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statement for March 31, 2013 o the  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 nennns | seeenntenie 608,697,886 |.....cevveerrerreieireirieinen | e 608,697,886 | ............. 595,283,232
2. Stocks:
2.1 Prefermed STOCKS. ... vttt entnssensns | steeeessessanens 6,798,836 | ...oeoveeerreirieieieireeine | e 6,798,836 | ..ccovvvenn 5,094,761
2.2 COMMON SOCKS......ceueerrererrereiresesisssessssssessssssssssssesssssssssesssssssssessassssssessassssssessesssnssessosses | sesssssessns 188,580,082 | ...ccvvvrreinn 192,504 | ............. 188,387,578 | ... 179,946,568
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 15,588,632 | ..ocvveeierereeeeieeeiens | e 15,588,632 | ...c.ccvue... 15,693,715
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($....3,867,715), cash equivalents (§.......... 0)
and short-term investments ($.....14,322,237)........ccc.crvereecreeeeereeeeeeee e seeesseesseesaessesenssens | eervssseenions 18,189,952 | ..o | e 18,189,952 | ....ccoevne.. 18,658,195
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 22,633,967 | ..o | i 22,633,967 | ...ccovvvenee 21,713,639
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 860,489,356 | .....ccervrrren. 192,504 | ............. 860,296,851 | ............. 836,390,110
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuiiiriiriiniiniesssirrre e | ereineensenees 5,918,646 | .....covoirririiriiriinis | s 5,918,646 | ....cccovvveneee 5,981,039
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcvries | ververrvnnnns 10,325,130 | coovererereinne 734,054 | ..o 9,591,076 | ..cvvvevrnes 9,980,869
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveeriereinns | vvvverennns 139,783,762 | ..oovvvevrnn 109,303 | ..covvven 139,674,460 | ............. 131,368,564
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccoviueicieiieiieiesssssssissessiniees | s 2,929,048 | ....oooii | s 2,929,048 | ...ocoovvnnnn 6,119,909
16.2 Funds held by or deposited with reinsured COMPANIES............cccceveveiricreeirerereeieesiees | evveveriereseninnns 100,162 913,076
16.3 Other amounts receivable under reinSUranCce CONACES.............couuiviiiiniinsinniiniiniis [ | e | o0 |
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 | coveeivivevenns 5,849,204 | ....ooovevieeeieeieeeens | e 5,849,204 | ......cocvvevnnn 479,053
18.2 Net deferred taX @SSEL........ovvrrrrrerreirresie st esssenes | eesseneseseees 20,065,130 | ..o | i 20,065,130 | ...ccvovvreneee 22,032,654
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..............ocurrierririnrinrinsininseiesssesseessens | vrsessessssssesnns 911,643 | oo | e 911,643 | oo 924,343
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..............cccocveereeereeiercereeeceeeece e | e 3,079,760 | ..cooveeerecreereeriieeens | e 3,079,760 | ....ccvveeee. 1,205,481
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 3,319,616 | .o 1,176,264 | .........o.c.... 2,143,353 | .o 2,075,598
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 1,052,771,457 | oo 2,212,125 | ........ 1,050,559,332 | .......... 1,017,470,693
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NA 27).....couuurvermrrireirerieesiessiesesssessssesesessssesssssesssesssessssesssessssssssessssesssns | sesessons 1,052,771,457 | oo 2,212,125 | ..., 1,050,559,332 | .......... 1,017,470,693
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)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0 | e 0
2501. Receivable from insureds for deductible payments..............ccccviiericcreieiceicee e | v 765,171 95,522
2502. Prepaitd BXPENSES. .......cvevirieeirireririetesesiese sttt sss st ssb e sse st s s sssebesssssessssesessssesessnsesesinns | sevessesessssenns 1,080,742 | ...covvvere 1,080,742 | oo 0 [
2503. Miscellaneous reCeiVADIE..............cuiiiririic s | s 125,423 | ..o | s 125423 | oo 105,642
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccccovevevviveeivecveieeeeiieies | evveveveninnenns 1,348,281 | oo () 1,348,281 | ..o 1,348,199
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........rvrrerrerresrissisressrressssesssesssnsssssanes | seessssssessnes 3,319,616 | oo 1,176,264 | .ooovvnne 2,143,353 | .o 2,075,598
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statement for March 31, 2013 o the  N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year $.....30,599,282)..........cc.cocurrmrerererrsreereississsssssssesssssesssssssssssssses s s ss s s ssesssssesssessassnsesaens | stessessessessesseesessens 270,191,361 | oo 266,206,397
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 61,021,030 | .oovvvervieceeea 60,883,895
4. Commissions payable, contingent commissions and Other SIMIlAr ChArGES...........c.curuieiericvrieeie e | evaeseesessesse e sessssaenens 9,133,681 | oo 8,820,793
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviieeieiiieees ettt esssensens | sessessssssesssseessssssesens 8,010,392 | .ovoveeeceeeee 7,143,330
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvrrerurrirrienrerrinirerereieieersseeeesssssessssesssssesss | sessesssesessesssssssssessnes 4501477 | oo 5,590,814
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 $.....134,202,571 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 123,540,050 | .ocvovvvrieiiiinnns 121,869,462
10, AQVANCE PIEMIUM.......cuiviiieiteiirctesesetes ettt bt s s bbb s e s b s bbb s s s et bt e b s se s s s e b b s s b s s s b s st bbb s s sebesanbebensesesans | bessebessssesessnsstesnsesesnns 854,829 | ..o 592,016
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 18,653,235 | .ovecveeieeiereiiens 12,084,169
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 217,318,536 | ..oovvvercrecrerinns 215,733,550
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieiiiiecieicecee et sesees | sresesssesss e sssssaenes 16,779,262 | ..o 16,436,377
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiiii s | s 3413424 | oo 1,459,305
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. cvvecvecreee ettt en s e | estesssessesae s e re 1,033,665 | oo 2,102,665
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. ..........overurererriecscie ettt entns | stestssesessenssnssnsenenes 12,280,905 | oo 12,395,396
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........cc.ruierriririreireeceeisessieeiseseeeessseseesesessseesennes | ceseeeesessessnsessssesens 770,863,716 | oo 747,774,754
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 770,863,716 | ooooovvvevrirecrecens 747,774,754
29.  Aggregate write-ins fOr SPECIal SUMPIUS fUNAS.........c. ittt ettt sb st ents | steesestsessessentsse st st et ntens e taes 0 | oo 0
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 244,586,837 234,587,160
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 279,695,616 | .ooovvvvererieririenaans 269,695,939
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns 1,050,559,332 | ...oocvernrircriinn 1,017,470,693
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) (LiN€ 25 @DOVE).......cccruruireeiriinsieisenriesesssiesssssisssessssnessssssssesssesssnensssssssssssnssnns | snsesessnsnesssssnrsenees 1252805908 | wovvviinnivessnisnsnsennenens 12,395,396
2901.
2902.
2903.
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 ] i 0
3201.
3202.
3203.
3298.
3299.
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statement for March 31, 2013 o the  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:
(WIIEEN $.....115,511,878) ...ttt esssenns | sbsesssnssas 107,393,460 | .....ccvennne. 95,202,577 | ..ovvrvrene. 394,229,800
(WIHEN §.....27,434,708)......coo vttt sttt nsssnnss | sessssnssssnees 30,441,889 27,993,836 |....cccoenc. 118,580,604
. (written § ....12,398,665 | .. ..62,655,563 261,889,074
(WIHEN §.....67,107,273).c.ccvooeirriissiesissesssss st essss st ssss s essssssssssnnss | sesssssssssness 65,436,684 60,540,849 250,921,330
DEDUCTIONS:
2. Losses incurred (current accident year $.....34,452,872):
2.1 DIFECL. e veeeeeee ettt ettt RSttt sntn | serentenensrend 60,469,838 | ....cccverenne 58,745,919 | .............. 242,273,626
2.2 Assumed ...17,046,758 | .. 14,732,645 ...55,878,290
2 17T =T OO OSSOSO SRR 40,406,140 | ...ccooonen. 41,547,270
2 NEL. ..ttt | eenientent 37,110,456 | ...cccovvvnvn. 31,931,293
3. Loss adjustment EXPENSES INCUITEM..........ccieieuiiiicieiieieissse ettt ssse st s st sebens et s s s ssnsesensnsenns | snsesessssnsesinns 7411772 ....7,513,070
4. Other underwriting expenses incurred............. ....19,649,932 |.. 17,829,225
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 0
6. Total underwriting deductions (LiNES 2 throUGN 5).........cceiieiiiiieieiceiecee et sesbesns | eeresesisaesaned 64,172,160 57,273,589
7. Net income of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cvvvireieiiiereieieieie e sssssssssesse e sssssssesssssssessesnss | soesssssssessenes 1,264,525 | ...coovvernen. 3,267,261
INVESTMENT INCOME
9. Netinvestment iINCOME BAME...........ccu ittt | eesenensssresenes 5,647,012 45,645,613
10. Net realized capital gains (losses) less capital gains tax 0f $.....251,922..........cooorvemeeemeeieeeieeeeeeeeeeeeeeeeeseeeeeeiesssessies | osviissiisssissiaes 451,153 | .o 218,140 | o 2,887,720
11. Netinvestment gain (10SS) (LINES 9+ 10).......coviveriirireieieeeese et es st sse s sesesae s ssesss s ssssssesaes | oevessessessssanes 6,098,165 48,533,333
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..........ccoieviieieieiesieceiese e ssb s ssses e sens | esesessesessessnans 91,146 | ..o 105,571 | o 410,977
14. Aggregate write-ins for MISCEIlANEOUS INCOME..........ovuririrririieiinrie ettt ensenssessessensnes | srsnssessssensnens (924,457) (802,878) [ ...cvvrvrrrenes (3,749,379)
15. Total other income (LINES 12 throUG 14)..........vuuiuiiiiiiieieeieeeeit ettt | sebensssssssenes (833,311) (S or0] I (3,338,402)
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 sttt saes | ersessssensesnea 6,529,378 | ...ccovreirrnnn 9,243,006 |................ 64,334,537
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)........c.euieiiiiieieesceieeieee ettt st sss s sssssssssaes | sessesssssesassand 6,529,378 | ....ccovernne. 9,243,006 | ................ 64,334,537
19. Federal and foreign income taxes incurred...... 1,477,076 .. ....2,440,001 ...11,454 575
20. Netincome (Line 18 mMiNUS LINE 19) (10 LINE 22)........cvueverrieeeereieeesie ettt s e s sss s sssssssssenes | svsssssessssnsas 5,052,302 | ..ccoovvrernne. 6,803,005 52,879,962
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrHOT YEAI..........coveieiiieieieieissieie ettt senss | seessesesnes 269,695,939 | .............. 293,613,704 | .............. 293,613,704
22. Netincome (from LINE 20)........c.ruirererirrirneireieisseersissesesessese st ssssesssssssesessess s sessessssssessesssssssssessssssssessesssssessessnsans | oessessassnsssans 5,052,302 | ..ooorrrrenennd 6,803,005 |....coornrenes 52,879,962
23. Net transfers (t0) from Protected Cell GCCOUNES..........c.iuiiiciiisiee sttt sses | essesssestessessssessessessessnss | nssessessessssessessesnsessassess | sressnsnssessesnssnsessassessnsns
24, Change in net unrealized capital gains or (losses) less capital gains tax of §..... 16,468,838)
25. Change in net unrealized foreign exchange Capital GaIN (I0SS)........c.euriiirirrieiiinieieieisseieesiss s ssssessessees | sessesssssssesessssessesesessnss | nssessessssssessesessssessessess | sresssssssessesssssssesassessnsns
26. Change in Net dEfErred INCOME tAX........vuururriererieiee ettt ettt (1,040,340)
27. Change in NONAdMIttEd @SSELS...........ccevieieiicriceer s r e st s st sss s ssssesessssesessnns | eerenesensereressnss 129088 [ vvveveveveverenend(191,574) | o 2,511,531
28. Change in provision for reinsurance. ..1,069,000 (213,736)] ..... (1,800,080)
29. Change iN SUIPIUS NOES......cuvuiueiriiiieiseieissieie sttt sttt b s s ssnsns | nebsstensassesns st enses e sensenne RO T
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

