00, 5,000 5,143 5,000 | oo | e | e | o0 [ 5,000 |..... 04/15/2025. | 1.A FE.
3136A4 VH 9 |FNR2012-14 HA - CMO/RMBS... .. 1 03/01/2021. | Paydown............... 13,655 102 07/25/2040. [1.A ......
3136A5 BB 1 |FNR2012-40 PA - CMO/RMBS . .. | 03/01/2021. | Paydown............... 11,124 (15) 09/25/2040. [ 1A ..............
3136A5 P6 7 |FNR2012-53 PB - CMO/RMBS.........cooommrvierrrinerinniirnnnes .. | 03/01/2021. | Paydown... 46,293 (560) 02/25/2041. [ 1.A ..
3136A6 4N 1 |FNR2012-72 QE - CMO/RMBS .. | 02/25/2021. | Paydown... 35,976 (137) 01/25/2038. [ 1.A ..
3136A7 5E 8 |FNR2012-96 PD - CMO/RMBS..........coovverrirrriinnrireniinns .. 1 03/01/2021. | Paydown... 25,567 (132) 07/25/2041. [ 1.A ..
3136A8 XC 9 |FNR2012-99 AB - CMO/RMBS . .. | 03/01/2021. | Paydown... 33,011 52 . 05/25/2039. [ 1.A ..
3136AA MJ 1 |FNR 2012-139 BH - CMO/RMBS..........ovvvvirrrrirriireniinees .. 1 03/01/2021. | Paydown............... 19,450 (V2215) | [N IR [V2213) | I I 19,224 | ... 02/25/2042. [ 1.A ..o
3136AA Y7 4 |FNR2012-145TA - CMO/RMBS .. | 03/01/2021. | Paydown... 13,350 29 [ | e 29 | | s 13,379 | ... .0 11/25/2042. | 1.A ..
3136AA YL 3 |FNR2012-133 GE - CMO/RMBS .. | 03/01/2021. | Paydown... 4,309 6 6 ... 4315 | ... .0 08/25/2041. [ 1.A ..
3136AB H7 1 |FNR2013-5BD - CMO/RMBS .. | 03/01/2021. | Paydown... 28,464 .0 03/25/2040. [ 1.A ..
3136AC A5 0 |FNR2013-18 PA-CMO/RMBS.........ccoconirrmrmrrirerririrnrieinns .. | 03/01/2021. | Paydown... 23,721 .0 11/25/2041. [1.A ..
3136AC EK 3 |FNR2013-10 NE- CMO/RMBS.........coccovvvrrriirriininriinenes .. | 03/01/2021. | Paydown............... 40,869 0 01/25/2042. [ 1A .............
3136AC  JY 8 |FNR2013-17 PC - CMO/RMBS.........coovvrrvimrireinerersninnirenns .. | 03/01/2021. | Paydown... 11,136 .0 03/25/2039. | 1.A ..
3136AD 2H 1 |FNR2013-43 XP - CMO/RMBS .| 03/01/2021. | Paydown... 17,926 .0 08/25/2041. [ 1.A ..
3136AE 6N 2 |FNR2013-74 HA - CMO/RMBS... .. | 03/01/2021. | Paydown... 27,608 .0 10/25/2037. [1.A ..
3136AE EZ 6 |FNR2013-53 WG - CMO/RMBS.. .| .. 03/01/2021. | Paydown... 13,376 .0 06/25/2042. | 1.A ..
3136AE  S7 3 |FNR2013-53 WL - CMO/RMBS.........cooovimriiiirieienicerenines ..| 03/01/2021. | Paydown............... 35,727 0 01/25/2042. | 1.A ...oovvrene
3136AE  Z4 2 |FNR2013-70 VA - CMO/RMBS... .. 1 03/01/2021. | Paydown... 36,080 .0 08/25/2026. | 1.A ..
3136AF NE 0 [FNR2013-75 VG - CMO/RMBS.. .. | 03/01/2021. | Paydown... 14,416 .0 08/25/2026. | 1.A ..
3136AG LA 8 |FNR2013-93 VA - CMO/RMBS... .. 1 03/01/2021. | Paydown... 23,300 .0 01/25/2025. | 1.A ..
3136AK  MN 0 |FNR 2014-39 VA - CMO/RMBS... .. | 02/25/2021. | Paydown... 271,891 .0 08/25/2027.|1.A ..
3136AL  YX 3 |FNR2014-81 CA- CMO/RMBS.........cooovoerrieririincrieceninns .. 1 03/01/2021. | Paydown............... 143,698 0 03/25/2041. [ 1.A ..............
3136AR R4 2 |FNR2016-25 A - CMO/RMBS .. | 03/01/2021. | Paydown... 72,350 0 11/25/2042. [1.A ..
3136AT CK 8 |FNR2016-50 BN - CMO/RMBS... .. 1 03/01/2021. | Paydown... 185,968 0 02/25/2046. | 1.A ..
3136AT JR 6 |FNR 2016-49 PA - CMO/RMBS... .. | 03/01/2021. | Paydown... 39,069 0 09/25/2045. | 1.A ..
3136AT U8 5 |FNR2016-77 BA - CMO/RMBS... .. 1 03/01/2021. | Paydown... 92,278 0 01/25/2045. [ 1.A ..
3136AU RZ 6 |FNR2016-92 DA - CMO/RMBS... .. | 03/01/2021. | Paydown... 166,214 0 02/25/2034. | 1.A ..
3136AV V9 7 |FNR2017-22 BE - CMO/RMB .. 1 03/01/2021. | Paydown... 147,591 145,363 .0 08/25/2040. [ 1.A ..
3136AW JZ 1 |FNR2017-31 QA - CMO/RMBS.. .. | 03/01/2021. | Paydown... 135,261 133,735 0 11/25/2045. | 1.A ..
3137A2 W9 8 |FHR 3752 PD - CMO/RMBS .. |.. | 03/01/2021. | Paydown... ....11,258 11,172 .0 09/15/2040. [ 1.A ..
3137A6  FB 3 |FHR 3809 GA - CMO/RMBS..........oocoovvveiriiirriianiiienniis .. 1 03/01/2021. | Paydown... 53,591 .0 10/15/2039. | 1.A ..
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3137A9 J7 2 |FHR 3843 GJ- CMO/RMBS.... .. | 03/01/2021. | Paydown... 9,176 9,685 9,300 (124) .0 10/15/2039. | 1.A ..
3137AE LS 2 |FHR3910JC - CMO/RMBS.... .. 1 03/01/2021. | Paydown... 20,256 (95) .0 12/15/2037. | 1.A ..
3137AJ  6F 6 |FHR3955BG - CMO/RMBS............coovvveiriiiriiereiieriiis .. | 03/01/2021. | Paydown... 27,798 430 [ [ e d30 [ | 28,228 .0 02/15/2041. [ 1.A ..
3137AJ HW 7 |FHR 3960 YH - CMO/RMBS .. 1 03/01/2021. | Paydown... 24,262 (210) [ v | e (210) [ | i 24,051 | .0 08/15/2040. [ 1.A ..
3137AP BF 6 |FHR 4033 ED - CMO/RMBS. .. | 03/01/2021. | Paydown............... 17,990 | oo | e ()] oo | e D) oo | e 17,983 | | i | e 0 10/15/2036. | 1.A ..........c..
3137AP  GN 4 |FHR 4029 NE - CMO/RMBS.... .. | 03/01/2021. | Paydown... 20,520 (400) | ..ovvveevrrieans | errirerren(400) [ s | ceiieieennn20,120 | e .0 03/15/2041. [ 1.A ..
3137AR  RT 5 |FHR 4080 DA - CMO/RMBS.... .. | 03/01/2021. | Paydown... 11,641 (144) [ v | e (144) [ | e 11,497 | .0 03/15/2041. [ 1.A ..
3137AS BZ 6 |FHR 4077 MA - CMO/RMBS .. 1 03/01/2021. | Paydown... 104,449 (T51) | o | e 751) | e | v 103,698 | ... 0 08/15/2040. [ 1.A ..
3137AS Q8 0 |FHR4088 PA-CMO/RMBS.......ccccoomvrinrriereirsreriisnins .| 03/01/2021. | Paydown... 38,480 ..o [ s (1,023) [ oo | eererereen(1,023) [ s | e 37,457 | 0 12/15/2040. | 1.A ..
3137AT KB 7 |FHR 4097 GJ - CMO/RMBS........ccoomiivirrrrirerinniissiinnnes .| 03/01/2021. | Paydown............... 25,180 (295) | covvevervirerin | e (298) | v | e 24,885 [ | | e 0 10/15/2031. [ 1.A ocvvvornee
3137AT Q5 4 |FHR 4097 TG - CMO/RMBS .. | 03/01/2021. | Paydown... 51,583 554 | oo [ 554 | | B2,137 | .0 05/15/2039. [ 1.A ..
3137AT W5 7 |FHR 4106 EC - CMO/RMBS .. | 03/01/2021. | Paydown... 33,943 (52) | covverenerernnnnn | vervnrriiienncena(52) | evvi | cereriennnnnn 33,891 [, .0 04/15/2041. [ 1.A ..
3137AU ML 0 |FHR4102LA- CMO/RMBS .. | 03/01/2021. | Paydown... 5,094 60 | v [ errvnrrernnnnnB0 | oo | 5,154 | .0 01/15/2040. [ 1.A ..
3M137AU  VJ 5 [FHR 4119 PA - CMO/RMBS........ooooviriieriierinnisissnierinnins .1 03/01/2021. | Paydown... 43,624 (78) | cvvvvreerervvns | wvrverrerneene(T8) | v | i 43,546 | ... .0 09/15/2041.|1.A ..
3137AU X8 7 |FHR4123 AE - CMO/RMBS.........coooiieviriiicneiereriienis .| 03/01/2021. | Paydown............... 44,249 (38) | covveverreerens | cerererreneene(38) | e | v 44,214 | L 09/15/2039. [ 1A ..............
3137AW VA 0 |FHR4145UC - CMO/RMBS... .. | 03/01/2021. | Paydown... 6,322 16 [ oo [ e 16 i [ i 6,337 | e 12/15/2027. [1.A ..
3137AY NZ 0 |FHR4161TB-CMO/RMBS.... .. | 03/01/2021. | Paydown... 19,416 | oo | e ()] oo | oo ) | e | e 19,415 | L 11/15/2039. | 1.A ..
3137AY UE 9 |FHR 4163 YA - CMO/RMBS........ccovvriieriiriinsisiriniernnis .1 03/01/2021. | Paydown... 192,873 | coovvericnene | v (2,573) | covverrernens [ervreereend(2,573) | v | v 190,301 | 10/15/2041. [1.A ..
3137B0 DW 1 |FHR 4183 ME - CMO/RMBS .. 1 03/01/2021. | Paydown... 13,158 (78) [ overerevernee | eeverrrverrenens(76) [ | e 13,082 | 02/15/2042. [ 1.A ..
