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statement for September 30, 2012ofthe 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
T BONGAS ..ttt nnns | seeensrenne 627,012,243 | ..o | e 627,012,243 | ............. 598,711,004
2. Stocks:
2.1 Prefermed STOCKS. ... vttt sttt nssnnsns | steneessessenens AAT9573 | o | e 4479,573 | oo 5,499,245
2.2 COMMON SOCKS......ceueerrererrereiresesisssessssssessssssssssssesssssssssesssssssssessassssssessassssssessesssnssessosses | sesssssessns 192,396,308 | ...coovverreinne 200,959 | ..covvieene 192,195,348 | ............. 193,495,658
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vocvevieiecietiee ettt bbb snsesaesnns | evsesnsesseses 15,777,110 | oo | e 15,777,110 | coovvree. 15,628,007
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(13,807,603)), cash equivalents ($.......... 0)
and short-term investments ($.....28,219,590)............ooverurrrrrrreereeeeee e seeessessesssesssessesssens | eervesseeniens 14,411,987 | oo | e 14,411,987 | oo 3,873,645
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. Other iNVEStEd @SSEIS.........c..vuuiiiiiiiiiririrr sttt esbaenns | sersbreinees 20,068,185 | ... | s 20,068,185 | ....cccoeveneee 13,164,908
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 874,145,408 | .......ccoevee. 200,959 | ..ccovvues 873,944,448 | ............. 830,372,467
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiiriiriiniinisessrrrss s | ereiniinieness 6,316,827 | .oooiiins | v 6,316,827 | ..covvvenan 6,053,228
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccecvevices | corverreriinnnns 9,140,720 | voovvreeriiene 78,926 | ..cooovvrenn. 9,061,794 | ... 10,501,071
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveeriereinns | vvvverennns 119,989,378 | ..ovvvevs 323,535 | v 119,665,843 | ...cocvvvves 97,323,756
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS............cccoviuciciieiieiieesssssssississiniees | vesiesiesiens 7,105,462
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns 1,039,027
16.3 Other amounts receivable under reinSUrance CONTACtS.............cocuiuiiiiniinsiississiesies | cerisrisisesees
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon............cccocecvevevceviies | coveeeiviverennns 2,526,190 | .ooveveiieriereeneeeiiens | e 2,526,190 | ..cocvvrenene. 6,612,251
18.2 Net deferred taX @SSEL........ovvrrrrrerreirresie st esssenes | eesseneseseees 22,451,536 | ..ocoovvrrren. 1,187,959 | ..o 21,263,577 | oovveevennn. 22,225,333
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipment and SOftWArE. ..............cccrvveveevevriveeeieieee e seeseseesseees | evessssssenes 1,058,925 | ..ecvviieieeeeeees | e 1,058,925 | ...coccvevneee 1,352,789
21.  Furniture and equipment, including health care delivery assets ($.......... 0) rtreierireireessteseeeresss | creeessess e sesssntnes | eeessensnssstesssssessesssnsaes | essesessesssssessenssssens 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates..............cccocveereveerieierccreeeceeeece e | e 1,013,897 | oo | v 1,013,897 | oo 483,271
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25. Aggregate write-ins for other than iNVeSted aSSEtS...........cceeviveieieieceeeeesee e | sveeisisssenens 3,029,746 | ..covvverns 771,668 | ...cccvne. 2,258,078 | .....coco.e.. 3,032,976
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 1,047,817,115 | oo 2,563,048 | .......... 1,045,254,067 | ............. 994,710,927
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NA 27).....couuurvermrrireirerieesiessiesesssessssesesessssesssssesssesssessssesssessssssssessssesssns | sesessons 1,047,817,115 | ..o 2,563,048 | .......... 1,045,254,067 | ............. 994,710,927
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIne 11 @DOVE)..........ccovruereiieriicririicrerisieisrenerenenns | eeversriereneseensniessnensedd | evveeriseresisiessessenns 0
2501. Receivable from insureds for deductible payments..............ccccevivciveceiiesiveeseeeeeeiesens | eveverrererennnnnr 882,362 | v 105,341
2502. Prepaitd BXPENSES. ......ccveveivriiriieisieteiesese e besse e sss e ss bbb s s s bbb s s ss s bessebesssesesanness | sessesessssesesinne 666,327 | cvvererirerne 666,327 | .o 0 [
2503. Miscellaneous reCeIVADIE..............ccuiiiii s | esressssssinssinees 87,960 | ... | s 87,960 | ..ovvvvrie 351,745
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccccovevevviveeivecveieeeeiieies | evveveveninnenns 1,393,097 | oo () 1,393,097 | oo 1,530,528
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........rvrrerrerresrissisressrressssesssesssnsssssanes | seessssssessnes 3,029,746 | .o 771,668 | .o 2,258,078 | ..o 3,032,976
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statement for September 30, 2012ofthe N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. LosSes (CUrrent aCCIdent YEAr $....771,438,525).........ocveuemeeeerereessseeseessisssesssssesssssessssssssssssssssessssssssssssssssssssssssssssssassnsssssens | ssessesssssssssssssssssens 268,162,334 | oo, 268,627,377
2. Reinsurance payable on paid [05ses and 10SS adjUSIMENE EXPENSES..........cureirrirriiireirieieiste ettt ssessss | rstessessesessessessesssessessessssessessesses | eesessessessesessesnesnssessesnessssessessesses
3. LOSS QQJUSIMENE EXPENSES......cvcviiiveviiicteiiscieiie sttt s st s bbb st sttt st e b b s st s s s b s aebensn s s s snsebensntes | bensetesesesesannetesenreaas 64,305,737 | oovervieieeenn 63,564,039
4. Commissions payable, contingent commissions and Other SIMIlAr ChArGES...........c.curuieverieveieeie e | evaesessessesse e essssaenens 8,469,986 | ...ooooeverereerieie 7,773,249
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviveeiciiceeeei ettt sensens | sessessssssesssseesssssaenens 7,420,400 | coooveeeceeeeee 7,487,785
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvrrerurrirrienrerrinirerereieieersseeeesssssessssesssssesss | sessesssesessesssssssssessnes 4,469,974 | oo 4,421,816
7.1 Current federal and foreign income taxes (including $
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....118,196,719 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 ACL..........cccvvieieieireieeeeseesssiesensens | corerseissseneenseennes 121,713,464 | oo 112,076,281
10, AQVANCE PIEMIUML......cuiviiiecteiiritesesetes ettt es bt ss bbb e s b s bbb s s s s et bt e b s s s et s et b s s b s s s s s st bt b s e sebeb e bebensesesns | bessebessssssesnsetessnsesesnns 583,950 | covveeriereeeee e 612,339
11, Dividends declared and unpaid:
111 SHOCKNOITETS. ...t | ote bbb | eneRE et
11,2 PONCYNOIAETS. ......cocvviecvitete ettt bbb a s sttt a s a e bbb s b s bbb s s s ae s e st ebessnaesas | 4ebassesessssesassssesasseteseseae s s sebebansens | nesebessssesesssesas st e b s seses s e s b s sebenas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvevrviirerereiiisieie ettt ssssssesssns | stessesssesssssesnssssesees 12247241 | oo 16,380,025
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 201,403,503 | ..coovveririereiinns 186,322,065
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieiiiiecieicecee et sesees | sresesssesss e sssssaenes 16,243,494 | ..o 16,057,553
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiiiii s | s 4,220,886 | ....ovvvviiriiiininis 471,725
16, PrOVISION fOF TBINSUIANCE. .........vuvecvceeieesetcteee ettt a et bbb ss st s st s s b s s s ss s ssnaensens | sbessesssssnssssessnsnsasseses 1,002,719 | oo 302,585
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAES..........vveirieiirririe ettt srensns | cesessessess st ess s sst s ssessenssns | sessessassssssessassanssessessasssnssessansnssns
18, DIAftS OULSIANGING. ... .o ettt s st s s st | aesuessnssensessessen s et s ant st e ssessensans | nebsessanE et s st s sttt
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PaYDIE fOF SECUNMHIES. ... .. vvurerrerereeree ittt ettt st ent s
22, Payable fOr SECUMEIES IBNTING......c. ittt et s b8t s s £ £t ensansss | 28eetaessessessaesses st assses st ens e ssensenen | 2esebsessansessess st esesses b e s st ens e tnnen
23.  Liability for amounts held UNAEr UNINSUFEA PIANS............cuuriiirerireiireire e esssesese st ssessse s ssess st ss s ss s s e ssessans | w8essssssnssessnssessesssssessassnssnssessanes | sesessessssssssesssssnssessessnssnssessnsnnes
24.  Capital notes §......... 0 and interest thereon §.......... O DU DU
25.  Aggregate Write-ins fOr lIADIIES. ..........overvrererieeie ettt ettt ss st | sresssssssssssssssessnsanean 2721727 | oo 3,227,908
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........cc.ruierriririreireeceeisessieeiseseeeessseseesesessseesennes | ceseeeesessessnsessssesens 726,050,515 | oo 701,097,223
27, PrOtECEA CEIl HADIIHIES. .........rveeeeeieiieiecie ittt et | 6 seEf e bbb | cbenb st senb e bbbt
28.  Total liabilities (LINES 28 @NA 27).........ccuumreereriecemersseeeseessseeessessseesssees e ssssesss sttt st st essss s sentasssessssns | strssssssssssssssssssseens 726,050,515 | .ooooveveirerncnecnens 701,097,223
29.  Aggregate write-ins fOr SPECIal SUMPIUS fUNAS.........c. ittt ettt sb st ents | steesestsessessentsse st st et ntens e taes (0 U 3,078,125
30, COMMON CAPHAI STOCK.........cveiecieiiieeiecictte ettt bbbt bbbt bbb s b s ssessesnns | snsessesesenten s bnsesaens 3,000,000 | oo 3,000,000
31, PrEfErTed CAPItAl STOCK. ... .. vueeuieuceueis ittt ettt ettt s s s e E s £ 8 e£8 428842 E R84 R b e REeeE b e | £EeeE e R seEEeeEee b s e e bR R RE e s R R s b et | ShieRsee R e R R ee s R R st E et aen
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccueiiiiiricicis ettt sssens | stsessbesses st b st s e anes 0 | oo 0
33, SUIPIUS NOLES... ...ttt ettt s sttt a s a s s b s s s bbb s s bt s b enbenseb s | ebsebaesiss s s e s s st e st e s bt s s s s b s et | 4baesaet et st e bbb en bttt
34, Gross paid in and CONTDULEA SUIPIUS..........c.cvueviieiieiiciciiie ettt bbbttt bbb n s ssessnns | sentessnssnsensesnsnsessns 32,108,779 | oo 32,108,779
35, UNasSIGNEd fUNAS (SUIPIUS).......cc.cviuieieeiciriteiiei ettt sttt b s bbb bbb bbbt 284,094,773 255,426,800
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.1ttt ettt | etaesses et s st s b s bt n s st | shaebses et est st ben s sttt
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt ens | erser et enten ettt s bt nt st st st | entet ettt st n sttt ettt nne
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).........cveuriurireieieieiriisieieiseiese st ssssssse s sesse s sss s ssssnes | sessesssssssessessssessenas 319,203,552 | covvveiereisieians 293,613,704
38, TORAIS ...ttt | nest et 1,045,254,067 | ....ooccovvrrrerrienens 994,710,927
2501.
2502.
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........ccruiererririrniinrieeseinsinrisssinseseisesssesssssssssssessssesssssssssesss | sessssssssessssssessessssssesssssssssessessesld | revsesssssssssessssssesssssssssssssssessnens 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......ccuuruuuereeuiimiiiissiniserssessssssesssesssesseesssesssssensssssnssssssssssssensssnes | seessssssssssessssssesssesens 2,721,727 | oo, 3,227,908
2901, IMPIEMENLAtION OF SSAP TOR........o.ciiieiieieeici ettt s e bbb st et s s s st st s bastas | ebasbssssssessesnsesses e s s bessessssssssssanes | bevsessssssessesessnsanaenas 3,078,125
2002, oSSR RS S et | eee bRttt | ereR e
2003, oottt RS RS8R R Rt | 1eRR SRRt | Rt
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE). .....cuuruurerrerusarsaresseseesssesseseessssssssssssessssssssssssnsssssssssnssssssssssssssssssessans | sesssssssssssssssssssssenssssssssesssssssesns [0 3,078,125
3201.
3202.
3203.
3298.
3299.
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statement for September 30, 2012ofthe 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:
(Written $.....305,555,869)..........erummrirriirireieiseissssesss sttt enssenns | srsensiensias 291,795,211 | .covvrrrenee 274,782,877 | .cvveeenn. 374,146,349
(WIHEN §.....91,352,927) ...ttt st nsssnnns | sessssnssssnnes 87,075,263 |.....ccccenen. 93,663,586 |......coe..... 123,327,777
. (written § 193,244,747 | .. ....185,482,222 251,903,202
(written $ 185,625,727 | ....ccoveuee. 182,964,241 245,570,924
DEDUCTIONS:
2. Losses incurred (current accident year $.....100,889,264):
20 o OSSPSR ISR 178,737,064 | .............. 162,772,680 | ...ccooeeee. 215,616,967
2.2 Assumed ....45,683,169 53,584,909 ...69,362,631
2 T 07T =T OO U SRRSO SO 125,430,754 | ...oovvenee. 118,284,754
2 NEL. .ttt | eententent 98,989,479 98,072,835
3. Loss adjustment expenses incurred..... 22,743,196 ..20,393,198
4. Other underwriting expenses incurred............. 56,071,622 ..57,816,571
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 0
6. Total underwriting deductions (LiNES 2 throUGN 5).........ccvicuiiicreiieieiee ettt sssesenns | evesisassenns 177,804,298 | .............. 176,282,604
7. Net income of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cvuvvireiiiriieieieieieie et sssssssesssssssessesnss | soesssssssessenes 7,821,430 | .o 6,681,637
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............c. ittt | essnsinenineans 18,790,341 13,871,584 33,487,486
10. Net realized capital gains (losses) less capital gains tax of $.....940,893..........ccc.covevvrmeriieerinsressienssssssssssessssessies | crsssssssssses 1,333,064 1,047,957 | 513,366
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.cueiereiereerieieiieteees et s s sse st saes s sessssasssnnns | sessessesassanes 20,123,405 14,919,541 34,000,852
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 1) OO
13. Finance and service charges not included iN PrEMIUMS...........coveiveiiiniieiieieiceeie ettt sstens | sessessesessssessns 307,102 | .o, 380,790 | .ovvererrereieian 499,548
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ovuririirieieirreerieisstesese st ssse s s s s s essenes | sressssssssssans (3,064,332) (2,172,931 [ overreereens (3,194,099)
15. Total other income (LINES 12 throUGN 14)........c.vuiieiiiiieiieeeeee sttt s nsens | ctsbessessnsanes (2,757,230) | coooverireans (1,792,141 [ v (2,694,551)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNcome taXes (LINES 8 + 11+ 15) ...ttt bbbt nbens | cbnsessessesais 25,187,604 | ....cceevuen 19,809,037 |...ccvvvnee. 45,104,403
17. Dividends t0 PONCYNOIAETS. ..........ucuuiiirireicesiieieire ettt ettt ssesses et esseeeseesessennes | seesssssssnsessssnsensesssnsnnes | sesessessessnssnsesssessssnsessnnns | nersessssassensssssssnsessesnsenes
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........cvcvieiiieeeeieieeteee ettt esss s bssssassens | sessessesassanes 25,187,604 19,809,037 | ...ccovvrnee 45,104,403
19. Federal and foreign inCOME taXeS INCUITEH...........eviuiuriieieieisie ettt sses s entes | esssssssassesanes 6,111,411 |.. ..11,335,020 ...14,135,853
20. Netincome (Line 18 mMiNUS LINE 19) (10 LINE 22)........cvevieeieererereeeeie et sss s ssses s st s ssssssessenas | sressessessnsnes 19,076,193 | ....coccvvveves 8,474,017 30,968,551
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrHOT YEAI..........coveieiiieieieieissieie ettt senss | seessesesnes 293,613,704 | .............. 273,646,860 | .............. 273,646,860
22. Netincome (from LINE 20)........c.ruieererirreineireisrisseeeesessssssesessessse e ssesssssses e sssssssssessessssssessessssssessassssssssasssssessesssssnssns | sessesssssnnes 19,076,193 | .o 8,474,017 | .o 30,968,551
23. Net transfers (t0) from Protected Cell aCCOUNTS..........covueieiiiiiciciessee et snsns | setessessesssssssassesssssnsensenns | en
24, Change in net unrealized capital gains or (losses) less capital gains tax of §..... 6,144,022
25. Change in net unrealized foreign exchange capital Gain (I0SS)........cueuiuireirriiininieieieieie st ssesnes | sessessssessesssssssessesssssssesss .
26. Change in Net dEErred INCOME tAX........vuururririereeireiereie ettt ettt sttt et st enssenes | eesesseasessenes (1,013,188)
27. Change in NONAAMILEEA @SSELS...........ccovvieiriieiiceeee ettt et ss bbb sssesennns | evessssesssesens 2,172,955 | ..o (6,091,037) | covvererrren (5,385,178)
28. Change in provision for reinsurance. ...(790,134)| .. .227,782 | ..... 1,019,672
29. Change i SUIPIUS NOES.......vuiueiriiriiesieieisieise ettt b s sse st s st s e s st snsansesns | ebsessssastessessnsessessessnsanss | nssensessnssntessessessnsessassess | sressesnssessesnsnsessessesnsns
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 TraNSTITEA 10 SUIPIUS........evvevecveeeie ettt sttt sttt b st s ses s s s saessssnsansens | avsesssssssssessssstessesnsnss | sebessessssssassessesnsassessnses | sevessesssssessnsssessessesansnes
33. Surplus adjustments:
331 Paid N ..(0)
33.2 Transferred to capital (STOCK DIVIAENG)..........ciuiiveicicieieie ettt ssssssenss | sbsessssssssssesssssssessessssanses | sebessessssssassessessssassessesss | sebssessessesssssssessessesssnes
33.3 Transferred from capital
34. Net remittances from or (to) Home Office
35. Dividends to stockholders ..(10,000,000)
36. Change iN TEASUIY STOCK.........cvuiuiviiieiscieieiieie ittt bbbt s bbb s st s st n s bt | nebssbessessesns st esses et st e JEO T
37. Aggregate write-ins for gaing and I0SSES IN SUMPIUS.........vurervrererrireireienseeie st ssssssessessssssessssessssssessessesssnsses | sisssessssssssssssssssssssssnes [V 3,069,815 | .o 2,455,884
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccuvieiiinieieiceie e | crsssesessseaas 25,589,848 |...ccoovirnns 9,808,696 |................ 19,966,844
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.ccuvvvveererrireieiieieeee e | cveveeseesnns 319,203,552 | ..ocvveunee. 283,455,555 |....coc.... 293,613,704
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVErfloW PAGE..........ccieiriiiiicieesee et sees | rvsessesssssssessssssessesaens 0 | oevrrrierenennierienensn0 e 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........cvuiieereiiiieiieiieriisiisissessstesesesssssesesesssssssessesssssssesssssses | oveessesssssssessssssessasanes 0 | oiieeeenieriieeieene0 [ 0
TA0T. OtNBI ..ottt | et 933,074 | ... 799,878 | ... .1,029,279
1402. Interest on funds held... .(3,997,407)].................(2,972,809) | ..... (4,223,378)
T403. et RS R Rk b et | HEseeb ettt n st ens | eebient ettt | cebeeb et
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.......ccuereririrnrirrirriecensiseis e isssesessseesssssssssssstns | sesessessssssesssssssssssessns 0 | oeveeeeeeereeeeeriereensn0 e 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) . .(2,172,931) 3,194,099)
3701, Implementation Of SSAP T0R.........cccocieieieiiieie sttt bbbt bbb s s st ssans | sressensesensestes et s bessesaesaes | densesesssnans 3,069,815 | ..occvvereene 2,455,884
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... curuureuriuaieieeieisarssseseessesssessessnssssseessnssesssssnssnsssssesssssnsssssens | sessssssssssesssssnssssssssesens [ 3,069,815 | ..o 2,455,884
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statement for September 30, 2012ofthe N@tional Interstate Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected et Of FEINSUTANCE. ............rvvirrirrricireriereses s seess s ssess s esssssessssenssessssesssssssssnnns | soessssesens 170,750,941 | ............. 182,784,307 | ............. 252,059,277
2. NetinVESIMENTINCOME........cocviieiieciecte ettt ettt ae bbbt ss st st tes s bes s et sessebesnsnsesanants | sevesesensesens 22,453,359 | ...ccoveveee 14,909,347 | ............... 35,829,656
3. MiISCEIANEOUS INCOME........cvreiecrriieeieeicteetes et ss st es st s s s se s b s es s s ss s st ssssnsessesssassessssssssnsnnsenes | sissessesssanes (2,757,230)] ..o (1,792,140 oo (2,694,551)
4. Total (Lines 1 through 3).. .190,447,070 | ............195,901,513 | .............285,194,382
5. Benefit and 0SS related PAYMENLS...........c.ciuiveveeiciceeice ettt esensnaes | evaesenaesnees 90,845,224 | .............. (26,125,879) | ..ecvvvvevne 19,056,703
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.ccueviecieviieeieeeee e | evesreieseens 77,395,610 | ..ccvuevean 64,272,161 | .covererrnnn 90,117,294
8. Dividends paid t0 POCYNOIAETS..........cuiveieiciiisieccse bbbt snsessessssnsns | sressessssessessessstessessesensens | stessessssessessessessssensesnsans | sressessessssessessesnssssansesnes
9.  Federal and foreign income taxes paid (recovered) net of $.....940,893 tax on capital gains (I0SSES)...........ovverrrerererees [ corerreinrrennees 2,966,243 | ............... 14,560,707 | ............... 17,654,791
10 Total (LINES 5 HTOUGN 9)....cvvvuurvermiririeerisesisiseesisessissessss s esss st sssss s sssb st sssss st ssssssnns | eevssnsessens 171,207,078 | ..ovvvvvrnee 52,706,989 | .....ccooenn. 126,828,788
11.  Net cash from operations (Line 4 minUS LINE 10)..........cceieieriiirieiieiiisieiee et sse s sssssssessssssessenas | cevessessesnns 19,239,992 | ............. 143,194,524 | ............. 158,365,594
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. .. vveevreetseeseest sttt | it 112,572,568 | ............. 134,499,242 | ............. 219,853,223
12.2 15,658,801 8,634,050 | ...............12,139,768
12,3 MOTEGAGE I0ANS.......oceiecieeictccte ettt sttt et b bbbt et st st s b s sssbssessesansssassesss | nevessessesesssesssssessnsnsseses | sessesssestessnsnsessessesnsnes | ersessesenssssessesinsesteseesenes
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvvevecvreiie ettt s st s s ssssss s s sses et sbesssssesnsssassansssensenes | oesssssissssassa 619,203 | ..o | v 16,262
12.8 Total investment proceeds (LINES 12.110 12.7)......ciuiieieiiereeeice ettt | ereseesinsans 128,850,573 | ............. 143,133,291 | ............. 232,009,253
13.  Cost of investments acquired (long-term only):
13 BOMAS..vetuveeessceeseeeee et es R Rt | reeniraeens 140,444,850 | ............ 328,859,009 | .....cooevens 412,342,507
13,2 SHOCKS. rvvvuverseeersaeeseeeseeesseeets s sesess e eess et ennsnns | cerrentensries 7,431,000 | ..oovvernnnen 28,290,767 | .ovvevrvennn. 34,089,206
13,3 MOTEGAGE I0BNS.......ouceiiieciciseie ettt bbbt bbbttt s s bbb ss st snbantenss | nesistentesesssensensesnsnntenss | essesesentesessetensen e bntnes | essenseses st en et sanes
13.4 Real estate ....505,218 100,030 ..216,277
13.5  Other iNVESIEA @SSELS........cvuurrireirerireiicei ittt sssnnnnns | ceseeneenssned 6,700,000 | ..oovveiereiirerirerirerirenins e
13.6  MISCEIIANEOUS APPICALIONS. ......oveurerrerererirreeiinseseisestesessssessesesssssesssssnssessessessssssessessssssessassnssessessenssnssessessnssessassnsns | sssessensssssesssnsssssessasssessns | sossssssessossonssessessenssnssesss | ssessssssessansnssassansnssnssens
13.7 Total investments acquired (LINES 13.110 13.8).....cucieiririeieiieieie ettt s esssssssenes | sesssssssans 155,081,157 | .covveven. 357,249,806 | ............. 446,647,991
14.  Netincrease (decrease) in contract 10anS @nd PrEMIUM NOIES.........vrurrreiererineerrirsireeiseesesessseteesessssssessssessssssessessnsss | sesssesesssssssssssessessssssesses | seesssssessssssssssssessenssnssesss | soessessessssssssnssessnsnnssens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14)........ccccovivvererrerieieerisseeesseseseeesesssesessesssessseses | sovvsssesienns (26,230,585)] ............ (214,116,515 ............ (214,638,738)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUPIUS, 18SS rBASUNY STOCK..........ccevevcrieieieicicesie sttt ssse st besssssssssnans | ervessessesissessessesssessssssses | eevessesssssessssssessessesessenes | eeresesssensssssssrssssanes (0)
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other iNSUrance AbIlIIES..............ccceviericeccecece s | ey | e esens | ereeeses e es e
16.5 Dividends t0 SLOCKNOIAETS............cviviieiiiiciiei ettt bbbt st sestensens | sessssessesiesessessesssessssseses | sevessnssssessessnsessesssssssenss | cressesinsenaas 10,000,000
16.6 Other cash provided (applied) ..17,528,935 | .... ...61,418,661 ...62,793,706
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cocoeevrrenee. 17,628,935 | ............... 61,418,661 | ..ccovvnvnn 52,793,706
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......c.cocoeevrveneenee | corvrerrninens 10,538,342 | ..covvrrrneen. (9,503,330 ..coovvnvnnene (3,479,438)
19. Cash, cash equivalents and short-term investments:
19.1 BEUINNING OF YBAI.......couitiici ettt bbbt sae st saessenbannes | eevsessssassaens 3,873,645 | oo 7,353,082 | coocvverernns 7,353,082
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c.urverereerreeeeecreeeseeeeseerseeee e seeeeseeesseeeseeesseessseesssessssessssssssssssnsesnnnee | coseeeseeeees 14,411,987 |...oovveene.. (2,150,247)] .........c....... 3,873,645
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 iR EE LRttt | snenetessnee e ssnner s | tnenes e et | sepee e
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Statement for September 30, 2012ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A.