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

Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin

32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee

Surplus adjustments:
331 Paid N

33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

Change iN TEASUMNY SEOCK..........cvveireictiieieicisits ettt bbb bbb bbbttt
Aggregate write-ins for gains and losses in surplus

Change in surplus as regards policyholders (Lines 22 through 37)

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

..(60,000,000)

................................ 0 [ [0
................................. 9,999,677 |................10,564,253 |...............(23,917,765)
............................. 279,695,616 |.............304,177,957 | ..............269,695,939

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. ONBI ..okttt | eeieet et 354,215 | ..oovoieinennn290,009 | ... 11,235,541
1402. Interest on funds held... (1,278,672)].................(1,092,886) | ..... (4,984,920)
TA03. bRkt | eesee st

1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.......ccuereririrnrirrirriecensiseis e isssesessseesssssssssssstns | sesessessssssesssssssssssessns

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.

3702.

3703.

3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... curuureuriuaieieeieisarssseseessesssessessnssssseessnssesssssnssnsssssesssssnsssssens | sessssssssssesssssnssssssssesens (O {01 0
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statement for March 31, 2013 o the  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 NEt Of FEINSUIANCE...........cvcvieieiee ettt ae s st sse s ssans | seessnssssesens 65,858,682 | ............... 51,284,794 | ............. 223,149,212
2. NetinVeStMENTINCOME.........cc.iiiiii st | coesieniseniaas 7,139,882 | oo 7,616,793 | oo 51,174,949
3. Miscellaneous income ..(833,311)] .... ...(697,308)] .... ....(3,338,402)
4. Tl (LINES T hTOUGN 3)...eouuererreieeieeeisesceiseesss et est bbbt bbb sssnt st | rensssneeees 72,165,253 | ..ooevevrnes 58,204,279 | ...cocevernn. 270,985,759
5. Benefit and 0SS related PAYMENLS...........coeviiiiiiieiciceee ettt | evaesessesannes 29,121,716 | ccovvreree. 25,919,553 | ..o 121,171,039
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviviriieeiceeee e | everieiesenns 26,833,955 | ..o 25,209,057 | .ccvveee. 104,124,919
8. Dividends paid t0 POCYNOIAETS.......c..c.cuiiieeisiee et s st ssessessssessnsns | sressessssessessessnsessesessssens | sesessessnsassessesssssnsesessns | srestessesssssssessesesssssssesses
9.  Federal and foreign income taxes paid (recovered) net of $.....251,922 tax on capital gains (losses).. .7,099,150 .1,000,000 .7,366,259
10 Total (LINES 5 HrOUGN 9)....c.vvuuuevermeririeisssnesisieessiessis st ssss s st ssss st ssss st | svsssssssennnn 63,054,821 | ..ovvver 52,128,610 | ...cocovvrnn. 232,662,217
11.  Net cash from operations (Line 4 miNUS LiNE 10)..........cccccuiiiiiieieicieieie ettt ssssss s ssse s sssssesesssenas | evissessessesenns 9,110,431 | oo 6,075,669 | ............... 38,323,542
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...oeeeoeeissreeeseris ettt | erenee e 32,828,524 | ...cvvverne 30,401,859 | ...cccovwenn. 176,737,985
12,2 SHOCKS..ouueeeersereesseeeesseeeess et st es s bRttt | eebiseneset s 2,719,798 | ovvvvrvvreens 2,119,438 | oo 21,533,809
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OtEr INVESIE @SSELS........vveuerirrcriceriecei sttt en s es s nens s snes | rnessensssesssssesssnansensses | sessseessssessenssseesssenessens | oeesssessssressessssessssseses
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS.............ccvvvvieiecciesieceseieens | e | e
12.7 Miscellaneous proceeds 3,049,978 | ... ....138,738
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeieierecicieessieiie st stes s ssssss et ssessssssssesssses | eessssasssssens 38,598,300 | ...ccerunenen 32,660,035
13.  Cost of investments acquired (long-term only):
130 BOMAS. . cevueeresssretteeess et ees sttt | seensseenrens 47,043,126 | ..oovvvvrnneee 40,114,024 | ............ 172,035,845
13,2 SHOCKS. . vvvuevereeeeseeeseeesse e eeesseeessee st es s sess s8Rt ennta | serneneeneenaes 6,774,495 | .oooorveenn. 997,804 | .ovvverevernne 23,821,801
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE..vvvvuvereec ettt s | reessenseennetnes 15,359 | vovveveererens 307,291 | oo 542,098
13.5  OthEr iNVESIEA @SSELS........cvveuuirirriiiriiirici sttt ettt enstens | srtsenesnentaneens 625,000 | ..ccooviireinnee 1,100,000 | ...cccovrvvun 8,359,028
13.6  MISCElIANEOUS APPICATIONS. .....c.ueueerrercieeeieeeisecereeete et eese et s et ess et esssessess st e ssessensesssessessenssessensesss | sosssssessssssnssesssssenssnssessns | oonssssseessnssnssessenssnssnssenss | cosssssssesssnssesasssnssssssssas
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 54,457,980 | ....cocrnnn 42519119 | .o 204,758,771
14.  Netincrease (decrease) in contract 0ans and PremiUM NOES.........ouucuriririencirrieerete ettt nes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5  DiviIdeNdS t0 STOCKNOIAEIS..........cveveviecteiiciece ettt ettt sttt tes st ssastesesssaessnassesessesensns | stesiesessssssesesssesessesesssnes | sestesesesesesesesessnsesssnsess | sesseresessenan 60,000,000
16.6  Other cash provided (APPHEA)..........ccevevcveierieeieee ettt ssb st sss s sssbessesensesensnses | erssssssssesans 6,281,006 | ....ccevvuvnn 8,181,661 | ............... 42,927,109
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | cooceieiennens 6,281,006 | ..ccoocvoernn 8,181,661 |.............. (17,072,891)
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).......ccccovevvrrevrcecs | covvererverinne. (468,243 ..o 4,398,246 | ... 14,784,550
19.  Cash, cash equivalents and short-term investments:
19.1 BEUINNING Of YT .......ouiviecieiteece ettt ettt a b bbb bbbt 18,658,195 | ...............3,873,645 | ................. 3,873,645
19.2 End of period (Line 18 plus Line 19.1)....... 18,189,953 18,658,195
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 ettt | sreneee et | e | seeser e
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The Annual Statement of National Interstate Insurance Company (Company) has been prepared on the basis
of accounting practices prescribed or permitted by the State of Ohio Department of Insurance.
Department of Insurance requires insurance companies domiciled in the state of Ohio to prepare their statutory
financial statements in accordance with the National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures Manual subject to any deviations prescribed or permitted by the Ohio
Department of Insurance. There are no deviations prescribed or permitted by the Ohio Department of Insurance

utilized in these financial statements as shown below:

State of

Domicile 03-31-2013 12-31-2012
1. Netincome state basis Ohio $ 5,052,302 $ 52,879,962
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4., Netincome, NAIC SAP $ 5,052,302 $ 52,879,962
5. Statutory surplus state basis Ohio $ 279,695,616 $ 269,695,939
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP $ 279,695,616 $ 269,695,939

Note 2 — Accounting Changes and Correction of Error S

No significant change.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

D. Loan-Backed Securities

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.

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.

The Company does not have any loan-backed securities with an other-than-temporary (“OTTI")
impairment recognized in 2013.

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

a. The aggregate amount of unrealized losses:
1. Less than 12 months $  (104,369)
2. 12 months or longer (955,063)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $24,549,081
2. 12 months or longer 4,063,335

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 March 31, 2013. The Company has the ability to hold such
securities until they recover in value or mature.
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

E. Repurchase Agreements and/or Securities Lending Transactions

3b. The Company does not have any repurchase agreement and/or securities lending transactions at March
31, 2013.

Note 6 — Joint Ventures, Partnerships and Limited L iability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiari es and Affiliates

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
A. Defined Benefit Plan

Not applicable

Note 13 — Capital and Surplus, Dividend Restriction s and Quasi-Reorganizations

No significant change.

Note 14 — Contingencies
F. 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 w ith Off-Balance Sheet Risk and Financial Instrument S
with Concentrations of Credit Risk

No significant change.

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

B. Transfers and Servicing of Financial Assets
Not applicable

C. Wash Sales
Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Parti ally
Insured Plans

No significant change.

Note 19 — Direct Premiums Written / Produced by Man _ aging General Agents / Third Party Administrators

No significant change.
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurement

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.

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 March 31, 2013 about the Company’s investments measured
at fair value.

Assets at fair value Level 1 Level 2 Level 3 Total

Preferred Stock

Industrial and Misc $ 1,258,485 $ 1,000,000 $ 962,500 $ 3,220,985
Total Preferred Stocks $ 1,258,485 $ 1,000,000 $ 962,500 $ 3,220,985
Bonds
State and Local Government $ - $ - $ - $ -
Industrial and Misc - 5,502,454 995,300 6,497,754
Residential Mortgage Backed 2,151,830 2,151,830
Trust Preferred Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds $ - $ 7,654,284 $ 995,300 $ 8,649,584
Common Stock
Industrial and Misc $ 26,259,845 $ 875,000 $ - $ 27,134,845
Mutual Funds 3,510,597 - - 3,510,597
Total Common Stocks $ 29,770,442 $ 875,000 $ - $ 30,645,442
Total assets at fair value $ 31,028,927 $ 9,529,284 $ 1,957,800 $ 42,516,011

The following table provides information as of December 31, 2012 about the Company’s investments
measured at fair value.