3137B0 TR 5 |FHR 4186 MC - CMO/RMBS.........ccoeovvvvrieeiernineierinininns .1 03/01/2021. | Paydown............... 24,105 555 | e e85 | i | 24,660 | . 03/15/2028. | 1.A ...covirne
3137B4 4F 0 |FHR 4236 WC - CMO/RMBS. .. 1 03/01/2021. | Paydown... 17,732 (87) [ overeeenernee | e (87) [ | v 17,645 | 05/15/2042. [ 1.A ..
3137B7 3L 1 |FHR 4289 WE - CMO/RMBS.......cccovrvrrirreieirecinsireniereins .1 03/01/2021. | Paydown... 21,463 (247) | v | e (A7) [ | 21,216 | 08/15/2031.|1.A ..
3137B7 WH 8 |FHR 4311 EA- CMO/RMBS.... .. 1 03/01/2021. | Paydown... 19,626 133 [ i [ e 133 i | i 19,760 09/15/2043. [ 1.A ..
3137BA  HX 3 |FHR4345AB- CMO/RMBS.... .. | 03/01/2021. | Paydown... 54,940 (B66) [ .oovvvererrrrrirer | cerrvrrerirenns(B68) [ oo | v 54,274 | 02/15/2040. | 1.A ..
3137BA XY 3 |FHR 4342 BD - CMO/RMBS. .. 1 03/01/2021. | Paydown............... 18,750 180 [ oo | eevrrereeeenn 180 s | 18,931 | L 12/15/2043. | 1.A ..ccovevec
3137BA  ZV 7 |FHR 4336 WV - CMO/RMBS... .. | 03/01/2021. | Paydown... 14,198 (175) [ vvvvervvevenen | eevrvrerrennd(178) [ [ v 14,024 | 10/15/2025. [1.A ..
3137BB FW 5 |FHR 4349 CD - CMO/RMBS... .. 1 03/01/2021. | Paydown... 14,729 178 | oo | el 178 i | i 14,907 | L 03/15/2044. [ 1.A ..
3137BC  GX 0 |FHR 4360 KA - CMO/RMBS.........ccooovmmiiirriiniisneiinnii .| 03/01/2021. | Paydown... A Y A O IS (A727) | oo | e B T27) [ | 212,731 | 05/15/2040. [ 1.A ..
3137BD 4U 7 |FHR 4378 AC - CMO/RMBS. .. 1 03/01/2021. | Paydown... 22,292 394 | s [ 394 | | 22,686 | 02/15/2044. | 1.A ..
3137BH FN 2 |FHR 4463 CA-CMO/RMBS..........cccooooimmmiiiiriiiinriinninnnes .| 02/16/2021. | Paydown... 86,320 | ...ovvvrrieriins | v (1,073) | cooevevvevenns [ errirererend(1,073) [t | . 85,247 | .. 08/15/2039. [ 1.A ..
3137BN 78 0 |FHR4569 A - CMO/RMBS .. 1 03/01/2021. | Paydown... \ 121, 120,842 ) [ e [ oo 2,017) [ | 118,825 | L 11/15/2040. | 1.A ..
3137BR 6T 7 |FHR4608 HA-CMO/RMBS..........cccoooimmmiiiirriinriisniinees .1 03/01/2021. | Paydown........cocovvvinniinniisriiins | ovnrisnniissniisnnnis | 217778 |l 217,778 | 224,720 222,314 535) [ cevvrrererrins | eeverireend(4,535) [ coves | v 217,778 | 06/15/2041. [ 1.A ..
3137BS GS 6 |FHR 4621 KA - CMO/RMBS..........coooiriierviiereiereireeei .| 03/01/2021. | Paydown... ....28,604 28,480 (B07) [ overrererinnee | ererereerree(B07) [ | 28,72 | 04/15/2046. | 1.A ..
3137BS  YX 5 |FHR 4631 AC - CMO/RMBS .. | 03/01/2021. | Paydown... coereenn 17,039 16,809 (34B) [ ..o | errrrerren(346) [ v | v 16,463 | 08/15/2043. | 1.A ..
3138EQ 6P 2 |FN AL8077-RMBS...... .1 03/01/2021. | Paydown........ccoourvvereriieriieniines | verevineneinsneinsneens | oreeeeren 39,263 | 1i000000.39,263 | oo 41,803 40,986 | ... | e (1,723) | oo | eereereed(1,728) [ | 39,263 | oo 12/01/2029. | 1.A ...
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3138ER VP 2 |FNAL9621-RMBS...... .. | 03/01/2021. | Paydown... 33,757 | oo | v (1,708) | cvvovereerenins [ errrerirenes (1,708) | cvooee | wvvrrrernnnnn 32,051 | .o 01/01/2037. [ 1.A ..
3138ES B8 0 |FNAL9962-RMBS...... .. 1 03/01/2021. | Paydown... 46,129 | oo | e (1,672) [ [ (1,672) | v | i 44,457 | 01/01/2036. [ 1.A ..
3138W9 DC 1 |FNAS0098 - RMBS..... .. | 03/01/2021. | Paydown... 111,015 | oo | eeeeeeenn(3,865) | i [ veeeennn(3,865) | o | 107,150 08/01/2033. [1.A ......
31397P PN 4 |FHM MO012 AA2 - CMBS.. .. 102/01/2021. | Paydown... 32,237 [ oo | o845 [ s | 845 [ | 32,682 08/15/2051. | 1.B FE.
31397P PN 4 |FHM MO012 AA2 - CMBS.. .. | 03/01/2021. | Paydown............... 1,048 | o | e 14 i e 14 i i 1,062 | | i 0 s 08/15/2051.
31397P PP 9 |FHM MO012 AA3 - CMBS.. .| 02/01/2021. | Paydown... 65,363 | ...ooooouc 65,363 65,330 [ veovvvererriens [ i34 [ |34 [ | 65,363 | oo 08/15/2051.
31397P PP 9 |FHM MO012 AA3 - CMBS.. .. | 03/01/2021. | Paydown... 2,125 2,125 2,123 | v | T [ | e [ | 2,125 [ s | 0 s 08/15/2051.
31397S XM 1 |FNR 2011-40 KA - CMO/RMBS... .. 103/01/2021. | PaYAOWN. ... | cevvinenrinsnninnniinns | cvrrenennn 14126 | 14,126 | e 14,303 14,049 03/25/2026.
31398N  BS 2 |FNR 2010-102 DE - CMO/RMBS. .. | 03/01/2021. | Paydown... 8,962 8,742 06/25/2029.
3140JX EE 4 |FNBO2832- RMBS........ccooovimmrrimmriinrriinrniiinns .. [03/01/2021. | PaYAOWN. ... | cevvinsneiinensineneinns | eereereeni 370,872 | 1000000 370,872 | e, 378,753 378,050 09/01/2049.
3140QB N5 3 |FNCA4011-RMBS........cccoovvvrarnnenae .. [ 03/01/2021. | PaYdOWN...........ovverriicriicniiinnns | e | eeenen 424,985 | L...424,985 | ... 431,625 429,998 08/01/2049.
3140QC DT 0 |FNCA4613-RMBS.......cccoovvvrvrrirnns .. [ 03/01/2021. | PAYAOWN........coovrvirerrieniinsniiinnne | cevvineniinensinenninns | eerernen490,927 | 1.0 490,927 | e 498,444 496,612 11/01/2049.
31412Q SE 0 |FN932117-RMBS........... .. | 03/01/2021. | Paydown... ....16,552 16,099 11/01/2024.
31416W ZA 3 |FNAB1636- RMBS..... .. | 03/01/2021. | Paydown... 19,224 10/01/2030.
31417 GK 7 |FNMA020T - RMBS......oeoeeceeeeeeeeeeese e .| 03/01/2021. | Paydown............... 15,797 10/01/2024.
31417  SD 0 |FNMAO5T5 - RMBS.......coiiiiiriirineiernsiseesiesssesenssenes .1 03/01/2021. | Paydown... 23,551 09/01/2025.
31418A  AJ 7 |FNMA0908 - RMBS......oooveeeeeeeeeeeeeeeeseessieese s .| 03/01/2021. | Paydown... 39,182 11/01/2031.
31418A  F2 9 |FNMA1084 - RMBS.......cccovuiriirrineierssiseiesiseisnsesenseenes .1 03/01/2021. | Paydown... 102,665 06/01/2032.
31418A HQ 4 |FNMAT138 - RMBS......coosirrrrririeerneieriessiseeseseseenns .| 03/01/2021. | Paydown... 5,494 08/01/2032.
31418A SN 9 |FNMAT424 - RMBS.......cccovriiiviirineierssseiesiseisssesenssines .1 03/01/2021. | Paydown............... 45,052 04/01/2033.
314188 7E 0 |FNMA2692 - RMBS........coocireieiiricerseiseriesiiseeseeeseenns .| 03/01/2021. | Paydown... 42,570 07/01/2036.
31418D  HY 1 [FNMA3846 - RMBS........cooovvrierrieerieiseisersssiensnines .1 03/01/2021. | Paydown... 265,433 11/01/2049.
31418V T5 1 |FNAD7771-RMBS.......ccccoovvrarrnanns .. 1 03/01/2021. | Paydown... 12,807 07/01/2025.
31419D MQ 1 [FNAE3066 - RMBS..... .. | 03/01/2021. | Paydown... 16,350 09/01/2025.
31419D NW 7 |FNAE3104-RMBS..... .. 1 03/01/2021. | Paydown............... 9,201 09/01/2025.
34074M  SJ 1 |FLORIDA HSG FIN CORP REV .. | 01/04/2021. | Direct................ 140,007 01/01/2050.
373539 5F 8 |GEORGIA ST HSG & FIN AUTH REV. .. 1 03/01/2021. | Call @ 100.00. 71,874 06/01/2039.
451290W  MB 3 |IDAHO HSG & FIN ASSN - MBS .. 1 03/01/2021. | Paydown 50,630 05/21/2044.
45129Y F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR.... .. 1 01/04/2021. | Direct. 75,006 07/01/2034.
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS.... .. 1 03/01/2021. | Paydown 21,970 12/01/2043.
45201Y 6B 8 |ILLINOIS HSG DEV AUTH REV.. .. 1 01/04/2021. | Direct. 65,006 04/01/2050.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS... .. 1 03/01/2021. | Paydown 101,550 02/01/2047.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS, .. 1 03/01/2021. | Paydown............... 32,753 06/01/2043.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE. .1 03/01/2021. | Call @ 100.00 2,108 03/01/2059.
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49130T NP 7 |KENTUCKY HSG CORP HSG REV. .. 1 02/25/2021. | Direct..........c..... 14,837 07/01/2027.
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. ..|..103/01/2021. | Paydown............... 54,895 11/01/2038.
57419R  YB 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C......... .1 03/01/2021. | Call @ 100.00. 30,764 09/01/2045.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C......... .. 1 03/01/2021. | Call @ 100.00, 42,626 03/01/2050.
57586P 8H 2 |MASSACHUSETTS ST HSG FIN AGY HSG REV................. .. | 01/15/2021. | DireCt.........connee 85,026 12/01/2043.
57587A  HY 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV................. .. | 01/15/2021. | Direct................ 55,006 06/01/2039.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .1 03/01/2021. | Call @ 100.00. 10,025 01/01/2031.