The accompanying financial statements of National Interstate Insurance Company (Company) have 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 the
Company'’s financial statements.

Note 2 - Accounting Changes and Corrections of Errors

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principles No. 101, Income
Taxes, a replacement of SSAP No. 10R and SSAP No. 10 (SSAP 101). SSAP 101 amends the deferred tax asset
admittance test set forth in SSAP 10R, by limiting the admissibility thresholds based on current period risk-based
capital levels and modifying the disclosure requirements. The adoption of SSAP 101 did not have an impact on the
Company'’s financial statements.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

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 does not have any loan-backed securities with an other-than-temporary impairment for which it
has the intent to sell or the inability or lack of intent to retain the investment in the security.

3. There was no OTTI on loan-backed securities during 2012.

4, The following table shows all loan-backed securities with an unrealized loss:

Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$ 21,511,404 $ (320,412) $ 7,899,414 $ (1,249,576)
5. Based on cash flow projections received from external 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 at September 30, 2012. The Company has the intent to hold such securities
until they recover in value or mature.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.
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Statement for September 30, 2012ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

No significant change.

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

No significant change.

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

No significant change.

Note 14 - Contingencies

E. Other Contingencies

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

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. Wash Sales

Not applicable.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

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

No significant change.

Note 20 - Fair Value

A. Inputs Used for Assets and Liabilities Measured at Fair Value

1. Fair Value Measurements by Level 1, 2 and 3

Under fair value accounting, the Company must determine the appropriate level in the fair value hierarchy for each fair
value measurement. 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. Fair values for our investment portfolio are reviewed
by company personnel using data from nationally recognized pricing services as well as non-binding broker quotes.
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Statement for September 30, 2012ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 (unadjusted) in active markets for identical securities 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 September 30, 2012 about the Company’s investments measured at fair

value.
Description Level 1 Level 2 Level 3 Total
Bonds
State and local government $ - % - 1% -8 -
Industrial and other - 6,843,187 - 6,843,187
Residential mortgage backed securities - 2,132,014 - 2,132,014
Trust preferred securities 2,360,300 - - 2,360,300
Total bonds $ 2,360,300 [$ 8,975,201 |$ - |$ 11,335,501
Preferred stock
Industrial and other $ 106,342 |$ 3,500 |$ 482,100 |$ 591,942
Total preferred stocks $ 106,342 |$ 3,500 |$ 482,100 |$ 591,942
Common stock
Industrial and other $ 20,996,358 [ $ - % - |$ 20,996,358
Mutual funds 3,111,153 - - 3,111,153
Total common stocks $ 24,107,511 |$ - |$ - |'$ 24,107,511
Totals $ 26,574,153 |$% 8,978,701 | $ 482,100 |$ 36,034,954

The following table provides information as of December 31, 2011 about the Company’s investments measured at fair

value.
Description Level 1 Level 2 Level 3 Total
Bonds
State and local government $ - 1% -1 $ 441,234 | $ 441,234
Industrial and other - 14,015,309 - 14,015,309
Residential mortgage backed securities - 1,714,567 - 1,714,567
Trust preferred securities - 1,911,136 - 1,911,136
Total bonds $ - |$ 17,641,012|$ 441,234 |$ 18,082,246
Preferred stock
Industrial and other $ - |$ 191,944 ($ 471,650 |$ 663,594
Total preferred stocks $ - % 191,944 | $ 471,650 |$ 663,594
Common stock
Industrial and other $ 18,001,130 |$ 14 | $ - |$ 18,001,144
Mutual funds 12,306,136 - - 12,306,136
Total common stocks $ 30,307,266 | $ 14 |$ - |'$ 30,307,280
Totals $ 30,307,266 [$ 17,832,970($ 912,884 |$ 49,053,120

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 1 and 2. This policy also applies to
transfers into or out of Level 3 as stated in paragraph 3 below. During the nine months ended September 30, 2012
there were four perpetual preferred stocks totaling $26 thousand that transferred from Level 1 to Level 2, and one $0.2
million redeemable preferred stock that transferred from Level 2 to Level 1 due to changes in trading activity.
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Statement for September 30, 2012ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

2. Rollforward of Level 3 Iltems

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

value using level 3 inputs for the period ended September 30, 2012.

Bonds - Industrial
and Other

Bonds - State and
Local Government

Preferred Stocks -
Industrial and Other

Beginning balance at July 1, 2012
Transfers into Level 3
Transfers out of Level 3 (a)
Total gains or (losses):
Included in earnings
Included in surplus
Purchases and issuances
Sales, settlements and redemptions
Ending balance at September 30, 2012

$ -

$ 480,714

119,286

(600,000)

$ 477,900

4,200

$ -

$ -

$ 482,100

(a) Security is no longer measured and reported at fair value due to the security having an investment grade rating

during the quarter ending September 30, 2012.

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

value using level 3 inputs for the year ended September 30, 2012.

Bonds - Industrial
and Other

Bonds - State and
Local Government

Preferred Stocks -
Industrial and Other

Beginning balance at January 1, 2012
Transfers into Level 3
Transfers out of Level 3 (a)
Total gains or (losses):

Included in earnings

Included in other comprehensive income
Purchases and issuances
Sales, settlements and redemptions
Ending balance at September 30, 2012

$ -
2,985,900
(3,000,000)

14,100

$ 441,234

158,766

(600,000)

$ 471,650

10,450

$ -

$ -

$ 482,100

3. Policy on Determining when Transfers between Levels are Recognized

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

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

The pricing services use a variety of observable inputs to estimate the fair value of fixed maturities that do not trade on a
daily basis. These inputs include, but are not limited to, recent reported trades, benchmark yields, issuer spreads, bids
or offers, reference data and measures of volatility. Included in the pricing of mortgage-backed securities are estimates
of the rate of future prepayments and defaults of principal over the remaining life of the underlying collateral. Inputs from
brokers and independent financial institutions include, but are not limited to, yields or spreads of comparable
investments which have recent trading activity, credit quality, duration, credit enhancements, collateral value and
estimated cash flows based on inputs including delinquency rates, estimated defaults and losses, and estimates of the
rate of future prepayments. Valuation techniques utilized by pricing services and values obtained from brokers and
independent financial institutions are reviewed by company personnel who are familiar with the securities being priced
and the markets in which they trade to ensure that the fair value determination is representative of an exit price, as
defined by accounting standards.

Level 2 primarily consists of financial instruments whose fair value is based on quoted prices in markets that are not
active and includes preferred stock, certain publicly traded unaffiliated common stocks, corporate obligations, and
mortgage backed securities that are not actively traded. Level 3 consists of financial instruments that are not traded in
an active market, whose fair value is estimated by management based on inputs from independent financial institutions,
which include non-binding broker quotes, for which the Company believes reflects fair value, but are unable to verify
inputs to the valuation methodology. The Company obtained one quote or price per instrument from our brokers and
pricing services and did not adjust any quotes or prices that were obtained. Management reviews these broker quotes
using information such as the market prices of similar investments. The Company primarily uses the market approach
valuation technique for all investments.

Q06.3



Statement for September 30, 2012ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

5. Derivative Fair Values
Not applicable.
B. This Disclosure Removed by NAIC December, 2010.
C. Other Fair Value Disclosures
Not applicable.
D. Reasons Not Practical to Estimate Fair Values

Not applicable.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2011 were $332,191,416. As of September 30, 2012, $86,576,680 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $243,618,887 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $1,995,849 favorable prior year development since December 31, 2011 to September 30,
2012. The favorable development in 2012 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. Management of the Company evaluates case and IBNR estimates
based on data from a variety of sources including the Company’s historical experience, knowledge of various factors,
and industry data extrapolated from other insurers writing similar lines of business.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - High Deductibles

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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

B. Not applicable.
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2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6

7.1

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 settiement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

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

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

No[X]
No[ ]

No[X]

Yes[ ] No[X]

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

12/31/2010

12/31/2010

10/18/2011

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:

Yes[ ] No[

Yes[ ] Nol

Yes [

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Yes [

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 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

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?

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

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Yes[X]

Has the code of ethics for senior managers been amended?

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

9.3

Yes [

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo7

Yes [

]

]

]

]

]

No[X]

NAT 1

NIA[X]

1 NA[X]

No [X]

No[X]

No[X]

No[ ]

No[X]

No[X]
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9.31

10.1

10.2

1.1

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0

PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 0
. Amount of real estate and mortgages held in short-term investments: G 0

Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]

If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

0 =10 Vo [T $

14,22 PrEeferred STOCK........oiveiveieieeeeeeeeeee ettt sttt sttt s s s sassne s sne e $

14.23 Common Stock.............. $

14.24 Short-Term Investments............ $ ..

14.25 Mortgage Loans on Real Estate $ ..

1426 AllOHNET ...ttt et s st en s saes s seessessen s sens $

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe...........c.cccvevvvevveveereeereennnn. $

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]

If no, attach a description with this statement.

. 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, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address

Key Bank PO Box 6717 Cleveland, OH 44101

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No [X]

16.4  If yes, give full and complete information relating thereto:

1 2 3 4
0ld Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
8099 Fort Washington Investment Advisors, Inc. 303 Broadway, Suite 1200 Cincinnati, OH 45202
137797 Elessar Investment Management 1111 Superior Ave., Suite 1310 Cleveland, OH 44114
16076 Ancora Advisors LLC 2000 Auburn Drive, Suite 300 Cleveland, OH 44122
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PART 1 - INVESTMENT
17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No [X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [X]
3.2 Ifyes, give full and complete information thereto:

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

than zero? Yes[ ] No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ | | erisniesissisnsnns | ceeeenesssnssneenni0
Total.oerieeerssersressinns | v Y. 0,0 ST (0] IS [ I (O P [ I [0 P (O] I {01 P 0
5. Operating Percentages:
5.1 A&H loss percent 58.0 %
5.2 A&H cost containment percent 57 %
5.3 A&H expense percent excluding cost containment expenses 26.9 %
6.1 Do you act as a custodian for health savings accounts? Yes[ | No [X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2012 of the

National Interstate Insurance Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?
Code Number Name of Reinsurer Jurisdiction (YES or NO)
All Other Insurers
[oooo00............. [AA-1120102......... [Lioyds's of LoNdon SyndiCate #1458................ccwwwwwwwmmeremeeeerererererererererererereseseeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseseseseseseseseses [ — [YES......
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statement for September 30, 2012ofthe N@tional Interstate Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorsYear Curre:t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccovivniirniinnnn. AL|....... L 4,307,432 3,283,972 1,967,559 | ..ooooviviienn 2,677,728 3,690,862
2. Alaska.... AK ... L ..4,161,740 ....3,056,901 ....595,298 .1,184,150 ...3,303,459
3. ANZONA.. e AZ|.... L 3,756,974 4,281,918 1,950,319 1,307,185 6,626,997
4. Arkansas.........inninneens ARJ...... [T IO 3,977,160 | coovvrrine. 2,701,803 | .o 1,081,583 [ oo 488,095 | ..ooovrrrrenne 2,106,887
5. California......c.cooeverevererenreenneenn. CAl...... [T I 42,389,573 | oo 43,275,671 | oo 23,187,357 | oo 17,635,915 | oo 69,035,645 | ..o 69,838,807
6. Colorado........ccoueeeernerinerinerenad CO]J....... [T IO 2,436,623 | oo 2,246,310 | oo 1,036,149 | ..coovvverenne 1,411,399 | oo 2,885,853 | .ovvrriireinnes 2,761,464
7. Connecticut.......c.ccovrerrerienens CT|. [T IO 6,978,680 | ..ovvvrvrrrnnn. 8,211,034 | oo 2,677,846 | ..oooovrerennee 3,293,904 | ..covcvrnne. 10,870,401 | coovvvreineee 10,124,864
8. Delaware........ccccomermeineinsiins DE{....... [T IO 8,788,307 | ..ovvvrvrrnnn. 6,886,713 | .oovviene 2,186,065 | ..ovovvrierinnee 7,584,804 | ...ocvvinnen. 8,273,405 | ..vvvvrinne 8,069,487
9. District of Columbia................. DC|....... [T RO 249 | o 249 | e [ s | s 23 | s 9,643
10, Florida. ..o FL|...... [T IS 11,099,644 | .....ocvvvneee 15,367,061 | cooocvvrrennne 8,252,826 | ...covvvvien. 7,609,062 | ....ccovnve. 17,291,183 | oo 16,415,819
T €10 (o - O GAl...... [T IO 4,515,565 | ..ovvrvirrerinn 5,466,717 | oo 6,103,315 | .ovvrvrrerine 1,316,011 | oo 5,142,672 | oo 5,167,478
12, HaWali...ooeocececseeeecs Hil....... [T IS 10,670,328 | ..cvvvvrrnnes 11,325,794 3,138,011 17445419 | i 16,907,140
13. Idaho. ...4,106,363 ....3,131,348 548,521 3,227,382 ,119,019
14. llinois 7,647,367 6,722,257 4,000,736 13,986,475
15, Indiana......c.ovveveemeenneiniiniiens INJ....... [OOSR 4,298,858 3,438,838 1,976,443 5,884,144
16. lowa. LAY L ...9,010,188 ....1,867,835 , .1,791,509 ...8,426,912
17, Kansas......covvvevveveereneennn KS [ i L 3,774,517 3,311,860 1,189,130 [ oo 879,446 5,028,687
18, Kentucky......ocovveneenvenernenenn KY [ [ SRR IO 2,090,437 | covveirerrennne 1,273,587 | ovvvveerrerrneen 453,667 [ oo 373,352 | oo 2,495,689
19.  Louisiana..........cccccoevrrevrrereee LA [ oo [T IR 2,882,976 | ..cooovrrennn. 2,719,089 | coovvvrrerinn 3424240 | oo 1,370,789 | ..o 5,489,154
20. Maine.....ccoovvrrnnrrnernernenn. ME | [ESURTOON IO 207,696 | ..ocovverririinnns 420,700 | oo 68,362 | .overririrennnes 311,013 | o 539,115
21. Maryland.......ccccooooververeeneen.MD | oo [T IO 3,390,270 | oo, 2,944,558 | oo, 610,785 | .oovverveeinne 1,567,509 | ..ooovrvrrennes 3,317,745
22. Massachusetts..........cccocooee.. MA | ... [T IR 6,777,766 | ..vvvverereee. 9,410,323 | ..ooovvrrn. 5,346,006 | ...cccvvvvrnen. 5,354,845 | ....coevunve. 19,467,016
23.  Michigan..........ccccovervvrrrnerenee MI ] oo Lo | e 26,853 [ oo 10,064 | .o | e (125) oo, 1,426
24. Minnesota.........ccccoverevrrreeee . MN | oo [T IR 3,908,584 | ...ccoovvrvnnee. 3,426,134 | oo, 759,879 | oo 1,388,589 | ..oocvvvrrrnnns 3,708,639
25.  MisSiSSIPPi....vvrvvricrrrirnnne s MS | . [T IR 1,656,380 | ..ccovvrrerrinen 2,117,997 | v 1,541,484 | oo, 1,640,287 | ..oooovrvrrenee. 2,487,078
26.  MiSSOUM.....cccvvrvrerirerririrnnenn e MO | . [T IR 7,485,149 | oo, TATIT19 | e, 3,380,118 | .oooovve. 2,572,773 | oo 9,082,493
27. Montana........ccocovvvrnrrnrrencee . MT | oo [T ISR 4,027,031 | oovvreierrin 4228424 | .o 3,276,145 | oo 3,930,239 | .oooovrrinnn. 2,917,725
28. Nebraska..........cccoeererrrnerennn.NE | oo [T IR 3,123,362 | .ovvrverne. 3,031,561 | cooorrrin. 2,009,218 | coovverrrrriene 776,606 | ..ooovevernne 3,816,571
29. Nevada......oomecrmermrrrnnenn NV | o, L 3,529,714 3,820,068 | ......cevvnnee. 2,164,373 | oo 863,089 5,334,065
30. New Hampshire...........cc.......NH] ....... L ...1,989,605 2,135,068 | ... 11,050,379 | ... ..2,797,922 2,787,421 2,847,020
31, New Jersey......comvverrenneen N o Lo | e T2ATT | o 68,832 | oo 347,657 | oo 120,052 [ covoovveerierinens 232,456 | oo 572,259
32, New Mexico........coccouvermrrence . NM] ... Lo | s 896,771 | oo 832,068 | .o 330,065 | .oovoereriianne 190,172 [ oo 807,818 | oo 679,341
33, New YOrK.....ooooeeoververrnrcren NY | [T ISP 24,243,572 [ oo 22,654,025 | ..oooevvvnene. 7,073,402 | oo 4,290,301 | .oovveerinn 33,681,138 | ..o 27,603,860
34.  North Carolina..........cccccoeeee....NC | ... [T I 16,731,157 | oo 15,602,210 | coovvvrrrene. 9,743,559 | ...oovvviennn. 8,122,327 | oo 24,521,723 | oo 22,241,966
35.  North Dakota........ccccoeeererere . ND | e [T IO 558,640 | .oovvorrrrrinen. 753,710 | covvveereierins 514,531 | oo 808,397 | oo 1,825,794 | oo 1,104,613
36.  ONi0...coorrereerieeieeieeieeee . OH [T IO 8,881,198 | ...coovvrrenne 11,069,520 | ..ooovvrivne. 4,133,978 | oo 5,125,943 [ ...cocovnvne. 13,909,873 | .ooovvrerinen 11,858,190
37.  Oklahoma........ccccovvvrnrvrnrrnn . OK | o [T IO 3,367,813 | v 3,565,428 | ...coovvieen. 1,717,945 | oo 1,516,010 [ .ooorrrrrennes 3,122,977 | oo 3,361,522
38, Oregon.....cccoeeveeevneeneerneene. OR | i [T IO 1,093,314 | oo 1,505,061 | .ovoeveriirinnes 502,344 | .o 662,379 | oo 2,274,363 | .ovvverrinnee 1,966,334
39. Pennsylvania..........cccccooeene . PA | oo [T IS 18,529,937 | ccovvrris 18,286,275 | ..oovvrrne. 6,713,740 | cvvvevrrrrnn 5,696,150 [ ...ccocounvne. 22,919,873 | oo 19,685,424
40. Rhode Island..........cccccconerne R oo [T IO 1,068,211 | oo 558,404 | ..oovvvieiiinne 165,364 [ ..ooovvveiriene. 94,697 | oo 1,217,355 | oo 720,252
41. South Carolina............ccc.e......SC | ....... [T IR 2,572,609 | oo, 1,777,208 | oo 143,708 [ oo 613,425 | oo 2,691,686 | ..ooveovrirnnnee 1,894,005
42.  South Dakota..........ccconuvereeee.SD | e [T IO 1,121,341 | i 1,137,938 | oo 585,628 | ..ovvvviirerinne 1,491,204 | oo 555,502 | .ovevrierriinnennd 693,933
43.  Tennessee.......cooevmevnereneen IN | e [T IO 8,068,566 | ......cocvenncn. 5,602,220 | ..ooverriinn. 2,873,141 | e 3,516,429 | ..o 9,815,976 | ..oovvveinnee 7,317,032
44, TeXaS..ocomronrrinreirnrrnnssesene T e [T IS 25,627,061 | .. .27,985,752 | .... ...14,967,699 | ... 20,584,859 47,273,910 ...47,284,382
45, Utah...coonnnnenlUT [T IO 4777873 | oo 3,594,167 | .oooeen. 1,566,394 | .ooooveris 495,648 | ..o 4,702,195 | cooirinne 3,804,880
46.  Vermont........cccoveenrrcnmrcnnncenn VT | . [T IO 545843 | .o 963,328 | .ovverriiine 517,683 | v 461,179 1,344,008 1,589,500
47. \Virginia.. VAL L ...5,683,833 5,908,418 | .... 1,627,787 | ... ..1,500,637 ....6,733,849 5,135,751
48.  Washington...........ccccoveinriennee WA[...... L 2,071,431 2,516,062 | ..ovverrrecriene 536,794 | oo 743,249 1,938,611 1,819,428
49.  West Virginia........coccovveereencs WV]....... [T IO 293,402 | .oovveireieiine 272,000 | oo 103,231 [ oo 20,336 [ oo 508,156 | ..ucvverrrereerenas 332,033
50.  WIiSCONSIN....courvervrrreniirreinens WI....... [T IO 6,107,999 | oo 5,246,290 | ..ovverrirnn. 1,688,793 [ oo 1,107,610 | .cooovrreennn 6,152,401 | oo 7,818,249
51, Wyoming......ccocoveemeererenrennens WY |....... [T IO 227,230 | oo 249,315 | oo 75,381 | oo, 30,898 | .o 154,074 | oo 449,795
52.  American Samoa..........c.c........ AS|..... Nuiiiri e | ceeneeeieessesessessees [ eerereseessesinsssssssseeens | seetiessiessiessieessessesssssns | ertestestsse sttt essienes | esbees ettt
53, GUAM...cviverieieeies GUJ....... Nuiiirie e | reeneeeieessesseesessees e | neeseesssssesiesiessnssns | ersesiessesiesse st ssessienes | et
54.  Puerto RiCO......ccvvrerriiiiinnes PR{....... Nuvirire [ e [ e | e | e | e
55.  US Virgin Islands...........cc..cc...... VI|....... Nurriiee [ | e [ e sesssssenns | cresssesie s ssesssssesens | esssesessessissessessssessesses | sriesesseese s
56. Northern Mariana Islands......MP {....... Nuvrire [ e [ e | e | e | e
57. Canada........omnmernenneennen, CNJ....... Nuciiieee [ | e
58. Aggregate Other Alien............. (O [N, .0, SO [T (01 IR 0
59.  TotalS.....ovwerreiriiiriiiniiiniesisiies ()l I 305,555,669 | .......c..e. 303,733,894
DETAILS OF Wi
5801.
5802. ......
5803.
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX oo e (0 U 0 [ (01 RO (01 RO (01 OO 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX e, 0 [ 0 e (01 R (01 (O 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Capital Trust Il
American Financial Capital Trust IlI

American Financial Enterprises, Inc.
American Money Management Corporation

American Financial Capital Trust IV

{

American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Lease & Loan Insurance Services Limited

Premier Lease & Loan Services Insurance Agency, Inc.