Assets at fair value Level 1 Level 2 Level 3 Total
Preferred Stock
Industrial and Misc $ 103,361 $ - $ - $ 103,361
Total Preferred Stocks $ 103,361 $ - $ - $ 103,361
Bonds
State and Local Government $ - $ - $ - $ -
Industrial and Misc - 5,853,591 - 5,853,591
Residential Mortgage Backed 2,055,859 2,055,859
Trust Preferred Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds $ - $ 7,909,450 $ - $ 7,909,450
Common Stock
Industrial and Misc $ 21,023,523 $ 755,000 $ - $ 21,778,523
Mutual Funds 3,180,107 - - 3,180,107
Total Common Stocks $ 24,203,630 $ 755,000 $ - $ 24,958,630
Total assets at fair value $ 24,306,991 $ 8,664,450 $ - $ 32,971,441

The Company uses the end of the reporting period as its policy for determining transfers into and out of
each level. During the three month period ended March 31, 2013 there were no securities transferred
between Level 1 and Level 2.
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

2.

Industrial
and Misc
Bonds

Industrial
and Misc
Preferred
Stocks

Total

Rollforward of Level 3 Items

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 March 31, 2013.

Total

Gains Total

(Losses) Gains
Beginning included (Losses)
Balance at  Transfersinto  Transfers out in Net included Balance at
1/1/2013 Level 3 of Level 3 Income in Surplus  Purchases Issuances Sales Settlements 03/31/2013
$ - $ - $ - $ - $ (4,700) $1,000,000 $ - $ - 3 - $ 995,300

- - - (5,970) 968,470 - - -

$ - $ - $ - 8 - $(10,670) $1,968.470 $ - $ - 3 - $1,957,800

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.

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

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

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, bonds,
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, which the Company believes
reflects fair value, but for which the Company is unable to verify inputs to the valuation methodology. The
Company obtained at least one quote or price per instrument from its brokers and pricing services for all
Level 3 securities and did not adjust any quotes or prices that it obtained. The Company’'s investment
professionals review these broker quotes using any recent trades, if such information is available, or
market prices of similar investments. The Company primarily uses the market approach valuation
technique for all investments.

Derivative Fair Values

Not applicable.

B. The Company has no additional fair value disclosures.
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

C. Other Fair Value Disclosures

The table below reflects, as of March 31, 2013, the fair values and admitted values of all admitted assets that are
financial instruments excluding those accounted for under the equity method.

Fair Value Admitted Value

Level 1 Level 2

Level 3

of\Practical

Bonds $ 639,582,385 $ 608,697,886 $ 3,342,03% 627,533,167 $ 8,707,181 $
Preferred stock 7,174,997 6,798,836 3,550,714 2,177,533 1,446,750
Common stock 30,645,442 30,645,442 29,770,442 875,000 - -
Cash & Short term

investments 18,189,952 18,189,952 18,189,952 - -
Totals $ 695,592,776 $ 664,332,116 $ 54,8%3,14 $ 630,585,700 $ 10,153,931 $

The table below reflects, as of December 31, 2012, the fair values and admitted values of all admitted assets that
are financial instruments excluding those accounted for under the equity method.

Fair Value Admitted Value Level 1 Level 2 Level 3 ofNPractical
Bonds $ 624,934,780 $ 595,283,232 $ 3,8m,70% 613,457,373 $ 7,657,70 $
Preferred stock 5,404,981 5,094,761 3,781,519 1,140,562 482,90( -
Common stock 24,958,630 24,958,630 24,203,630 755,000 - -
Cash & Short term
investments 18,658,195 18,658,195 18,658,195 - - -
Totals $ 673,956,586 $ 643,994,818 $ 50,463,046% 615,352,935 $ 8,140,6C $

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 & Contrac ___ts Subject to Redetermination

No significant change.

Note 25 —Losses and Loss Adjustment Expenses

Reserves as of December 31, 2012 were $327,090,292. As of March 31, 2013, $35,421,539 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $293,292,074 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $1,623,321 unfavorable prior year development since December 31, 2012 to March 31,
2013. The unfavorable development in 2013 resulted from the combination of settling cases and adjusting current
estimates of open cases and incurred but not reported losses (IBNR) for amounts more 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.
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles
No significant change.

Note 32 — Discounting of Liabilities for Unpaid Los ses 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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10.1
10.2

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 the response to 3.1 is yes, provide a brief description of those changes.

No[X]
No[ ]
No[X]

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.

Yes[ ] No[X]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2010
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2010
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). 10/18/2011
By what department or departments?

Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] Nol
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] Nol
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ 1]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes [X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

American Money Management Corporation Cincinnati, OH NO NO NO YES

Great American Advisors Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]
(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.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ 1]
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]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: S
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No[X]

No[X]

NAT 1

NIA[X]
1 NA[X]

No[X]

No [X]

No[ ]

No[ ]

No[X]

No[X]

No[ 1]
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statement for March 31, 2013 o the  N@tional Interstate Insurance Company

PART 1 - INVESTMENT

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

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
13. Amount of real estate and mortgages held in short-term investments: G, 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds

14.22 Preferred Stock..
14.23 Common Stock..............
14.24  ShOrt=TErm INVESIMENLS. ........cvieieiieeicieteie ettt
14.25 Mortgage Loans on Real EState............cccueviveiciciiisiecesee s
1426 AllOHNET ...ttt bbbt bbb ees

.0
155,187,444

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 @bOVE..........cccceveveirivereirerriiennennes

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ 1] No[X]

15.2 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.

16. For the reporting entity's security lending program, state the amount of the following as current statement date:
16.1  Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reporting on the liability page:

17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
Key Bank PO Box 6717 Cleveland, OH 44101
US Bank Two Liberty Place 50 South 16th Street, Suite 2000 Philadelphia, PA 19102

17.2  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)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[X] No[ ]
174  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
US Bank 1/4/2013 Additional Custodian for business needs

17.5 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
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati OH 45202
8099 Fort Washington Investment Advisors, Inc. 303 Broadway, Suite 1200 Cincinnati, OH 45202
137797 Elessar Investment Management 1111 Superior Ave., Suite 1310 Cleveland, OH 44101
16076 Ancora Advisors LLC 2000 Auburn Drive, Suite 300 Cleveland, OH 44122
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

18.2 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 [ | | erissississisnninns | coeessessssssneenni0
Total e | e XXXooo | i D0, S [ (] I [ [ (O [ (1 [ 0
5. Operating Percentages:
5.1 A&H loss percent 329 %
5.2 A&H cost containment percent 9.3 %
5.3 A&H expense percent excluding cost containment expenses 441 %
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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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 orNO)