60416Q FT 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 03/01/2021. | Paydown... 20,530 09/01/2042.
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 03/01/2021. | Paydown... 23,784 07/01/2044.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 03/01/2021. | Paydown............... 51,042 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 03/01/2021. | Paydown... 39,007 02/01/2045.
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 03/01/2021. | Paydown... 32,160 03/01/2047.
604168 HX 1 |MINNESOTA ST HSG FIN AGY .1 03/01/2021. | Call @ 100.00. 25,215 01/01/2045.
60416S TC 4 |MINNESOTA ST HSG FIN AGY. .. | 03/01/2021. | Call @ 100.00. 35,393 01/01/2047.
60416S WD 8 |MINNESOTA ST HSG FINAGY.......cocovveirriinriiinneiireninis .| 03/01/2021. | Call @ 100.00. 35,497 01/01/2048.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .. | 03/01/2021. | Paydown............... 13,754 12/01/2032.
60535Q ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .. | 03/01/2021. | Call @ 100.00. 35,274 12/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ ..|02/01/2021. | Direct................ 30,011 11/01/2045.
606378 PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ .. 1 03/01/2021. | Call @ 100.00. 50,722 05/01/2047.
63968M NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG............ .. | 03/01/2021. | Call @ 100.00. 30,378 09/01/2046.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG... .. 1 03/01/2021. | Call @ 100.00. 40,496 09/01/2048.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG... .. | 03/01/2021. | Call @ 100.00. 30,641 09/01/2049.
647200 5T 7 |NEW MEXICO MTG FIN AUTH .. 1 03/01/2021. | Call @ 100.00. 32,009 03/01/2045.
647200 5U 4 |NEW MEXICO MTG FIN AUTH - MBS.... ..| 03/01/2021. | Paydown............... 31,652 08/01/2038.
647200 M8 4 |NEW MEXICOMTG FIN AUTH.......coovvviiniiirriireciiiecci .. 1 03/01/2021. | Call @ 100.00. 65,000 09/01/2025.
647200 N5 9 |NEW MEXICO MTG FIN AUTH... .. | 02/01/2021. | Direct................ 5,000 09/01/2030.
647200 V3 5 |NEW MEXICO MTG FIN AUTH... .. 1 03/01/2021. | Call @ 100.00. 15,176 03/01/2043.
647200 X6 6 |NEW MEXICOMTG FIN AUTH - MBS.... .. 1 03/01/2021. | Paydown 41,571 10/01/2043.
647201 HC 9 |NEW MEXICO MTG FIN AUTH .. 1 01/04/2021. | Direct. 40,003 01/01/2050.
64972C BD 4 |NEWYORKNY CITY HSG DEV CORP MULTIFAMI........... .. | 03/15/2021. | Paydown............... 1,059 06/15/2036.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..... .. 1 03/01/2021. | Call @ 100.00. 91,221 07/01/2039.
658207 TX 3 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..... .1 03/01/2021. | Call @ 100.00. 25,000 07/01/2037.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..... .. 1 03/01/2021. | Call @ 100.00. 76,098 07/01/2047.
658877 DZ 5 |NORTH DAKOTAHSG FIN AGY HOMEOWNERSHIP R..... .. 1 01/04/2021. | Direct................ 45,000 01/01/2028.
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658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY... .. | 01/04/2021. | Direct. 30,001 01/01/2036.
658909 MA 1 |NORTH DAKOTA ST HSG FIN AGY... .. | 01/04/2021. | Direct. 80,005 07/01/2047.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY .. 1 01/04/2021. | Direct 80,005 07/01/2048.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. 1 03/01/2021. | Paydown 55,538 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.............. .| 03/01/2021. | Call @ 100.00. 79,999 09/01/2031.
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .1 03/01/2021. | Call @ 100.00, 5,234 03/01/2047.
67756Q ZW 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .1 03/01/2021. | Call @ 100.00. 99,309 03/01/2050.
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. | 01/04/2021. | Direct. 45,003 01/01/2050.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. | 01/04/2021. | Direct. 15,000 . 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. 1 01/04/2021. | Direct. 50,004 [ ..oovvvevnrrinens [ e (8) [ | e (@) [ | e 50,000 [ .ooos | covvererrirennins | e 0 [ 1,000 | 07/01/2043.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. | 01/04/2021. | Direct. 30,001 [ ceerrrerrerennne [ eerremnereneene{ 1) [ | v (1) [ .30,000 |..... 0 525 | 07/01/2036.
686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. | 01/04/2021. | Direct. 35,002 [ .ovvvvevnrrnnns [ eerrrnerineenn(2) [ | vvrneniineen(2) e 135,000 | ovee [ o | e (O I 700 | 07/01/2047.
83712D G4 2 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........... .. | 01/04/2021. | Direct. 30,002 [ [ o) [ | ovrreinnniineen(2) e .30,000 |..... 0 563 |01/01/2050.
83712D UH 7 [SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........... .. | 01/04/2021. | Direct. 20,000 | .oovvvrernrrenn | errverierneenen(0) | e [ ervirrieinennnn(0) e 120,000 | cooer { e | e (V1 I 400 | 07/01/2037.
83755N EZ 1 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY........... .. 102/11/2021. | Direct................ 115,038 | oo | vvrrereeneene(38) | o | e (38) [ o | e 115,000 | covoe { e | i 0 [ 152 | 11/01/2041.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. | 03/01/2021. | Call @ 100.00. 30,182 | v | vreeeeeenn(38) | e | i (38) | e 30,144 | | (UL — (144) | .....onvd 611 | 07/01/2043.
880461 ER 5 | TENNESSEE HSG DEV AGY RESIDENTIALFIN PR........... .. | 03/01/2021. | Call @ 100.00. 63,670 [ .vorrrerrrrinine | v 82 [ |82 [ 07/01/2039.
880461 EU 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... ..|02/01/2021. | Direct................ 25,008 | ..o [ e (8) [ | e (8) [ e 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV AGY RESIDENTIALFIN PR........... .. 1 03/01/2021. | Call @ 100.00. 61,630 | ..ovreveerrvninnes | eerverrenernnn(68) | e | e (65) | e 01/01/2050.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. | 03/01/2021. | Call @ 100.00. 65,432 | oo [ verrereneen(88) [ e | v (58) [ 01/01/2047.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIALFIN PR........... .. 102/01/2021. | Call @ 100.00. 30,017 [ oo | e (17) [ | v (17) [ e 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... ..102/01/2021. | Call @ 100.00. 40,021 | oo | e @) [ | e (21) | e 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIALFIN PR........... .. 1 03/01/2021. | Call @ 100.00. 95,000 | ooovvernrerrrnee | errerrirnnereenn(0) | e | e (0) | e 07/01/2036.
880461 Q3 5 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. | 02/01/2021. | Direct................ 5,003 | .o | erverennieneed(3) [ | e (3) | e 07/01/2050.
88271H EP 0 |TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI......... .. 1 03/01/2021. | Call @ 100.00. 10,085 | ..o | e {13) [ | e (13) 09/01/2028.
88275F PA 1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE........... .. | 03/01/2021. | Paydown............... 37,123 09/01/2047.
88275F RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE........... .. 1 03/01/2021. | Call @ 100.00. 37,567 [ oooeveeveneinene [ eervreericeenc(B4) [ oo | i (64) [ | 37,502 | (2,502) (2,502) 505 | 03/01/2050.
88275L AC 0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF........... .| 01/26/2021. | Call @ 100.00. 1,188 [ oo e v | v [ | 1,188 | 07/01/2037.
88275L AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF........... .. | 03/26/2021. | Call @ 100.00. 2,660 | ..o | e | e | 0 [ | e 2,680 [ 07/01/2037.
88275L AD 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF........... .| 01/26/2021. | Call @ 100.00. 1,188 [ oo v [ | v [ [ v 1,188 | 07/01/2037.
88275L AD 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.. .. | 03/26/2021. | Call @ 100.00. 2,660 | ovvereiirniins | e | cerenneeinnnnes | o0 [ e | 2,660 [ 07/01/2037.
917436 X7 7 |UTAH HSG CORP SINGLE FAMILY MTG REV .. 1 01/04/2021. | Direct................ 10,000 | .o [ e | e | e i | 10,000 07/01/2024.
91743 AH 8 |UTAH HSG CORP - MBS, .. 1 03/01/2021. | Paydown............... 16,196 | ..o | evererreenn(954) | s | cvvenierennn(954) | i | i 15,242 | 06/21/2044.
919061 FC 0 |VALDEZ ALASKA MARINE TERM REV.. ..101/01/2021. | Call @ 100.00..........ccoovvviemrreirriiins | cevvivsnriissriiisninns | -...1,000,000 | .......1,000,000 | .......1,087,942 | ........... 1,000,000 [ ..oooovviiriiians [ e [ | o0 s | 1022.1,000,000 o 01/01/2021.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS........c.ccoovvimmmiiranirins .1 03/01/2021. | Paydown............... 63,966 | ...ovvrrerriiies | e 14 [ s e 14 | ..63,980 | .. 11/25/2039.
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93978T VD 8 |WASHINGTON ST HSG FIN COMMN.... .| 03/01/2021. | Call @ 100.00. ....52,878 51,321 (<70 S IS (K70 ST I 51,284 | ... | oo (1,284) | .o (1,284) [ v 32 | 12/01/2046. | 1.AFE........
93978T ZD 4 |WASHINGTON ST HSG FIN COMMN.... .. |..[03/01/2021. | Call @ 100.00 ..425,000 424,986 7 T 424993 | ... 12/01/2037. | 1.AFE.........
97689Q EF 9 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O....... .1 03/01/2021. | Call @ 100.00. ..514,461 520,913 295 | oo [ 295 ... 521,208 |..... 09/01/2036. | 1.C FE.........
98322Q HV 2 |[WYOMING CMNTY DEV AUTH HSG REV.......c.ccoovvvrmiiiis .. | 03/01/2021. | Call @ 100.00. v 57,509 55,483 (222 [ [P (23] I I 55461 |..... 12/01/2044. | 1.BFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........oiiiiiriiines orierisissinrsseesssssseressssssssnsessesssssssesssssssssessensessnsensensesnnes | eenes 12,169,436 | .....12,139,435 | ..... 12,536,275 | ......... 12,246,452 | ..o 0... [(RERER)) — 0 | (115,153)] .0 | ..coceee 12,131,299 | .0 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1 A= ABS.....coooiiiirirrierieriseessesiseessesseeniens .. | 03/16/2021. | PAYAOWN.......ccvumrvvrrirrircerseiseriiens [ crreriesesneessniseinns | cevvees 2,037 2,037 | e 2,037 2,037 | oo | e [(0) ] [ IS () [ I 2,037 |..... 05/16/2042.
000823 AA 2 |ABPCIIIA1-CDO.. N C|03/18/2021. | PaydowN.........covervvermrrinnnriienrins | errnnniiinsniirnsniiinnnns | 0000:2,000,000 | ......2,000,000 | .......2,000,000 | ........... 1,999,026 . 974 | o [ 974 |...... 2,000,000 |..... 07/20/2029.