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Risico Management Corporation
Atlas Building Company, LLC
Dixie Terminal Corporation
Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.

HHH

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited
Marketform Holdings Limited

Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited

Gabinete Marketform SL

Marketform Australia Pty Limited

Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #

Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
DE 20-1548213
AL 20-1574094
MI
OH
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BM
OH 31-1446308
GB
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 27-4521779
OH 31-0823725
OH 31-1733037
BM 98-0606803
GB 98-0556144
GB
GB
GB
GB 98-0412245
GB
ES
AU
IT
GB
GB
GB 98-0431601
GB
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

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

—

* Denotes insurer

AAG Holding Company, Inc.

Great American Financial Statutory Trust IV
Great American Life Insurance Company *

Aerielle IP Holdings, LLC »
Aerielle, LLC ~
Annuity Investors Life Insurance Company *

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GALIC - Bay Bridge Marina, LLC

GALIC - Sorrento, LLC ~

GALIC - Stoneleigh, LLC

GALIC Brothers, Inc. (80%)

GALIC Pointe, LLC

Manhattan National Holding Corporation

Manhattan National Life Insurance Company *

Skipjack Marina Corp.

United Teacher Associates, Ltd.

United Teacher Associates Insurance Company *

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Ceres Administrators, L.L.C.
Ceres Sales, LLC
HealthMark Sales, LLC

Continental General Corporation

Continental General Insurance Company *
Continental Print & Photo Co.

QQAgency of Texas, Inc.

Great American Advisors, Inc.

reat American Holding, Inc.

Agricultural Services, LLC

United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)

Livestock Market Enhancement Risk Retention Group * »
American Empire Surplus Lines Insurance Company *

American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

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

Premier International Insurance Company *

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

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

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
OH 31-1475936
CT 58-646032
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL
FL 45-3829557
OH 31-1391777
FL 45-1144095
OH 26-3260520
IL 45-0252531 67083
MD 52-2179330
TX 74-2180806
TX 58-0869673 63479
KY 31-1422717
DE 34-1017531
DE 34-1880408
DE 34-1947043
DE 34-1920479
NE 47-0717079
OH 47-0463747 71404
NE 47-0562685
TX 34-1947042
OH 31-1395344
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
NV 27-4395897 14084
DE 31-0912199 35351
OH 31-0973761 37990
TX 59-1671722
AU
IE
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TC 98-0627464




Statement for September 30, 2012ofthe NAtional Interstate Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
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Part 1 - Organizational Chart

an Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.

Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *

Financiadora de Primas Condor, S.A. de C.V. (99%)

Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *

Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.

Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.

Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (52.2%)

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

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

Commercial For Hire Transportation Purchasing Group @

National Interstate Insurance Company *

Triumphe Casualty Company *
Vanliner Group, Inc.

Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc. *
Professional Risk Brokers, Inc.
Strategic Comp Holdings, L.L.C.

* Denotes insurer

Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.

One East Fourth, Inc.

Pioneer Carpet Mills, Inc.

Superior NWVN of Ohio, Inc.

TEJ Holdings, Inc.

Three East Fourth, Inc.

@ Company affiliated but not owned

# Participant in Lloyd'

s Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
" Total percentage owned by respective parent and other affiliated companies

National Interstate Insurance Company of Hawaii, Inc. *

TransProtection Service Company

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
DE 20-5173494
DE 20-5173589
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MX
MX
KS 39-1404033
NY 13-3628555
NY
OH 31-1753938
FL 31-1765544
CN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
DE 31-1228726
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
TX 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GB
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
KY 98-0191335
VI 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
OH 95-3623282 41106
DE 43-1415856
MO 43-1254631
MO 86-0114294 21172
BM
MT 20-5546054
GB
FL 27-2226948
CN 871850814
IL 31-1293064
LA 72-1331800
LA 36-4517754
LA 32-0050970
OH 31-0686194
OH 31-0883227
OH 31-1737792
OH 31-1119320
OH 31-0728327
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
.................................................................................... 31-1544320 | ...................| 0000944707 [NYSE.................. | American Financial Group, INC.........c.ccccoevrrererrnnnns rrrrenensenenssnessnssesesssssssensessssesessessssessessesesse | OWNEISNID.cuiies | oiriirreinninns | vt nnnns | eesesseenns
.................................................................................... 316549738 | ......covevvvens | vevrereseiniins [ ceveesesesiseneennne. | American Financial Capital Trust 11 American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccocevrererrs | correrreenns
.................................................................................... 16-6543606 | ......cocrvvrerens | vervrererneineires [cenerveirernnnenenee. | American Financial Capital Trust 11 DE........... |NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC.........ccccovuureerevans [ covrrirenns
.................................................................................... 16-6543609 | ......ovevererens | verrirenirerreires [ ceverceienineenneneee. | American Financial Capital Trust IV............c.cccoeee. | DE..ecccc.. | NIA.............. | American Financial Group, Inc..............c.ccc........ | Ownership......... | ...100.000 | American Financial Group, INC..........cccoviuvrivei | ovrvreinnne
.................................................................................... 31-0996797 | ....covvrerveerens | vervevirernenins [ covenireinenieeeeen. | American Financial Enterprises, Inc.........cccocovceeeee | CTeeeeee | NIALL.............. | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccvcvereerevnces | covrerrennns
.................................................................................... 31-0828578 | ...cevveverrees [ ceeeeeviieens [ cvevsieiesiseen.. | American Money Management Corporation............ [OH............ NIA............... | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC..........cccocovererirens | corrrrinnnn
.................................................................................... 27-1577326 | ..coovovvvivees | cveeeireeninns | cecvireieeneeeennnn. | American Real Estate Capital Company, LLC........ |OH............ |NIA............... | American Money Management Corporation........ | Ownership......... | .....80.000 | American Financial Group, INC..........ccccecereernns | corrireinnnns
.................................................................................... 27-2829629 | ......ccoeeveers | vevriereseienies [ coveieieieieienenn. | MidMarket Capital Partners, LLC..............cccccevevee. | DE.......... |NIAL.............. | American Money Management Corporation........ | Ownership......... | .....65.000 | American Financial Group, INC.........ccccceueverrinns [ correrrennns
.................................................................................... 41-2112001 | oo [ eoveerievesniens | cveesieseisnieieeeeen. | APU Holding Company.........ccoovveeeveneceiieseisnieneens | OHucecs [NIALL.............. | American Financial Group, InC..............cc............ | Ownership......... | ...100.000 | American Financial Group, INC..........cccoceererverenn | cererinnns
.................................................................................... 23-6000765 | ......ccovrrerrrees [ evrrerereisiinns | cveereseinsienenenen. | American Premier Underwriters, Inc.........coccceeeeee. [PA...o.e [NIAL............. |APU Holding Company............ccccccevevrerrerennnnen. | OWnership......... | ...100.000 | American Financial Group, INC.........ccccovereireenn | cevrerennns
.................................................................................... 23-6297584 | ......ovovvevres [ cvrriiesesiiens | v | The Associates of the Jersey Company...........oe... [Nd.o.eeees [NIAL............ | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvrrerrenrs | correrreennns
.................................................................................... 37-1094159 | ....oovvervvnis | veverrencnenes [eveirrencssneinnes | €81 CO@LL INCiiccvcsevesceesescsieneene ||l | NIAL........... | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC........cccoeevvrrerrvnns [ covrerrenns
.................................................................................... 95-2802826 | .......cocvervens [ corerierireirernns | cvrerevienneneneenn. | Gre@t Southwest Corporation...........ccvcvcvevicveneees | DEeccceeces [NIALL........... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........ccccccevreuverns | coririrrrinae
.................................................................................... 35-6001691 |......cooevveeves | vervevrernenenes [ ovevrernenirennen. | The Indianapolis Union Railway Company............. [IN.............|NIA............... | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC.........ccccveerverrenns | covrerrenns
.................................................................................... 13-6400464 | .........cccoeoees | cevceviieeeiies | vveesiieeeeennn.. | LEIGH Valley Railroad Company.........c.coccevieeeeeee. | PAuees |NIAL............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC.........cccccovreirires | vevrreirnnnes
.................................................................................... 20-1548213 | ...oovvvviveies | cveeeiieeninns | cecvivesisneieenenn.. | Magnolia Alabama Holdings, Inc.........ccccooceevveeee. | DE..eo. | NIAL.............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........ccccocereernns | correrernnnns
.................................................................................... 20-1574094 | ......coovivvvives | cvreeveieienns | ceceriesseeeenen.. | Magnolia Alabama Holdings LLC............cccocoecvveeeen. | AL | NIAL............ | MagnOlia Alabama Holdings, Inc. Ownership......... | ...100.000 | American Financial Group, INC...........ccocvueerires | verrrrirnnnns
................................................................................... Michigan Oil & Gas Holdings, LLC............ccceevren. |[Ml.ccooeeeo. [NIAL............... | American Premier Underwriters, Inc.... Ownership......... | ...100.000 | American Financial Group, INC..........cccoccerereene | corerernns
................... Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc
. 113-6021353 |... The Owasco River Railway, Inc.. .| American Premier Underwriters, Inc . | Ownership ...100.000 | American Financial Group, Inc...
31-1236926 PCC Real Estate, INC........cccceveerriiericceiieis American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc
76-0080537 PCC Technical Industries, INC............ccoenerrerrinnne. American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc
. 131-1388401 | ... PCC Maryland Realty Corp.. . .| PCC Technical Industries, Inc..... .| Ownership. ...100.000 | American Financial Group, Inc...
06-1209709 Penn Central Energy Management Company......... American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc
.................................................................................... 23-1537928 | ..o | v [ eeeeveeesiceeeisieeees. | PENN TOWELS, INCeei e American Premier Underwriters, Inc................... | Ownership......... | ...100.000 |American Financial Group, INC.........c.cccoeceviveens [ crrrieinnne
.................................................................................... 23-6000766 |......ccovcvrrerer | veveernireenires | cecvireesneeeenenn.. | PENNSYIVania-Reading Seashore Lines................... American Premier Underwriters, Inc................... | Ownership......... | .....66.670 | American Financial Group, INC.........c.cccoecevireees [ cvirieinnne
.................................................................................... 23-6207599 | .....coevvevres [ covrerieveiniens | cveesieseissiennennnn. | Pittsburgh and Cross Creek Railroad Company...... [PA............ [NIA............... | American Premier Underwriters, Inc................... |Ownership......... | .....83.000 | American Financial Group, INC..........ccccccerrerreerns | cerrerernns
.................................................................................... 23-1707450 | .oovveveveeves [ eoveeiesesiiens | cvveeieseseienenenn.. | TEMMINal Realty Penn Co......oocvvvvevievcsceiienceens [DCnis [NIAL.............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........ccccccevervenis | correrrernn.
.................................................................................... 23-1675796 | ...ovvevverrerrrees [ cvrvrereisniens | cvvveesennieeenn. | Waynesburg Southern Railroad Company.............. [PA............ [NIA............... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC.......c..cccoccvrrerreeres | cerrerrirnnns
....................................................................................................................................................................... GAl Insurance Company, Ltd.........ccccovevvcvvcvincnes [BMuiiien [lA.....o..... |APU Holding Company...........cccocvveievnirinnneen. | OWnEIShip........ | ...100.000 | American Financial Group, INC.........ccccvveveireeins | covreveenns
.................................................................................... 31-1446308 | ......coovvvrices e | cverereineneeeen. | HANGAr Acquisition Comp.......ovevvcevcevvneencrveinnnens | OHuccccci [NIAL............. | APU Holding Company ..| Ownership......... | ...100.000 | American Financial Group, INC..........cccocveereuerns | cerirerrrinas
....................................................................................................................................................................... Lease & Loan Insurance Services Limited.............. |GB............ INIA............... | APU Holding Company. ..| Ownership......... | ...100.000 | American Financial Group, INC........c.ccccocvvevreurees | covrerrennns

.191-1242743 | ...

91-1508644
95-2801326

Premier Lease & Loan Services Insurance Agency,
Inc.

Premier Lease & Loan Services of Canada, Inc......
Republic Indemnity Company of America...............

.|APU Holding Company

APU Holding Company
APU Holding Company..........cccoeereennirennns

.| Ownership.
.. | Ownership

Ownership

...100.000
...100.000
...100.000

American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, InC...........cccccevevnnee.
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 43753...... 31-1054123 | ..o | e [ Republic Indemnity Company of California............. Republic Indemnity Company of America........... Ownership......... ...100.000 | American Financial Group, INC.........cccoeuveevreunees | covrerrennns
.................................................................................... 31-1262960 | .....oovvverenes [ cerereeviieens [ vesveciesieenen | Risico Management Corporation............ceeiceinne APU Holding Company .. | Ownership......... | ...100.000 | American Financial Group, INC..........cccocvueerirens | verrreinnens
.................................................................................... 27-4521779 | coovevvevvees | eveeeiveieinnns | cecvireesineennen.. | Atlas Building Company, LLC........vvvveeiiciriiee American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC...........ccocovererires | verrrrienne
.................................................................................... 31-0823725 | ...ooovvveeeies [ cerveeevireens [ vesviieecnieennen. | Dixie Terminal Corporation..........c.ceecencevnicennns American Financial Group, Inc.............ccccevvveer. | Ownership......... | ...100.000 | American Financial Group, INC.........cccouovvvievns [ cvirieinnne
.................................................................................... 311733037 | .o | cevererievesies [ eveeiieeesienennnn. | Flextech Holding Co., INC..vvvvvecvciceecce American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........c.cccoeurerreere | correrrennne
.................................................................................... 98-0606803 | .......cooevevverre | vervrrnrerrrnins [evrieireseeniennenne. | GAl Holding Bermuda Ltd........c.eveevevieeniisininns American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvreveere | correrrernns
98-0556144 | .....ooovevrrrin | verrervirerreinins [ GAIl Indemnity, Ltd........ocoovrvrrrrnreirneiesisies GAl Holding Bermuda Ltd...........cccovvvvrnrrirnennn. Ownership ...100.000 | American Financial Group, Inc

06-1356481
31-1475936
58-646032..
13-1935920
45-2969767
26-4391696
31-1021738
27-4078277

. 270513333 | ...

20-1246122
45-3988240

.| 20-4604276 |...

45-5565693
45-3829557

.| 311391777 | ...

45-1144095
26-3260520

Marketform Group Limited...
Marketform Holdings Limited

Caduceus Underwriting Limited...........ccocooreureenennes

Lavenham Underwriting Limited..

Marketform Limited...........ccocvvvrevninnenniniccnis

Gabinete Marketform SL...........cccoevivirniniiinnn

Marketform Australia Pty Limited............ccocrevneee.

Studio Marketform SRL.........ccoeuevrineinereiniinein

Marketform Management Services Limited............. GB........... NIA...oon.
Marketform Managing Agency Limited.................... GB.......... NIA...coon.
Sampford Underwriting Limited...........ccccoovnerrinnce. GB............ A s
Marketform Trust Company Limited............c.cccceene. GB............ NIA...ccoee
Great American Financial Resources, Inc............... DE........... NIA............
AAG Holding Company, INC.........cccccevrierrinrreieennnns OH....cco.... NIA...cconne
Great American Financial Statutory Trust IV........... CTuiiene NIA..ccooee
Great American Life Insurance Company............... OH............ A
Aerielle IP Holdings, LLC........ccoovvieieinieieinns OH............ NIA...............
Aerielle, LLC........ovieerieinirerrecncereiseerieenns DE.....ce. NIA oo
Annuity Investors Life Insurance Company............. OH....co.e.. A
Bay Bridge Marina Hemingway's Restaurant, LLC.. |MD............ NIA oo

Bay Bridge Marina Management, LLC.

Brothers Management, LLC............

FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC.
GALIC - Sorrento, LLC
GALIC - Stoneleigh, LLC

GALIC Brothers, Inc
GALIC Pointe, LLC

Manhattan National Holding Corporation................

.| GAI Holding Bermu
Marketform Group Limited

da Ltd....

Marketform Holdings Limited...........c.ccocovrevnennee.

. | Marketform Holdings Limited...

Marketform Holdings Limited............ccccovvveennnee.

Marketform Limited

. | Ownership.

Ownership
Ownership
Ownership

Ownership

.. | Ownership.........

Marketform Limited .. | Ownership.........
Marketform Limited.........cocerervvrnieninneiennns Ownership.........
Marketform Holdings Limited...........ccccccovreiennee. Ownership.........
Marketform Holdings Limited...........ccccccovreirnnee. Ownership.........
Marketform Holdings Limited.........c.ccccoevvirenneee Ownership.........
Marketform Group Limited..........cccocvvvrvvereenenne. Ownership.........
American Financial Group, InC..........cccocuveveennee. Ownership.........
Great American Financial Resources, Inc........... Ownership.........
AAG Holding Company, INC.........ccccceuveririrannnns Ownership.........
AAG Holding Company, INC........ccccceeriverenenns Ownership.........
Great American Life Insurance Company........... Ownership

Great American Life Insurance Company........... Ownership

Great American Life Insurance Company........... Ownership

Great American Life Insurance Company.
.| Great American Life Insurance Company...
Great American Life Insurance Company.
Great American Life Insurance Company.
.| Great American Life Insurance Company...
Great American Life Insurance Company.
Great American Life Insurance Company.
.| Great American Life Insurance Company...
Great American Life Insurance Company.

Great American Life Insurance Company...........

. | Ownership.

. | Ownership

. | Ownership

Ownership

Ownership
Ownership.........

Ownership
Ownership

Ownership
Ownership.........

...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000

...100.000
...100.000

...100.000

American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, INC.........ccccovvvririnee.
American Financial Group, InC...........cccccevevnee.
American Financial Group, InC..........cccocvveveunn.
American Financial Group, InC..........cccocvreviunn.
American Financial Group, InC..........cccocvrevrunn.
American Financial Group, INC..........cccvvvniveenee
American Financial Group, InC.........ccccoocvevevnnee.
American Financial Group, INC.........ccccoovvevevnnee.
American Financial Group, InC..........cccoocvruevnnee.
American Financial Group, INC.........ccccovvvririnnee.
American Financial Group, InC............ccccevevnee.
American Financial Group, InC...........ccccceveveunn.
American Financial Group, InC..........cccocoeveveunen.
American Financial Group, InC..........cccocvvevrune.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, INC..........cccvvvnivienee
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NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 67083...... 45-0252531 | oo e | e Manhattan National Life Insurance Company......... Lo A Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, INC.........cccoeuveevreunees | covrerrennns
.................................................................................... 52-2179330 | ..oovevvrerrries [ cereereenireeins [ vesviecenieeenns | Skipjack Marina Corp......cveveevivcceeciescsicecscsnneees [MDucis [NIALL............. | Great American Life Insurance Company........... | Ownership......... | ...100.000 |American Financial Group, INC.........ccccoeevvireens [ coviririinnns
T4-2180806 | .....ooovvrvereres | ereeereierrienes [ v United Teacher Associates, Ltd..............cccoevrnnnes [, S NIA..ccooree AAG Holding Company, INC.........cccccevveririannnns Ownership......... ...100.000 | American Financial Group, INC..........ccccovvrvrinnne. T
58-0869673 | ....oovvrreverrres | errrereinirienns [ v United Teacher Associates Insurance Company..... | TX............. A, United Teacher Associates, Ltd..............ccccuuuee. Ownership......... ...100.000 | American Financial Group, INC.........ccccovivevriens | veverrirnnnns
311422717 | oo | e [t AAG Insurance Agency, Inc Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC..........cccocererrevenn | cererrnnns
34-1017531 | .vovoeceeeeeereies [ | e Ceres Group, Inc. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC........c.ccccovererrerenn | correrrrnnns
34-1880408 Ceres Administrators, L.L.C.......ccccevvvveveecrcereie. Ceres Group, Inc Ownership ...100.000 | American Financial Group, Inc
.| 34-1947043 | ... Ceres Sales, LLC..... .| Ceres Group, Inc. . | Ownership. ...100.000 | American Financial Group, Inc...

34-1920479 HealthMark Sales, LLC.... Ceres Sales, LLC Ownership ...100.000 | American Financial Group, Inc.

.................................................................................... 47-0717079 Continental General Corporation Ceres Group, Inc Ownership ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 71404...... 47-0463747 |... Continental General Insurance Company. . | Continental General Corporation. . | Ownership ...100.000 | American Financial Group, Inc...

.................................................................................... 47-0562685 Continental Print & Photo Co........c.cccovvviieiricinnns Continental General Corporation Ownership ...100.000 | American Financial Group, Inc

.................................................................................... 34-1947042 | ..o | e [ | QQAgeNCy of Texas, Inc Ceres Group, INC........ccocvvverivrvrininrcrnenenene. | OWNErship......... | ...100.000 | American Financial Group, INC..........ccocvvevvenins | vevveeiniens

.................................................................................... 31-1395344 | ..o e | e, | Great American AdVISOrS, NG Great American Financial Resources, Inc........... | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoueerevies | coererrnnns

.................................................................................... 42-1575938 | ...oveverervres [ evrvieiesniens | cvveriesensieeenn.. | Greéat American Holding, InC.......vevevvcecieiiceciniee | OHucs [NIAL.............. | American Financial Group, InC..............ccccuee..... | Ownership......... | ...100.000 | American Financial Group, INC.........ccccoverereenns | cererennns

.................................................................................... 27-3062314 | ...vvvvvreivens [ evrereriniinns | cevveeneneieenenn. | Agricultural Services, LLC.......coooecevvvveveiviieneenns | OHueics [NIALL.............. | Great American Holding, Inc .. | Ownership......... | ...100.000 | American Financial Group, INC.......c.ccccocererrerens | correrrennns

.................................................................................... 45-4110027 | .ooveereererrens [ eveneinreseens | cveveieneneeeenns. | Unites States Commodities Producers LLC........... [MT............ [NIA............... | Agricultural Services, LLC Ownership......... | .....75.000 | American Financial Group, INC.........ccccoccvrerrenrs | correrrrennns
Livestock Market Enhancement Risk Retention

0084...... American Financial Group, Inc........ 14084...... 27-4395897 | ..o e | e Group NV NIA...oonn. Unites States Commodities Producers LLC........ Ownership......... | ...... 1.000 |American Financial Group, INC.........cccccvvvrurennens 2

.................................................................................... 27-2354685 | ......coovvveens | cveeeiieienins | ceceiveiesneeeeennnne. | United States Livestock Producers, LLC................ [NV............ [NIA............... | Agricultural Services, LLC..............cccecvverrernnenen.. | Ownership......... | .....75.000 | American Financial Group, INC.........cccovevreeriens | covvereininns
Livestock Market Enhancement Risk Retention

0084...... American Financial Group, Inc........ 14084...... 27-4395897 | ...ovvveeiviees | v | e Group NV.ee A, United States Livestock Producers, LLC............. Ownership......... | ... 99.000 |American Financial Group, INC.........ccccoeeviveininns 2
American Empire Surplus Lines Insurance

0084...... American Financial Group, Inc........ 35351...... 310912199 | ..o | e [ Company DE............ A Great American Holding, INC.........cccccvvvereiiininns Ownership......... ...100.000 | American Financial Group, INC.......c..cccoeererrerrnn | cererrnnnns

American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc........ 31-0973761 American Empire Insurance Company A Company Ownership......... ...100.000 | American Financial Group, Inc
.|59-1671722 | ... American Empire Underwriters, Inc .| American Empire Insurance Company. ..| Ownership. ...100.000 |American Financial Group, Inc...