NONE
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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 Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... Liooeos | oo 526,200 | ..coovverrrrcinnes 382,857 | oo 357,064 | ..o 1,279,930 4,223,193
2. Alaska.......coooooierierineinnn. AK|....... Looeree | e 522,078 | oovvrerreiannd 617,911 | oo 297,372 | oo 314,173 4,080,310
3. ANZONA.. AZ|.... Livorvoos | e 2,240,980 | ..cooovrrriinnee 1,773,625 | oo 529,963 | ..o 704,050 | .ooovieeienee 4,676,277
4. Arkansas...........ccocoeeeeiiennnn. AR ... Leoeree | e 639,996 | ...ooovvrrrinnes 329,497 | oo 601,984 | ..o 127,384 3,490,597 1,504,848
5. California.......c..coocurerrnernenenad CA|... RSO I 14,473,871 | oo, 11,035,859 | ..ovorirnrnnes 8,081,402 | .oovvviriennes 9,143,928 78,453,260 ...63,780,926
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livooroe | o 802,953 | oovverrriinns 1,036,563 | ...covorrrrrinns 629,740 | ..oovvrrrrnn 271,806 | ..cooeerrennn 3,210,645 | oo 2,703,449
7. Connecticut........c.cocverrvrrenens CT|...... Liorvoos | e 2,196,982 | ..oovvirriinne 2,960,193 | oo 912,361 | oo 886,997 ...10,821,881
8. Delaware........cccoccosvreerennnn . DE | oo Livoevos [ e (9,431) | v 485,198 | ...coocvrrvnn. 1,402,783 | .ooovvrrnn 503,899
9. District of Columbia................ DCJ....... T T (134) | oo | e sesnas | ceeressssesse s sssesseseees
10.  Florida......cocooveenermrreereneenc FL [ i Livorroos | e 4,593,800 | ..cooovrrene. 3,731,570 | oo 2,659,794 3,488,368 16,488,066
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo ....1,189,352 .814124 | .. ..1,625,730 ..2,144,528 ....5,696,280
12, Hawaii.......coooovverrrrrrrnnene H Livorvoos | e 3,021,469 2,880,808 | ..ocoovvvnenne 2,854,414 | oo, 788,312 16,351,728
13, 1daho.....ccooevvevnevnivnenninnecn D i ISP IO 508,603 517,046 | .o 178,680 4,577,008
14, MNOIS......vovererereereeirerreenen L [ (- ....1,955,182 744,928 ...1,100,612 15,173,191
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Livovvons | e 1,764,704 635,112 | oo 730,633 5,553,029
16, 1OWA..cooceerieee A Liooroos | s 82,453 | ..o 124,425 | oo 1,266,647 | .ooovvoerenns 447,098 | ..o 9,954,433
17, Kansas.......oocneeeneeeeeeseineens KS|....... Liovvons | e 3,268,902 | ..oooverieiinne 2,143,259 | oo 193,468 | ...coovvvrerrnen 599,106 5,136,081
18.  Kentucky.......cooovernrinninnis KY ... IS IO 648,854 | ..oovvvrrinnn 1,058,372 | c.ovvrrieis 160,350 | .eoovvvrirrirnns 164,342 | ..cooorrnne 2,759,602 | coovvvrinnes 1,444,994
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... Liovvos [ v 315,002 | oo 401,133 | oo 405,232 | oo 294,868 | ...oovrrviinn 2,937,249 | .covvris 4,597,051
20.  Maine.....oooververireiieiieiiens ME ... IS IO 20,691 | oo 66,771 | oo 23,355 | v 92,143 512,945 566,281
21, Maryland.......c.coconerirnrinrinnnns MD ... Liovvons | e 1,483,720 | cooovvvvvs 874,647 | oo 549,046 | .....ocorvrrrnnn. 145,404 3,482,311 .3,185,922
22.  Massachusetts..........ccc.coevennee MA| ... Livorvons | e 7,092,869 | ..oovvivnienn 1,209,318 | ..o 1,098,424 | ........cc....... 2,229,941 | oo 19,467,642 | ............... 17,841,161
23, Michigan.......ccccorvrervnivirnins Ml ....... [
24, Minnesota........ccccooeeverenee s MN | Lioovos | e 660,973 | oo 686,415 | oo 229,566 | ...ovvereririinn 185,514 | ..oovvvne. 3,817,539
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Levooree | o 257,712 | oo, 143,578 | oo 361,969 | .ooovrerrinnn 697,867 | cooovvrrrenn 2,713,836
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Livorvons | e 2,122,775 | oo 1,587,610 | coovverrer 602,748 | ...covvvrin. 1,139,204 9,080,241
27. Montana........cccooevververeenee MT | . Livooroes | e 1,019,027 | oo 975,813 | v 676,477 | cooverern, 1,191,584 2,744,059
28.  Nebraska.......ccccoueenmecnneen . NE | e Livorvoos | i 1,569,541 | .oovvvvvirns 1,674,731 | oo 204,851 | oo 1,474,492 | ..o 3,712,456
29. Nevada.......ccooommrcrmrcrmrcrene NV | IS IO 584,234 | oo STT,771 | oo 309,840 977,934 6,148,094
30. New Hampshire...........cceee... NH | .. Lecen. 25,636 35,501 .220,313 2,598,686
31, New Jersey.....ccooevmeveeeeeeeNJ | e Lo 25,291 19,671 135414 359,280 368,383
32, New MexXico.......ocovvuvrrrnee . NM | ISP IO 101,480 | oo 143,225 | oo 106,481 | e 138,230 764,763 777,601
33.  New York..... LNY (- .17,852,175 ...19,324,393 ...3,507,206 ..35,631,324 30,662,914
34, North Carolina.........cccceeeeeer... NC | ..o Lecen. 11,280,986 2,599,554 28,415,826 24,035,670
35.  North Dakota...........coooceneeeen.ND | .o Licoovoos | e 32,709 380,239 | oo 2,223,774
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. ...3,476,764 . .14,432,529 13,719,254
37.  Oklahoma........cccocvnvrrnrnnn . OK | . IS IO 2,888,915 | .oiieiirerrrn2,236,517 | oo 317,261 3,832,000
38, Oregon.......ccuevmeernernerineen. OR | e Levoreons | oo 1,033,337 | covviirieennnd08,202 | o 259,042 | ...coovirienrn 175,336 | oo 2,227,497 | oo 2,061,617
39.  Pennsylvania.........cccoeeeneee . PA | . Livorvoos | e 4,898,692 | ....ccoevvene. 3,878,024 | ..o 2,709,595 | .oovriienns 2,723,260 26,960,195 ...19,107,720
40. Rhode Island...........cccoconen R i ISP I 8,708 | oo 52,203 | ..oovvvviriis 189,145 | oo 77,488 886,850 845,655
41.  South Carolina..........ccocconvuennee SC....... Livorvoos | e 1,086,827 | .ooovveirnnes 390,163 | oo 513,927 | oo, (273,767) | wevverene. 2,943,220 | .cocovvvenne 2,213,069
42.  South Dakota..........cccreverrvennee SD|....... Lioveos [ v 264,892 | ...ooooviiiine 274,299 | oo 333,796 | .o, 154,504 535,881 545,896
43, TeNNESSEE......cccomrrmrrmriirniennes TN|....... Livorvoos | e 2,348,330 | .ooovrireinn 2,560,220 | ..cooovrvrrirnnne 737,536 | oo, 582,176 11,201,525 .8,690,092
Y -V TR X e Liovvons | e 5,788,501 | ..ovoererrenen 4,503,158 | coovvvvrinne 6,132,529 | .o 5,235,951 | ..o 48,997,534 | ...coovvennns 47,149,467
45, Utah..occiens UT|...... Livoovons | e 4,684,551 | ..ooovvrinne. 2,579,232 | oo 75481 | oo 388,493 | .o 5,404,285 | .....cooooennne 4,694,446
46.  Vermont.........cooceeveeveeereennn. VT ... Leoeree | e 158,125 | oo 76,046 | oo 75,359 | covverieiiins 161,595 1,320,076 1,731,064
47, Virginia.....ocooeceeeeeennieeeeeieneens VA|...... Livorvoos | e 2,192,773 | oo 2,512,692 | oo 523,762 | ooovvireiein 425258 | ....coovvvnnn. 7,122,636 | oo 5,822,863
48.  Washington..........cccceeveerennes WAT....... Leoeree | e 865,886 | ....ocvririnne 909,193 1,761,587
49.  West Virginia..........cccoooevennen. WV |....... Lioovos | e 165,072 | oo, 3,757 , ) 569,249 359,244
50.  WiSCONSIN.......vverrererirerirrirans WI....... Levorroos | e 2,663,996 | ...coovrrenn 1,825,695 | ..oovrirrnns 236,770 | coooovreerrienn 597,528 | .oovvrrienn 6,891,336 | ..oooovrrrnnnn 6,577,517
51, Wyoming......ccoconermeenernen WY | e IS IO 101,951 | oo 185,612 143,792 ....205,144
52.  American Samoa....................AS | ....... N
53, GUaM....cocooevvrrcreiernereee GU [ N
54.  Puerto RiCO.....ccovvverreeireircenns N
55.  US Virgin Islands N
56. Northern Mariana Islands......MP | ....... N
57.  Canada.......ccccoevirerrernnenn. CAN |....... N | et | e
58. Aggregate Other Alien............ (O I 0.0 O [ (01 I 0
59, TotalS.....ooverierireierneneses [C) Ity I [P 115,511,878 | ............... 98,997,353
DETAILS OF WRITE-INS
58007, ..o | e XXX....
58002. ...ooeerreriereeeieeeseeeeeeseeeseesseesieeens | e XXX.....
58003. ....ooeeeeeeeeeeeeeeeieeeesnssesineens | s XXX it [ ertritniieeiseiseessesisesssees | seeesessessssssses s ssnsss | sstsesssesssnsssessseessesssesssns | seessesssssesss st esssesssenses | eesessess st st et s et | eestessee sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXeooor | e 0 [ oo 0 | o [0 R 0 [ oo 0 | e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )0 O 0 ] i [0 [V 0 |t [0 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.
(@) 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 Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation

MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation

{

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.

n

Penn Towers, Inc.

Terminal Realty Penn Co.

GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Lease & Loan Insurance Services Limited

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

Republic Indemnity Company of California *

Risico Management Corporation
Dixie Terminal Corporation

Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #
Marketform Group Limited

Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited

Gabinete Marketform SL

Studio Marketform SRL

Sampford Underwriting Limited #
Marketform Trust Company Limited

* Denotes insurer

@ 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

American Real Estate Capital Company, LLC (80%)

The Indianapolis Union Railway Company

Penn Central Energy Management Company

Waynesburg Southern Railroad Company

Premier Lease & Loan Services Insurance Agency, Inc.

Marketform Australia Pty Limited

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)

Marketform Management Services Limited
Marketform Managing Agency Limited

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
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
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
BMU
OH 31-1446308
GBR
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 31-0823725
OH 31-1733037
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR
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American Financial Group, Inc.
Great American Financial Resources, Inc. »
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 Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC
GALIC - Sorrento, 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.
Great 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 *

* Denotes insurer

@ 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

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 45-5565693
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
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TCA 98-0627464
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.8%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims and Litigation Services, LLC MT 20-5546054
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ 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