00102D  AC 2 |ACIS 145 A2 - CDO.....cvvorrerrireerceiseiieriesiesesessssesssinns .| 02/01/2021. | Paydown... 75,070 | oo | e () T IS ()] T I 75,064 |..... 11/02/2026.
001406 AA 5 |DCAL 2015 AT - ABS.....ciiiiiiriieinecreseise e D 02/15/2021. | PAYAOWN......ccoorvrrrireirnrineiiniiiene | crverineernseinssiennin | enrvieriinneennn323 | ovviverirernnn323 [ vviierrnnnnn323 [ i 243 | oo, 81 | o [ e [ e 81 |..... 323 |..... 02/15/2040.
00255U AA 3 |AASET 2020-1 A= ABS......cooieirereriirineriesieeesessseessniens .| 03/15/2021. | Paydown... 7,676 0 0 [ 7,676 |..... 01/17/2040.
00436M AA 3 |AALLC 181 A-RMBS....... .| 03/02/2021. | Paydown... 27,024 5 2 PO I 27,029 |..... 12/02/2033.
00452P AD 9 |ACIS 2015-6 A2 - CDO. .| 02/01/2021. | Paydown... 217,224 | oo [ e 0 [ 217,224 | ..... 05/03/2027.
007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS .| 03/01/2021. | Paydown... 9,401 | oo [ e 753 | e | e 753 | s | i 10,154 | 06/25/2035.
01448Q AA 8 |ALESCIVA1-CDO......ccooovrcrmrrr . 102/01/2021. | PaydOWN...........ocvverrricrriiiniienns | cerviseniiseneiseninns | coererenene,501 | 5,561 | o721 | 5,538 | s | eviieinnn22 | 22 | | v 5,561 | 07/30/2034.
02149M AB 5 |CWALT 2007-J1 1A2 - CMO/RMBS .1 03/01/2021. [ PaYOWN......ccovvrrrirrirericinsernniiens [ vrvvverenisensnneerenns | cvernreren 38,537 | virerrenn 38,474 | 133,445 | 34796 | e 3,758 | oo (17) [ [ 3,741 | | 38,537 | 03/25/2037.
023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH TR.. .| 01/15/2021. | PAYAOWN.......ccvvvrrirrirerisriseriiens [ crverineenenisneinenis | cevinenennn 2,784 | i 24,784 | 24784 | 23,495 | e, 1,297 | covvereerne(8) | o | e 1,289 | s | i 24,784 | 07/15/2024.
02666B AA 4 | AH4R 2015-SFR2 A - RMBS .. 03/01/2021. B | 4,189 10/17/2052.
02666B AG 1 |AH4R 2015-SFR2 XS - RMBS 10 03/01/2021. | DIFECL......ovverneersreenerierirereneessnines | eriersiesesnessssineenns | reessessnessesssssens | essesssssesssesssnenss | oneesessssssnsssenes (I T {0 OO PRI DO .| 10/17/2052.
032357  AA 5 |ACEF 2014-1 A= CMO....c.vvvriiriiiieierssiseesissiserenienins .. 1 01/20/2021. | Paydown............... 183 | e [ e 183 |...... 263 | ... 12/20/2024.
03674X AC 0 |ANTERO RESOURCES CORP. .1 02/10/2021. | Call @ 100.00. 324,000 0 [ .324,000 |..... 12/01/2022.
03789X AD 0 |DIN 2019-1 A21 - RMBS ..| 03/05/2021. | Paydown............... 3,750 O [ 3,750 | ... 06/07/2049.
038370 AA 0 |AQFIT 19AA-ABS. .| 03/15/2021. | Paydown... 92,617 | oo | e 13 | s e 13 [ | e 92,630 |..... 07/16/2040.
04002Q AA 0 |AREIT 18CRE2 A - CMBS . 1 02/17/2021. | Paydown... 162,636 0 [ 162,636 |..... 11/16/2035.
04544N  AD 6 |ABSHE 2006-HE6 A4 - RMBS..........ccooomiereieirnerisniiierienes .| 03/25/2021. | Paydown............... 41,159 [ | i 1,832 | oo [ e 1,832 [ | e 42,991 | 11/25/2036.
05565Q BU 1 |BP CAPITAL MARKETS PLC.. C|[01/22/2021. | Call @ 100.00 351,327 (7] [N ST (92) | cover | wrvreeennnnn 351,236 | ... 11/01/2021.
05584A AA 8 |HGVGI17AA-RMBS .| 03/25/2021. | Paydown............... 11,373 2 2 [ | e 11,375 | 05/25/2029.
056056 AJ 1 |B2R2015-2B-RMBS.......ccocomrrimirreriricrsrinsisnieiins .| 03/01/2021. | Paydown... 237,191 [ [ e 0 [ | 237,191 | 11/18/2048.
05607Y AC 5 |B2R2015-1A2-RMBS .| 03/01/2021. | Paydown... 48,820 (A1) [ o | s (A1) [ v | e 48,778 | 05/15/2048.
059475 AG 8 |BOAA2007-2 2A2 - CMO/RMBS .| 03/01/2021. | Paydown... 13,664 89 | s [ e 89 | | e 13,753 | 06/25/2037.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS.. .| 01/01/2021. | Paydown... 3,746 209 | oo [ 209 [ | e 3,955 | 01/25/2036.
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS .| 03/01/2021. | Paydown... 7,493 . 336 [ oo [ 336 | oo | 7,829 | 01/25/2036.
05950M AJ 9 |BAFC 2006-G 3A3 - CMO/RMBS.........ccovrvrmerimrireirisriseiins .. 03/01/2021. | Paydown... 30,861 | .ooerereererines | e BAT2 | s | e 3472 | | 34,333 | 07/20/2036.
059522 AA 0 |BAFC 2007-C 6A1 - RMBS .| 03/22/2021. | Paydown... 6,408 623 | oo | s 623 | oo | o 7,031 |, 05/20/2047.
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059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS . .| 03/01/2021. | Paydown... 14,575 . 18 05/20/2036.
05973B  AA 5 |BANC 2019-CREB A - CMBS.........ccoovvvemrrierrieriisniiiennns .. | 03/15/2021. | Paydown... 163,532 | covveervierrins | e 09/17/2036.
07384M S7 8 |BSARM 2004-5 2A - CMO/RMBS .. | 03/01/2021. | Paydown... 12,180 | o | e () 07/25/2034.
07386H QZ 7 |BALTA2005-2 2A3 - CMO/RMBS.........coovverrrirriirnrriinnies .. 1 03/01/2021. | Paydown... . . 15,982 23 04/25/2035.
075887 BA 6 |BECTON DICKINSON AND CO......cccooovmmviriiiinniiinniiieniees .. 103/15/2021. | Call @ 100.00........ccourrerrrrerrrrrerns | cevveremessersnsneesins | aeresnees 407,428 | ......... 400,000 | .......... 411,864 401,167 (274) 11/08/2021.
11134L  AF 6 |BROADCOM CORP.......cccooommrrvrrmrrirnns .. 1 03/31/2021. | EXCHANGE..........ccooomirvierrinnnens 999,521 37 01/15/2024.
12326Q  AA 2 |BJETS 19T A-ABS. ..o .| 03/15/2021. | Paydown............... 21,055 0 07/15/2034.
12327F  AA 5 |BJETS 201 A= ABS. ..o .| 03/16/2021. | Paydown... 90,187 1 11/15/2035.
12479R  AD 9 |CAUTO2017-1A1-ABS...... .. | 03/15/2021. | Paydown... 334 0 04/15/2047.
12479R  AE 7 |CAUTO 2017-1 A2 - ABS....... .. | 03/15/2021. | Paydown............... B03 | oo | e ()] — 04/15/2047.
1248ME  AG 4 |CBASS 2007-CB4 A2D - RMBS.........ccoooomirviiirrirerriirennin .. | 03/01/2021. | Paydown... 14,379 | e | e 3,203 | .o 04/25/2037.
12510H AA 8 |CAUTO 2020-1 A1- ABS....... .. | 03/15/2021. | Paydown... 6,588 2 02/15/2050.
125610H AC 4 |CAUTO 2020-1 A3 - ABS....... .. | 03/15/2021. | Paydown... 3,293 2 02/15/2050.
12529F  AA 1 |CFMT 20HB3 A - RMBS.......omvrvirrirriinnrieesissesesnseeenns .. | 03/25/2021. | Paydown... 21,076 [ oo | e ()] 05/25/2030.
12529K AA 0 |CFMT 21GRNTA-RMBS.......coooiiiviiriiirereceiesenieeeeenns .. | 03/01/2021. | Paydown............... 1 1] A31,256 | oo | e | e (U O 03/20/2041.
12529L  AA 8 |CFMT 2020-HB4 A - RMBS .. | 03/25/2021. | Paydown... 403,533 0 (U 403,533 |..... 12/26/2030.
12563L AS 6 |CLIF203A-ABS...... .. | 03/18/2021. | Paydown... 21,246 A e | e | 021,250 10/18/2045.
12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS. .. | 03/01/2021. | Paydown... 20,047 25 | oo e8| | o000 20,072 | 04/25/2035.
126694 UN 6 .. 1 03/01/2021. | Paydown... 6,386 | ..o | e 1421 | s v 1421 L | i 7,807 | 01/25/2036.
12669F V8 3 .. 1 03/01/2021. | Paydown............... 30,916 222 | oo |22 | i | e 31,138 | 09/20/2034.
12673P AH 8 .. 101/20/2021. | Tender Offer...........ccccoouurecnerecneces | covvvmmrermnniiseniinns | eeeeree523,900 | oo 500,000 | ......... 499,550 499,859 4 4 ... 499,863 |..... 08/15/2022.
14576A  AA 0 |CARM 201 A1 -RMBS.......coovviiriiericeesesiesnienes . 1 03/15/2021. | Paydown............... 7,500 7,497 7,497 3 3 [ 7,500 |..... 12/15/2050.
14576A AC 6 |CARM 201 A3 - RMBS........coooviiiriiriiriereseceieceiiecenes .| 03/15/2021. | Paydown... 1,250 1,249 1,249 1 1] 1,250 | ... 12/15/2050.
14856G  AA 8 |CLAST 2021-1 A= ABS.....oooiiiiieririsesieiseiessseeensenes .. | 03/15/2021. | Paydown... . 93,864 | ............ 93,864 | ..c.cconun 93,861 3 01/15/2046.
15137E  BL 6 |CECLO 21 ARB-CDO.. .. 103/26/2021. | Call @ 100.00..........cmrvverrerereerrires | cevvirieeriseneiiereiiies | ceve 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,042 . 12 07/29/2030.
15673Q AA 4 |CERBXXIIIA-CDO.... . ... | C| 01/15/2021. | Paydown... 680,502 [ ...ovivveiricrnes | e 9,396 04/15/2028.
16159W AC 8 |CHASE 2019-1 A3 - CMO/RMBS............oovrvuerrriirnriicriiies .. 1 03/01/2021. | Paydown... 102,300 | oo | e (2,253) 03/25/2050.