................... GAI Australia Pty Ltd Great American Holding, Inc. .. | Ownership. ...100.000 | American Financial Group, Inc
....................................................................................................................................................................... Great American International Insurance Limited..... Great American Holding, Inc. .. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccocurverreures | covrerrennns
0084...... American Financial Group, Inc........ 23418...... 73-0556513 | oo [ eveeereieisiens [ Mid-Continent Casualty Company..............cccoeuue.. Great American Holding, Inc .. | Ownership......... ...100.000 | American Financial Group, INC..........cccovveeirien | cevrreinnnes
0084...... American Financial Group, Inc........ 15380...... T3-1406844 | ..o [ erereeieiiens [ Mid-Continent Assurance Company.............ccceu.u.. Mid-Continent Casualty Company...............cc..... Ownership......... ...100.000 | American Financial Group, INC.........ccccovveerirens | cevrreirennns

Mid-Continent Excess and Surplus Insurance
0084...... American Financial Group, Inc........ 1379%...... 38-3803661 | ....ccvrrvrerrine | e [ Company DE............ A Mid-Continent Casualty Company...................... Ownership......... ...100.000 | American Financial Group, INC..........cccoceverrerenn | cererernns
.................................................................................... 30-0571535 | ....cocovverevenns | vervrvirerseienes [ ceveieieseisinennenn.. | Mid-Continent Specialty Insurance Services, Inc.... |[OK............ |NIA............... | Mid-Continent Casualty Company...................... | Ownership......... | ...100.000 | American Financial Group, INC..........cccceuerrerrenns [ oererrenns
0084...... American Financial Group, Inc........ 23426...... 73-0773259 | ..o | e [ Oklahoma Surety Company A Mid-Continent Casualty Company . | Ownership......... ...100.000 | American Financial Group, INC........c..cccoeeuerrernnn | correrrrnnnns
.................................................................................... 98-0627464 | .........cccovevre | vevrinrerseinnns [ eveivresieisennennnn. | Premier International Insurance Company.............. | TC............ |lA................. | Great American Holding, Inc. ..| Ownership......... | ...100.000 | American Financial Group, INC........c.ccccoeererrerrns | correrrernns

0084...... American Financial Group, Inc........ 16691...... 310501234 | ..o | e e Great American Insurance Company............c...c..... OH...coeenee. UIP..covvne. American Financial Group, InC..........cccocuvvveennee. Ownership......... ...100.000 | American Financial Group, INC........c.ccccoeuvreereenees | correrreenns
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.................................................................................... 45-2969767 | ....oevvverereene [ evereirrencnes | cveveenenenneneee. | Aerielle 1P Holdings, LLC.......cooovevveveincincsicineen. | OH Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, INC.........ccccccvuvrrereens | 2uriirinenne
.................................................................................... 26-4391696 |....coovvrrnen | cvrerernieenns | ceveveesinnieennnene | ACHEIE, LG veeseeesieisienens | DE Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, INC.........ccccccovvvvvrirees | 2uerrnnne.
.................................................................................... 31-1463075 | ...ovovvieereiees | cereererensiieies [ coeeisiseeeneeee. | American Signature Underwriters, Inc..................... | OH Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccccovrerires | verrreienne
.................................................................................... 59-2840291 | ....evvvverviees [ cereereenriiens [ crnesiseeennennnn. | Brothers Property Corporation..........ccccveceeeeienee. |OH Great American Insurance Company.................. | Ownership......... | .....80.000 | American Financial Group, INC..........ccccccouvvvrires | verrrrirennns
.................................................................................... 20-5173494 | .....ooovvevvvene | vevrieieeeieiees [ covveisesesienen.. | Brothers Le Pavillon, LLC..........cccocoevvevveevievennnn | DE Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, INC..........c.cccoeurerreere | correrrennne
............... 20-5173589 | .....cvovvervvns [ cvevriereissiens | conveieseseienennenn. | Brothers Le Pavillon (SPE), LLC............cccccovvveene. | DE Brothers Le Pavillon, LLC Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvreveere | correrrernns
25-1754638 Brothers Pennsylvanian Corporation....................... PA.... Brothers Property Corporation Ownership ...100.000 | American Financial Group, INC.......c.ccccovvvierrernne | correrrrinns
. |59-2840294 | ... Brothers Property Management Corporation........... | OH .| Brothers Property Corporation..... . | Ownership ...100.000 | American Financial Group, Inc...
20-4498054 Crescent Centre Apartments..........c.ccocovrevrcrennee. OH.... Great American Insurance Company.................. Ownership ...100.000 | American Financial Group, InC........c.ccccocvvreeeunee. | I

31-1277904 Crop Managers Insurance Agency, Inc. KS.... Great American Insurance Company. Ownership ...100.000 | American Financial Group, INC.........ccccoeueeerrcunces | covreerennns
. 1310589001 | ... Dempsey & Siders Agency, Inc....... ... |OH .| Great American Insurance Company.. . | Ownership ...100.000 | American Financial Group, Inc...

31-1341668 Eden Park Insurance Brokers, InC...........ccccovueunee CA Great American Insurance Company. Ownership ...100.000 | American Financial Group, INC.........ccccovvrerirens | cerrreiennns
....................................................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V........ Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccccouvvrires | vererrerennes
....................................................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V......... El Aguila, Compafiia de Seguros, S.A. de C.V.... |Ownership......... | .....99.000 | American Financial Group, INC..........cccocceverrerenns | cererrnnns
.................................................................................... 39-1404033 | ....cocoveveens | vevrereseisines [ coveieresesiienenn. | Farmers Crop Insurance Alliance, InC.......c..cveevnne Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoevrevees | corerreinnens
.................................................................................... 13-3628555 | .....ovoevvvivirens [ cevvirersenienns | weivreseisireneennnnne | FCIA Management Company, Inc Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccvvvreriens | vevereinnens
....................................................................................................................................................................... Foreign Credit Insurance Association..................... Great American Insurance Company.................. | Management..... |................. | American Financial Group, INC.........ccccccouevrvcriens | Quvrrrinnne
.................................................................................... 311753938 | ... [ [ | GALWarTanty Company........cocveeecrerrcneneneennes Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC...........cccccoverrerrers | covrereerenne
.................................................................................... 311765544 | ..o | e [ v | GAl Warranty Company of Florida.........cvecvcecenes GAl Warranty Company...........ccocveeereercenereeneene. | OWNErship......... | ...100.000 | American Financial Group, INC..........ccocvveveverens | vevereineene
....................................................................................................................................................................... GAl Warranty Company of Canada Inc................... Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccccouvurerins | ververeireene
.................................................................................... 45-5565693 | .......ooorerrins | creirenreniins | creveereneninenneenes | GALIC - SOMENtO, LLC..ooocee Great American Insurance Company.................. | Ownership......... | .....35.000 | American Financial Group, INC..........cccccvuvreneene | 21
.................................................................................... 45-1144095 | ....coovvvvies | vvrenveiennes | ceevireenineieinnnnenes | GALIC POINtE, LLC..ooiiicceee Great American Insurance Company.................. | Ownership......... | .....35.000 | American Financial Group, INC..........ccccccouvvvrirecs | 2uerrnnne
.................................................................................... 61-1329718 | ....cooevverveens | cevreveveieiies [ cveeiieseeienne.. | Global Premier Finance Company..........c.cevveeene. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC...........ccccoeerevies | coererrnnns
.................................................................................... T4-2693636 | ......coeveverne | verererreriesins [ cveeiieiesiienenn.. | Great American Agency of Texas, INC.......cvvevvenee. Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccoueerrevies | coererrnnns
0084...... American Financial Group, Inc........ 95-1542353 | ....vvevereirin | verrereieiieinins [ Great American Alliance Insurance Company......... Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC........c.ccccovevevrerenns | correrrrnnns
0084...... American Financial Group, Inc........ 156020948 | .....ovvvvverinne [ v | e Great American Assurance Company.............cc.... Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccvvvrerrerree | correrrinns
0084...... American Financial Group, Inc........ 61-0983091 Great American Casualty Insurance Company....... OH............ (A, Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc

31-1228726 Great American Claims Services, Inc Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 10646...... 36-4079497 | ..o | e [ Great American Contemporary Insurance Company| OH............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC..........cccovveeirien | cevrreinnnns
0084...... American Financial Group, Inc........ 37532...... 3120954439 | ..o [ e [ Great American E & S Insurance Company............ DE...... A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvrverien | vevrreirnnnns
0084...... American Financial Group, Inc........ 41858...... 311036473 | oo [ e [ Great American Fidelity Insurance Company.......... DE........... A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovivevvrien | verrreiennns
.................................................................................... 311652643 | ......cooeeeeers | vevrereveieies [ coveieieseeieenn. | Great American Insurance Agency, Inc..........ooe..e. |OH............ | NIAL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccceuevrerrvnns [ coererrenns
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | ...oovvevreirriens [ e | e Great American Insurance Company of New York.. [NY............ A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccovererrerenn | corerrnnnns
0084...... American Financial Group, Inc........ 38024...... 310974853 | ..o | ververeieiieinins [ Great American Lloyd's Insurance Company.......... L S A Great American Insurance Company.................. (0] (01-Y SO IR American Financial Group, InC..........cccccovveveune. 4.

.................................................................................... 31-1073664 | ......ooovcvvvens | corerierirercrinns | cvrreriesneneneenen. | Great American Lloyd's, InC.......cocvevvevevvivineenes | TXeriveeeen [NIALL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccuvererrerns | corvrirrennee
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.................................................................................... 31-0856644 | .........ccoovoves | verrenrencnines [ overreincnieen. | Great American Management Services, Inc............ [OH............ NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccevereerrenes | covrrrrenns
0084...... American Financial Group, Inc........ 38580...... 311288778 | oo [ e [ Great American Protection Insurance Company..... OH...ocooe. A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvveerriren | verrreirnnnns
.................................................................................... 31-0918893 | .....cvveevvies [ cervereerireeins [ vevvieesiieenn. | Great American Re INC.....evvevvivcccvcccevicceeees | DEes [NIALL............ | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........cccccoeevieens [ cviriiinnns
0084...... American Financial Group, Inc........ 31135...... 31-1209419 | oo [ e [ Great American Security Insurance Company........ OH..cvvvee. A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovivevriens | veverrirnnnns
0084...... American Financial Group, Inc........ 33723...... 311237970 | .o | e [ Great American Spirit Insurance Company............. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC..........cccocererrevenn | cererrnnns
................................................................................... Insurance (GB) Limited..........ccoevvervierirririreriinnnns Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccoevrevees | cervrreinnens
59-1263251 Key Largo Group, INC......cvvveierreiinrnessieienns Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
.| 34-160739%4 | ... National Interstate Corporation............ . | Great American Insurance Company.. . |Ownership......... | ... 52.200 | American Financial Group, Inc...
34-1899058 American Highways Insurance Agency, Inc............ National Interstate Corporation.............cccoceeeee. Ownership ...100.000 | American Financial Group, Inc.
31-1548235 Explorer RV Insurance Agency, INC.........cccveveenne National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc.
.198-0191335 | ... Hudson Indemnity, Ltd............. . | National Interstate Corporation . | Ownership. ...100.000 | American Financial Group, Inc...
66-0660039 Hudson Management Group, Ltd...........cccccocveenee National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc
34-1607396 | ...vovireverries | erreereinirieins [ National Interstate Insurance Agency, Inc............... National Interstate Corporation..............cccceunee. Ownership......... ...100.000 | American Financial Group, INC.........ccccovivevriren | veverrirennns

Commercial For Hire Transportation Purchasing
36-4670968 | .....ovvreverrres e [ Group S OR— NIA..cooone National Interstate Insurance Agency, Inc........... Management..... |....ccoovernne American Financial Group, INC..........cccocevvereen | ceverrrnnnns

34-1607395 | ..o [ oo [ National Interstate Insurance Company.................. OH.uovvve [ National Interstate Corporation..............cccocuveee. Ownership......... ...100.000 | American Financial Group, INC.......c..cccovererrerenn | covrerrrnnns

National Interstate Insurance Company of Hawaii,

0084...... American Financial Group, Inc........ 11051...... 99-0345306 Inc. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | ... Triumphe Casualty Company .| National Interstate Insurance Company.. ... | Ownership. ...100.000 | American Financial Group, Inc...
.................................................................................... 43-1415856 Vanliner Group, INC.......coueeverirecerereeeneeereeens National Interstate Insurance Company.............. | Ownership ...100.000 | American Financial Group, Inc.
.................................................................................... 43-1254631 | ..cooveeeiviens | cveeeirieienns | ceeeseesneneennnn. | TraNsProtection Service Company..........ccoeeveeeee. |MO........... | DS.... Vanliner Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccocvveerires | cerrreirnnens
0084...... American Financial Group, Inc........ 21172...... 86-0114294 | ..o [ e [ Vanliner Insurance Company.............coeueeveeeeninnn. MO........... DS... Vanliner Group, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvreriens | cevrreirennns
....................................................................................................................................................................... Vanliner Reinsurance Limited............ccccceevcvveceens | BMuciene | DS.eeoeevoeeo [ Vanliner Group, INC.....cvvvvccvivccicccenieeneneee. | OWnership........ | ...100.000 | American Financial Group, INC........ccevvvieevicees | veveirinnnns
.................................................................................... 20-5546054 | ......ooovveeres [ evreieresiiens | e, | Safety Claims and Litigation Services, LLC............ [MT............ [NIA............... |[National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, INC..........cccocceurerrerrs | cerrerrirnns
....................................................................................................................................................................... Penn Central UK. Limited..........c.coreveererrerrirnnnns Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccvevrerees | crrerrernnens
.................................................................................... 27-2226948 | .....oovvrevres [ evrrrinreniinns | cvvnriereneeneneenn | PINECTESE PIACE LLC ..o Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccvuvrvrins | cervereinnene
.................................................................................... HHEHHHHEEE ..o | e | e | PLLS Canada Insurance Brokers Inc... Great American Insurance Company.................. | Ownership......... | .....49.000 | American Financial Group, INC...........ccccoveurrirers | covrirrernne
.................................................................................... 31-1293064 | ......cooevvveere | vervevreireinnes [ coveereineenennennn. | Professional Risk Brokers, Inc Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccccvuvrerens | ververeireene
.................................................................................... 72-1331800 | ....vevvevcenens | vervevreinenies [ everrencinieenn. | Strategic Comp Holdings, L.L.C.......ccoocvvvvvvcvvnee [LAceeo. | NIAL........... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC........cccoeeverveurenes [ covveineens
.................................................................................... 36-4517754 | ..o | e [ v, | Strategic Comp Services, LLL.C.....cooovvevvvvvcvcens LA | NIAL............. | Strategic Comp Holdings, L.L.C.............. Ownership......... | ...100.000 | American Financial Group, INC.........ccccvevererernces | correrrennns
.................................................................................... 32-0050970 | ..oovevrireverrrns [ ervrreienireens [ veeveeienseenn | Strategic Comp, LL.C...ovvvvvcvevivccveeniiecens [ LA [NIALL........... | Strategic Comp Holdings, L.L.C.............. Ownership......... | ...100.000 | American Financial Group, INC...........ccocvveerires | cerrrrirnnnns
.................................................................................... 31-0686194 | .....oceevevees [ [ v, | ONE East Fourth, INCu.eecccc American Financial Group, Inc.............cccceuvveer. | Ownership......... | ...100.000 | American Financial Group, INC.........cccocovvvivenns [ covirieinnns
.................................................................................... 31-0883227 | ....cooevvevvvers | vevreiveseieiies [ covieiesieieennnn. | Pioneer Carpet Mills, Inc American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC............ccccererreern | correrrennn.
11737792 | e | e [ Superior NWVN of Ohio, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, INC........c.ccccovererrerenn | correrennnns
31-1119320 TEJ Holdings, INC.....coovvvveirrinieisrereseeceieinnins American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc

31-0728327 Three East Fourth, Inc American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc
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Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
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PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty...........ccooeureurrnns
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
. Medical professional liability - 0CCUITENCE..........covverreiiirrieieeeieieeiines
. Medical professional liability - claims
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

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

. International..
L Warranty......c.ceeeneneesns
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Aggregate write-ins for other lines of
. Totals

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..........

-made..

€d PrOPEMY....cvoveeererercesie e
ed liability........

ed financial liN€s..........cccocvvererrivennnn.

DUSINESS......vvcvieecieeiee e

..3,491,928
..167,192,086
45,549,418

,795,211

DETAILS OF WRITE-INS

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. OCBAN MAMNE......eeieeeeree ettt s e
. Inland marine........
. Financial guaranty...........cocoevenenninnenee

Medical professional liability - occurrence....

. International..
s WaAITANEY ..ot bbb
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum e |
. Aggregate write-ins for other lines of buSINESS............cccceeveeieeieesiccreeiee

1 TOMAIS et

Medical professional liability - claims

Other liability-claims made
Excess workers' compensation

made..

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

Other liability-0CCUITENCE.........c.vueveiiiieiieieiee e

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

........... 3,403,940

.168,126,951

............................... 3,810,616

.170,351,453

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




statement for September 30, 20120fthe N@tional Interstate Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1419

1 2 3 4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2012 2012 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 2012 LAE Reserves on Reserves on Claims Q.S. Date 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 (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 (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 minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + Prior.....co. | coovverersrinnaas 54,884 | ..oovvrernn. 88,070 | ..ooverrranes 142,954 33573 | e 3871 | 233 | oo 69,508 | ...cooeereereere 108,452 | oo 17,235 | oo (18,164) | oo, (929)
2. 2010u s [ e 27128 | oo, 60,831 | oo, 87,959 | oo 19,426 | coovovviveieeieinan 230 | oo 19,656 | ovoovercicriann, 25483 | oo 310 | oo 37,778 | coveieeeeen63,571 | e 17,781 | oo (V2 K) ] (4,732)
3. Subtotals
2010 + Prior....cco. | coveereerirceenas 82,012 | oo 148,901 | ..o, 230,913 053,229 | i 84194 | 543 | oo 107,286 | ..o 172,023 | oo 35,016 | oo (40,677)] oo (5,661)
4. 201 s | e 30,269 | ..o 71,010 | oo 101,279 33,346 | .o 25,861 | oo 1,364 | o 44371 | oo 71,596 | e 26,742 | oo (23,079)| o 3,663
5. Subtotals
2011+ Prior...e | oo 112,281 | 219911 0000332192 | 083,984 | 2591 | 086,575 | iiieie00090,0585 | i 1,907 | oo, 151,657 | covveeereeeeeen 243,619 | i 61,758 | oo (CRRETS)] (1,998)
6. 2012, s [ .0 ST 2.0 ST .S T P D00 S [P 34,879 | oo, 34,879 | .o D0, S I 23118 | e, 65,731 | cooiiereeern.88,849 [ XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 112,281 | oo 219911 | oo 332,192 | e 83,984 | oo 37470 | oo, 121454 | ..o 90,055 | o 25,025 | .o 217,388 | oo 332,468 | e 61,758 | oo (R4 1) | I (1,998)
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 Line7 Line 7 Line 7
Policyholders | ..ccoccovvrcenee. 293,614
L P 55.0 % (2. oovererrernns (29.00% (3. oo (0.6)%

Col. 13, Line 7

Line 8

A 0.7)%




statement for September 30, 2012ofthe 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?

Response

NO

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

NO

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

NO

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

NO

Explanation:
1.

2.

3.

4

Bar Code:
* 32 6 2 0 2 0124 900O0O0O0 3 =
* 3 2 6 2 0 2 01 2 4550000 3 =
* 3 2 6 2 0 2 012 3 6 50000 3 =

* 3 26 2020125050000 3 =*

Q15



statement for September 30, 2012ofthe N@tional Interstate Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, COMMISSION FECEIVADIE..........ovivecicrieie ettt snsns | saesessnsenaeses 1,393,097 | oo 21,393,097 | 1,530,528
2597. Summary of remaining Write-ins fOr LiNE 25...........cceviiiueieiecisiieie et sessesssssnsssns | cveeressesisseens 1,393,097 | oo 0] e, 1,393,097 | ..o 1,530,528

Q16




statement for September 30, 20120fthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEAN........ccceuivirieieiiireee et nees
2. 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............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying ValUE............ccueierrerenirnieneersinene e sseseseeessessseenees
Deduct current year's other than temporary impairment reCognIZed...........coeveueriereenieie s
Deduct current Year's depreCiation........ ...ttt
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+8-7-8)...........ccevivervriererrenieriesssieesennens
Deduct total NONAdMItIEd @MOUNLS...........cciiieeieiieis ettt s s s
Statement value at end of current period (Line 9 minus LiN€ 10)..........ccccviiueiiieiiiiieeicesieeseve e nnans

© © NGk W

_
o o

............................... 15,628,006

505,218

.................................... 356,114

............................... 15,887,822

.216,277

.................................... 476,093

............................... 15,777,110

............................... 15,628,006

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

1. Book value/recorded investment excluding accrued interest, December 31 of prior YEar............ccc.eveeveveveeireeveiieinnens
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6
7
8

Total gain (loss) on disposals

Deduct amounts reCeiVed ON QISPOSAIS. ...ttt ssessnees

Deduct amortization of premium and mortgage interest points and commitment fe€s...........ccooveviereieresicesinnnns
9. Total foreign exchange change in book value/recorded investment excluding accrued interest............cccccoovvvverernneee.
. Deduct current year's other than temporary impairment reCoOgNIZEd..........cccevereveinieieisseie e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Total ValUGLON GIOWEANCE. ........cviiiiieciiiiie ettt bbbt
. SUDLOLal (LINE 11 PIUS LINE 12)....euieieeerrireceeeeieiinsiseee e esessesssess st sss e st ss sttt essnsses
. Deduct total Nonadmitted @MOUNES...........cciveiriiiieiieie ittt
. Statement value at end of current period (Line 13 MinUS LiNe 14)........oviiiniinisinn s ssesssssessesssssnsssessneens

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEAN.........c.ccuiurieeieeiceeiee et
2. Cost of acquired:

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition

............................... 13,164,908

............................... 13,832,721

3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCrEaSE (ABCTEASE).........c.euivieeiriieteiieiie ettt ettt b s sse bbb sse s ssstenaes | sestessesssessessesssssnsessesnsan 203,277 | oo (667,813)
6. Total GaiN (I0SS) ON QISPOSAIS........vcrerrerirririsrisssessieesesesss st sse s ss s sttt s s s s s st sE st st s an s s s nsnssnes | Hressssnssessessanssessess st e bsessanssnssessans | 4essessnssesssssessess st ssess st ssentensnsns
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairmeNt FECOGNIZEM...........ccvuiueiicieiiieiiie e sebsssees | sesesessssesessssessssssesessesesssssessssesessnss | srsssesessesessssssessssssessssesessssesessnsasanas
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 13,164,908
12. Deduct total NONAAMIEA BMOUNES..........cceiieirictcece sttt a b b s s e s s s st es e s esessssesess | sesesssssesessnsessssnsesassesessssnsessnsesensnss | absssesessesessssnsessssnsesassesessssnsessnsetanan
13. Statement value at end of current period (LINe 11 MINUS LINE 12).......cviiiiiiiiiiiiesieiisissisieisesssisssessessssessessesssssssassesssssnsessens | sossessesssssssassessessssanses 20,068,185 | .o 13,164,908
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOT YEAT...........c.ouururrreenrereieiineineiresieseseisiseesssseesees | eseseeseessssssesessessssens 797,705,907 | oo 590,295,792
2. Cost of bonds and SLOCKS ACQUITEM.............ceveieiieiicie ettt bbbt s e st s s ssebensstesenas | eevebessssesessssesssansesans 147,876,051 | ooovevicecrea 446,431,714
3. ACCTUAL OF GISCOUNL. ... ceeeeiecece ettt E 8 e s b bbb en e bsessentns | Sieetessessessanssessessanseesenes 989,188 | ..o 405,322
4. Unrealized valuation increase (decrease) 7,834,083 | ..o (4,499,288)
5. Total gain (I0SS) ON QISPOSAS........c.cvuruiuieiieiiciirsitet ettt et bbb s s bbb s bbb sse s st entesesnns | oebessessesssssssssessesnsaneas 2,688,263 | .o 3,950,601
6. Deduct consideration for bonds and stocks disposed of 128,231,369 | .oocvevereeicreiens 231,992,991
7. Deduct amortization Of PIEMIUML............cceiiuiieieieiceie ettt bt bbb s s b st es s s s ssnts | oebestessesssssssssessssssene 4,559,691 | ..oovveeeeee 4,830,719
8. Total foreign exchange change in boOK/AdJUSIEA CAIMYING VAIUE...........c.cveuiveieeictieesce ettt sse e ssssenaes | eesessessssssessessssssssssessesesssssessesassanes | essesssssssssssssesssssssessesssssessesesssnsns
9. Deduct current year's other than temporary impairment rECOGNIZET............cueveviiiverieieiee et sssnes | eesiesessssssessessssssensesneas 414,308 | .o 2,054,524
10. Book/adjusted carrying value at end of current period (LINes 142+3+4+5-8-7T+8-9)..........ccccoverrrrrierererererierieesisessssessesines | evrevesssssesssssessesenns 823,888,124 | ..coooeveeere, 797,705,907
11, Deduct total NONAdMItEd AMOUNES............cveiiiiieieiciise et b bbb st sse st | tstessessssssssssenssssssansesenan 200,959 | .o
12. Statement value at end of current period (Line 10 MINUS LINE 11).......coiuiiiiiiiiiieiieiictesesesiesisss s esssssesssssssesssessnes | sessesisssssessesnsssssseens 823,687,165 | ..covcveeceien, 797,705,907
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statement for September 30, 20120fthe 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 Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ().ruerersareerseeriseeeeseesis sttt st | et 512,914,942 | ..oooovvrrrinnnd 63,228,326 | .....cvvererrirnnnns 56,833,150 | ..oouuverrererricreennne 7,325,139 | oo 491,571,588 | ...ovoorrrvrreeeenns 512,914,942 | ...cooovrnrrriinnns 526,635,257 | ...ocvverrrririenns 491,686,791
2. ClASS 2 () rermureeereeeresmereiiseesis st st | st 82,837,668 | .....ovvvrerrireinens 10,799,183 | ovvvvverrerrerririeen 4,525,238 | ..o (6,881,591) [ cvoovureverneririrenes 79,600,154 | ...ooovvvvrrrrirennns 82,837,668 | .....ccvvvrrrrirnnns 82,230,022 | ..ooooevvrirrrireens 78,835,890
BT 0= I - OO ISP 16,870,530 | .ooovoveeerereieirinns 1,638,768 | ..o 1,998,685 |....oovvvereirerrirrirenns (1,983,618) | ovovvvvrrerereirerrns 1717484 | e 16,870,530 | .ooovveerrrreireiienne 14,526,995 | ..o 14,182,523
4. CIASS 4 (B).rurvereemeeersmeeessreessseeeessseess e ses s ess ettt sttt | ensest et 26,576,385 | ....cvveorrererereennane 3,412,534 | oo 3,591,907 | coveorereernreereeeeene 553,240 | ..ovveorerceenenne 30,336,302 | ..oceerrrrreereeennne 26,576,385 | ...oooeverriireis 26,950,252 | ...cooorerrriiriens 26,243,939
B ClASS 5 () eeruurersuueeessmeressueessssesessseesss s es s sttt | sttt 1,851,706 | coveormererreceeneresseeessnenesines | eeseeesssssessssnsssssnsenes 216,409 | .ovevrceereeerieeeenns 454,152 | e 2,672,514 | oo 1,651,706 | ..ooovverererrereennnes 1,889,449 | ..o 2,003,246
B, ClASS B (8)rvruurerruurrermeresiaceniseesis sttt | et 304,157 | oo | onsenns s 10,028 | ..o (B1,271) | v 6,301,274 | oo, 3,041,157 | oo 2,999,858 |.....ocrieriririnirinens 6,366,123
7. TOMAI BONGS.....coveeceecicseess ettt 643,892,388 | .....covvviriririiene 79,078,811 67,175,817 | oo (563,948) | ..o 627,599,317 643,892,388 |......cocvvrrerrnene 655,231,833 619,318,513
PREFERRED STOCK
8. ClASS T uuveeueriscetieeess et sttt | eesi s 375,000 [ ovvoomererrmrceereernseessnenssee | e 250,000 [ .ovvoomeerermeeeneeniernssneenises | v 625,000 | ..occvvrrneeireniiieenens 375,000 | .oocrvrrnreerenriieeenns 125,000 | covoooereeereerircriiien 999,900
0. ClASS 2.ttt sttt ssens | essessent et nes 1,106,271 | oo 2,053,597 | .o 750,000 | .ooovovereeieireieeeereenenene (7,001) | cvveereeeeeeeereireieenns 1,423,683 | ..o 1,106,271 | oo 2,402,867 | ..oveeerrrereieinins 3,210,632
10, CIASS B..ouvveerueeeeesmeeessreeessseesssseeesssesss s sss s s ssss st sss s ennssten | eeessnesssssnesssssesessnen 811,350 | cvvevuueeersreeereeessseeessneesssnenes | eesssssessssensssssssessssenesssssnessssnns | ssssessssnesssssessssesssses 1,250 | erverreeeeeeeerneeeens 812,600 | ..orverreeeereererireeeens 811,350 | .eorverrreeereeeenieeeens 812,600 | ..oveereeereneeiieeeens 187,600
11, ClASS 4ottt | eebtsnenes et 223,555 | covouueeeereeeeieenisnsessssnenssnes | eesesissesss st ssss s | seinesss st sss st 2,735 | oo 214,112 | o 223,555 | .eeeereeeeneeeinieeeenn 226,290 | ..oeveerereereeenineeeens 191,943
12. Class 5 13,371 13,371 w1337 | s 13,371 13,371
13, ClASS Buevvvrvevrerrermriiiseesiisesis sttt | tort s 900,445 | .vvouurirererieessinissesissssenssens | sessessssnns s s | seness s [I[0[0) ) 887,596 | ...ovvirieenirriicinens 900,445 | ...cvveicrienniniieniees 899,445 | ..o 895,799
14, Total Preferred STOCK. ..ottt ssesssssssnns | sesessessssssssssssssssseass 3,429,993 | ..o 2,053,597 | .o 1,000,000 [.ooiieniiinieieininnes [C 1) I 3,976,362 | ..o 3,429,993 | .o 4,479,573 | oo 5,499,245
15, Total Bonds and Preferred SIOCK..........ccuuuuurreemreeerrreernneeeiseeeesseesesesseessneeessens | seeesssssesssssessnans 647,322,381 | .oovvooerrereercernnee 81,132,408 | ....ovvevrerrrienenn 88,175,417 | covveeeereereeeeereeeeenns (Gl ) —— XYY £ — 647,322,381 | ....oovvrrrrienns 659,711,406 | ....ovverrrrrireens 624,817,758
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§........ 0; NAIC2$%

0;

NAIC 3§........ 0;

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

NAIC5S.......... 0; NAIC6S.

......... 0.




statement for September 30, 2012ofthe N@tional Interstate Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS........ovveveereerrrrrrerreirisies | e 28,219,591 |..ovvvvrennn. 9,0 R [T 28,219,591 | oo A U
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........coiuiieiriieiireie ettt essesens | sbsssessesssssssessessesessenes 20,607,508 | ...oooverreieieinias 20,155,328
2. Cost of Short-term iNVESIMENS ACAUITE............cvueiciciiciceee ettt b s saessesnns | sevtessssassessesaesesssnsesens 63,278,352 | wooovveveereieeinaa 68,565,542
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)........cvuwuururrereerereereeseeeseeseesseeseeseessesesessesssssesseesasssessessassssesessessssssessesssssessessasssnes | sesesssssssssesssssssessessasssessesssssnes ()] evrerererere s
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration received ON dISPOSAS.............cuurviviveieiiieieie ettt bbb s s bensesaes | sestesesssesae st enaenees 55,666,269 | ....coovevivrrirerreinn 68,113,362
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceurririreiiniierieieieesssseesssiesiens | eviesesissessssesessssenees 28,219,590 | oo 20,607,508
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiviiieriiiiiisiesieiistssissiessesssssssesssssssssessesssssssassesssssnsessens | sossessesssssssassessessssanses 28,219,590 | oo 20,607,508

QsI03




statement for September 30, 2012ofthe 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

Sch. E-Verification
NONE

QS104, QSI105, QSI06, QSI07, QSI08
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statement for September 30, 20120fthe N@tional Interstate Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1 Location 8
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Land and Office Building, 3250 Interstate Dr. Richfield OH ....07/15/2012 | Bobel's Office Plu 3,262 3,283
Land and Office Building, 3250 Interstate Dr. Richfield OH ....07/15/2012 | Fridrich Moving and Storage. 991 998
Land and Office Building, 3250 Interstate Dr. Richfield OH ....07/15/2012 | Snavely Building Co 14,129 14,220
Land and Office Building, 3250 Interstate Dr. Richfield OH ....08/15/2012 | Snavely Building Co. 58,745 58,998
0199999. Totals 0 0 77,127 77,498
0399999. Totals 0 0 77,127 77,498
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B./A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Government

3134G2 J6 0|FREDDIE MAC AGENCY ..ottt ssse st sss s ssssesssesssens | nossssnens ...07/25/2012 | CLARKE (G.X.) & CO. 2,005,560 2,000,000 13,889 |1

3134G2 Y4 8|FREDDIE MAC STEP-UP ....07/25/2012 | CLARKE (G.X.) & CO. 3,005,760 3,000,000 7,875 |1

3136FR Y4 9|FANNIE MAE AGENCY. .07/25/2012 | CLARKE (G.X.) & CO. 3,532,420 3,525,000 23,394 |1

3136FT BG 3 |FANNIE MAE AGENCY. ....09/24/2012 | CLARKE (G.X.) & CO. 1,601,864 1,600,000 13,867 |1

3136FT NX 3 |FANNIE MAE AGENCY ...ooooreiiierriiseesesssee s ssesssss sttt sesssssen. | esessssons ....09/24/2012 | CLARKE (G.X.) & CO. 3,003,720 3,000,000 10,333 |1

902755 AB 3 |UIRC GSALLC AGENCY ..ottt sssenssens | esssinees ...08/21/2012 | BAIRD ROBERT W. & CO. INC 4,000,000 4,000,000 1FE

911759 KD 9| HOUSING URBAN DVPMT AGENCY ... s ssesssssssenes | eessssennes ....08/08/2012 | CANTOR 1,042,325 865,000 1,563 | 1FE
0599999. Total - Bonds - U.S. Government 18,191,649 17,990,000 70,921 | .. P S—
Bonds - U.S. Special Revenue and Special A t

3136A5 P6 7 |FANNIE MAE CMO ..ot st | eeeeresins ....07/16/2012 | ANCORA ADVISORS LLC. 2,031,238 1,978,077 2,225 |1

3136A6 4N 1| FANNIE MAE FNMA ...07/17/2012 | ANCORA ADVISORS LLC 2,612,372 2,489,456 3,942 |1

3136A7 5E 8|FANNIE MAE CMO. .08/27/2012 | ANCORA ADVISORS LLC 1,235,917 1,220,000 1,966 |1

3136A8 XC 9|FANNIE MAE CMO. ....09/10/2012 | ANCORA ADVISORS LLC. 925,303 928,131 541 |1

3137AE LS 2|FREDDIE MAC CMO .ttt nennene | seensiia ...09/19/2012 | ANCORA ADVISORS LLC 926,188 906,084 1,158 |1

3137AJ) HW 7|FREDDIE MAC CMO...coitireii s | e ....09/20/2012 | ANCORA ADVISORS LLC. 1,581,114 1,547,267 2,063 |1

3137AT W5 7 |FREDDIE MAC CMO .ttt | i ...09/10/2012 | ANCORA ADVISORS LLC 2,007,500 2,000,000 2,625 |1

38375G 2G 5|GOV NAT MRTG ASSOC CMO.oooieirreiieseeise e sssssessssssensnss | sessssines ....08/27/2012 | ANCORA ADVISORS LLC. 1,194,253 1,195,000 1,444 |1

60416Q FT 6| MINNESOTA ST HSG FIN MUNICIPAL. ..ottt seesssessesseeessssssessesssessesseessssssesssssesesssssens | snsessssons ....08/01/2012 | ANCORA ADVISORS LLC. 1,001,000 1,000,000 1FE

647200 V3 5|NEWMEXICOMTG FINAUTH = MUNICIPAL......evvvvrrrerrerrnereesinessesssesssssssssessssessessssssssssssessssssssssssssnee | sossesesses ...08/15/2012 | ANCORA ADVISORS LLC 1,059,790 1,000,000 1FE

677555 Q4 9|OHIO ST ECONOMIC DEVREV ~ MUNI TAX ....08/10/2012 | ANCORA ADVISORS LLC. 500,500 500,000 1FE

91754R  UY 1[UTAH STBRD REGENTSREV ~ MUNICIPAL .09/19/2012 | ANCORA ADVISORS LLC. 179,301 150,000 1,958 | 1FE

960660 BA 5| WESTMINSTER CO MUNICIPAL ....07/25/2012 | ANCORA ADVISORS LLC 1,604,849 1,465,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 16,859,325 16,379,015 17,922 | ......... D S0 S
Bonds - Industrial and Miscell

037933 AE 8| APRIAHEALTHCARE FTWHI  HI-YIELD.....iiiieiiviiieerseieseesesssessessseessssssesssssssessssssesssssseessssssnessssss | soseessssns ....09/24/2012 | BANC/AMERICA 283,938 275,000 12,547 |4FE

04939M AG 4 |ATLAS PIPELINE LP/FIN CO  HI-YIELD....ouiiieieirieeecieniieseieenissesisessssesssessseessssesssesesssesssesesssessseens | sosesessens ...09/25/2012 | WELLS FARGO 133,000 133,000 4FE

077454 AF 3 |BELDEN INC HIEYIELD . oisiisssessssessisssssssessssssessssssssssssssssssssssssssssasessssssennes | cosonesnes ....08/15/2012 | WELLS FARGO 483,345 483,000 AFE

12543D AQ 3| CHS/COMMUNITY HEALTH SYS  HI-YIELD....oooiriivienriineesiisecssisssesssssesssssssesssssessssssssssssssessssses. | sesnneenes ...07/12/2012 | VARIOUS 164,793 163,000 4FE

144577 AF 0| CARRIZO OIL & GAS INC FTWHI HI-YIELD ...09/05/2012 | RBC CAPITAL MARKETS 77,000 77,000 4FE

23311V AB 3 |DCP MIDSTREAM OPERATING =~ CORPORATE .08/14/2012 | WELLS FARGO 1,312,715 1,250,000 25,334 | 2FE

29382R AD 9 [ENTRAVISION COMM FTWHI ~ HI-YIELD. ...09/21/2012 | BARCLAYS CAPITAL 54,250 50,000 668 |4FE

346091 BF 7|FOREST OIL CORPORATION HIEYIELD....ooooiieseensessessessssesssssessesssssssssssesssssssssssssnesses | sonseseenes ....09/25/2012 | VARIOUS 145,085 145,000 78 |4FE

459745 GN  9[INTL LEASE FINANCE CORP  HI-YIELD........oomeiriiuuerreimeereismesesssessessssessssseseessssssessssseessssssssesssssneene | cessssnnes ....08/21/2012 | VARIOUS 435,000 435,000 29 | 3FE

460146 CE 1|INTL PAPER CO CORPORATE........comiviriiesiiesesss s sssssssssesssssssssessssssssssssssssssssssssssssssessssssssses | sosssesssss ...07/26/2012 | BARCLAYS CAPITAL 988,363 755,000 26,110 | 2FE

460690 BF 6 |INTERPUBLIC GROUP FTW CORPORATE........omrreeimmrmeiimnereesssesssssssessssssesssssssesssssssessssssssesssssseens | sovsesnes ....07/12/2012 | BLAIR, WILLIAM, CO., L.L.C 453,000 400,000 222 |2FE

46625M MC 0 [JP MORGAN CHASE FLOAT = NONGOV MBS........ooooreeeeeeeiereeesseeessseeseseesessssssesssssssssssssssssssssssssssssnees | svnseenns ....08/02/2012 | CITIGROUP GLOBAL MRKTS 3,035,625 3,000,000 3,166 |2FE

494580 AB 9 [KINDRED HEALTHCARE INC  HI-YIELD......oocrveiiereericrresssesressssessssssssssssssesssssssssssssessssssseesssssnns | sessesnnes ....08/21/2012 | VARIOUS 120,340 127,000 1,828 |4FE

532716 AU 1|LIMITED BRANDS FTWHI  HI-YIELD......ooiirieiuerreiseerreiseenessssesssssssessssssesesssssessssssssssssssssssssssessssns. | ooseesssnns ...07/20/2012 | DEUTSCHE BANK SECURITES 146,650 140,000 3,675 |3FE

536022 AC O|LINNENERGY LLC FTWHI  HEYIELD...oiiiiiiiiirieceicerieceieericssessiessssssssssssssssssssssssssssssssssssnes | sesssesens ...07/24/2012 | CITIGROUP GLOBAL MRKTS 268,275 245,000 5,987 |4FE
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

570506 AQ 8| MARKWEST ENGY FTWHI HIEYIELD...oocovviiereiissereeissesseessesssssses st sssssessssssesssssssesssssssssnes | wessmeenes ....08/06/2012 | WELLS FARGO 134,660 136,000 3FE

590201 AB 5|MERRILL LYNCH FLOAT TRUST = NONGOV MBS........cccomiiriirierieniisriessisssisessssessssessssssssesssnsssses | soveneeeens ...08/17/2012 | GOLDMAN SACHS & CO. 4,017,600 4,320,000 1,744 | 2FE

65409Q AZ 5|NIELSEN FINANCE LLC/CO  HI-YIELD. ....09/18/2012 | JP MORGAN 149,000 149,000 3FE

670346 AG 0|NUCOR CORP CORPORATE .09/06/2012 | ANCORA ADVISORS LLC 1,216,320 1,000,000 15,972 |1FE

693320 AR 4|PHH CORP HIYIELD HI-YIELD ....09/20/2012 | VARIOUS 336,989 319,000 1,400 | 3FE

70959W AD 5 |PENSKE AUTOMOTIVE GRP INC  HI-YIELD.......ciiivviererieereerissessessessissessssssesssssssessssssessssssesssssns | seeeesesnos ....08/14/2012 | BANC/AMERICA 139,000 139,000 4FE

730481 AF 5|J.B. POINDEXTER & CO HIFYIELD oo sssssessssssesssssssessssssnnnes | sessssenses ...08/15/2012 | JP MORGAN 75,000 75,000 2,588 |4FE

74836H AC 1|QUESTAR PIPELINE CO CORPORATE........orreiimmressieessssesessssssssssssssesessssssssssssesessssesssssssessssans | eoneenes ....07/03/2012 | MESIROW FIN., INC 711,162 600,000 3,401 [1FE

785583 AF 2| SABINE PASS LNG FTWHI HIEYIELD....ooooiiviieicreiiieeseisscsesesesssissss s sssssesssssessssssssssssssssesssses. | sesssenies ....09/07/2012 | CRT CAPITAL GROUP LLC 61,133 57,000 1,204 | 4FE

78571C AA  6[SABREINC HIEYIELD....ooooiiiiiiiissiississsssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sosssseeses ....07/25/2012 | BANC/AMERICA 43,628 42,000 803 |4FE

80007P AS 8| SANDRIDGE ENERGY INC FTWHI  HEIFYIELD......cvvvveermceviemenriessisesessisessessssesssssesssssssessssssssssssnnes | soseesseons ....08/06/2012 | BARCLAYS CAPITAL 39,800 40,000 4FE

829259 AH 3| SINCLAIR TELEVISION GROU  HI-YIELD. ...09/27/2012 | WELLS FARGO 135,000 135,000 4FE

832248 AV 0| SMITHFIELD FOODS INC HI-YIELD .09/26/2012 | VARIOUS 346,655 331,000 3477 |3FE

852060 AG 7|SPRINT CAPITAL CORP FTW HI HI-YIELD ....08/14/2012 | VARIOUS 105,755 104,000 2,113 |4FE

864486 AD 7| SUBURBAN PROPANE PTNRS  HI-YIELD.....ciiiuiveereierirereinesiseeessesisesessenssesessesssesssssesssssssseenssnnse | sevsseeens ...08/01/2012 | INERGY LP 89,814 85,283 3FE

890027 AA 3| TOMKINS LLC/INC FTWHI HIFYIELD . cooveresiesresssesesseessessee s ssssssesssssssessssssesssssssesssssnns. | soseessesos ....08/01/2012 | CORRECTION 8,395 4FE

91359P AH 3| UNIVERSAL HOSP FLOAT FTWHI  HI-YIELD......ccoiiiiuriireieriiessieenissssissessssesisessssssssessssssssessssssssens | sovesesees ....07/24/2012 | BARCLAYS CAPITAL 64,000 64,000 4FE

92552V AG 5 |VIASAT INC FTWHI HEIEYIELD oo ssessssessssssssssssssessssssssssssssessssssssessssnes | sossessnes ....09/27/2012 | BANC/AMERICA 241,155 233,000 5206 |4FE

443628 AA 0[HUDBAY MINERALS INC HI-YIELD. A ....09/06/2012 | BANC/AMERICA 177,000 177,000 4FE

74819R AG 1|QUEBECOR MEDIA HI-YIELD - ...08/01/2012 | CORRECTION 646 4FE

878742 AY 1|TECK RESOURCES LIMITED FTWHI CORPORATE A ....07/30/2012 | BANC/AMERICA 991,880 1,000,000 2FE

219868 BS 4|CORP ANDINADE FOMENTO  CORPORATE .08/14/2012 | MORGAN STANLEY 438,748 400,000 3,014 [1FE

256853 AB 8| DOLPHIN ENERGY LTD CORPORATE ....07/26/2012 | VARIOUS 1,682,475 1,500,000 10,007 |1FE

262049 AA 7|DRILL RIGS HLDS INC HI-YIELD. R ...09/19/2012 | VARIOUS 270,167 270,000 106 |4FE

30251G AN 7| FMG RESOURCES AUG 2006 FTW HI-Y. Frernnne ...08/21/2012 | VARIOUS 112,873 115,000 3,404 |4FE

458247 AK 1|INTELSAT JACKSON HLDG HI-YIELD. [ ....09/12/2012 | BANC/AMERICA 218,000 200,000 6,122 | 4FE

76720A AF 3| RIOTINTO FIN USAPLC CORPORATE | ...08/16/2012 | MORGAN STANLEY. 1,184,256 1,200,000 1FE
3899999. Total - Bonds - Industrial & Miscellaneous 21,083,446 20,378,323 140,206 | .......... L3S S
8399997. Total - Bonds - Part 3 56,134,421 54,747,339 229,049 |........ P S
8399999. Total - Bonds. 56,134,421 54,747,339 229,049 |.......... P S—
Preferred Stocks - Industrial and Miscell IS

46625H HA 1[JP MORGAN CHASE & CO  CORPORATE.......cccomeruimriimrrineriiessisesssessissesssssssssesssssssssssssssssssssssesssses | nnessin ...08/01/2012 | RECLASSIFICATION. 1,000.000 1,035,000 1,000.00 P2LFE

693475 AJ 4|PNC FINANCIAL SRVC  FLOAT CORPORATE.........oiiiiitmirisississsssssssssssssssssssssssssssssssssssnes | soseesesses ....08/01/2012 | RECLASSIFICATION 1,000.000 1,018,597 1,000.00 P2LFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 2,053,597 XXX 0. D S0 S
8999997. Total - Preferred Stocks - Part 3 2,053,597 XXX 0 | P S—
8999999. Total - Preferred Stocks 2,053,597 XXX 0 | XXX
C on Stocks - Industrial and Miscell

005088 10 2 |ACTUATECORP COMMON STK.....ooorveimmrriismmreessssersessssesssssssesssssssssssssssesssssssessssssssssssseeess | coesnessees | oond 07/26/2012 | CANTOR 2,032.000 12,398 XXX L

005125 10 9|ACXIOM CORP COMMON STK....oooomrrvimmmerriessermeissesssssessssssessssssessssssssssssssessssssessssssnssssssns | svesneees | soed 07/26/2012 | CANTOR 992.000 15,564 XXX L