Q11.2
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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
Mgrc;c:; . Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
.................................................................................... 31-1544320 | ...................| 0000944707 [NYSE.................. | American Financial Group, INC.........c..cccccovrerrrrrnns rrerrennesenesssesenssesessssssesessssesessessssesessesesse | OWNEISAIPuuiviies | voiriieieinniens | rrrereisisse et nnsns | essesnsenns
.................................................................................... 316549738 | .....ocovvevvvevns | vevrereneeinns [ ceveeseisesieneenn. | American Financial Capital Trust 11 American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccocovrereers | correrrrinns
.................................................................................... 16-6543606 | ......overvrrerens | vervrererneineires [cenervrirerinnnenenee. | American Financial Capital Trust 11 DE........... |NIA............... |American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC.........ccccovvureerevnns [ covrrirennes
.................................................................................... 16-6543609 |.....ccovvevervans [ covvererrerinnns | vevereirenesneenennne. | American Financial Capital Trust IV.............ccoeee.. | DE......c... | NIA............... | American Financial Group, InC.............cccereeneeee. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccvvvevens [ vevereineene
.................................................................................... 310996797 | ....covvrerrvrens | ververirerrenins [ covevireneneneeenen. | American Financial Enterprises, Inc.........cccocovceevee | CToeeeeee | NIAL.............. | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccvevrerenees | correrrennns
.................................................................................... 31-0828578 | .....coovevvverens | vevveevererrenens [ cverieineiniseeen.. | American Money Management Corporation............ |OH............ |NIA............... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccocveenerncs | covrerrennns
.................................................................................... 27-1577326 | ..coovovvvivves | cveeeveiennns | cecsireiseneeeennennn. | American Real Estate Capital Company, LLC........ |OH............ |NIA............... | American Money Management Corporation........ | Ownership......... | .....80.000 | American Financial Group, INC..........ccccoceureevnns [ corrirernnnns
.................................................................................... 27-2829629 | .....ooovvirves | vvrerniieeinines | ceevireesineeenennn.. | MidMarket Capital Partners, LLC........c.coovvviiicine American Money Management Corporation........ | Ownership......... | .....65.000 |American Financial Group, INC.........ccccoecevivevens [ cvirieinnns
.................................................................................... 41-2112001 [ .ovoveenriens | ereeriieieenns | cecvireeinnneeenenee. | APU Holding COMPANY......covveiiicicceccses American Financial Group, Inc.............cccceveneer. | Ownership......... | ...100.000 | American Financial Group, INC.........cccovvvvivenns [ covirieinnne
23-6000765 American Premier Underwriters, INC...........cccvvienee APU Holding Company..........ccceeeunreierenninns Ownership ...100.000 | American Financial Group, Inc
. 123-6297584 | ... The Associates of the Jersey Company. .| American Premier Underwriters, Inc. . | Ownership ...100.000 | American Financial Group, Inc...
37-1094159 (07210 T 3 To American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc
95-2802826 Great Southwest Corporation...............cocuernieneenne American Premier Underwriters, Inc. Ownership ...100.000 | American Financial Group, Inc
. |35-6001691 |... The Indianapolis Union Railway Company. .| American Premier Underwriters, Inc. . | Ownership. ...100.000 | American Financial Group, Inc...
13-6400464 Lehigh Valley Railroad Company.............ccccveeveeenes American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.
4B-1665396 | ....vovveerereens [ e | e Pennsylvania Lehigh Oil & Gas Holdings LLC........ PA............ NIA .. Lehigh Valley Railroad Company............c.ccccveeee Ownership......... ...100.000 | American Financial Group, INC.........ccccvcuveeerernee | covrerrennns
.................................................................................... 20-1548213 | ..coovvvvivies | vveeeieeninns | cecvireeieineenenn.. | Magnolia Alabama Holdings, Inc.........ccccovecvcvveeeee. | DE.eeo. | NIAL.............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........cccceceveevnns [ corrireirinns
.................................................................................... 20-1574094 | ....cocoovcvivives | vrreviieiennns | cecvireissineieennnnn.. | Magnolia Alabama Holdings LLC...........ccoccccvveeeeee | AL | NIALL............ | MagnOlia Alabama Holdings, Inc........................ |Ownership......... | ...100.000 | American Financial Group, INC..........ccccecvuriernns [ correreinnnns
.................................................................................... 46-1852532 | .....oovevveeres | covrerieiesiiens | cveeiieiessieenenn. | Michigan Oil & Gas Holdings, LLC...........cccocoeeeee. [MIL...cooeoooo. [NIAL............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, InC..........cccccceverveers | corerernn.
.................................................................................... 46-1480078 | ....ooovvvervres [ evrvreresninns | cvvsrieseinnenennenen. | Ohi0 Oil & Gas Holdings, LLC.........ccoovecvvcviieeenns | OHuecos [NIAL.............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvrrereens | cerrerrirnns
.................................................................................... 136021353 | ...oovoevverians [ evvrrenreisinnns | vevireisessisneeennnns | THe Owasco River Railway, Inc.........coccovevvivivcneen [NY oo | NIA............... | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC.........ccccccvuvrvrens | vervireinnens
.................................................................................... 311236926 | ......coocvevens | verrevrerreininns [ eeveivreneiniienenn. | PCC Real Estate, INC..evvevvccevcecvieecieineee [NYooioees |NIAL............ | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC........cccccceuvvrerrvnns [ covrerrenns
.................................................................................... 76-0080537 | .....ocovrevreeven | vervevrernenenes [ eovevreneniennenee. | PCC Technical Industries, Inc.........ccococeveevvvievneee |DE.cee. |NIAL............. | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC.......ccccoevverrerrenes [ covrerrenns
.................................................................................... 31-1388401 | ....covvevvvecs | vervevrerenes [ eeveereincnicnene. | PCC Maryland Realty Corp......ccveveevcvrencnincneenes MDD | NIALL............. | PCC Technical Industries, Inc............ccccccevenene. | Ownership......... | ...100.000 | American Financial Group, INC.........ccoeuevevveenenes [ covvrinenns
.................................................................................... 06-1209709 | ......coovvvevens | vervevrervenenes [ ovevrenenienennen. | PeNN Central Energy Management Company......... DE............ |NIA............... | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 |American Financial Group, INC........ccccccveerrerrenns [ covrerrenns
.................................................................................... 23-1537928 | ....oovvevivians | veveeeireeninns | ceviresisiseenneeeee | PENN TOWETS, INC.vvivceevceesceesiessneeees | PAuces [ NIALL............ | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC.........c..cccceceveernns [ corrireirinns
.................................................................................... 23-6000766 |......cccvvrrerer | verererriresninas | cecvireisnneeeennenne. | PENNSYIVania-Reading Seashore Lines............ccoceo. [ Nduceeeee. | NIAL.............. | American Premier Underwriters, Inc................... |Ownership......... | .....66.670 | American Financial Group, INC..........ccccocvreevnns [ correreirnnns
.................................................................................... 236207599 |.....ocovevevers | vevreirerveienies [ eoveeiiesesienennn.. | Pittsburgh and Cross Creek Railroad Company...... [PA............ |NIA............... | American Premier Underwriters, Inc................... | Ownership......... | .....83.000 | American Financial Group, INC..........ccccouerrerrenns [ correrrenns
.................................................................................... 23-1707450 | .coovvevevereees [ eoveeriesesniens | cvvevieseissieneeenns. | TEMMINal Realty Penn Co......ovcveveevevcsiceiienceens [ DCnis [NIAL.............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........cccoccererreers | cerrerernns
.................................................................................... 23-1675796 | ..ovvevvvererrnins [ evrivrereiiniens | cvevreseneeenenennn. | Waynesburg Southern Railroad Company.............. |[PA............ [NIA............... | American Premier Underwriters, Inc................... | Ownership ...100.000 | American Financial Group, Inc
GAl Insurance Company, Ltd... . | APU Holding Company .| Ownership ...100.000 |American Financial Group, Inc...
Hangar Acquisition Corp.......... APU Holding Company ..| Ownership......... ...100.000 | American Financial Group, Inc
....................................................................................................................................................................... Lease & Loan Insurance Services Limited.............. |GBR..........[NIA............... | APU Holding Company...........cc.c.cceccvvrerrrureennneer. | OWnEIship......... | ...100.000 | American Financial Group, INC.........cccveevvvereunes | correrreens
Premier Lease & Loan Services Insurance Agency,
.................................................................................... 91-1242743 | ..o [ e [ e | INC WA........... [NIA............... |APU Holding Company............c.ccccecsurerriruennnnne. | OWnership......... | ...100.000 | American Financial Group, INC.........cccocoevvieens [ cviriennnns
.................................................................................... 91-1508644 | ......cooeoevvees [ cervereiecnreiens [ cvevviieiesinennn. | Premier Lease & Loan Services of Canada, Inc...... [WA........... [NIA............... | APU Holding Company.............ccccceceerverrinernnnene. | Ownership......... | ...100.000 | American Financial Group, INC.........cccocvevivevns | cviviiinnns
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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........ 22179...... 95-2801326 Republic Indemnity Company of America............... APU Holding Company..........c.coeereureeneerneenenns Ownership......... ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 43753...... 31-1054123 | ... Republic Indemnity Company of California.. . | Republic Indemnity Company of America... Ownership ...100.000 | American Financial Group, Inc...
.................................................................................... 31-1262960 Risico Management Corporation...............cccceevune. APU Holding Company..........c.cccceevreeeirnrennsnen. | OWnErship, ...100.000 | American Financial Group, Inc
.................................................................................... 31-0823725 | ...ovevvieevies [ eerveeenireens [ vevvicenineennen. | Dixie Terminal Corporation..........c.eeeceercevnicinnns American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccovveevires | cerririrnnnn
.................................................................................... 311733037 | .o | cevererieeesies [eveeiiesesisnennn. | Flextech Holding Co., INC..vvvvvevicicciece American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC............ccccererrevers | correrrennns
.................................................................................... 98-0606803 | .......ccccevverre | vervrrerrerreenns [evreirerseeniennenne. | GAl Holding Bermuda Ltd..........cvveveevieieniisieinns American Financial Group, Inc...............cc.ee....... | Ownership......... | ...100.000 | American Financial Group, INC......c.ccocvvererrenns [ erererrenns
.................................................................................... 98-0556144 | .....ooovereverns | vervreirerienins [eveivireresiienienee. | GALINdEMNitY, L. GAl Holding Bermuda Ltd.............ccccevrevrerrnrnnen. | Ownership......... | ...100.000 | American Financial Group, INC.........cccoevvvrevens | crereinnnns
....................................................................................................................................................................... Marketform Group Limited...........ccocoverrierniirrire. GAl Holding Bermuda Ltd...........c.ccocoovvereirenenee. | Ownership......... | ...100.000 | American Financial Group, INC..........ccconevreiree | ovvereernne
....................................................................................................................................................................... Marketform Holdings Limited...........cccccovrereinnene Marketform Group Limited.........c.ccocooevrvvrererenen. | OWnership......... | ...100.000 | American Financial Group, INC.........ccccovueveerevens [ coverinennns
....................................................................................................................................................................... Caduceus Underwriting Limited............cccocvvinnenee Marketform Holdings Limited.............c..cc.ccocoeeee. | Ownership......... | ...100.000 | American Financial Group, INC..........cccovveerneevens [ covrvinennne
.................................................................................... 98-0412245 | .......ooovvvvvis | ververrerienins [ cveviencnisieen. | Lavenham Underwriting Limited........c.ocvveenienenns Marketform Holdings Limited..................c..c........ |Ownership......... | ...100.000 | American Financial Group, InC.........cccocveerreunies | correrrernns
....................................................................................................................................................................... Marketform Limited...........cccooieninicrieeies Marketform Holdings Limited.................cccc......... | Ownership......... | ...100.000 | American Financial Group, INC..........ccccvcevreerinns [ corrirerrnnns
....................................................................................................................................................................... Gabinete Marketform SL..........ccccoeevvvieirvceninnns Marketform Limited ..| Ownership......... | ...100.000 |American Financial Group, INC.........cccccoeeerivrnes [ corrrirennnns
.................................................................................................. Marketform Australia Pty Limited..........ccoccoverenen. Marketform Limited .. | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccvuerevees | crvereirnnns
.................................................................................................. Studio Marketform SRL.........cccocevviererisieieineens Marketform Limited..........ccccccoevververreriereinenn. | OWNEIShip........ | ...100.000 | American Financial Group, INC........c.ccccoveverrerene | cerrerninns
.................................................................................................. Marketform Management Services Limited............. Marketform Holdings Limited.................ccccc...... |Ownership......... | ...100.000 | American Financial Group, INC........c..cccovvirevenne | corerrrenns
.................................................................................................. Marketform Managing Agency Limited.................... Marketform Holdings Limited.................ccccc..o..... |Ownership......... | ...100.000 | American Financial Group, INC.........ccccovvererrernnns | cerernenns
98-0431601 Sampford Underwriting Limited...........ccccoovnirrinnce. Marketform Holdings Limited... Ownership ...100.000 | American Financial Group, Inc

................... Marketform Trust Company Limited.... . . | Marketform Group Limited... . | Ownership ...100.000 |American Financial Group, Inc...