17181C  AA 6 |CIMLT 181 A-RMBS, .. | 03/20/2021. | Paydown... 23,557 1 03/20/2043.
173094 AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS.... .. 1 03/01/2021. | Paydown... 6,203 7 04/25/2036.
193051 AA 7 |COLD 2020-ICE5 A - CMBS .. | 02/15/2021. | Paydown... 34,019 [ [ [, 11/16/2037.
194210  AA 2 |CASL 2019-A A1-ABS .. | 03/25/2021. | Paydown... 47,790 220 12/28/2048.
19421U  AB 0 |CASL 2019-A A2 - ABS......ccoovvrimiririiieiiristiiesieseiesienens .| 03/25/2021. | Paydown... 23,997 8 12/28/2048.
194230 AB 6 |CASL 2018-A A2 - ABS.......coooiiurireeieirnseiseisesiesiseesseens .| 03/25/2021. | Paydown... 51,119 18 12/26/2047.
19687Y AA 3 |COLT 2020-RPL1A1-RMBS .. | 03/01/2021. | Paydown... 41,863 0 01/26/2065.
20267U AA 7 |CBSLT 2016-B A1 - ABS .| 03/25/2021. | Paydown............... 31,566 6 10/25/2040.
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) Disposal Date | al | on Disposal | Disposal | During Year Date Symbol
21872M  AA 0 |CAFL 182A-CMBS.... .. | 03/01/2021. | Paydown... 36,384 2 2 [ | 36,386 | oo 0 281 | 11/15/2052.
23341B° AC 9 |DRB 2016-B A2 - ABS........cosirveirrirreiinrriiesesiesss i .. | 03/25/2021. | Paydown... 19,094 4 A | ] 19,098 | | s [ e (I I 97 | 06/25/2040.
24736X AA 6 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS... .. 1 01/30/2021. | Paydown... 21,920 [ .o [ e [65) O O (B) | oovee | e 21,916 | 0 397 | 01/30/2029.
24736Y AA 4 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS... .. .. 01/30/2021. | Paydown... 10,951 7 7 e | e 10,958 | oo 0 212 | 01/30/2029.
251510 DP 5 |DBALT 2005-2 1A7 - CMO/RMBS...........cccoovvrviiriiiinniirnns .. | 03/01/2021. | Paydown............... ! 9,950 445 445 | | 10,395 [ e | e (U IR 89 | 04/25/2035.
25216A  AA 2 |DEXT 2020-1 A - ABS SN .. [ 03/15/2021. | PAYAOWN. ..o | cevvirnnneinsniinnniinns | eerenen 109,011 | s 109,011 | coooovve 109,009 109,009 2 2 | 109,011 |..... 0 261 | 02/16/2027.
26208L AC 2 |HONK2018-1 A2 - RMBS .. 101/20/2021. | Paydown... 2,500 2,500 | oo | s [(0) 1 IO [(0) 1 S IO 2,500 | oo | o | e (U IR 30 | 04/20/2048.
26829C AZ 0 |GLGU 2015-7 AX - CDO, woer | .- [ 01/20/2021. | Paydown... ...100,000 99,894 106 106 |...... ...100,000 |..... 0 235 | 04/22/2030.
26857E  AA 6 |ELFI19AA-ABS e .. | 03/25/2021. | Paydown... ...195,751 195,715 K OO I 37 ... 195751 | ... 0 820 | 03/25/2044.
28852E  AA 7 |ECLOIIA-CDO...ccccomvrrimmrrirerriiranns .. | 02/16/2021. | Paydown............... 33,360 LT OO IR 19 | | e 33,379 [ coos | e | e (O I 164 | 02/15/2029.
28852L AA 1 |ECLOIITAT-CDO....ooooivvicriicerseceeceienenes .. 101/20/2021. | Paydown... 22,764 | ..o | e (072 O (2)] . 22,762 | oo | e | e (U I 109 | 07/22/2030.
28852L  AE 3 |ECLO 11 A2 - CDO..ovvrverrrerrrirrireeresesienns .| 01/20/2021. | Paydown... 30,346 4 4 .. .30,350 |..... 0 345 | 07/22/2030.
294450 AB 1 |EQLS 2007-1 A2B - RMBS .. | 03/25/2021. | Paydown... 15,340 | oo | e 1,986 | 04/25/2037.
30070R  AA 0 |XAN 20RS0O8 A - CDO/CMBS C| 03/16/2021. | Paydown... 335,498 03/16/2035.
302637  AA 1 [FSKMM 1 AT - CDO......ooorriiceiceieceieceeeceseeseseesenenns o [ 0171412021, | PAYAOWN. ... | cevviieniiseneiseneiins | veresssneseesssenns | coresessemssssssessinnes | aresssnsssenessnneses | eeennessssnnssssnnessnnens | conessssesssesns | cosesesesessssesenns 07/15/2030.
317579 AA 8 |FINS151A-ABS........ .. | 01/30/2021. | Paydown... 53,809 (12) 07/30/2026.
32027L  AE 5 |FFML 2006-FF14 A5 - RMBS .. | 03/25/2021. | Paydown... 35,147 | oo | e 2,145 | s 10/25/2036.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown... 2,026 413 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 - CMO/RMBS... .. 1 03/01/2021. | Paydown... .95, , 95,313 85 07/25/2036.
337930 AC 5 |FLAGSTAR BANCORP INC. ..101/22/2021. [ Call @ 100.00.........cvvreririrererireirens | covrrerersniseerenineines | ervees 1,026,500 | ....... 1,000,000 | .......... 999,990 | ........... 1,000,008 | ...covvvivrerens | v ()] — 07/15/2021.
34417Q AB 4 |FOCUS BRANDS FUNDING LLC - ABS.. + [01/30/2021. | PaYAOWN.........ooovvererirrniieriiienes | cevvireeiiseniiseseiies | oerevienenes 1,875 1,875 1,977 1,975 (100) 10/30/2048.
34955y AL 3 |FCBSL VIB2R - CDO ..102/01/2021. [ Call @ 100.00........0cvervrererriirirnns [ ervrrirerieisinierns | crvreesesissennsnns | rerseerssnssennnses | s | e | s | e 07/23/2031.
34960Y AQ 5 |FCO VIIATR-CDO. .. | 03/15/2021. | Paydown... 263,857 | ..oocveeriiiens [ e 12/15/2028.
35041 AA 3 |FFIN2019-1 A-ABS .. | 03/15/2021. | Paydown... 91,567 795 11/15/2034.
362257 AB 3 | GSAA2006-17 A2 - RMBS.........cocoomiviirrierrieceeieeceieeeeees .. | 03/25/2021. | Paydown............... 50,938 151 11/25/2036.
3622EA  AA 8 |GSAA 2007-3 1AA - RMBS .. | 03/25/2021. | Paydown... 38,005 297 03/25/2037.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS. .. 102/01/2021. | Paydown... 10,572 7 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS .. | 03/01/2021. | Paydown... 24,335 18 02/25/2036.
362341 XC 8 |GSR 2005-AR7 4A1- CMO/RMBS.. .. 1 03/01/2021. | Paydown... 2,976 4 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1- CMO/RMBS.. .. | 03/01/2021. | Paydown... 2,733 172 11/25/2035.
362381 AA 3 |GSAA2006-12 A1-RMBS...... .. | 03/25/2021. | Paydown... 8,896 21 08/25/2036.
36242D FS 7 |GSR 2004-11 2A1 - CMO/RMBS, .. | 03/01/2021. | Paydown... 20,411 108 09/25/2034.
36298Y AA 8 |GSAA2006-14 AT - RMBS.........cooovviirrieriirereiieseriieniis .. | 03/25/2021. | Paydown... 7,542 9 09/25/2036.
36655Y AB 3 |GARR 2018-1 A1T-CDO... .| 03/22/2021. | Paydown... 319,329 (14) 03/22/2027.
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36828Q QH 2 |GECMC 2005-C4 AJ - CMBS.........cccoovomrriiriiiinrieneiiinnnes .. 1 02/11/2021. | Paydown............... 90,223 320 320 [ | e, 90,544 | ... |...... (70,086) | ........ (70,086) | ......... 5,008 | 11/10/2045.
38521V AA 9 |GACM 2019-FL1 A-CDO. ...|C|01/15/2021. | Paydown.... 238,597 | oo [ e 0. 238,591 06/15/2037.
38521V AA 9 |GACM 2019-FL1 A- CDO/CMBS C| 03/15/2021. | Paydown 833,088 35 35 [, ..834,023 06/15/2037.
38522H AA 9 |GACM 2020-FL2 A- CDO ...|C]01/19/2021. | Paydown.... 643,949 | ..ooovvirriiinns [ e 0. 643,949 03/16/2035.
38522H AA 9 |GACM 2020-FL2 A - CDO/CMBS ...| €| 03/16/2021. | Paydown............... 679,381 0. 679,381 03/16/2035.
40052T AA 7 |GRYPHON FDG LTD - ABS ..| C| 03/08/2021. | Call @ 100.00. 30 0. 05/11/2050.
40538C AU 4 |HLA2014-1B2R - CDO.....ccooooirricriireeeceiieceiiseeenenens C| 01/18/2021. | PAYOWN.........ovverericrriereiienei [ e | evenenes 129,434 | ......... 129,434 | ........ 129,434 129,434 | oo | e 0 ... 129,434 04/18/2026.
41161P  EZ 2 |HVMLT 2004-5 3A - CMO/RMBS, . [03/01/2021. | PAYAOWN........coovmrverrrirrriieniiieens | cevviieeiiessiisssines | oneeees 2,224 2,224 2,214 2,209 LT OO RN 15 | ... ..2,224 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2AA - RMBS .1 03/19/2021. | PaYdOWN........covevevicericciieniines | e | v 16,601 | i 25146 | ... 18,484 16,373 228 228 |...... 16,601 09/19/2036.
411707  AD 4 |HNGRY 2018-1 A2 - RMBS .. 1 03/20/2021. | Paydown............... 2,500 2,500 2,500 | ..o [ s 0. 2,500 06/22/2048.
411707 AH 5 |HNGRY 201 A-RMBS.... .. | 03/20/2021. | Paydown.... 4,250 4,250 4,250 0. 4,250 12/20/2050.
428060 AH 2 |HERTZ 2015-3 A= ABS.....cooiiriirrieriississessisesisssien .1 03/25/2021. | PaYAOWN......couvvvrrvircnninnrieniines | rvenrinenninnnsinnnnens | e 145,415 | L 145415 | .......... 143,779 145,415 . 0 [ 145,415 09/27/2021.
42806D CH 0 |HERTZ192A-ABS.. .. | 03/25/2021. | Paydown............... 70,467 LT RO IR 15 |.... 05/25/2025.
43133W  AA 7 [HITRA-CDO.....cocvvrvreree C | 01/04/2021. | Paydown.... . . 25,614 | oo | e | e | e (V) 02/01/2038.
43283A  AA 3 [HGVT 2017-AA-RMBS........cooiirirrirriecereeeiesenieeeeens . | 03/25/2021. | Paydown.... 28,211 | ... .28,207 28,208 2 2. 12/26/2028.