025676 20 6|AMEREQ INVLIFE COMMON STK....cvorrrrmrrimresmeeeserssserisessssesssssessesssessssessssessssssssssssssssssesess. | sosnsssens | oo 07/26/2012 | CANTOR 1,279.000 14,056 XXX L
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049164 20 5|ATLAS AIR WRLDWD COMMON STK....ovovrmrreermmerresimessssmmessssssessssssesssssssessssssssssssssssssssensesssses. | eoneenes ....07/26/2012 | CANTOR 261.000 11,282 XXX
06985P 10 0|BASIC ENERGY COMMON STK....cvorrvirriireiiesriessiessissessessisssssssssssesssssssssssssssssssssssssssssssns. | sosssenees ...07/26/2012 | CANTOR 1,117.000 11,114 XXX
099502 10 6|BOOZ ALLEN HAMILTON COMMON STK ....07/26/2012 | CANTOR 500.000 8,265 XXX
118255 10 8|BUCKEYE CELLULOS COMMON STK .07/26/2012 | CANTOR 385.000 11,389 XXX
14149F 10 9| CARDINAL FINL COMMON STK. ....07/26/2012 | CANTOR 1,282.000 16,281 XXX
17243V 10 2| CINEMARK HOLDINGS INC COMMON STK....ooouurreeummrressmsesesssnessesssessessesesssssssessssseessssssesssssesessess. | nseeses ....07/26/2012 | CANTOR 544.000 12,490 XXX
19259P 30 0[COINSTARINC. COMMON STK....cooriterirreimerisssiesisesssssesssssssssesssesessssesssesessssesssesesssesssssessenns | ssessis ...07/127/2012 | CANTOR 396.000 21,327 XXX
204149 10 8| COMMUNITY TST COMMON STK....ooourreiemmrreismsreesssserssssssesessssessssssessssssssssssssssessssssssssssnee | soseesesnes ....07/26/2012 | CANTOR 263.000 8,968 XXX
22002T 10 8|CORPORATE OFFICE PROP COMMON STK....ooourrreemmmeriismserssssessssseessesssesssssssessssssesssssssessssseens | sessssnies ....07/26/2012 | CANTOR 495.000 10,776 XXX
227046 10 9|CROCS INC COMMON STK....ooourviviiriiiiriessssississsssssessssssssssssesssssssssssssssessssssssssssssesss | sosssseeses ....09/11/2012 | CANTOR 3,589.000 65,341 XXX
25659P 40 2|DOLANCO COMMON STK....oooorrveemmsrreismsersesssessessssessssssessssssesssssssessssssesssssssssssssseesssssneses | esneeeses ....08/28/2012 | VARIOUS 11,840.000 52,953 XXX
278715 20 6|EBIXINC COMMON STK ...07/26/2012 | CANTOR 464.000 9,776 XXX
292218 10 4 |EMPLOYERS HOLDING INC COMMON STK .09/21/2012 | VARIOUS 1,273.000 23,569 XXX
29275Y 10 2|ENERSYSINC COMMON STK ....07/26/2012 | CANTOR 1,864.000 63,143 XXX
378967 10 3|GLOBAL CASHACCESS HLDGS =~ COMMON STK.....coooirrirerierirerssrisessisesissssssssssssssssssssssssssssssssess | soveseeeens ...07/26/2012 | CANTOR 1,859.000 12,525 XXX
391164 10 0| GREAT PLAINS ENERGY INC  COMMON STK......ovirrvuermrreermmerresmmmssesssessssssessesssssessssssessssssnesssssnsesses | soseessssns ....07/26/2012 | CANTOR 407.000 9,009 XXX
450828 10 8 |IBERIABANK CORP COMMON STK....vvoiiririiiirireiiiesiiessiessiessisssisssssssssssssssssssssssssssssessins | seveeseens ...07/26/2012 | CANTOR 260.000 11,978 XXX
451055 10 7 |ICONIX BRAND GRP INC COMMON STK.....oourreemmrreiiiersesssrsssssessssssessssssssssssssessssssessssssessessnns | soseeseenes ....07/26/2012 | CANTOR 767.000 13,338 XXX
45768S 10 5|INNOSPEC INC COMMON STK....ooourrriemmmrrrissmeessissessssssessssssesesssssesssssssessssssessssssssssssssesssssnn | sosesssenns ....07/26/2012 | CANTOR 399.000 12,346 XXX
458334 10 9|INTER PARFUMS COMMON STK...oooureeueeemrismeesmesssmssssesessssssessssssssesssssssssessssssssssessssssssssessss. | noesssnees ...07/26/2012 | CANTOR 575.000 9,505 XXX
488401 10 0 [KEMPER CORP DEL COMMON STK. ....07/26/2012 | CANTOR 350.000 11,270 XXX
492914 10 6 |KEY ENERGY GROUP COMMON STK .07/26/2012 | CANTOR 1,224.000 9,131 XXX
502403 20 7|LTX-CREDENCE CORP COMMON STK ....07/26/2012 | CANTOR 1,996.000 11,496 XXX
559079 20 7 |MAGELLAN HLTH COMMON STK....oovoormrrrismrerrismessisseessissssssssesssssssssssssssssssssssessssssssssssnnes | sosessesons ....07/26/2012 | CANTOR 285.000 15,379 XXX
576323 10 9|MASTEC INC COMMON STK..oovvirrirerinrereesssesesessssessssessssessssesssesssesessssssssssssssssssssssssssssens | soveseeens ...07/26/2012 | CANTOR 842.000 13,295 XXX
58319P 10 8 |MEADOWBROOK INS COMMON STK...oovurrvirrmrrierrerissesssssseesssssesssssssesssssessssssessssssesssssnnes | eeeenes ....07/26/2012 | CANTOR 807.000 5,302 XXX
595137 10 0| MICROSEMI COPR COMMON STK....oovrriiriiririireriseiieseisssies s sssssssesssssssssesssss | noesseneens ...09/18/2012 | CANTOR 4,262.000 89,793 XXX
653656 10 8 |NICE SYSLTD COMMON STK....ooooorieiimreiisrreisssssssssessesssssssssssssssssssssssssssessssssssssssesessssses | eoneenes ....08/01/2012 | VARIOUS 777.000 25,500 XXX
670872 10 0|OM GROUP INC COMMON STK....ooooomrrrermmemrisimesssissessssssssssissssssssssesssssssssssssssssssssssssssesses | sesessessns ....07/26/2012 | CANTOR 491.000 7,635 XXX
678026 10 5|OIL STATES INTERNATIONAL  COMMON STK ...07/26/2012 | CANTOR 148.000 10,924 XXX
685564 10 6| ORBITAL SCIENCES COMMON STK .07/26/2012 | CANTOR 1,162.000 15,187 XXX
69888P 10 6|PAR PHARMACEUTICALSCO  COMMON STK ...07/26/2012 | CANTOR 375.000 18,761 XXX
70959W 10 3 | PENSKE AUTOMOTIVE GRP INC  COMMON STK.......ovveurriiirnieriissiiasssssissssssssssssssssssssssssssssssnnes | sosseveenes ....07/26/2012 | CANTOR 552.000 12,679 XXX
716748 10 8|PETROQUEST ENERGY INC COMMON STK.....oooouurriemmrressmmessessmesssssssesssssseessssssessssssesssssssessessnss | sessssnies ....07/26/2012 | CANTOR 1,635.000 9,171 XXX
74112D 10 1 |PRESTIGE BRANDS HOLDINGS =~ COMMON STK......cooiruumreimerimnreesensssessensssssesssessssssesssessssssessesssnsens. | senssssenn ...07/26/2012 | CANTOR 630.000 10,227 XXX
751452 20 2| RAMCO GERSHENSN COMMON STK....oovorririrmeerissssssssnessissssssssssessssssssssssssessssssesssssnsessenns. | sessesnnes ....07/26/2012 | CANTOR 1,174.000 14,618 XXX
87157D 10 9 [SYNAPTICS INC COMMON STK....ooouriiurimriieerisesisesisesesse s sssesesssesssesesssesssssesssesssssesssesssans | noesseeees ...07/26/2012 | CANTOR 254.000 6,618 XXX
879369 10 6|TELEFLEXINC COMMON STK.....ooorriimmrreiemmeresssssssessssessssssssssssssesssssssesssssssessssssesssssssesssnns. | sossesnnes ....07/26/2012 | CANTOR 155.000 9,534 XXX
891777 10 4|TOWER GROUP COMMON STK....ovotumrrermmrressmsesssssesssssssessssssessessessessssssessssssssssssssssesssssensesss | soseessssns ....08/01/2012 | VARIOUS 1,340.000 26,783 XXX
903236 10 7|URS CORP NEW COMMON STK....vorrrirrirrrirereessieesisssssesssssssssssssssssssessssssssssssssssssssssssssnsss | sosssssees ...07/26/2012 | CANTOR 342.000 11,576 XXX
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

92046N 10 2|VALUECLICK INC COMMON STK....oovormmrrrierrieisneesissssssssseessssssssssesssssssssssssessesssssssssnsenses | eossssnes ....07/26/2012 | CANTOR 750.000 11,728 XXX L

934390 40 2| WARNACO GROUP INC COMMON STK....vvirerirrrieriessissiessissiessss s ssssessssessssssssssssnes | noessenees ....07/26/2012 | CANTOR 173.000 7,238 XXX L

981811 10 2| WORTHINGTON IND COMMON STK ....07/26/2012 | CANTOR 457.000 9,693 XXX L

G0229R 10 8|ALTERRA CAPITALHLDINGS ~ COMMON STK .07/26/2012 | CANTOR 610.000 14,213 XXX L

G0464B 10 7|ARGO GRP INT COMMON STK ....07/26/2012 | CANTOR 484.000 14,106 XXX L

H27178 10 4 |FOSTER WHEELER AG COMMON STK....oovuurriiissrmsissserssssssersssssesssssssesssssssssssssssssssssssssssssssssess | soseesesoos ....08/23/2012 | VARIOUS 1,509.000 30,683 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 859,936 XXX [V P S—
Common Stocks - Parent, Subsidiaries and Affiliates

92206# 10 5| VANLINER GROUP, INC | ........... | ....09/30/2012 | UNIGROUP, INC. 2,264,834 XXX K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 2,264,834 XXX 0
9799997. Total - Common Stocks - Part 3 3,124,770 XXX 0
9799999. Total - Common Stocks 3,124,770 XXX 0
9899999. Total - Preferred and Common Stocks. 5,178,367 XXX 0
9999999. Total - Bonds, Preferred and Common Stock 61,312,788 XXX 229,049 | ... 0 S—
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3133EA QR 2|FEDERAL FARM CREDIT BANK  AGENCY......... | ... 08/21/2012| VARIOUS.........covvreerrrrierirens 2,000,000 | ......... 2,000,000 2,005,440 | ..cooeveerrerireniies | e [ v (5,440) 2,000,000 02/21/2020{ 1...........
3134G2 J6 0|FREDDIE MAC AGENCY....coovvvirirnar | e 09/21/2012| CALL at 100.000...... 2,000,000 | ......... 2,000,000 2,005,560 | cvvovververeerieieeiens | ceererieiesnenns | s (5,560) | <voovvreererererenes | ervrrene(5,560) [ oo | e 2,000,000 09/21/2018| 1...........
3136F7 GV  3|FEDERAL NATIONAL MTGE ASSN AGENCY.......... | ..... 08/02/2012] MATURITY ...ccoomrierirmrinrinninns [ crverierineesnsinnies | eveveees 1,415,000 | ......... 1,415,000 | ........ 1,401,981 | ........ 1,414,057 943 | oo | e 943 [ | s 1,415,000 08/02/2012(1...........
3136FR  2S 1 |FANNIE MAE AGENCY.. .109/19/2012| CALL at 100.000.........ccovrveereees | corvrrerrerirereneernens | vevin 2,100,000 ,100,000 2,103,045 (3,045)] .. .2,100,000 03/19/2015| 1..
3136FR Y4 9 |FANNIE MAE AGENCY.. .| 09/14/2012| CALL at 100.000...... 3,525,000 | ......... 3,525,000 | ......... 3,532,420 (7,420) | cvovvvvvrervnenes | ervrreeene(T,420) [ | s 3,525,000 09/14/2017(1..
31398A ZB  1|FANNIE MAE AGENCY ..o [ e 09/06/2012| CALL at 100.000...... 3,000,000 | ........ 3,000,000 3,019,212 e | (19,212) 3,000,000 09/06/2016| 1...........
0599999. Total - Bonds - U.S. GOVEMMENL..........iiiiiiiiiiiiiii sttt | aniiaa 14,040,000 | ....... 14,040,000 | ....... 14,067,658 | ......... 1,414,057 | .o 0] . (39,734) [ o0 [ enn(39,734) | vl | 14,040,000 | ..oooooeeeee0 | i | 0 [....185,026 | ... XXX... [ XXX...
Bonds - U.S. Special Revenue and Special A
181503 DM 2| CLARK-PLEASANT IND SCH MUNICIPAL....... [ ..... 07/16/2012| CALL at 102.000..........covvverererees [ corerireeerneerisninseins | ceereeens 1,020,000 1,027,011 1,020,000 | ..o | e | 0| 50,000 |07/15/2021| 1FE......
3128M1 CK 3| FREDDIE MAC FHLMC....ovvivvvervinins | e 09/01/2012{ MBS PAYDOWN..........ccccovenrrnennn STA11 | el 37411 37,937 | 37,539 [ | e (129) | i | e (129) e | v 3TAT | s [ | vvrveirennn0 | 1,410 | 08/01/2020(1...........
3128MB DN 4 |FREDDIE MAC FHLMC....cccoovvvrvrviiens [ 09/01/2012| MBS PAYDOWN........ccovevrurrnnee 29,270 | vvieeeen29,270 | 29,819 [ 129,388 | s | e (118) [ | e (118) | e | 29,270 | i [ e [ v (VN I 1,076 {07/01/20211...........
3128PU C8 3|FEDERALHOME LOANBANK  FHLMC............. | ... 09/01/2012{ MBS PAYDOWN........ovvvrnirens | errrervrneirernnincires | v 197,094 | .o 197,094 | 197,271 | 197,116 | | e 23) | | e 23) [ | e 197,094 10/01/2025/ 1...........
31294L 6V 0|FREDDIE MAC FHLMC....ccoovviviiicnins [ 09/01/2012| MBS PAYDOWN........coovvrivmrrnes | covrmrernmnisniseinenes | v 115,960 | oo 115,960 | v 121,541 | i 117,522 | s | e (1,562) [ e | e (1,562) [ e | v 115,960 10/01/2021{1...........
3133XC  T6 0|FEDERAL HOME LOAN BANK CMO........ccocommrens | ceene 09/18/2012| MBS PAYDOWN........coovevrrrrnnee .20,863 20,863 08/18/2015| 1...........
3133XE 5D  7|FEDERAL HOME LOANBANK ~ CMO.....cccocvvrs | vorne 09/28/2012{ MBS PAYDOWN.........coovvrrrinene .32,995 12/28/2012|1..
3136A0 DT 1 |FANNIE MAE CMO....coeerrinernerrerres [ 09/25/2012| MBS PAYDOWN........ccovcvvmrrnnee 224,422 10/01/2016| 1...........
3136A1 HC 2 |FANNIE MAE CMO...coeerrreserseiierns [ 09/25/2012| MBS PAYDOWN........ccovcvvrrinnee 75,246 04/01/2018| 1...........
3136A1 N8  4|FANNIE MAE CMO...oooeinnrneirerres [ 09/25/2012| MBS PAYDOWN........cccovvvverrnnee 47,533 , 12/01/2016(1...........
3136A3 TS 0 |FANNIE MAE (01170 ST DR 09/25/2012| MBS PAYDOWN........ccoomrremirnes | wevrmeernerisernnerinenes | veviveenns 164,512 | coovrvrne 164,512 | cocvvrnees 172,481 | oo | s | oveeeeenn(2,099) | oo [ eovreenen(2,099) | oo | s 164,512 02/01/2014|1...........
3136A5 BB 1|FANNIE MAE CMO...corvrieisiren [ e 09/25/2012{ MBS PAYDOWN.........ccovvrrrnnecn 11,296 11,349 11,296 10/01/2024 1..
3136A5 P6 7|FANNEEMAE ~ CMO..ooiricinens | e 09/25/2012| MBS PAYDOWN........ccovvvvnrrnnee 17,59 .18,067 04/01/2018| 1..
3136A6 4N 1|FANNIEMAE  FNMA...ns | e 09/25/2012| MBS PAYDOWN........c.ovcrvrinnee 27,406 03/01/2027|1...........
3136A7 5E 8|FANNIEMAE ~ CMO...ccmviviriverrennns [ 09/25/2012| MBS PAYDOWN........ccovvvvrrrenee 4,684 4,684 | . 4,746 e [ | e [0 [ [ B84 | | | e (V1 IR 10/01/2022(1...........
31371L RK  7|FANNIEMAE ~ FNMA...iens | e 09/01/2012| MBS PAYDOWN........cocovevvmrrnnee 56,769 | oo 56,769 | ..coovrrrne 58,809 | ..cocvrrnene 57,540 | .oovvvrerrncernenn | everrrerenne(TT0) | o [ everrneeeae(T70) [ e [ v 56,769 [ ..ovvrrerrerins [ v | e (V)N I 1,508 |04/01/2014/1...........
3137A1 X9 9|FREDDIEMAC ~ CMO..neciieinns | e 09/15/2012| MBS PAYDOWN.......cooonrrimmrinns | crrrererneriseiseisienes | eveieennd 437,237 | oo 437,237 | oo 452,131 | oo 440,200 | .o | e 2962) [ | eereeeene(2,982) [ e | i 437,237 | oo | e | i 0 . 11,781 [02/01/20151...........
3137A2 PF  2|FREDDIEMAC ~ CMO..cccomvrvinirvnirnens [ 09/15/2012| MBS PAYDOWN........ccovvvrmrrnnee 380,114 | ..coooneee. 380,114 | ...........385,103 | cooeirri 381,791 | e [ oeeee(1BTT) | s | e 1BTT) | i | 380,114 | s [ [0 | s 7,418 |07/01/2020( 1...........
3137A6 DT 6 |FREDDIEMAC ~ CMO..iiinciiciienins | e 09/15/2012| MBS PAYDOWN........ccovcvvrrinnee 293,446 | ........... 293,446 04/01/2017{1...........
3137A6 FB  3|FREDDIEMAC ~ CMO...coovviiviererinns [ 09/15/2012{ MBS PAYDOWN.........ovvevrvrirenns | errverivnneirernninnres | oveeninens 111,805 | oo 111,805 | oo 116,884 | 112,368 [ s [ e (583 [ o | e (B63) [ oo | v 111,805 [ s | e, 07/01/2018( 1...........
3137A9 J7  2|FREDDIEMAC ~ CMO..covnrrerrerins | e 09/15/2012| MBS PAYDOWN........ccoverrnrrnnee 35,645 | oo 35,645 | .o 37,622 | i | e [ e (125) | s | e (125) | i | 35,645 [ oo [ 05/01/2020( 1...........
3137A9 VR 4 |FREDDIEMAC ~ CMO..covvicvvirernns [ 09/15/2012{ MBS PAYDOWN........cccovvrrrrnenn 26,775 | v 26,775 | .o 28,030 | vovvererrnni26,836 | oo | e (B1) | e | e (B1) s | e 26,775 | oveveivinns | e 02/01/2029{ 1...........
3137AF  ZA  3|FREDDIEMAC ~ CMO..coovrrrriririnns | oo 09/15/2012| MBS PAYDOWN........ccomvrimirner | crermrermenisnnnerinenes | vvviieinns 146,317 151,461 | 148,340 | [ eeennn(2,023) | [ eeeenn(2,023) | | s 146,317 | oo [ e, 10/01/2014
3137AJ MG 6|FHLMC MULTIFAMILY 1O .1 09/25/2012| VARIOUS ,162 94 94 07/01/2021
3137AK KD  2|FHLMC MULTIFAMILY 10 .1 09/25/2012| VARIOUS ..2,137 123 123 09/01/2018
31393D ZX 2 |FANNIE MAE CMO....oerreerserneries [ 09/01/2012| MBS PAYDOWN........ccomvremirnnes | wrermeernemisernseennenes | vveiveinns 7571 | s 117571 | oo 119,482 | cooiveee 118,677 | oo | v [(IR0LC) ] T I (G0 U [ 17571 | o | e, , 10/01/2012(1...........
31393W W8 8 |FREDDIE MAC CMO...ovireinsinniienis | 09/01/2012| MBS PAYDOWN..........ovvvvrrinnee 21872 | v, 21,872 | oo 21,291 98 98 | o | e 21,872 | e e | e (VI IO 655 |01/01/2017| 1...........