06-1356481 Great American Financial Resources, Inc............... American Financial Group, InC..........cccocuvvnennee. Ownership ...100.000 | American Financial Group, Inc.
..................................................................... 31-1475936 | ...ovovvveeenes [ ceveeeriieens [ vesvieesiseeee. | AAG Holding Company, INC..eeeecvceeiicccees Great American Financial Resources, Inc........... | Ownership ...100.000 | American Financial Group, Inc
e s . |58-646032.. | ... Great American Financial Statutory Trust IV... .| AAG Holding Company, Inc. Ownership ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc........ 13-1935920 Great American Life Insurance Company............... AAG Holding Company, INC.........ccccceuveririannnns Ownership......... ...100.000 | American Financial Group, Inc
..................................................................... 45-2969767 | .....covvvreres [ covrerierisiiens | ceneriessiesienennnn. | Arielle 1P Holdings, LLC Great American Life Insurance Company........... | Ownership American Financial Group, Inc.
. . . |26-4391696 | ... Aerielle, LLC............ .| Great American Life Insurance Company........... | Ownership American Financial Group, Inc...
0084...... American Financial Group, Inc........ 31-1021738 Annuity Investors Life Insurance Company............. Great American Life Insurance Company. Ownership American Financial Group, Inc.
.................................................................................... 274078277 | ...ovvvvrerieve | ereerineireirenes | cvereiseinenenenennn. | BaY Bridge Marina Hemingway's Restaurant, LLC.. |MD............ [NIA...............| Great American Life Insurance Company........... | Ownership American Financial Group, INC..........cccuevrereees | covenrvneinne
.................................................................................... 27-0513333 | ....ovvrererienen | ereenineirrirenes | cvereisnineeenenenn. | BaY Bridge Marina Management, LLC.................... [MD............ | NIA...............| Great American Life Insurance Company........... | Ownership American Financial Group, INC..........cccvevnemveeees | covennineinae
.................................................................................... 20-1246122 | ..o | cverereniiees | cveveereseeneneee.. | Brothers Management, LLC......oooeevcerecincevieinenns Great American Life Insurance Company........... | Ownership American Financial Group, InC.........cccvvverences | coreereenns
.................................................................................... 45-3988240 |.......cocvvvens [ ceveriieresines | cveveiereneeenenenne. | FT Liquidation, LLC Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC..........cccccvevrrenens | vevereineene
.................................................................................... 20-4604276 |......cccvcvvrves | cveerereisienis | cereriresiseiecennnene. | GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC..........cccccovrerirens | cerereernnnes
.................................................................................... 45-5565693 | ......covviriens | vevrenireiennns | cecrireesnieeennee. | GALIC-S0MTENto, LLC.....oovcecceeee Great American Life Insurance Company........... |Ownership......... | .....65.000 | American Financial Group, INC.........ccccccovvverirees | 2uerienne
.................................................................................... BTABNMTTT | oo [ eeerieivniieens [ vevieieiecnineeneees | GALIC Brothers, INCu..evecvcvcicnicciceccereis Great American Life Insurance Company........... | Ownership......... | .....80.000 | American Financial Group, INC..........ccccccovvvrires | vererrirennn
.................................................................................... 45-1144095 | ......coovvevvees | covrvrieieseiens | cveveieisesecensenenn. | GALIC Pointe, LLC Great American Life Insurance Company........... | Ownership......... | .....65.000 | American Financial Group, INC.........ccccccoevvecviies | 20
.................................................................................... 26-3260520 | ......ccovverrrees | covrerieresiiens | cvreriesenneeennn. | M@nhattan National Holding Corporation................ |OH............ [NIA............... | Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC..........cccocevrrereerns | cerrerrernns