433674 AA 6 |HLSS HOLDINGS LLC......oovveiriirrireiersnineresisisirsieins .1 03/25/2021. [ PaYOWN......ccovvvvrirriernniieinninees [ erevrerenneissnnnienns | oo 181,133 | i, 181,133 | ..oooee. 181,133 181,133 1 1] 181,133 12/25/2025.
43739H AA 8 |HMBT 2006-2 A1 - RMBS .. | 03/25/2021. | Paydown.... 38,407 | oo 38,407 | .coovvreene. 33,606 35,355 [ onrrrrnnrrinnne | ereeeenen3,092 [ | 3,052 [ .38,407 12/25/2036.
44040H AA 0 |HORZN 2019 A- ABS. .. | 01/15/2021. | Paydown.... 8,779 8,779 8,779 8,779 | oo | evereeenenn(0) | e | v (0) | i 8,779 07/15/2039.
451102 BJ 5 |ICAHN ENTERPRISES LP .. 102/01/2021. | Call @ 100.00..........comveerererrerriries | covvirermeieeneiseneiies | eeevienes 374,000 | .......... 374,000 | .......... 384,793 BT4443 | o | e (B43) [ s | e (443) | | 374,000 02/01/2022.
45112A  AA 5 [ICONX2012-1 A2 - ABS.. .. | 01/25/2021. | Paydown.... 2,617 22,617 1,570 | oo 1,047 01/26/2043.
45257E  AB 0 |IMSA 2006-5 1AB - RMB: .. 1 03/25/2021. | PaYdOWN. ... | cevvieeneiseniineninns | eeeeeen 139,964 | Ll 139,963 | .......... 120,296 137,230 02/25/2037.
45660K AA 9 [INDX 2006-AR39 A1 - RMBS.......ccocovririrmmirmiirersiieierineinnnnns . 103/25/2021. | Paydown........ccvvvvvvrenrierinnncirenns | crvnernvrersnissernninens | eveenerenn 2,733 | v 28,369 | ...ocoovenee 22,855 29,597 137 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS .| 03/25/2021. | Paydown.... 15,669 11,556 16,582 105 02/25/2035.
45780K AD 8 [INTOW 161 A-ABS... .. | 02/08/2021. | Paydown.... 1,000,000 1,000,000 | .covouee 1,000,015 | coocvvivicreris [ v 41,303 | .o 11/15/2046.
45783N  AA 5 |INSTR2021-1 A= RMBS.......coooviiriiiiriiiereirereieseieeeiins .| 03/15/2021. | Paydown............... 2 02/16/2054.
460690 BH 2 |INTERPUBLIC GROUP OF COMPANIES INC . 1 03/29/2021. | Call @ 100.00 323,672 259 03/15/2022.
46185) AA 6 |IHSFR2018-SFR1A-RMBS wo | .. | 03/17/2021. | Paydown............... 14456 | ..o | e [(0) 1 03/19/2037.
46617Y AP 8 [JFIN2015R A2R - CDO......coooorrviiciiniisnnissisciineiens C| 03/15/2021. | Paydown............... 297,535 86 03/16/2026.
466247 SE 4 | JPMMT 2005-A5 1A2 - CMO/RMBS... .. 1 03/01/2021. | Paydown.... 25,702 | oo | e 4,040 | .o 08/25/2035.
46627M CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS .| 03/01/2021. | Paydown.... 20,563 55 03/25/2036.
46639) AE 0 |JPMCC 2013-C10 A5 - CMBS.......cooommreriririrrieeneieeeeinns ..101/01/2021. | Paydown............... 3,150 23 12/17/2047.
4665IN  AA 2 [JOLAR 2019-1 A- ABS........oosrviinriinriisnsisnsisnsiissniis C| 03/15/2021. | Paydown.... 17,965 (18) 04/15/2044.
543190 AA 0 |LTRANIIIA1-RMBS..... .. | 03/15/2021. | Paydown............... 15,278 291 01/17/2045.
55282L  AA 4 [MF119FL2 A- CDO.....ccoovvmiiiriiiiriisnisreeneineinenes C| 02/25/2021. | Paydown............... 275,922 | ..o | v 4679 | .o 11/27/2034.
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55283A AA 7 |MCAFUND Il HOLDING LLC - ABS... .. | 02/15/2021. | Paydown... 68,714 (10) (10)] ..o 68,704 |..... 11/15/2035.
57643L LC 8 |MABS 2005-AB1 A4 - RMBS .. 1 03/01/2021. | Paydown... 61,391 [ oo | v 1156 | oo [ i 1,156 |...... 62,547 |..... 11/25/2035.
59020U TC 9 |MLCC 2005-A A2 - CMO/RMBS . .. | 03/25/2021. | Paydown... 3,642 183 183 | v [ s 3,825 |..... 03/25/2030.
61748H AW 1 |MSM 2004-5AR 4A - CMO/RMBS.........coooommrrierriirriirnnnens .. 1 03/01/2021. | Paydown... 2,333 0 0. 2,333 ... 07/25/2034.
62946A  AA 2 [NPRL 161 AT-ABS.....cccoooiiiiriiicisneseressseisseienenes .| 03/20/2021. | Paydown............... 24440 | .o [ e () O I ()] oo | e 24,440 | | s 04/30/2046.
62947A 1 |NPRL 2019-2 A1 - ABS... .. 1 03/19/2021. | PAYAOWN. ..o | cevvinseiineniinnniinns | ceens 1,887,926 | ......1,887,926 | .......1,887,893 | .......... 1,887,911 LT ORI IR 16 | | v 1,887,926 | | i 11/19/2049.
62947A  AB 9 |NPRL2019-2A2-ABS... .. | 03/19/2021. | Paydown... 54,510 2 2 [ | e 54512 | 11/19/2049.
62955M 4 |NRZ FHT EXCESS LLC - ABS .. 1 01/25/2021. | Paydown... 18,423 0 0 [evee | e 18,424 | | 11/25/2025.
62955M  AA 4 |NZES 2020-FHT1 A= ABS......cooviririerinirerierieessenisseenns . | 03/25/2021. | Paydown... 35,716 1 T | 35,717 | 11/25/2025.
63939E  AB 9 |NAVSL 2015-A A2A - ABS . .. | 03/15/2021. | Paydown............... 32,877 3 B | | 32,880 [ [ s 12/15/2028.
64829T AB 7 |NZES 18FNT1 B - CMO/RMBS..........ccccovmirriarrrierniicnnenns .. | 03/25/2021. | Paydown............... 59,342 2 2 [ | 59,343 | L 05/25/2023.
67091R AP 4 |OCP 2015-8 2BR - CDO........coccrvvrrnns D1 01/20/2021. | Call @ 100.00. 499,971 (14) (1) [ | e 499,958 | | i 42 04/19/2027.
67181D AA 9 |OAKIG 2020-1 A1 - CMBS/RMBS .. | 03/20/2021. | Paydown... 6,539 0 0 [ | e 8,540 | ... 11/21/2050.
67181D  AB 7 |OAKIG 2020-1 A2 - CMBS/RMBS........ccocommmrrirmnrirnrrirnnnens .. | 03/20/2021. | Paydown... 6,537 3 3 | | 8,540 o 11/21/2050.
67190A AA 4 |OAKIG 2021-1 AT-RMBS......ooooivrrrrriesriesiesieessisiiens .| 03/20/2021. | Paydown............... 1 T | e h356 | | s 01/20/2051.
67190A AB 2 | OAKIG 2021-1 A2 - RMBS... .. | 03/20/2021. | Paydown... 4,355 1 1] 4,356 |..... 01/20/2051.
67590A BB 7 |OCT14 14R ABR - . [ 03/17/2021. | PaYdOWN..........ccvvverrrecriicriiienes | cevveenieeniieniiins | 2ereer.985,000 | ..........985,000 | .......... 985,000 985,154 (17 ) [N I [QIZ N I 985,000 |..... 07/16/2029.
68267B AA 8 |OMFIT 2018-1 A- ABS......ccccovvrvrrrvrrvrrnns .. | 03/14/2021. | Paydown... ....69,917 69,935 1 L PO N 69,936 |..... 03/14/2029.
68267D AA 4 |OMFIT 2019-1 A- ABS......c.ccoovvvrmrvrrannnns .. | 03/14/2021. | Paydown... ..282,994 283,023 9 9 ... 283,032 | oos | e 02/14/2031.
68268L AA 5 |OMFIT 2015-3 A- ABS.....ccoovvvrvrrvrrrrinns .. | 03/18/2021. | Paydown............... 207,939 2 2 | 207,940 | .o [ e 11/18/2028.
693684 AA 0 |PSMC 201 A1- CMO/RMBS .. 1 03/01/2021. | Paydown... 193,222 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS.. ..|..103/01/2021. | Paydown... 355,824 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1- CMO/RMBS........c.coovvvimrriinrriraciienenes .. 1 03/01/2021. | Paydown... 683,290 11/26/2049.
695467 AA 0 |PAID 2020-3 A - ABS.....ccovrmrmiriereiereirerrenines .. | 03/15/2021. | Paydown... 47,746 05/17/2027.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS.......cccoccooumivnanns C| 03/15/2021. | Paydown............... 10,394 06/15/2044.
72703P  AA 1 |PLNT 2018-1 A21 - ABS .. | 03/05/2021. | Paydown... 1,125 09/08/2048.
74334A  AA 7 |PROG 2018-SFR1 A - RMBS.. .. [ 03/18/2021. | PaydOWN...........cvvverrrriireriicriienes | cevvirenneieeneiisnniinns | ceeee 1,997,569 | .......1,997,569 | ....... 1,997,559 | ........... 1,996,316 | ...ccoovorerrians 03/19/2035.
74387L  AC 5 |PFMT 2019-1 A2 - CMO/RMBS..........cccoommmiiniiiriiiniii .. [ 03/01/2021. | PaydOWN...........cvvvvrrinriisniinnns | e | e 284,108 | .00 284,106 | oo 285,749 285,641 12/127/2049.
749357 AA 7 |RCKT 191A1-CMO/RMBS.................. .. 103/01/2021. | PaYdOWN. ... | cevvimeniiseneiseniins | eeeereni 266,170 | ... 266,170 | ....c..... 270,287 266,373 09/27/2049.
74968Q AA 5 |RBIT 2020-1 A- ABS... .. 1 01/25/2021. | Paydown... 21,752 02/25/2030.
74968Q AA 5 |RBIT 2020-1 A- ABS... .. | 03/25/2021. | Paydown... 47,082 02/25/2030.
74968R  AA 3 |RPIT 191 A- CMO/RMBS .. | 03/25/2021. | Paydown... 62,656 10/25/2063.
74969B AA 7 |RBIT202A-ABS...... ..101/01/2021. | Paydown... 56,656 05/25/2030.
74969B AA 7 |RBIT202A-ABS...... .. | 03/01/2021. | Paydown... 160,649 05/25/2030.
749788 AA 6 |RAAC 2007-RP3 A- CMO/RMBS.........ccoooommriieriireririnenes .. 1 03/25/2021. | Paydown............... 7,410 10/25/2046.