statement for September 30, 20120fthe N@tional Interstate Insurance Company

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1’6030

1 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 18 22
F 11 12 13 14 15 NAIC
0 Current Desig-
r Prior Year Year's Total Realized nation
e Book/ Unrealized Current Other Than Total Foreign Gain or
i Number of Adjusted Valuation Year's Temporary Change in Exchange (Loss) Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in on Indicator
Identification n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. Disposal (a)
31394A  PY 6 |FANNIE MAE 09/01/2012| MBS PAYDOWN 510,354 | ............510,354 | ...........525,983 | ..........518,884 | ...ccccovvimines | v (8,531) | oo [ s (8,531) [ oo T
31394D S92 |FANNIE MAE 08/01/2012| MBS PAYDOWN .54,988 T
31394F UT 0| FANNIE MAE 09/01/2012{ MBS PAYDOWN 316,479 | ..o..316,479 | 321,820 | 1o 318,463 | oo [ eeeeenn(1,984) | s [ i (1,984) [ oo | I
31394G ST 1|FREDDIE MAC 07/15/2012| MBS PAYDOWN 155,745 | ... 155,745 | 00 160,757 | i 165,127 | s | e 9,382) [ e | e (9,382) [ ..oovevrrieeinne T
31394K 2V 5|FREDDIE MAC 09/01/2012| MBS PAYDOWN 151,852 (554 1.
31394M ZK  9|FREDDIE MAC 09/01/2012{ MBS PAYDOWN 161,597 (116 | IO
31394N 5L 8|FREDDIE MAC 09/01/2012| MBS PAYDOWN 54,347 , (266 T
31394R FP  9|FREDDIE MAC 09/01/2012{ MBS PAYDOWN......c.ovvvrvrirers | errrirveniirernnincires | oveeiiens 154,659 | ..ooocvenee 154,659 | ...........159,444 | .......... 156,141 | oo | e (1,482) | e | e (1,482) | coocvoviviriene | IO
31394T C7 8|FREDDIE MAC 09/01/2012| MBS PAYDOWN 266,020 | ........... 266,020 | ...........275,788 | ............ 268,966 | ......ccoocrererens (2,946 T
31394T YQ 2|FREDDIE MAC 09/01/2012| MBS PAYDOWN 13,945 .13,986 (4 | IO
31395A 4M 4 |FREDDIE MAC 09/01/2012{ MBS PAYDOWN 76,217 .76,507 (290 | IO
31395B J9 5|FANNIE MAE 07/01/2012| MBS PAYDOWN.........ccomvrimirnes | crermeerenisennnerinenes | veeiieenns 176,526 | ..........176,526 | ............179,064 | ............ 178,551 | oo (2,024 | IS
31395E  S3 2 |FREDDIE MAC 07/15/2012{ MBS PAYDOWN 20,623 | coiern20,623 | 21,056 | 21,839 [ | e (1,216) | i | (1,216) | coocvevieene | IO
31395F FW 9| FREDDIE MAC 09/01/2012| MBS PAYDOWN........coovvrivmrrnes | covrmrernmnisniseinenes | v 180,951 (2,541 T
31395 4E  3|FREDDIE MAC 09/15/2012| MBS PAYDOWN 70,322 70,322 | 72,629 | e 72,041 | s [ e T19) | s [ i L) ]
31395 BA  3|FREDDIE MAC 09/01/2012{ MBS PAYDOWN 226,656 ..226,656 (2,063
313950 MW 3| FREDDIE MAC 09/01/2012| MBS PAYDOWN .85,829 ....85,829 (131
31395 S6 4|FREDDIE MAC 08/15/2012| MBS PAYDOWN........coomrremmirnns | crvrererneniseineriienes | veevnneennd 416,157 | coovvvrne 416,157 | ...........425183 | ..o 430,418 | oo | e (14,261) [ e | e (14,261) | cevvovvvevrrnens | errereee16,157 [ s [ | IS
31395L R8 6 |FREDDIE MAC 09/01/2012| MBS PAYDOWN 286,651 | ............ 286,651 | .........297,132 | ..ccoo.uee 288,079 | .oovvverrerrees | e (1,428) | o [ s (1,428) [ ..o | errreeerenn288,651 | i | e T
31395P QP 0 |FREDDIE MAC 09/01/2012| MBS PAYDOWN 92,440 | v 92,440 (17 | IS
31395P UD 2 |FREDDIE MAC 09/01/2012{ MBS PAYDOWN.........ovvvvrviirers | errrervnniirerenineres | oveeniens 113,821 | oo 113,821 (431 1.
31395R FF  0|FREDDIE MAC 08/01/2012{ MBS PAYDOWN 307,726 ..307,726 , 1.
31396A 6H 2 |FREDDIE MAC 09/01/2012| MBS PAYDOWN 47,611 47,611 (382 | IO
31396H 6D 6|FREDDIE MAC 09/01/2012| MBS PAYDOWN.........coovrrimmirnes | crirmrernrrisnineriienes | v 438,792 | ...ccovoue 438,792 | ... 455,520 | oo 42,746 | oo | eeren(3,955) | o [ s (3,955) [ ..ooverrrieriane T
31396H AN 9|FREDDIE MAC 09/01/2012| MBS PAYDOWN 33,692 | v 33,692 | ............33,882 | .occennnn 33,891 [ .o (198) | eveveercrirnenn | errrerrnernn33,892 | oo [ T
31396K PR 7 |FANNIE MAE 08/01/2012{ MBS PAYDOWN........oovvvvirirers | crrervnineirernnincnes | v 128,463 | .....ccoone. 128,463 | ...........130,209 | ............ 128,654 | ..covvieriiren (191) | cevveeervvrinen | e 128,463 | oo [ T
31396L  JT 8 |FANNIE MAE 09/01/2012| MBS PAYDOWN 180,040 | .ovoenee 180,040 (629 T
31396N 6Y 7|FREDDIE MAC 09/01/2012| MBS PAYDOWN 186,976 | ..coocveeee 186,976 (2,272 T
31396X HH 0 |FANNIE MAE 09/01/2012{ MBS PAYDOWN.........ovevririrers | crrverrnineirersninnres | oveeninens 126,617 | oovvvrnnee 126,617 | .........131,444 | ... 127,121 | o (504) | ovooverrrinnin | e 126,617 [ s [ | I
31397A HE 6 |FREDDIE MAC 09/01/2012| MBS PAYDOWN........ccoorrvmirnes | crermmererinernnerinenes | veeiieenns 169,376 | ..ovvvrne 169,376 | ..........173,028 | ........... 172,277 | oo (2,901) [ covvrrerreirns | errrreren 169,376 | oo [ v T
31397B NE 7 |FREDDIE MAC 07/01/2012{ MBS PAYDOWN 23811 | e 23,811 433 T
31397C TL 3|FREDDIE MAC 09/01/2012{ MBS PAYDOWN 217,363 127
31397F 2N  1|FREDDIE MAC 09/01/2012| MBS PAYDOWN 19,975 (16)
31397H YK 8|FREDDIE MAC 08/15/2012{ MBS PAYDOWN .25,152 182
31397S XM 1|FANNIEMAE ~ CMO..covrcirciniie 09/25/2012| MBS PAYDOWN 7 7 [ [ 7 | IO
31397U RJ  O|FANNIEMAE ~ CMO..cviiireniicins 09/25/2012| MBS PAYDOWN 32,704 | . 32,704 | oo 33,762 | oo 32,850 | ..oovroerieeinns | s (146) (146) | covvvvvrevvennn | 32,704 | s [ T
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31398C TG 3|FREDDIEMAC ~ CMO..cverniriiiins | oo 09/01/2012| MBS PAYDOWN........coovvrvmrrnns | crvrmrernmnisnineriienes | v 137175 | el 137,175 | 141,140 | 139,468 | o | e (2,293) (2,293) [ oo [ e TS | i | e | i (VN I 3,678 | 12/01/20131...........
31398F JG 7|FANNIEMAE ~ CMO...ccmmmrnerircnnns [ 09/25/2012| MBS PAYDOWN........c.ovvvvmrrnnnee T4162 | e TA162 | e TT061 | 75,268 | i | e [(R0LC) ) R (1,908) [ coooverrcerveine [ v T B2 | e | e | e (V)N I 1,997 {09/01/20151...........
31398R  E7 6[FANNIEMAE  CMO..ccoiriivcrniecns [ e 09/25/2012{ MBS PAYDOWN......c.oovvvvviirenns | ervrervrneirernnincrns | veeeriens 174154 | .o AT4154 | 179,920 | o 176,708 [ (2,555) 01/01/2016| 1...........
31398R ZU 2 |FANNIE MAE e 09/25/2012| MBS PAYDOWN........coomvrimmirner | crrrmrernmeisninennenes | v 197,631 | oo 197,631 | 204,621 | 201,631 | s | ereeeed(4,000) [ o | e (4,000) [ ..oovevrririene 05/01/2014|1...........
31402D 7J 3|FANNIEMAE ~ FNMA..nes | oo 09/01/2012| MBS PAYDOWN........coovcrrmrrnnee 75,516 (484) 01/01/2018| 1..
31403D JE  0|FANNIE MAE FNCI N 09/01/2012{ MBS PAYDOWN.........cccovrrrnennn .70,468 (51) 11/01/2018| 1...........
314030 KD O|[FANNIEMAEFNCI ~ FNMA..oninis | oo 09/01/2012| MBS PAYDOWN........ccovevrmrrnnee 37,656 | cooieeernn 37,656 | 37,997 | 37,722 | (66) 09/01/2018| 1...........
31412Q SE O|FANNIEMAE  FNMA ..o [ 09/01/2012| MBS PAYDOWN........c.covvvvrrinnee 276,587 | ..cooonec. 276,587 | ...........286,084 | ............ 277,818 | e | (1,231 | s [ s (1,231) [ oo [ v 276,587 | .eocveereerines | e | e (V] IO 3,796 |05/01/2024/1...........
31416W ZA  3|FANNEEMAE  FNMA...ns | e 09/01/2012| MBS PAYDOWN........cocmvvvmirnes | coermrernmnisninerinenes | cvvviininne 176,720 | ccovvvnnee 176,720 | ..o 181,211 | e 177,481 | oo (U430 ) [ I 176,720 | oo [ v [ v (VN I 4,190 | 07/01/2030| 1...........
31417Y GK 7 |FANNIE MAE i 09/01/2012| MBS PAYDOWN........ccovcvvrrennee 212,948 | ........... 212,948 | oooiin219911 | 214,237 | s [ eeeeenn(1,290) | s [ i (1,290) [ .ooovevnvvneinne 01/01/20241...........
31417Y R2 5|FANNIE MAE B 09/01/2012{ MBS PAYDOWN..........ccccovenrrnennn 275,558 | .oovvveee. 275,558 (635) 03/01/2020( 1...........
31417Y SD O|FANNIEMAE  FNMA...icns | e 09/01/2012| MBS PAYDOWN........ccovevrurrnnee 249,906 | ............ 249,906 | ............258,755 | ............ 250,530 | ..covvrerierirns (72 [ IO 249,906 | ....oooevvreries | e | e (VN I 5,968 |03/01/2025/1...........
31417Y SK  4|FANNIEMAE ~ FNMA...ens | e 09/01/2012| MBS PAYDOWN..........ovevvrrinnee 214,530 | oo, 214,530 | ...........224,403 | ............ 215,129 | .o, (599) | vvveerrrirens | errerirens 214,530 [ v [ e | e (V] I 5,000 |04/01/2020{1...........
31417Y U4  T7|FANNIEMAE  FNMA .o [ 09/01/2012| MBS PAYDOWN.........ccomrrimmrrines | crrrmrernreinnineiiienes | vvvirninnd 414,463 | ............ 414,463 | ..........421,219 | ... 415,593 | ..o | e (1130) [ | e (1,130) [ oo [ v A14,483 | ..o | e | e (VN I 9,857 |08/01/2030| 1...........
31418A CR 7 |FANNIE MAE e 09/01/2012| MBS PAYDOWN........ccovevrrrrnnee 24,720 ....24,720 (202) 24720 | oo e | o0 | 313 | 11/01/2021
31418V T5 1|FANNIEMAE ~ FNMA..ceinns [ 09/01/2012{ MBS PAYDOWN.........ccovvrrrinenn 111,993 111,993 (899) 03/01/2025)
31419D MQ 1 |FANNIE MAE I 09/01/2012| MBS PAYDOWN..........ccccovvvnern 202,944 | ........... 202,944 (720) 04/01/2025)
314190 NW 7[FANNIEMAE ~ FNMA...nes | oo 09/01/2012| MBS PAYDOWN........cooovevrrrrnnee 263,270 | ...coonee. 263,270 | .oo0o0er0272,966 | cvoererii 270,156 | oo [ errennn(6,886) | oo [ i (6,886) [ ...oevurreinne 06/01/2025( 1...........
36241L S7 2| GOVT NATIONAL MORT ASSOC ~ CMO......coccvvee | eene 09/15/2012| MBS PAYDOWN........c.ovvvvrrrnnee 42,435 | 42,435 (37) 12/01/2025(1...........
38373A D9 4 |GOVT NATIONAL MORTGAGE ASSOC CMO......... | ..... 09/20/2012| MBS PAYDOWN........cccovevrmrrrnnee 45,008 | ..o 45,008 | .............47,336 | .coocccrrnnes 45,506 | ...oooovirrerins (497) 03/01/2025| 1...........
383756 2G  5|GOV NAT MRTG ASSOC CMO.. R 09/20/2012{ MBS PAYDOWN........cccovvrrinecn 5,286 07/01/2021(1..
38375Q EX 3|GINNIEMAE ~ CMO..ivcvicvienns | v 09/01/2012{ MBS PAYDOWN...........cccovvmnern 187,622 08/01/2014| 1.
38376E  VJ  1|GOVT NAT MORTGAGE ASSOC ~ CMO.. [ 09/16/2012| MBS PAYDOWN..........ovcvvrrennee .98,354 04/01/2023|1...........
38376X L5 O|GOVERNMENT NATL MTGASSOC CMO......ccoc. | veuee 09/20/2012| MBS PAYDOWN........ccovvvvvrrnnee 75,722 04/01/20211..........
38377E NN 0 |GOV NATL MORT ASSOC CMO....covvrrrinens [ 09/20/2012| MBS PAYDOWN........ccomrrimmrrnnes | erermeernerissinneenienes | vveineenns 107,116 02/01/2021 1....convee
38377L ZD 3| GOV NATL MORTAGE ASSOC CMO...ovvverevns [ e 09/20/2012{ MBS PAYDOWN.........coovvrrenec. 47,861 10/01/2021 1...........
38377M G4 2| GOVERNMENT NATL MORT ASSOC CMO.......... | ... 09/20/2012| MBS PAYDOWN........ccovvvrmrrnnee 224,098 07/01/2013 1...........
38377W W9  1|GOVT NATIONAL MORT ASSOC  CMO. o 09/20/2012| MBS PAYDOWN........ccovervrrinnee 77,743 09/01/2016| 1...........
462467 MP  3|[IOWAFIN AUTH SINGLE FAM MTG MUNICIPAL... |..... 09/13/2012| SINKING FUND REDEMPTION. 01/01/2029| 1FE......
462590 DY  3|IOWA STUDENT LN REV TAXARS.....occomvens | ceene 08/06/2012| SECURITY CALLED at 100.00... | ...ccervevrvvrverrenes | evernee..600,000 | ...........600,000 | ............600,000 | ............ 441234 | ... 158,766 | .coouvverrreries [ v | s 158,766 | .....vvvvnrenn 12/06/2029| 4FE......
54627A CD 7 |LOUISIANA HSG FIN AGY MUNICIPAL........... | ..... 09/01/2012| SINKING FUND REDEMPTION. | ...cccovrvrrrerivrnirer | wrerrennnnn30,000 | ...........30,000 | ..o 31,980 | oo 30,000 0 12/01/2038| 1FE......
54811A U9 2 |LOWER COLO RIVAUTH NONRFUN MUNICIPAL]..... 09/10/2012| SINKING FUND REDEMPTION. 0 05/15/2020| 1FE......
60416Q CD 4|MINNESOTA ST HSG FIN MUNICIPAL........... | ceeue 07/01/2012| SINKING FUND REDEMPTION. 0 01/01/2031| 1FE......
60416Q DL  5|MINNESOTA ST HSG FIN MUNICIPAL.......cc.. | vorne 07/01/2012| SINKING FUND REDEMPTION. 0 07/01/2034| 1FE......
60535G AX  0|MISSISSIPPI HOME CORP MUNICIPAL.......... | ... 09/01/2012| SINKING FUND REDEMPTION. .. 0 12/01/2031{ 1FE......
60535Q FD  7|MISSISSIPPI HOME CORP MUNICIPAL.......... | ... 09/01/2012| SINKING FUND REDEMPTION. | ...cccovrvrvrervnverer | wovrreernnnn65,000 | 1oiirirerrn.865,000 | oovrivernn87,336 | oo 78,459 | s | v (13,459) [ vvoverevvrirceres | e (13,459) | ovovvcirrines 06/01/2038| 1FE......
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60636X 8E 6 |MISSOURI ST HSG COMMN MUNICIPAL........ | ..... 09/01/2012 SINKING FUND REDEMPTION. 0 11/01/2027{ 1FE......
60637B BD 1 |MISSOURI ST HSG DEV COMMN  MUNICIPAL.... | ..... 09/01/2012 SINKING FUND REDEMPTION. 0 05/01/2028| 1FE......
60637B CK 4 |MISSOURI STHSGDEV SINK  MUNICIPAL......... | ..... 08/01/2012| SINKING FUND REDEMPTION. 0 11/01/2030| 1FE......
63967C N6 5|NEBRASKA INVT HSG MUNICIPAL......ccoves | vouee 09/01/2012 SINKING FUND REDEMPTION. 0 03/01/2020| 1FE......
64469D EF 4 |NEW HAMPSHIRE ST HSG MUNICIPAL. .107/01/2012| SINKING FUND REDEMPTION. 0 01/01/2037| 1FE......
647200 M8 4 |NEW MEXICOMTGFINAUTH  MUNICIPAL....... | ..... 09/01/2012| SINKING FUND REDEMPTION. 0 09/01/2025| 1FE......
647200 N5 9|NEW MEXICO MTGFINAUTH  MUNICIPAL....... | ..... 09/01/2012| SINKING FUND REDEMPTION. 0 09/01/2030| 1FE......
658877 DZ 5|NORTH DAKOTA ST HSG FIN AGY MUNICIPAL... | ..... 07/01/2012| SINKING FUND REDEMPTION. 0 01/01/2028 1FE......
658909 CL 8 |NORTH DAKOTA ST HSG FIN AGY MUNICIPAL... | ..... 07/01/2012| SINKING FUND REDEMPTION. 0 01/01/2035| 1FE......
677555 YF 5 |OHIO ST ECONOMIC DEVREV ~ MUNI TAX........ | e 09/01/2012| SINKING FUND REDEMPTION. 100,000 | coovrernce 100,000 0 09/01/2019| 1FE......
686087 LA 3 |OREGON ST HSG MUNICIPAL.....c.ovrere [ o 07/01/2012| SINKING FUND REDEMPTION. 100,000 | .ovvrennee 100,000 0 07/01/2023| 1FE......
708796 YR  2|PAHSGFIN AGY MUNICIPAL......ccoonvvenns [ o 07/10/2012 SINKING FUND REDEMPTION. | ....cccovvvvvermerirenes [ v 120,000 | .ovoerenee 120,000 0 04/01/2028| 1FE......
721882 AV 0|PIMACNTY ARIZ STR MUNICIPAL........cooce. | e 07/01/2012{ MATURITY. 550,000 | ...ccoeee. 550,000 0 07/01/2012| 1FE......
83712T BZ 3|SOUTH CAROLINASTHSGFIN  MUNICIPAL...... |..... 07/01/2012| SINKING FUND REDEMPTION. 0 07/01/2027| 1FE......
880459 6U 1 |TENNESSEE HSG DEV AGY MUNICIPAL........ | ..... 07/01/2012| SINKING FUND REDEMPTION. 0 01/01/2037| 1FE......
88271H EP 0| TEXAS ST AFFORDABLE HSG ~ MUNICIPAL...... | ..... 09/01/2012| SINKING FUND REDEMPTION. 0 09/01/2028| 1FE......
917436 X7 7|UTAH HSG CORP MUNICIPAL......ccovvrncrs [ o 07/01/2012| SINKING FUND REDEMPTION. ...35,000 0 07/01/2024| 1FE......
97689P 6R 4| WISCONSIN HSG & ECON MUNICIPAL........ | .... 09/01/2012| SINKING FUND REDEMPTION. | ....ccovvviinninniinnes [ covviinninns 155,000 | coovvenne 155,000 | oo 162,520 | coovvenne 155,000 0 155,000 09/01/2038| 1FE......
3199999. Total - Bonds - U.S. Special ReVeNUE & ASSESSMENT.........cvuuiiuiiiiiiieiiriiristiesenssses s snsssssssensenseness | oneees 15,404,963 | ....... 15,437,204 | ....... 15,819,686 | ....... 14,972,756 | ...... 158,766 | ..... (135,464) 0 23,302 0. 15,404,963 | ............... 0 ] e 0 [ e 0 ... 456,427 |...... XXX... |.XXX...
Bonds - Industrial and Miscellaneous
023763 AA  3|AMER AIRLN FTWHI HI-YIELD....covvvvvins | e 07/17/2012| VARIOUS 125,961 | .oovvvennee 116,761 (1,997) | cvovvvvrerveieees | cvvriennd (1,997) [ covvvrvererne | e 133,087 | v | ceenn(7,126) | .. (7,126) | ... 12,675 |07/02/2019| 2FE......
037933 AE 8 |APRIA HEALTHCARE FTWHI HI-YIELD.....cooee. | e 07/03/2012| VARIOUS 118,179 113,000 (1,715) 568 | .veovvreeerinne | oo 117,281 | i | 00938 | 938 | 8,722 | 11/01/2014| 4FE......
CREDIT-BASED ASSET SERVICING NONGOV
1248ME AG 4|MBS | 09/25/2012{ MBS PAYDOWN..........cccovvnrrne. .85,665 ....85,665 989 989 | v [ eerrerreren85,665 | i [ | 0| 3,264 |04/01/2037| 1FM.....
125581 FZ 6|CIT GROUP INC HI-YIELD...conoeicieies [ e 09/15/2012| VARIOUS.........coovvvrerrrrrierirnens 350,000 ..350,000 | ............326,294 | ............330,765 | .............188 | ........ 11,972 [ | e 12,160 | v | 342,925 | i | 007,048 | 7,048 | 20,058 |05/01/2016| 3FE......
125581 GA  0|CIT GROUP INC HI-YIELD....oovicvins | e 09/02/2012{ SECURITY CALLED at 100.000. | ....vvvererververnierer | wrervrvinnnns 38,391 | oo 38,391 A8 | i [ 38,391 [ | e [0 | 1,978 | 05/02/2017| 3FE......
12667F 5E 1| COUNTRYWIDE ALT LOAN NONGOV MBS... |..... 09/25/2012| MBS PAYDOWN........ccovcvvmrrnnee 51,906 | ..o 51,906 [ .ovvererredB5,807 | oo | e [ e8| s | 886 | i | 51,906 | s [ [0 | 1,144 |03/01/2035| 1Z*.......
17121E  AD  9|CHRYSLER GP/CG FTWHI  HI-YIELD.........cc... | ccco. 08/08/2012| VARIOUS.........cooverrerinrirerirnens 221,448 | ........... 210,000 | ............210,000 | c.ooerreecs 191,100 | 018,900 | oo | evvvnerverivneiine | oo 18,900 | v | 210,000 [ oo | 111,448 | 11,448 | L 11,338 |06/15/2021| 4FE......
20030N AP 6|COMCAST CORP FTW CORPORATE......... | ... 07/23/2012| WELLS FARGO......... 602,320 | .....oo..c 500,000 | ............545,455 | ...........533,638 | ..ccoovriveires | cerreee(3,397) | o [ ereeeeenn(3,397) | o | 530,241 | s | 72,079 | 72,079 | 33,493 |01/15/2017| 2FE......
203372 AH 0 |COMMSCOPE INC FTWHI HI-YIELD.....coooes | e 09/21/2012| VARIOUS e .126,980 116,000 | ...........120,930 | c.oeereees 116,000 | weorrc,339 [ oiienea(541) | o [ 3798 | e | e 119,798 [ s | 7,182 [ 7,182 | 11,457 |01/15/2019| 4FE......
210795 PL 8 |CONTL AIRLINES 03-ERJ1 FTWHI HI-YIELD......... |..... 07/02/2012[ SINKING FUND REDEMPTION. | ...cvvvriereririienns 14,504 14504 | 14455 | 14183 BT | 3 i | 0320 | | e 14504 | i e | 0 | e 1,142 | 07/02/2018| 4FE......
216762 AE 4 |COOPER-STANDARD AUTO FTWHI HI-YIELD.....|..... 08/10/2012{ BANC/AMERICA..... 293,760 | ............272,000 | ............288,690 | ............283,052 | ..........3,120 | ..c..c...(1,785) | cevrrrervrvrres | wrrrreeeeen 1,335 | oo | 00 284,387 [ | 20009,373 | 109,373 | 18,205 |05/01/2018 4FE......
257867 AW  1|R.R. DONNELLEY & SONS FTWHI HI-YIELD........ |..... 08/14/2012| WELLS FARGO......... 90,454 | ..ii0ei0n91,000 | i 94173 | 85,085 | 18,944 | i (169) [ e | e BTT5 [ | 093,860 | i | e (3,408) | ......(3,408) | ... 4,664 | 06/15/2020| 3FE......
269279 AD 7 |EXCO RESOURCES FTWHI HI-YIELD......cocee | e 09/19/2012{ CHASE SECURITIES.......ccocrvvns | crrvervvrrneirerivnineres | vvererinnns 170,498 | ...........179,000 | ........... 176,763 | .......... 169,155 | .......... 7,864 | oo 170 | | 8,034 [ | el 177,189 | s | 000 (6,692) | ......(6,692) | ... 13,761 |09/15/2018| 5FE......
319963 AW 4 |FIRST DATA CORPORATION HI-YIELD.....cccee | e 09/19/2012| BARCLAYS CAPITAL 27,625 | vooiieeen25,000 | 27,188 [ 25,000 | 2,053 | oo (182) [ o | e LB i | 26,871 | | v 754 | 754 | 2,459 |08/15/2020| 4FE......
32051G SD  8|FIRST HORIZON ALT MTG NONGOV MBS..... | ..... 09/25/2012| MBS PAYDOWN.........ccovvrienec. 22,082 | 22,082 | e 18,439 | e 21,746 | | 33T | | 337 [ | 22,082 | s e | 0| 800 | 07/01/2031| 1FM.....
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346091 AZ 4 |FOREST OIL CORPORATION HI-YIELD......c.... | wooe. 09/25/2012| CREDIT AGRICOLE CIB.......ccoe. | crumerirererneeiiriienes | vereeriiens 34,085 | oo 34,000 | ..coooorrenen 31,450 90 90 | oo | e 31,540 | ..o | e 2,545 | ... 2,545 | ....... 1,938 |06/15/2019|4FE.......
362257 AB 3| GSAA HOME EQUITY TRUST NONGOV MBS.. | ..... 09/25/2012 VARIOUS..........covvrrerrericrirnens 83,282 | v 83,282 | .o 83,282 | .ocoonnee. 126,482 | oo [ v (178) [RU£)) [ 126,304 | ..o [ e [ v (V] I 121 | 11/25/2036| 1FM.....
362381 AA 3| GSAAHOME EQUITY TRUST NONGOV MBS.. |..... 09/25/2012 VARIOUS.........coovvrvrrinrirciinens 20,913 | e 20,913 | oo 20,913 | oo 16,828 | ........ 9,386 | oo (24) 9,362 | coveereneiienen | e 26,189 [ ..eveerireinns [ e | e (V1 IO 21| 08/25/2036| 1FM.....
36298Y AA 8| GSAAHOME EQUITY TRUST NONGOV MBS.. | ..... 09/25/2012 VARIOUS..........oovvvoverinrrircrirens 16,578 | oo 16,578 | .ovvvrrene 16,578 | cooovrrines 15,806 | ...cco.... 7279 | oo (VA ) ST IS 7,258 | oo | e 23,063 [ ..o [ | e (V1 IO 21 109/25/2036| 1FM.....
40052T AA  7|GRYPHON FUNDING LTD CORPORATE...... | ..... 09/05/2012| VARIOUS.........covevrerrrrrrerirnens 41,299 | e 41,299 | .o 20,295 | oo 134,374 . (V1 SRR IS 134,374 | oo [ [ v (V] IO 64 | 08/06/20136...........
42330P AA  5|HELIX ENERGY SOL FTW HI HI-YIELD......cc... | vovee 09/12/2012| BANC/AMERICA....... 239,878 | .ovveeee. 229,000 | ..coooonee. 224,650 | ....ooon.. 225,296 473 AT3 [ | e 225,769 | .oovrvvrvrinns | vver 14,109 | ...... 14,109 | ...... 25,502 | 01/15/2016| 4FE......
45661T AM  3|INERGY LP/INERGY FIN FTWHI HI-YIELD.......... | ..... 08/01/2012[ INERGY LP......ccourvrerierrrenirines | crvrmeerneeissinernenes | veeiieenns 111,430 | v 101,000 | .oovveeeee 101,000 | cooovvvrneee 101,000 . (V1 ISR IS 101,000 | .ooovvveerreeenn | e 10,430 | ...... 10,430 | ........ 5,892 |10/01/2018| 4FE......