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.......c.ccccvvvrerreenne | correrrrenns
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SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
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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) *
52-2179330 Skipjack Marina Corp.........cvueeeereeereencrneeineinenns Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, Inc.
.| 74-2180806 | ... United Teacher Associates, Ltd... . .|AAG Holding Company, Inc................ Ownership ...100.000 | American Financial Group, Inc...
58-0869673 United Teacher Associates Insurance Company..... | TX............. United Teacher Associates, Ltd..............cccco...... Ownership ...100.000 | American Financial Group, Inc
.................................................................................... 311422717 | oovevievevees [ cverieeniieiees [ cvevseieiecsieeen. | AAG Insurance Agency, Inc. Great American Financial Resources, Inc........... | Ownership......... | ...100.000 | American Financial Group, INC..........cccccouvvvrirens | verrrerennes
.................................................................................... 34-1017531 | ovovevvevees | ceeriesesiieies [ evviesesieseennn. | CEFES Group, Inc. Great American Financial Resources, Inc........... | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoeerevees [ coererrnnas
.................................................................................... 34-1880408 | .........ccevers | vervreirerseenies [ evveeiesessieneennn. | Ceres Administrators, LLL.C........ccooeevvvercevesiienes | DEcees | NIAL...... | CETES GIOUP, INCooieee s | OWNEISHIP.......... | ...100.000 | American Financial Group, INC......c..evcveveeievrenns [ coeveirenns
.................................................................................... 34-1947043 | ..oooveveeeevees [ | eeeeeeceeeeeen. | €0IES SIS, LLC..iieeee e Ceres Group, Inc Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvrereere | correrrennns
.................................................................................... 34-1920479 | ..oovevvveerevees [ cererreeiiieees [ veeeiecesisennn. | HealthMark Sales, LLC.... Ceres Sales, LLC Ownership......... | ...100.000 | American Financial Group, INC.........ccccoeevrerenrs | correrrruns
.................................................................................... A7-0717079 | ..o | ereerirerrrirenes | cvereiseinenenenennne | CONtiNeNtal General Corporation...........cccvcveveeienees [NEniiice [NIAL........... | Ceres GrOUP, INC.....ovevcecrrieerierceescreneee | OWNEISIP.......... | ...100.000 | American Financial Group, INC.........ccovvveeerevens [ covevirennn
0084...... American Financial Group, Inc........ 71404...... AT-0483747 | ... | v | e Continental General Insurance Company............... OH............ A, Continental General Corporation Ownership......... ...100.000 | American Financial Group, INC.........ccccoveeercuevns | covirirrennns
.................................................................................... 47-0562685 |......covrerveens [ cerirrereinines | creveereineeneneene. | CONtiNENtal Print & Photo €O Continental General Corporation Ownership......... | ...100.000 | American Financial Group, INC.........ccccvcvrerernees | correrrennns
.................................................................................... 34-1947042 | ..o | e [ | QQAGENCY Of TEXAS, INC..ovoeee Ceres Group, INC......cccccovevireeeircenireesieeeeeen. | OWnErship........ | ...100.000 | American Financial Group, INC.........cocoovvveveniies | ceveieiennes
.................................................................................... 31-1395344 | .....coccovevviees | e | e, | Great American Advisors, Inc Great American Financial Resources, Inc........... | Ownership......... | ...100.000 | American Financial Group, INC.........cccccovrerires | cerereennne
.................................................................................... 42-1575938 | ...vvevevereres [ covrerreviiniens | ceneniesisnieennnn. | Great American Holding, Inc American Financial Group, Inc.............c..c.cee....o.. | Ownership......... | ...100.000 | American Financial Group, INC......c.ccocvveievrenns [ erererrenns
.................................................................................... 27-3062314 | ...ovevevevees [ evreiereiiiens | cveveieieiseenee.. | Agricultural Services, LLC......vvvvecvcieiecceenes Great American Holding, InC..............ccoevevneee. | OWnership........ | ...100.000 | American Financial Group, INC.........cccccovvereries | coereinnnns
.................................................................................... 45-4110027 | .ooovveverervnes [ evrvreresniens | cvveriesessieeenns. | Unites States Commodities Producers LLC........... [MT............ [NIA............... | Agricultural Services, LLC............ccccecrvvveiennenne. | OWnership......... | .....75.000 | American Financial Group, INC........c.ccccvverereenns | corerennns
Livestock Market Enhancement Risk Retention
0084...... American Financial Group, Inc........ 14084...... 27-4395897 | oo e | e Group NV A Unites States Commodities Producers LLC........ Ownership......... | co..... 1.000 |American Financial Group, INC.........cccccvvvvvrennens 2
.................................................................................... 27-2354685 | ......covvevves | creveereniinns | cveveeneneeeenenn. | United States Livestock Producers, LLC................. [NV............ [NIA............... | Agricultural Services, LLC............ccccccrevvvereenne. | Ownership......... | .....75.000 | American Financial Group, InC........c.cccvveveneencs | correrreens
Livestock Market Enhancement Risk Retention
0084...... American Financial Group, Inc........ 14084...... 27-4395897 | ...eveeeeercees | oo | e Group NV............ A, United States Livestock Producers, LLC............. Ownership........ | ... 99.000 |American Financial Group, INC...........ccoevviveinnes 2
American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc........ 35351...... 3120912199 | oo [ ereeereierieies [ Company DE....... A Great American Holding, InC..........cccocovvevririiinnne Ownership......... ...100.000 | American Financial Group, INC.........ccccovveerires | cevrreiennns
American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc........ 37990...... 3109737671 | ..o | vevreeieienies [ American Empire Insurance Company................... OH...coco.e.. A Company Ownership......... ...100.000 | American Financial Group, INC........c..cccovererrernnn | cerrerrrnnns
.................................................................................... 591671722 | ...ovvvvveveis | veveeveseieinns [ cvviereseeienenenn. | American Empire Underwriters, InC.......coovevveeveeeee | TXooivieeee. [NIALL.............. | American Empire Insurance Company. ..| Ownership......... | ...100.000 | American Financial Group, INC..........cccocvvrerreres | correrrrrnns
....................................................................................................................................................................... GAI Australia Pty Ltd Great American Holding, Inc ..| Ownership......... | ...100.000 | American Financial Group, INC.......c..cccocvrerreees | correrrennnns
....................................................................................................................................................................... Great American International Insurance Limited..... | IRL............ | lA................. | Great American Holding, Inc............c.ccccceueueenene. | Ownership......... | ...100.000 | American Financial Group, INC.........ccoovevereuevns | covirirennne
0084...... American Financial Group, Inc........ 23418...... 730556513 | ..o | e [ Mid-Continent Casualty Company.............ccccceene. A Great American Holding, Inc. .. | Ownership......... ...100.000 | American Financial Group, INC.........ccccveuveeereenee | correreenns
0084...... American Financial Group, Inc........ 15380...... 73-1400844 | ... | e [ Mid-Continent Assurance Company.............cc.ee... A Mid-Continent Casualty Company . | Ownership......... ...100.000 | American Financial Group, INC.........ccccveuveerrcunees | correerennns
Mid-Continent Excess and Surplus Insurance
0084...... American Financial Group, Inc........ 1379%...... 38-3803661 | ... Company . |Mid-Continent Casualty Company... . | Ownership. ...100.000 | American Financial Group, Inc...
.................................................................................... 30-0571535 Mid-Continent Specialty Insurance Services, Inc.... Mid-Continent Casualty Company Ownership......... | ...100.000 | American Financial Group, Inc
American Financial Group, Inc........ 73-0773259 Oklahoma Surety Company...........cccocerevrevrrenenns Mid-Continent Casualty Company . | Ownership ...100.000 | American Financial Group, Inc
e | ees . 198-0627464 | ... Premier International Insurance Company.. .|TCA.. . | Great American Holding, Inc....... .| Ownership. ...100.000 | American Financial Group, Inc...
American Financial Group, Inc........ 31-0501234 Great American Insurance Company............cc.c..... OH...coco.e.. American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc
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45-2969767 Aerielle IP Holdings, LLC Great American Insurance Company. Ownership American Financial Group, Inc.
. |26-4391696 | ... Aerielle, LLC................ .| Great American Insurance Company.. . | Ownership American Financial Group, Inc...
31-1463075 American Signature Underwriters, Inc............cc.c..... | OH...oooo Great American Insurance Company. Ownership American Financial Group, Inc.
.................................................................................... 59-2840291 | ...cecvvveverviees [ cererreresriiens [ creeisiseiennnnennnn. | Brothers Property Corporation Great American Insurance Company.................. | Ownership American Financial Group, INC.........ccccovevvreres | ceveriennns
.................................................................................... 20-5173494 | ..o | e L., | Brothers Le Pavillon, LLC.......o.veviveieccceicenn Brothers Property Corporation............................ |Ownership......... | ...100.000 | American Financial Group, INC..........cccccererrerens | cerrerrrnne
.................................................................................... 20-5173589 | ....ooververrres | covrerievisiiens | cveeviesessienennenn.. | Brothers Le Pavillon (SPE), LLC.......cooovevevveiciennes Brothers Le Pavillon, LLC.............cccccceeevrernnnne. | OWnEIShip......... | ...100.000 | American Financial Group, INC........c..cccoveververenn | cerrerennns
.................................................................................... 25-1754638 | ....ooovevervres | covrerieresiiens | cvveniesessieenn.. | Brothers Pennsylvanian Corporation............c.eee.. Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvrereere | correrrennns
.................................................................................... 59-2840294 | ........cocoovvvne | corereininienes | overereinnnenenn.. | Brothers Property Management Corporation........... Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, INC.........cccovuureurevnns [ covrrirennes
.................................................................................... 20-4498054 | ......covvrerer | v | v | Crescent Centre Apartments........c..oceevveneren Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, InC..........ccccoonerrerees | Tovrrinen.
.................................................................................... 311277904 | ... v | wverereiseneeeenn. | CTOp Managers Insurance Agency, Inc Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccoveuvrurers | ovverrinnne
.................................................................................... 31-0589001 | ....vvvvereerens | ververrererreinees [cvevreinenieenn. | Dempsey & Siders Agency, Inc Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC...........ccccvuvererens | vervireineene
.................................................................................... 31-1341668 | .....covovveeees [ ceereevireens [ cvevvecesieeennn. | Eden Park Insurance Brokers, INC.......c.vvcevieennne Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccccoveverrres | cererernnees
....................................................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V........|[MEX.........| IA................. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccecerrirerrrns [ corrererrins
................................................................................... Financiadora de Primas Condor, S.A. de C.V......... [MEX..........NIA............... | El Aguila, Compafiia de Seguros, S.A. de C.V.... | Ownership......... | .....99.000 | American Financial Group, INC..........cccccerrerrerre | cerrerrrrnns
39-1404033 | ..o [ erveereirnieies [ Farmers Crop Insurance Alliance, Inc..................... Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC........c..cccoeererrerenne | correrennnns
13-3628555 | ...vvvvveiiians [ oerrerereeriinnes | e FCIA Management Company, Inc. Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.......c..cccouererrerenn | coverrrinns
................................................................................... Foreign Credit Insurance Association..................... Great American Insurance Company.................. | Management..... |................. | American Financial Group, INC.........c.ccccoevveviees [ uvrreinnne
31-1753938 GAl Warranty COmpany...........c.couererereneerernerenes Great American Insurance Company.................. Ownership ...100.000 | American Financial Group, Inc
.131-1765544 | ... GAl Warranty Company of Florida... .| GAl Warranty Company................. . | Ownership ...100.000 |American Financial Group, Inc...
................... GAIl Warranty Company of Canada Inc. Great American Insurance Company.................. | Ownership ...100.000 | American Financial Group, Inc
45-5565693 GALIC-Sorrento, LLC........cvvveerierccierieee Great American Insurance Company. Ownership........ | ..... 35.000 | American Financial Group, Inc
. |45-1144095 | ... GALIC Pointe, LLC.................. .| Great American Insurance Company.. . | Ownership......... | ..... 35.000 | American Financial Group, Inc...
61-1329718 Global Premier Finance Company.............cccceuuue.. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
74-2693636 Great American Agency of Texas, INC.........c.ccce.... Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 26832...... 95-1542353 | ... Great American Alliance Insurance Company. . | Great American Insurance Company.. . | Ownership ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc........ 26344...... 15-6020948 Great American Assurance Company.............cc... Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 3989%...... 61-0983091 | ..o [ corerieinnirennes e Great American Casualty Insurance Company....... Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........cccouereerererns | cererirrennns
.................................................................................... 311228726 | ... [ corerevrerenenes [ cvereieenenenen. | Great American Claims Services, Inc.........eeee... Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........cccccoveurrirers | covvvreinnne
0084...... American Financial Group, Inc........ 10646...... 36-4079497 | ... | e [ Great American Contemporary Insurance Company Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.........cccveuvevereunee | correerennns
0084...... American Financial Group, Inc........ 37532...... 31-0954439 | ..o | e [ Great American E & S Insurance Company............ Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC..........cccoeveervren | cevrreinnnn
0084...... American Financial Group, Inc........ 41858...... 311036473 | oo [ e [ Great American Fidelity Insurance Company.......... Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovuvevrien | ceverrinnnns
.................................................................................... 31-1652643 | ......cooocvevers | vervreveveienies [ eoveieiveseeieennn.. | Great American Insurance Agency, InC.........ceeeee. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoeerrevees [ coerrerrnnas
0084...... American Financial Group, Inc........ 13-5539046 | ...ovvevreiriiens [ e | e Great American Insurance Company of New York.. Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 31-0974853 Great American Lloyd's Insurance Company.......... Great American Insurance Company...........cc.ce.. [Other..ooovcvioe | vovreirininnns American Financial Group, Inc.
. 131-1073664 | ... Great American Lloyd's, Inc..... .| Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
31-0856644 Great American Management Services, Inc............ Great American Insurance Company. ...100.000 | American Financial Group, Inc
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American Financial Group, Inc........ 31-1288778 Great American Protection Insurance Company..... Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
e .131-0918893 | ... Great American Re INC........cocevvveunenee .| Great American Insurance Company.. . | Ownership ...100.000 | American Financial Group, Inc...
American Financial Group, Inc........ 31-1209419 Great American Security Insurance Company........ Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
American Financial Group, Inc........ 311237970 | oo [ e [ Great American Spirit Insurance Company............. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvvevrien | veverrirennns
....................................................................................................................................................................... Insurance (GB) Limited..........cccoveerivereririreiriinnnns reveeeeneenenn. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC........cccccoevevevrenns [ coererrenns
.................................................................................... 59-1263251 | ...vvverereeenn | vervrerierieinies [evveeiienesisienne, | K€Y LAIGO GIOUP, INC.vvvvevivicieccee i reeeeenennn | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC........cccccovuerevrenns [ crererrennns
.................................................................................... 34-160739%4 | ...................| 0001301106 | NASDAQ............ | National Interstate Corporation................cccvrrerrnnes Great American Insurance Company.................. | Ownership......... | .....51.800 | American Financial Group, INC.........c.ccccouevrevres [ cervrreirnnns
.................................................................................... 34-1899058 | ......ccvervrens [ corerieriniirernes | cveererenneneeen. | American Highways Insurance Agency, Inc............ <vveneeeeeene. | National Interstate Corporation..................cc....... |Ownership......... | ...100.000 | American Financial Group, INC..........cccovevrererns | corrivrennes
.................................................................................... 31-1548235 | ..o [ crereininenenes [ cvererecneneneeen. | EXplorer RV Insurance Agency, INC.....ooeeeeenenee <vveneeeeene. | National Interstate Corporation.................cce...... |Ownership......... | ...100.000 | American Financial Group, INC..........ccevevererevns | covirerrennes
.................................................................................... 98-0191335 |....oovvererrians [ corereiineireiines | wveireviesnsnenenen. | Hudson Indemnity, Ltd IA................. |National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, INC.........ccccocoveurerveis | orrerrinenne
.................................................................................... 66-0660039 |......cococvvvrvens | verrerrrerrenenes [ eovevreincniennennn. | Hudson Management Group, Ltd...........ccccocveeeeneeee [ VIR, | NIAL.............. | National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, INC........cccocveerrerrenns [ covverrenns
.................................................................................... 34-1607396 | .....ccovvevereres [ cereereesireeins [ cvesivieennennnn. | National Interstate Insurance Agency, Inc............... |OH............ [NIA............... | National Interstate Corporation........................... | Ownership......... | ...100.000 |American Financial Group, INC.........c.cccoeeevrreees [ crrrirrinnns
Commercial For Hire Transportation Purchasing
.................................................................................... 36-4670968 | .....covererrrens [ errrreierireeins [ s | GrOUP SC.....c...... [NIA............... | National Interstate Insurance Agency, Inc...........|Management..... |................. |American Financial Group, INC........cccccoeevviveens [ cvirieinnns
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | ... [ e [ National Interstate Insurance Company.................. OH. oo [ National Interstate Corporation..............ccccc.ve.. Ownership......... ...100.000 | American Financial Group, INC........c.ccccoeevrerrerenn | corerrnnnns
National Interstate Insurance Company of Hawaii,
0084...... American Financial Group, Inc........ 11051...... 99-0345306 | .....covrevrerrnnn | verrerrerereinins [ e Inc. OH....cc0.... [D1S S National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccvuererrerrne | correrrrinnns
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | ....covercreriins [ e | s Triumphe Casualty Company..........ccccoveveenieneenes OH.....c...... DS.. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccovereerererns | corerireinns
.................................................................................... A3-1415856 | ...oovveercrieren | erererinnireirenes | cverreesinenereneene | VaNLner Group, INC.....ucveveevevercvevvineneveisnneene | DB | DS National Interstate Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccovuureerevens [ covvvirennns
.................................................................................... 43-1254631 | ..o [ crereenesines | creveeneneeeens. | TransProtection Service Company........coovceveee. [MO..e. [ DS | Vanliner Group, INC.....ovvvvvecevivereencineneencenenee. | OWnership........ | ...100.000 | American Financial Group, InC........ccccvveveeencncs | coveereenns
0084...... American Financial Group, Inc........ 21172....... 86-0114294 | ..o | e [ Vanliner Insurance Company............ccveureeeereuncenene Vanliner Group, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccveureeereuree | correerennns
....................................................................................................................................................................... Vanliner Reinsurance Limited Vanliner Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccocovererives | cevrreinnnn
.................................................................................... 20-5546054 | ......coovviriiens | cerreriiennnns | cecvireenneneennnne. | Safety Claims and Litigation Services, LLC............ [MT............ |[NIA............... | National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, INC..........ccccecvureernns [ correrernnns
.................................................................................... 27-2226948 | ......covevvveins | veerieresrieins [ eeriesissienennennnn | Pinecrest Place LLC Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccvueerrevies [ corerrerrnnns
871850814, | ...evvevererrnn | e [ PLLS Canada Insurance Brokers Inc... Great American Insurance Company.................. Ownership......... | ..... 49.000 | American Financial Group, INC.......ccccccoeererreirnn | cevrerennns
31-1293064 Professional Risk Brokers, INC............ccorevrierirnnnees Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
.| 72-1331800 |... Strategic Comp Holdings, L.L.C.. . . .| Great American Insurance Company.. ... | Ownership ...100.000 |American Financial Group, Inc...
36-4517754 Strategic Comp Services, L.L.C.....c.ccovvverrrivrninnne LA e Strategic Comp Holdings, L.L.C.......cccoovvvvinrenee. Ownership ...100.000 | American Financial Group, Inc

32-0050970

.31-0686194 | ...