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751158 AC 3 |RALI2006-QA5 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown... ....16,894 17,816 36 07/25/2036.
75574W AC 1 |RCMT 18FL2B - CDO. .. 1 01/25/2021. | Paydown... 231,526 | ..ocvveriiiiiens [ e 06/25/2035.
75575) AA 3 |RCMT 2020-FL4 A - CMBS .. 1 01/25/2021. | Paydown... 15 0 02/26/2035.
75575J  AA 3 |RCMT 2020-FL4 A - CMBS .. | 03/25/2021. | Paydown... 36 | e [ s 02/26/2035.
75620R AC 6 |RCTTE 1SN-CDO....... .. 1 01/26/2021. | Bank of America Merrill Lynch........ 76,372 | oo | i (1,421) [ oo 10/20/2027.
76110W SZ 0 |RASC 2003-KS7 Al5 - RMBS .. | 03/01/2021. | Paydown... 40,561 2,846 09/25/2033.
761118 FM 5 |RALI 2005-QA9 N41 - CMO/RMBS. .. | 03/01/2021. | Paydown... 16,665 37 08/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS.........oovvvvrrriinriins .| 03/01/2021. | Paydown... 5,282 14 05/18/2035.
76971E  AA 2 |RBIT 20HB1 A1 - ABS. .. 1 01/25/2021. | Paydown... LG ST U 10/25/2050.
76971E  AA 2 |RBIT 20HB1 A1 - ABS. .. | 03/25/2021. | Paydown............... 36 [ s | e ()] 10/25/2050.
784054 AB 4 |SCFET 201 A2 - ABS.........cooiiiiireieceniineieseeeiseseiseneeienens .| 03/22/2021. | Paydown... . 156,526 5 5 156,531 |..... 0 257 | 10/20/2025.
78448Q AB 4 |SMB2015-B A2A - ABS .. | 03/15/2021. | Paydown... coereennn 20,600 20,671 24 | s | e 24 | | s 20,696 | .ooe | cerrerenrieniinn | e (O I 102 | 07/15/2027.
78449P AB 5 |SMB 2018-A A2A - ABS . coee |+ [ 03/15/2021. | PAYAOWN......oocvvervvicericniiieniiies | v | ceeeen 163,383 | ... 163,383 | ......... 163,353 163,369 LT RO IR 15 |.... ..163,383 | ..... 0 945 | 02/15/2036.
80349B AP 2 | SARAT 2013-1 A2R - CDO....ceuvrrirrrrrirerisnisernsieisnseisenes .1 02/26/2021. [ PaYOWN........vvvirrrriirernnisiinniiens [ eresserenierssnsnnenns | 1,000,000 | .......1,000,000 | ....... 1,000,000 | ..o 1,000,068 (68) .(68)]...... 21,000,000 | oo [ | e (V1 I 7,059 | 01/22/2030.
81743A AA 7 |SEMT 2019-5 A1- CMO/RMBS..........cccooveirrirnrriareriinnnens .. [ 03/01/2021. | PaydOWN............cvverrriicrricciinnes | cevvenniseniiseneinns | eeeeenn 310,153 | 100 310,163 | L. 315,581 315,393 [ .o [ s (5,239) [ ..o 12/27/2049.
81748) AA 3 |SEMT 2019-4 A1 - CMO/RMBS .1 03/01/2021. [ PaYOWN......ccovvvrvrrieirerieisirsniiens [ vvevrernniserisnnerenns | 315,801 | 1i0.515,801 | e 526,600 516,331 (530) 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS.... .. [ 03/25/2021. | PaydOWN...........ccoverirecniiicniiienes | cevveeeiiseniiieniiins | ceeerenn.005,587 | ..........655,587 | .......... 671,772 656,860 | ....oooovreerinns | e (VI | P—— 03/25/2050.
81748M AA 6 |SEMT 2020-1 A1 - CMO/RMBS .1 03/01/2021. [ PaYOWN......ccovvvrrrircireriniisirnniiens [ vvenvernnnenssnnerenns | coreeeene 2l 1,917 | 10 271,917 | e 278,162 277,937 | oo | e [(CH0210) ) - 02/25/2050.
817743 AA 5 |SPRO 2019-1 A2 - RMBS. .. 101/25/2021. | Paydown... 2,500 2,545 2,537 (37) 10/25/2049.
81788Y AA 1 |767LLC.....ccccovvrenee ..| 03/05/2021. | Paydown............... BT | s [ e [(0)] — 10/05/2022.
82652K AA 2 |SRFC171A-RMBS.......ccccoovvvnrnnns .. 1 03/20/2021. | Paydown... 15,150 1 03/20/2034.
83404R  AB 4 [SOFI2018-B A2F - ABS.......cccccovvrvrrnen .. | 03/25/2021. | Paydown... 346,417 200 08/25/2047.
83417F AA 7 |SOCTY 2014-2 A- ABS .. 101/20/2021. | Paydown... 12,431 (2)].... 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A- ABS . .. | 02/20/2021. | Paydown... 74,991 .4)] ... 08/21/2045.
83546D AL 2 |SONIC CAPITALLLC., SERIES 2020-1- ABS..........ccccooecee .. 1 03/20/2021. | Paydown............... 1,907 (32) 01/20/2050.
83546D AM 0 [SONIC CAPITAL LLC - ABS.....c.vvvvireirerineierisnisisssieninens .. | 03/20/2021. | Paydown... 5,310 (310) 01/20/2050.
85572R  AA 7 |STARR2018-1A-ABS .| C|03/15/2021. | Paydown... 22,860 164 05/15/2043.
85816B CQ 1 |STCR2015-1BR-CDO........cccoevvvmnrenae .. 103/19/2021. | Call @ 100.00..........cccmvvvemrieirriiins | corvisnriissniiiinniinns | 201,000,000 | oo 1,000,000 | ....... 1,000,000 | ........... 1,000,022 (13) 05/21/2029.
86212V AA 2 |STR2016-1 A1 -ABS.....oiiiieierreeeceeereeeceeceiecenins .| 03/20/2021. | Paydown............... 5,122 5,119 5,120 2 10/22/2046.
863579 C3 0 |SARM 2005-21 6A3 - CMO/RMBS... .. | 03/01/2021. | Paydown... ....36,365 41,362 7 11/25/2035.
863579 UU 0 |SARM 2005-15 4A1 - CMO/RMB .. 1 03/01/2021. | Paydown... ..12,419 13,143 32 07/25/2035.
863587 AE 1 |SAIL 2006-3 A5 - RMBS .. 1 03/25/2021. | PaydOwn...........cooumvviinniinniiinnns | o | oeneennn 40,966 | ..nn040,966 | ... 35,334 37,644 | .o | e 3322 | 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS. .. 1 03/01/2021. | Paydown... 8,529 9,108 08/25/2031.
86363B AA 3 | SASC 2007-RM1 A1 - CMO/RMBS.. .1 03/25/2021. | Paydown..........covvvenriinniinniinns | v | e 183,666 | i 183,666 | .......... 173,564 173,745 05/25/2047.
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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872225 AD 9 |TBW 2006-5A3-RMBS...................... .| 03/01/2021. | Paydown... 13,381 | e | e 4264 | .o | e 4,264 | ... 11/25/2036.
87267J AA 1 |TFINS 2018-2 A1-CDO.... C| 03/30/2021. | Paydown... 228 0 0. 09/30/2039.
87342R  AB 0 |BELL 2016-1A22-RMBS...... . .. | 02/25/2021. | Paydown... 1,250 | o [ s 0 ... 05/25/2046.
881561 VY 7 |TMTS 2005-12ALT AF4 - RMBS........ccovvvvmmrriinnrriinrrienniens .. 1 03/01/2021. | Paydown... 4,522 157 157 |...... 07/25/2036.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS .| 03/25/2021. | Paydown............... 14,972 . 125 125 | ... 01/25/2038.
88606W AA 0 |TBOLT 2017 A- ABS C| 03/15/2021. | Paydown... 1,087 | oo | s () O (1) ] 05/17/2032.
89412K AA 8 |TRAPXIA1-CDO......cccoovvvrnnnns .. 1 01/11/2021. | Paydown... 465,975 170 170 |...... 10/10/2041.
89531F AE 7 |TREST 2017-1 A2 - CDO....ccoovvverrrirerrirerriieseiiesssiesssinees C| 03/31/2021. | Paydown... 499,840 160 160 |...... 07/25/2029.
89656C AA 1 [TRL2010-1 NTS - RMBS......oooeooeeeeeeeeeeeeeeeeeeeeeeeeseneeennnne | o0 03/16/2021. | Paydown... 21,445 [(CAE:) TS I (918)]...... 10/16/2040.
89656F AA 4 |TRL2012-1 A1-ABS .. | 03/15/2021. | Paydown............... 106,825 | .ovooovreiriins | e 1,199 | s [ 1,199 |...... 01/15/2043.
89657A AC 0 |TRL2020-1 A-ABS......ccoooivurvrrannnns .. | 03/17/2021. | Paydown... 35,423 8 8. 06/17/2048.
89657B AB 0 |TRL2019-2 A1-ABS .| 03/17/2021. | Paydown... 72,294 | oo | e 16 [ s [ oo, 16 | ... 10/18/2049.
89690E AF 4 | TRMF 2017-1 AT- ABS......oiiiiriiceseceeeceeesee s .. | 03/15/2021. | Paydown... 81,563 [ ..o [ cererreerrerennn(0) [ | e 0)] ... 08/15/2047.
89822P AA 1 |TFINS 201 A1 - CDO .. | 01/15/2021. | Paydown... 7,366 0. 04/16/2040.
90352W  AA 2 |STEAM 2018-1 AT-RMBS......cooirrerirrerrreinnneesneeseeenanens . 02/25/2021. | PaydoWN........ccoorevncriincrieniinns | oeeeeieeneiseeiinenes | 1,338,787 | 11,304,273 | ..., 1,304,272 | ........... 1,304,287 | ..coovvevecicvans | e 34,500 [ ..o | e 34,500 | ... | oo 1,338,787 | ..coe | covveeerriineii | cverenieniinnnd (U I 8,158 | 04/27/2048.
90352W AD 6 |STEAM 2021-1 A-RMBS .. | .. 03/28/2021. | Paydown... 6,475 0 0. BATS | e | e (V1 I 13 | 02/28/2051.
909319 AA 3 |UNITED AIRLINES PASS THROUGH TRUST 2013............. .. | 02/15/2021. | Paydown... 24,931 | oo [ e (6] L 02/15/2027.
91823G AA 6 |VCO 181 A-CDO. TP . 1 01/20/2021. | Paydown... 246,510 | .o | e 1,512 | i 07/20/2030.
92257C  AA 8 |VCC 20191 A= CMBS......oosiviireriireeeceeeeceeeseieceienees .. 1 03/01/2021. | Paydown... 29,071 74 03/25/2049.
92257L  AB 6 |VCC 171 AFX = CMBS......covievirrieriereierisssesienssiensnes .1 03/01/2021. | Paydown............... 48,764 130 05/25/2047.