JP MORGAN MORT TRUST FLOAT NONGOV

466247 SE 4{MBS | 09/25/2012| MBS PAYDOWN........c.ovcvrmrnnnee 50,355 | oo 50,355 | ..covrrine 42,613 v e | e 288 e | e 288 | | s 50,355 [ ..ovvorerrerins [ e | e (VN I 1,219 |08/01/2035| 1Z*.......
46629E AC 7 |JP MORGAN ALT LOAN TRUST ~ NONGOV MBS | ..... 09/25/2012| VARIOUS.........coovvvrerrrrrerirens 58,665 | ...oeevnene 58,665 | ..oovevrne 51,737 | v 48,678 | ... 21,757 | oo (164) | oo | 21,893 [ s [ i 70,272 [ covvevveneenns [ v | v (V] IO 74 109/25/2036| 1FM.....
590201 AB  5|MERRILL LYNCH FLOAT TRUST NONGOV MBS |..... 08/17/2012] BANC/AMERICA..........cccovvnrnvrns | crveriveneirersninenes | vveeiiens 771,891 | oo 825,000 | .oooeeren 767,250 | .ovvrvrrecierineiienn | cerrveerereninenes | eerereennd8,893 s [ 6,593 | i [ 773,843 [ .o | e (1,953) | ....... (1,953) | vevvevene 789 |01/09/2015| 2FE......
61757R  AC  1|MORGAN STANLEY CAPITALI  NONGOV MBS.. |..... 07/17/2012| VARIOUS 2,033,422 2,000,000 2,043,123 2,034,372 | covvveerieiens | e (950) | .cvvev. (950) 11/01/2015| 1FM.....
67021B  AE  9|NII CAPITAL CORP FTWHI HI-YIELD... .1 09/30/2012| VARIOUS ...411,513 ..511,000 517,279 ...528,994 ...(107,163) | ...(107,163) | . 04/01/2021| 4FE......
67740Q AC 0| OHIO NATIONAL FINANCIAL SVCS CORPORATE |..... 07/11/2012| CALL at 104.175...... 520,875 ..500,000 ..502,071 (857) 2501,214 | e | e 19,661 | ...... 19,661 04/01/2013| 1FE.......
693320 AL 7 |PHH CORP FTWHI HI-YIELD..oooviecies | e 09/20/2012| LAZARD FRERES CO................ 229211 | oo, 199,000 | ............200,108 | ....cccconee 189,050 | ........10,882 | ............ (1K) ) ST I 10,749 | oo 03/01/2016| 3FE......
70788A AA 6 |PENN VIRGINIARES FTWHI  HI-YIELD.....cccccoves | vonee 09/05/2012{ RBC CAPITAL MARKETS......cc.. | corverrverneirernnineres | vvereriens 271,450 | coovverene 268,000 | ............278,893 | ............ 269,105 | .........8,609 | ........ (RIS IS 7,301 | oo 04/15/2018| 4FE......
760985 UR 0 |RESIDENTIAL ASSET MORT NONGOV MBS... | ..... 09/25/2012| MBS PAYDOWN........ccovvvrmrrrnnee 46,331 | e 46,331 | .oeree33,590 | oo 45,770 561 561 01/01/2030( 1FM.....
76110W SZ 0 |RESIDENTIAL ASSET SEC CORP NONGOV MBS ..... 09/25/2012{ MBS PAYDOWN.........ccovvrenece 9,209 9,209 | .oviee8,012 | Lo 9,039 171 05/01/2025( 1FM.....
761735 AJ 8 |REYNOLDS GRP ISS FTWHI HI-YIELD.....ocoeee | e 09/28/2012| REYNOLDS GROUP e | 417,500 | ....covove 400,000 | ............404,534 | ............ 404,225 (787) 10/15/2016| 3FE......
785583 AC  9|SABINE PASS LNG FTWHI HI-YIELD....ccoovvns | e 09/07/2012| VARIOUS.........cooverrrrnrirerinens 94,500 | o 90,000 | .coocooerren81,225 | v 85,424 | ..o | e 1,567 | s [ e 1,567 | .ovveerrciins 11/30/2013| 4FE......
864486 AD 7 |SUBURBAN PROPANE PTNRS HI-YIELD......... | ... 08/02/2012| INERGY LP. 283 283 (1) 10/01/2018| 3FE......
87612B AB 8| TARGA RESOURCES PTNRS FTWHI HI-YIELD.. .109/21/2012| WELLS FARGO. 87,654 84,000 84,705 (194) 07/01/2016| 3FE......
880349 AQ 8 |TENNECOINC FTWHI HI-YIELD....covvviree | e 08/09/2012{ BANC/AMERICA...... .97,650 ....90,000 ...90,000 . 0 12/15/2020| 3FE......
890027 AA 3| TOMKINS LLC/INC FTWHI HI-YIELD......ovveee [ e 09/01/2012[ SINKING FUND REDEMPTION. | ...voovererrnirvrrnrines | covrvnrinnnnd 93,755 | ovrvrrnen. 93,395 | .o 96,558 | i 95,713 | ovvervevvrens | e 1,323 | oo | v, 1,323 [ 10/01/2018| 4FE......
89170N AA 4| TOWER AUTO HLDGS/TAHLDG  HI-YIELD........ | ..... 08/09/2012| VARIOUS.........coovremrreererineens | eremeerneesnssineisienes | vveiseinns 153,360 | c.oovrvrne 144,000 | ............ 152,747 | oo 144413 | ... 7,043 | oo (827) 6,216 | oo | e 150,629 | ..oovvevvrreis | e 2,731 | . 2,731 | ... 14,578 |09/01/2017| 4FE......
902911 AM  8|USTINC CORPORATE.......cocnmurmmrirns | ceene 07/15/2012| MATURITY. 565,000 | ............ 565,000 | ............588,498 | ............ 567,347 | oo | e (2,347) (2,347) [ oo | v 565,000 [ ..ovvvrererinns | e | e 0 . 37,431 |07/15/2012| 2FE......
92552V AC 4 |VIASAT INC FTWHI HI-YIELD..cooovivieines | e 09/27/2012| BANC/AMERICA.........cooovvierinens | crermvernerisninerinenes | v 472973 | oo 441,000 | ...........465,759 | ............ 451,762 | ........ 10,033 | ......... (3,734) 6,299 | .ovoovevierien | e 858,061 [ | e 14912 | ... 14,912 | ...... 40,552 | 09/15/2016| 4FE......
952355 AH 8|WEST CORP FTWHI HI-YIELD....ovvivieiraes [ o 09/05/2012| CITIGROUP GLOBAL MRKTS... | ...ucvvrevereereeineens | rerverennns 38,855 | .oovvrrnnne 38,000 | ............39,615 | oo 38,380 | e 1,010 | oo (171) 839 | o [ 39,219 [ e | e (L) — (364) | ...con. 3,767 |10/01/2018| 5FE......
03938L AU 8| ARCELORMITTAL CORPORATE............. F...|08/07/2012| FIRST TENNESSEE BANK, NA. | ....cccovvvinrrverrens [ v 468,125 | ............ 500,000 0 [ o | e 889,470 | oo [ e (1,345) | ....... (1,345) | ...... 12,698 |03/01/2021| 2FE......
22546Q AF  4|CREDIT SUISSE NEW YORK FTW CORPORATE |R.. | 08/02/2012| CREDIT SUISSE....... 553,985 | ............ 500,000 31 | e | 499,488 [ s | 54,497 | ... 54,497 | ...... 21,693 | 08/05/2020| 1FE......
458247 AE  5|INTELSAT JACKSON HLDG HI-YIELD............. R.. [09/12/2012| BANC/AMERICA...... 220,000 ..200,000 0 [ oo | e0000e0ee200,000 [ oo [ e 20,000 | ...... 20,000 | ...... 13,936 |04/01/2019| 4FE......
639365 AF 2 |NAVIOS MARITIME HOLDINGS FTWHI HI-YIELD.. |R.. | 09/21/2012| VARIOUS 67,525 73,000 .18,615 ..(5,475) 6,593 |02/15/2019| 4FE......
693475 AJ 4 |PNC FINANCIAL SRVC FLOAT CORPORATE. |..... 08/01/2012| RECLASSIFICATION.......cocoveve | crrerrerineerineinneins | cvereens 1,018,597 ,000,000 ,031,520 (16,702) | vvovvvvvinene | e 1,018,597 | oo [ e [ 0 [ 41,250 |05/21/2013| 2FE......
46625H HA  1]|JP MORGAN CHASE & CO CORPORATE........... | ceeue 08/01/2012] RECLASSIFICATION. .....ccovivvres | crvnnniinninsrisnnnires | cvnnnens 1,035,000 | ......... 1,000,000 | .........1,038,750 | ......... 1,037,828 | ..oovvvivrcnicrns [ @82 [ [ v (4,821) | oo | 001,035,000 [ oo o | v 0 . 39,500 | 04/30/2018| 2FE......
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS...........uriruirrirsirissiesssrsssrs s et ennsenes | senens 12,674,919 | ....... 12,397,619 | ......12,510,840 | ....... 11,173,560 | ......155,008 | .......(26,241) | ..ccovvvrrnnncd 0] . e 128,768 | ..cocooeend0 | 12,677,918 | 0 166,758 | ..... 166,758 | ..... 638,898 |...... XXX... [ XXX....

Bonds - Hybrid Securities
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

6'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
055189 20 3| BAC CAP TRUST X....cooomtrumrrmrrirerirerreisninerinenins | e 07/25/2012| SECURITY CALLED at 25.000... | c...veovveerreverirenes [ v 505,000 | ...ocoovvenee 20,200 | ..o 505,000 | ............ 377,336 | ...... 127,664 | ..o [ | e 127,664 | e | i 505,000 [ ..ovevervrnerires | errrrerireniine | e 0 . 18,061 |03/29/2011.............
55270B 20 1| MBNA CAPITALE - TRUST......cooviimmiminsrinnnnnnis | coene 07/25/2012| SECURITY CALLED at 25.000... 250,000 | .ooooviinnns 10,000 [ .ooovrennes 263,695 | .o 234,100 | ........ 15,900 [ ..o | | e 15,900 | i | v 250,000 | ..o [ | s 0] . 14,063 |02/09/2028............
4899999. Total - BONAS = HYDIIA SEOUMHIES. ... errieieiesii ettt | seisscniias 755,000 | oo 30,200 | .o 768,695 | ..oooeenc 611,436 | ...... 143,564 | .o 0 |0 | 000143564 | o0 [ i 755,000 | oo (V] [P 0 [ s 0] . 32,123 |...... XXX... [ XXX....
8399997. TOtal = BONAS = PAM 4.t | serned 42,874,882 | ..... 41,905,023 | ....... 43,166,880 | ....... 28,171,809 | ...... 457,337 | ..... (201,438) | ..o | 1000255,900 | o0 | 42,877,881 | .0 [ 166,758 |..... 166,758 |..1,312,474 |...... XXX... [ XXX....
8399999. TOBI = BOMAS. ettt i | snreaa 42,874,882 | ..... 41,905,023 | ....... 43,166,880 8,171,809 | ... 457,337 | ..... (201,438)| .. 2,877,881 | o0 | 166,758 | ..... 166,758 |..1,312474 |...... XXX... [.XXX....
Preferred Stocks - Industrial and Miscellaneous
20030N 50 7|COMCAST CORP PREFER STK.....occovvee | coene 07/23/2012| SECURITY CALLED at 25.000... | ....... 10,000.000 | ............ 250,000 | ..cooovrrrernn25.00 | oo 250,000 | ...ocvvnee 250,000 (V1 RO ISP 250,000 [ ..o | e | e 0 . 11,456 |...... XXX... | RP2LFE
373334 46 5| GEORGIA POWER COMPANY PREFER STK.. | ..... 07/16/2012| SECURITY CALLED at 25.000... | ....... 10,000.000 | ............ 250,000 | ..cooereeernn25.00 | oo 250,000 | ...ccvenee 250,000 (V1 ORI ISP 250,000 [ ..oveoerererines | e | e 0 . 11,953 |...... XXX... | RPILFE
570535 20 3 |MARKEL CORP IO 08/01/2012| SECURITY CALLED at 25.000... | ....... 10,000.000 | ............ 250,000 | ....ccceeeernn25.00 | oo 250,000 | ...ccvonee 250,000 (V1 EURORPORONPORN ISP 250,000 [ ..ovoereninires | e | e 0. 13,333 |...... XXX... | RP2LFE
69352P 88 9| PPL CAPITAL FUNDINGINC  PREFER STK....... | ..c.. 08/14/2012| SECURITY CALLED at 25.000... | ....... 10,000.000 | ....ccoeeee 250,000 ....249,829 171 171 1:250,000 | v | e |0 [ 14,889 |...... XXX... | RP2LFE
8499999, Total - Preferred Stocks - Industrial & MISCEIIANEOUS.................c.crveeveririveiieieiiiieiereieieseses s sesnieneens | oveeniens 1,000,000 ...998,300 ...999,829 | ................. 0 171 0 171 0]....1,000,000 |.......0]. 0 | o0 | s 51,631 |...... XXX... [.XXX....
8999997. Total - Preferred StOCKS = PAI 4...... oottt | eisnnenas 1,000,000 [ ..ooooeee XXX i [ o 998,300 | ..coovene 999,829 | oo 0 17 0 171 0 | e 1,000,000 | .o 0 | e (U I 0] . 51,631 |...... XXX... [ XXX....
8999999. TOtAl = PrEEITEA SHOCKS. -1ttt ittt bbbt | nniaes 1,000,000 | ..ooooeee XXX oo [ o 998,300 | ..ooovvnen 999,829 | .o 0 171 0 171 0] e 1,000,000 | ..oooovenad 0 | e 0 | s 0] . 51,631 |...... XXX... [ XXX....
Common Stocks - Industrial and Miscellaneous
005125 10 9 |ACXIOM CORP COMMON STK....coooovurer | veene 09/18/2012 CANTOR......evererrrernrrnerireries | cerieees 3,770.000 190 | oo | verreennn6,222 | i | 018,179 | 18,179
060505 10 4 |BANK OF AMERICA CORP COMMON STK.... | ... 09/14/2012| ANCORA ADVISORS LLC. B 75,000.000 0 [ oo | eeereeenn17,000 | s [1...289,484 | ... 289,484
264147 10 9|DUCOMMUN INC COMMON STK.....cocoe. [ o 07/17/2012[ VARIOUS........coovrerrrrirrirrinirns 5,507.000 | ...coceeerns55,576 | oot XRX e | i 70,733 [ 039,083 [ o | e [ v 16,709 | ......... (16,709) | oo | vvrieennn 54,024 | i | 1,552 | 1,552
451055 10 7 |ICONIX BRAND GRP INC COMMON STK....... | ..... 09/21/2012| GREENTREE BROKERAGE...... | ......... 1,396.000 2,909 | oo | 25,650 [ | cevereen(145) | i (145)
69888P 10 6 |PAR PHARMACEUTICALS CO COMMON STK. | ..... 08/23/2012 VARIOUS........ccorvverinrrvnrinerns | e 1,774.000 | .............88,345 | oo XXXeoiioes | v 56,896 | i 58,063 | et (1,167) | s | v [ s (1,167) [ oo [ e 88,896 | i | 31,449 | 31,449
87157D 10  9|SYNAPTICS INC COMMON STK....cocoovures | ceene 09/13/2012| MORGAN STANLEY......c.coovrvens | verirees 2,154.000 (VN OR[NV 58,794 | ..ovvvvevvrnne | e (1,145) ] ... (1,145)
879369 10 6 |TELEFLEXINC COMMON STK.....covvrer [ e 09/05/2012| MORGAN STANLEY. 296.000 .19,592 XXX oo | e 18,181 | 18,142 | oo 40 40 18,181 [ v | s 1,410 | ... 1,410
88830M 10 2| TITAN INTERNATIONALINC  COMMON STK.... | ..... 07/17/2012| CANTOR.... 2,897.000 63,295 0
9099999. Total - Common Stocks - Industrial & MISCEIIANEOUS..................ccvvruiieiieiiieieieeeeeeeieeeeee e eneneesenes | everienas 1,080,845 |........... XXXooooooe | veeenn 754,053 | oo 601,031 | .......... 1,972 | o 0f.... 16,709 | ......... (14,737) | oo 0
Common Stocks - Mutual Funds
09348R 30 0|BLDRS EMER MKTS 50 ADR ETF  COMMON STK]|..... 09/30/2012| VARIOUS........convverernerirnirinerns | cerireees 2,175.000 | coovvernnens 84,161 | ..ccvonnee ). 9.0 TN I 83,319 | oo 112,740 | oo BT [ e | e 1,391 | it (B,874) | s | v 105,866 | ..ooovevnerrciens | cerrn 8,233 | ........ 8,233 | ... 2,705 |...... XXXeoo | Lo
18383M 50 6| GUGGENHEIM MULTI ASSET COMMON STK. |..... 08/23/2012| ANCORA ADVISORS LLC.......... | weveree. 3,050.000 | ..covverecnd 67,620 |..ccocenne ) .0, RN IO 62,617 | oo 62,373 | oo 284 | o e | e 288 | | 62,617 | .ovevvvercrns | v 5003 | ....... 5,003 | ........ 1,766 |...... XXX.o [ Lo,
45409B 88 3 |IQ GLOBAL RESOURCES ETF  COMMON STK. |..... 09/30/2012[ VARIOUS...........ccoomrirrrrirnris .1,355.000 | ..ovierernn36,955 | oo XXX [ 38,401 [ 15,320 [ s [ [ 3,033 [ (3,833) | e [ 050,088 [ i | e 2187 | 2187 | [ XXXeoo | Lo
464287 46  5|ISHARES MSCI EAFE INDEX FUND........ccccccovvvmerene | ceene 08/23/2012| ANCORA ADVISORS LLC. rerne2,686.000 | ... 139,419 | .o XXX | 000,230,405 | ........... 133,038 | ....... (12,544) [ oo | e [ eeeeeeenn(12,544) | oo | 120,494 | s | 218,925 | ......18,925 | ........3,086 |...... XXXeoo | Lo
464287 50 7|ISHARES S&P MIDCAP 400 COMMON STK........ | ..... 08/23/2012| ANCORA ADVISORS LLC.......... 2,515.000 242,219 2,364 | oo [ | 2,364 [ | 0000000222703 | s | 019,616 | 19,516 | .......2,684 | ... XXX.oo [ Lo,
761396 30 8| REVENUE SHARES SML CAP COMMON STK. | ..... 08/23/2012| ANCORA ADVISORS LLC........c. | vevernc 3,471.000 | .ovvvrnees 119,921 | oo XKX e | 115,689 | 111,315 | A3T4 | oo e | e 4374 | v | e 115,689 | i | 04,232 | 4232 | 801 XXXeoo | Lo
78462F 10 3|SPDR TRUST SER 1 COMMON STK.......... | ..c.. 08/23/2012 VARIOUS........coovvvieicieniirenins | e 1,479.000 | ............. 208,264 |.......... XXXeooooer | 120,188 | ... 185,615 | ... (52,150) [ +.vvvveverrrinninn | eeererrirneieeiins [ v (52,150) | vevvvvrrieens | vererrenn 133,465 | oo | 0l TA799 | L7479 | 4174 XXX | Lo
81369Y 10 0 |AMEX BASIC INDUSTRIES, N 08/23/2012[ VARIOUS.........oovvervrirrrrrrininns 656.000 23,298 | oo e XRX e | eviieeeni25,570 | 21,976 | 3,594 | s | e 2,420 | oo TATA | | 23150 | s [ e 148 | 148 | 465 | XXX...
81369Y 30 8|AMEX CONSUMER STAPLES.........cccoovvmivmmmmnrerens [ e 08/23/2012| ANCORA ADVISORS LLC. . 2,515.000 | ... 70,680 (21,679) (21,679) | ovvovvvrvrirnens | wvireerennn80,033 | o | 210,647 | .....10,647 | .......1,633 |...... XXX...
921908 84 4 |VANGUARD DIVIDEND COMMON STK....... [ ..... 08/23/2012| ANCORA ADVISORS LLC.......... v 1,138,000 | ... ..66,819 |... . . 62,192 | ... 376 vevinnreneen82567 | o | 8,251 | 4,251 | 980 XXX..
922908 55 3| VANGUARD REIT ETF COMMON STK.....oc. | ene 08/23/2012| ANCORA ADVISORS LLC......c.c. | covvrnee 2,217.000 | oo 147,220 | .o O S [ 133,707 | v 128,586 | .......... 5,121 5,121 | | o 133,707 | | e 13513 | ... 13,513 | ...coe. 1,783 |...... XXXooo [Leininns
9299999. Total - COMMON StOCKS = MUIUAI FUNDS..........iuiieiiisisiieiie sttt entene | sesisaes 1,206,576 |........... XXX | v 1,245,681 | ......... 1,135,205 | ....... (69,782) [ ..vvverriennd 0] . 13444 | ... (83,226) | ...oovvvnnad 0] e 1,090,379 | oo 0. 161,454 |..... 161,454 | ... 19,878 |...... XXX... [ XXX....
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

9'G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
9799997 Total - Common Stocks - Part 4..........ccoocvieniinns 2,287,422 |.......... XXXeovvene | o 1,999,734 | ......... 1,736,236 | ....... (67,810) [ ovevveenneead 0] . et 30,153 | ..o (97,963) | ..ooovvvnnad [ I 1,827,723 | oo 0 ... 504,956 |..... 504,956 | ...... 20,945 |...... XXX... [.XXX....
9799999. TOtal = COMMON SHOCKS. ...ttt | ebsnsnas 2,287,422 |........... PO, 1,999,734 | ... 1,736,236 | ....... (67,810) [ ovvrvernennd 0] . e 30,153 | oo (97,963) | .cooovvennnad [ I 1,827,723 | oo 0. 504,956 |..... 504,956 | ...... 20,945 |...... XXX... [ XXX....
9899999. Total - Preferred and COMMON SHOCKS. ... ...ttt | nniae 3,287,422 | ... PO 2,998,034 | ......... 2,736,065 | ....... (67,810) | <vooverece. 171 | e 30,153 | oo (97,792 0 2,827,723 0. 504,956 |..... 504,956 | ...... 72,576 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuueuiiiuerirririiiieiieiiesiissenissisessessiessessssesessessessssesssesessssssssenns | evron 46,162,304 |.......... XXX oo | v 46,164,914 | ....... 30,907,874 | ...... 389,527 | ..... (201,267)| ........ 30,153 | oo 158,108 | .......ccee.nd 0| . 45,705,604 | ............... 0 ... 671,714 |..... 671,714 |..1,385,050 |...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Key Bank Cleveland, OH (9,459,166) | ......... (13,519,364) | ......... (14,061,026) | XXX..
First Hawaiian Honolulu, HI 23 153,333 420,289 252,623 | XXX..
0199999. Total Open Depositorie: 0.0 S XXX.oenee 23 0 (9,305,833) | ........ (13,099,075) | ......... (13,808,403) | XXX..
0399999. Total Cash on Deposit .00 S XXX.oenee 23 0 (9,305,833) | ......... (13,099,075) | ......... (13,808,403) | XXX..
0499999. Cash in Company's Office. XXX | XXXeooovere [ e YIS XXX 800 800 800 | XXX..
0599999. Total Cash KKK | e XXX........ 23 0 (9,305,033) | ......... (13,098,275) | ......... (13,807,603) | XXX..

QE11
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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