92250L AB 4 |VCC 201 AFX- CMBS ..101/01/2021. | Paydown... 33,032 2 02/25/2050.
92259L AB 4 |VCC 201 AFX - CMBS .. | 03/01/2021. | Paydown... 50,624 3 02/25/2050.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS. .. 1 03/01/2021. | Paydown... 10,814 23 10/25/2035.
92990G AJ 2 |WAMU 2007-HY5 3A1 - CMO/RMBS... .| .. 03/01/2021. | Paydown... 13,047 32 05/26/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 - CMO/RMBS.........cccoomvrvrirrriinnnenns .. 1 03/01/2021. | Paydown............... 8,093 32 04/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS. .. 1 02/01/2021. | Paydown... 9,142 20 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS. . |.. | 03/01/2021. | Paydown... 7,899 20 11/25/2036.
939336 X9 9 |WAMU 2005-AR1 A2B - CMO/RMBS...........cccooovmmviiinrriinnens .. | 03/25/2021. | Paydown... 18,108 2,821 01/25/2045.
94354K AA 8 |WAAV 191 A-ABS .. | 03/15/2021. | Paydown... 9,879 0 09/15/2044.
94945P  AA 3 |WLKRG 2017-A A-RMBS .. | 03/15/2021. | Paydown... 97,016 36 06/15/2033.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS. ..101/01/2021. | Paydown... 196 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3 - CMO/RMBS. .. | 03/01/2021. | Paydown... 325 09/25/2036.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS... .. 1 03/01/2021. | PaYAOWN. ... | ceevieeniieeniiineneins | eeeereni 296,148 | ...0....296,148 | ......... 301,423 296,436 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .1 03/25/2021. | Paydown..........ooovvvenriinniisniiins | v | 438,023 ] 1.0 438,023 | 443,224 438,566 12/27/2049.
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95058X AG 3 |WEN 2019-1 A21 - RMBS, s .. | 03/15/2021. | Paydown... 7,500 .7,500 7,500 0. 7,500 |..... 06/15/2049. | 2B FE.........
95168W AR 8 |WSTC 2014-2 ABR - CDO.. .. | 01/16/2021. | Paydown... . LT1,400 | 71,400 | .o 71,400 71,404 (B ] e | s [ ST I 71,400 |..... 01/16/2027. | 1.AFE.........
95763P AJ 0 |WESTERN ALLIANCE BANK .. | 10/15/2020. | Call @ 100.00, et [ e | s | s | s | s | s | s (U RO RO DO 07/15/2025. | 1.G PL.........
960330 AA 8 |WESTR171A-RMBS .. 03/01/2021. | Paydown............... 19,686 . 28 | | e 28 | | e 19,714 | 12/20/2030. | 1.AFE.........
96033W AA 6 |WESTR 181 A-RMBS .. | 03/01/2021. | Paydown............... 45,307 . 80 | i [ e 80 | .o | oo 45,387 | 12/20/2031. | 1.AFE.........
96033W AB 4 |WESTR 181B-RMBS .. | 03/01/2021. | Paydown... 90,540 . 234 234 | | 90,774 | 12/20/2031. |1.D FE.........
96034L AA 9 |WESTR201A-RMBS .. | 03/01/2021. | Paydown... 107,960 . B3 | s [ e 63 | . | oo 108,023 | 03/20/2034. | 1.AFE........
97064F AA 3 |WESTF 2020-A A - ABS . . |..]03/15/2021. | Paydown... 29,160 0 0 [eovee | e 29,160 | .ece 03/15/2045. | 1.F FE..........
98886Y AR 9 |ZAIS2 2 ABR - CDO.......coovveiiiiiriiisniissneisseiesnniesncies .. | 01/26/2021. | Paydown... .. . 38,838 | ..o | o [ Y [ (4)] oo | v 38,834 | 07/27/2026. | 1.AFE........
3899999. Total - Bonds - Industrial and Miscellaneous OO OO OO OO PPPO PP PPYO PO PO PO OROPPORPPPTOPPPPPOPORY INUUUR 36,400,419 | ..... 36,434,534 | ... 35,760,306 | ......... 35,382,890 | .......... 6,183 | ....... 129,780 | oo 0 | 135,963 | ..0 0 XXX XXX
Bonds - Unaffilited Bank Loans
84771# AB 3 |SPEEDSTAR HOLDING LLC - INITIAL TERM LOA.............. | . ‘ 03/31/2021. | DIFECE......vvevvrsiirerissiisinsiisrssnrssies | conseierssisssisnsssinnes | svenenssnnanes 4,397 4,397 4,353 0 0. 4,397 | | i | e (V] I 3 101/22/2027. [4BZ............
8299999. Total - Bonds - Unaffiliated Bank Loans - OO OO OO OO OO OO PO PO RO PRSP POOOOTY [FPORRPOPROR 4,397 4,397 4,353 0 0 0 0 0.0 4397 .0 | (O P [ 3 XXX XXX
8399997. Total - Bonds - Part 4........cooooenininininiiicnnns e | e 49,907,870 | ..... 49,941,985 | ... 49,678,779 | ......... 49,002,240 | .......... 6,183 | .o 9,001 [ .o (U 15,185 | .0 | ..o 49,476,859 | .0 | ... 353,153 | ....... 353,153 | ..... 520,104 XXX XXX
8399999. TORAL - BOMAS. ... e e | 49,907,870 | ..... 49,941,985 | ..... 49,678,779 | ......... 49,002,240 | .......... 6,183 | ........... 9,001 | oo 0 | 15,185 | .0 | ......... 49,476,859 | .0 | ... 353,153 | ....... 353,153 | ..... 520,104 XXX XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD.........cccccoueunees .. 1 03/22/2021. | EXChaNGe..........c..oorveervereniirerii | it 97,250.000 XXX (153,655) | ..o | cevvieniiienies | cereeenas (153,655) | ... | o 109,893 | ... | ... 180,564 | ....... 180,564 | ......... 8,753 XXX XXX
29250N 10 5 |ENBRIDGE ORD C | 02/22/2021. | Strategas Securities LLC.........ccccoe. | overvrene 1,675.000 XXX ) [ TTURTORN EPOOTT OO (1,591) | ...... 51,992 | | e 7,027 | .o 7,027 | ..o 939 XXX XXX
55272X 10 2 |MFA FINANCIAL REIT ORD... .1 03/04/2021. | GUGGENHEIM.........cooovverrrrariiras | v 25,000.000 XXX v 38,750 | 97,250 [ (58,500) ....(58,500) | ...... 38,750 |..... XXX XXX
85571B 10 5 | STARWOOD PROPERTY REIT......coviierrrirerrniisirieiernnins ..|02/16/2021. | KEEFE BRUYETTE & WOODS...... | ........ 15,000.000 XXX | 257,905 | .............289,500 | ....... (31,595) XXX XXX
876030 10 7 |TAPESTRY ORD........cccoooommrrurannnes ceee | o+ [ 03/02/2021. | VAFOUS.......oocveoreerriareererivienes | e 21,600.000 XX | 286,848 | ............671,328 | ... (384,480) | ..ovoocveererires | e | cereerne(384,480) | oo | . 286,848 | | e 526,912 | ....... 526,912 XXX XXX
92556H 20 6 |[VIACOMCBS CLB ORD......ccooiiimriiererisissinsissrsssessnssnesenes .. 1 01/14/2021. [ VaMOUS. .....coorerereierieerississsissnssinnes | vneees 13,200.000 | .. XXX | 184,932 | .............491,832 | ..... (306,900) | ..oovvvvevrarnnns | evnrverinninniies [ ereeennn(306,900) | oo | ovrinn 184,932 | [ oo 353,642 | ....... 353,642 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...... [FROTIYRTTRTIPRITY PO 2,129,402 XXX [ 930,320 | ........... 1,867,041 | ... (936,721) ..1,199,082 |..... 1,199,082 XXX XXX
9799997. Total - COMMON SEOCKS = PAI 4.ttt e ebs st e n sttt en st nsenes | oanisa 2,129,402 XXX | 930,320 | .....co..o. 1,867,041 | ... (936,721) .1,199,082 |..... 1,199,082 XXX XXX
9799999. TOtal = COMMON SEOCKS. ...ttt ek | o 2,129,402 XXX [ 930,320 | ........... 1,867,041 | ..... (936,721) ..1,199,082 |..... 1,199,082 XXX XXX
9899999, Total - Preferred and Common Stocks......... FE OO OO TP PO PO PO PP PO PP PP PO PP PO PO PO PP PTOPOVPRPPPPRPPRN IPVPRPONY 2,129,402 XXX | 930,320 | ...cco..o. 1,867,041 | ... (936,721) ..1,199,082 |..... 1,199,082 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.. . et | s 52,037,272 XX | 50,609,099 | ......... 50,869,280 | ..... (930,538) .1,552,236 |..... 1,552,236 | ..... 542,038 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...cvoovievieeieiiseriesieeieniinis | eerisesiessneens | serverieseneens | creessesesesssssssnies | ceessessessssesssnssssses | oeveenes 45,008,424 .23,419,345 .19,445,000 | XXX
The Bank of New York Mellon.. New York, NY 5413 ,012,881 599,211 | XXX
Cash Held With Securities On Deposit. ..250,000 [ XXX
First Hawaiian. Honolulu, HI... 8,457 8,373 8,289 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0] s 45,022,294 | ......... 24,440,599 | ......... 20,302,499 | XXX
0399999. Total Cash on Deposit...... XXX XXX 0 0 .....45,022,294 .24,440,599 .20,302,499 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX .750 .750 750 | XXX
0599999. Total Cash................ XXX XXX 0 0 145,023,044 .24,441,349 .20,303,249 | XXX

QE13
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statement for March 31, 2021 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 [FIRST AMERITRS OBG V....oouuuuurrvrveeeussesmuaireseseseessssessssis s ssssssssssssssaes e ssssssssessssss e b8 sss 18888 LR 8D 03/31/2021....... 2,025 .

BT T A e = 0] 0000000000000 000000000 00000000000000000000000000000000000 0000000000000 0000000000000 O TSSOSO 8D 03/22/2021....... s Q000 i | e | e (01 SO 9

825252 40 6 |INVESCO TREASURY INST. 0000000000000 03/31/2021....... 60,288,386 450 1,305
8599999. Total - Exempt Money Market Mutual FUNds @s IdENtified DY the SVO.............ciiviuiiiiii iS40 E 000 L4181 450 1,314
All Other Money Market Mutual Funds

31846V 19 5 [FIRST AMERIGVT OBLG T....ooovevevereeererereresesesesseesessssssssssseeeeseeeseseeesesesese s 1111111111111 1111141411111 010 | Setee sttt SD.vvrens 03/31/2021....... [ ol 0.010 | eoovoieeensiceens | ) 938 .
8699999. Total - All Other MONEY MarKEt MULUAI FUNGS..............rvvvuuiiereriiiicreiii et 8802 L4888 00 | So0b e nsssssnnesssnnnens | 938 | e (O O 0
9999999. Total-Cash Equivalents e s 450 1,314
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