31-0883227
31-1737792

.131-1119320 |...

31-0728327

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

.| American Financial Group, Inc....

.| American Financial Group, Inc....

Strategic Comp Holdings, L.L.C..............

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc.

Ownership

.| Ownership

Ownership
Ownership

. | Ownership

Ownership

...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.

Asterisk

Explanation




GZlo

statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 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) *
Another affiliated company owns 1% or less of the shares.

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

Bl D —

Great American Insurance Company is the majority member of the Association

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

Direct Losses
Incurred

2 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 guaranty..........ccccooueveienne
. Medical professional liability - occurrence
. Medical professional liability - claims
. Earthquake........cccoevevivevinieienns
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..
- WaITANEY ..t

. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Aggregate write-ins for other lines of
L TOtalS. o

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..........

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

-made..

147,945
25,763,928
..7,804,204
111,260

€0 PrOPEMY...ceoveeeeeerreeieirersereeeeseenenns
ed liability........ e
ed financial liN€s..........cccocvvererrivennnn.
DUSINESS.....ooceirieicieeeeeis

(27,291)] ...
..500,901

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

Lines of Business

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

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...........cccoveriuneenne
Medical professional liability - occurrence....

. International..
L Warranty......ceeeneceeceee e
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum e |
. Aggregate write-ins for other lines of buSINESS............cccceeveeieeieesiccreeiee

L TOtAIS s

Medical professional liability - claims

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

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

made.. bbb

..... 20,808,382
......................................... 9,694,528
............................................... (6,892)

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

..20,808,382
......................................... 9,694,528
............................................... (6,892)

......................................... 1,105,264
...64,896,302

: Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LN 34).....covvrverrermmenrenemnirninnensenas
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2013 2013 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 2013 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Prior....co. | covvverersrinnaad 60,811 | oo 80,846 | ..ccoevvrranns 141,657 L4027 ] B6,786 | 177 | e, 71,160 | oo 128,123 | v 9,979 | oo (9,486) | ..o 493
2. 201 e [ 28,076 | .o 43,049 | oo, 71125 | e 7,730 | oo 32 | o 7,762 | oo, 27,367 | oo 388 | o 37,89 | .o, 65,649 | oo 7,021 | oo (4,735) | oo 2,286
3. Subtotals
2011 4 Prior...ccoo. | coveereeiicinas 88,887 | oo 123,895 | ..covvveee, 212,782 | oo 21734 | iiieieeB5 | i 21789 | 84153 | 565 | oo 109,054 | .....cooovevnene. 193,772 | oo 17,000 | .o (14,221) | oo 2,779
4. 2012. s | i 30,137 | o 84171 | oo 114,308 | .o 12,675 | oo 957 | oo 13,632 | oo 26,655 | .o 1,091 | e TATT5 | e 99,521 | i 9193 | (10,348) | ooveeviirericinas (1,155)
5. Subtotals
2012 + Priof ... | cooveeereeneenn 119,024 | 208,066 | v 327,090 | i 34,409 | e 1,012 | 35421 | 110,808 | 1,656 | oo, 180,829 | ..ocovrerine 293,293 | oo 26,193 | oo (24,569) | ..o 1,624
6. 2013, [, .0 ST 2.0 ST .S T P .0 S [P 4979 | oo, 4979 | )8 S R 9174 | o 28,746 | .o, 37,920 [..ccccoennee. XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 119,024 | ..o 208,066 | .....covvrernne 327,090 | oo 34,409 | oo 5,991 | o 40,400 | .oooveeiire 110,808 | oo 10,830 | oo 209,575 | oo 331,213 | e 26,193 | .o (24,569) | ..ooovveveereriieinne 1,624
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. 269,696
L PR 220 % 2. e (11.8)% 3. woveveerererinns 0.5 %
Col. 13, Line 7
Line 8
4o, 0.6 %




statement for March 31, 2013 o the  N@tional Interstate Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1.

2.

3.

4

Bar Code:
* 32 6 2 02 0134 9000O0O0O0T1 =
* 32 6 2 0 2 01 3 4550000 1 =
* 3 2 6 2 0 2 013 3 6500001 =*

* 3 26 2020135050000 1 *

Q15

Response

NO

NO

NO

NO




statement for March 31, 2013 o the  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 TECEIVADIE. ........covvcvecviecieiie ettt sttt snsssaessssnses | evessssensssanss 1,348,281 | oo ..1,348281 | 1,348,199
2597. Summary of remaining Write-ins fOr LiNE 25...........cceviiiueieiecisiieie et sessesssssnsssns | cveeressesisseens 1,348,281 | oo 0] e, 1,348,281 | ..o 1,348,199

Q16




statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
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 VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

............................... 15,693,715

.................................... 120,442

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

.................................... 476,389

............................... 15,688,632

............................... 15,693,715

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese 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 VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

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

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

............................... 21,713,639

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

................................. 8,359,028

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevvierierrirereriereeesee s
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................. 780,524,064
............................... 53,817,621
.................................... 297,804
5,890,402
719,777
35,548,322
................................. 1,607,840

............................. 797,705,907
............................. 195,857,646
................................. 1,468,990
.............................. (14,725,540)
................................. 5,842,521
............................. 198,271,794
................................. 6,443,746

............................. 804,076,805
.................................... 192,505

............................. 780,524,064
.................................... 199,503

............................. 803,884,300

............................. 780,324,561
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by 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 ()ruererrareermeeriseeesseesis sttt st | s 498,272,501 | .covvvoreerircrieennne 56,581,692 | ...oorverrrrririennnns 61,584,894 | ... ZECKTele N 493,752,899 | ...ovrieereerisesieneesssnsesseenes | ettt | nessssnenesssesens 498,272,501
2. ClASS 2 () rermureeereeeresmereiiseesis st st | st 89,768,940 | .....covvvrrrrircriiinnns 4,148,870 | .ooooreviecrricriineenns 23,111 [ (636,396) | .cvvvvvuvrerermeriri 93,258,303 [ ...cvvvvurreireniinesseenisnsesin [ | e 89,768,940
BT 0= I - OO ISP 12,982,682 | ...oovieieereireirereiseinieies | vt 798,617 | oo (1,050,600 | .eovovrnrererrerneens T1133485 | oo | eereensinsees e | sreesessensneneeneeenees 12,982,682
4. CIASS 4 (B).rurvereemeeersmeeessreessseeeessseess e ses s ess ettt sttt | ensest et 17,224,008 | oovvooreeererrereees 2,248,227 | oo 1,541,281 | oo (703,148) | cvvvevveveeererrerinnes 17,227,809 | ..oouoeeereeesseeeessneeessneesssnenes | wesseeesssnessssssssssssessssssssssseess | seseesssnmsesssnsessssnns 17,224,008
B, C1ASS 5 () eeruurereuueeessmeresiueesssseesessseesss st est sk | SeeRe skttt | Heseesest st 6,444,631 | coooorereeerieeeee. 110,142 | oo 764,653 | ..ocvvererrirreririnnees 7,099,142 | ooeevereriirseeeessecesnsesisssesees | esnsesssssessssssesss st sssseeses | sbssseses e sst s sst s s
B, ClASS B (8).reruureeeruersrrerrsieenisescsiee st st st nenien | ernt e 598,005 | ..vvouurrerirriessenssenisesssnesnns | e 49,500 | .vvvociniieinenn s | e 548,506 |....ooocireririiisnenissisisnennnns | o | sennssessssnn e 598,005
7. TOMAI BONGS.....coveeceecicseess ettt 618,846,137 | ..o 69,423,420 64,107,544 | .....cooovvvrrvrenns (1,141,890) | ..ocvvrrrerririrns 623,020,123 618,846,137
PREFERRED STOCK
8. ClASS T uuveeeereicetseeess ettt | cesineses st 624,932 | oo 1,000,000 | .ooovvvrrrrerenriieenns 124,932 | oo | e 1,500,000 [ .cvvormerenmreeereenmseesiseensss | sreessssesssessss s | e 624,932
9. ClASS 2.ttt sttt ssens | Sessessent et tnen 2,395,347 | oo | et 250,000 | .o 116,379 | oo 2,261,726 | oo | seereieseesissssssese et | neresseensesssesenesesnens 2,395,347
10, CIASS B..ouvvverueeeessreeesseeesseeeeessssesss e sesssesss st ess et ess s | eesessnssst st enseeas 1,812,869 | vveouvveerneeeesneeesseeeessneeessnees | eessssssessseesssssssssssesssssssssseees | srssesssssessssssssssessssssssseen 107 | e 1,812,770 | oveeoeeeereeeeerseeesseenessseesssnes | eesessssessssnesssssssssssessssssssssnes | sssssssssnmnssssnessssnns 1,812,669
11, ClASS 4ottt | eebtsnenes et 221,397 | oo 968,470 | oveoumererreeerrneressseeessnensssnes | sessssnssesssssesssssssssinsenes (R ) 1,183,924 | oo | creeesineses s sesss s | cesieesesssesss s 221,397
12. Class 5 13,371 13,371 13,371
13, ClASS Bu.ovvvveervrreirceinneesi ettt | setere 27,045 | oo | o | s | sessesnssssn s 27,045 | .o | s | s 27,045
14, Total Preferred STOCK. ..ottt ssesssssnsnns | sesessesssssssssssssssssenss 5,004,761 | .o 1,968,470 | ..o 374,932 | .o 110,537 | i 6,798,836 | ..o [0 RN [ 5,094,761
15, Total Bonds and Preferred SIOCK..........ccuuuuurreemreeerrreernneeeiseeeesseesesesseessneeessens | seeesssssesssssessnans 623,940,898 | ......ccoovvrerrriernnne 71,391,890 | oo 64,482,476 | ..oooooreeeeriieens (ORI | — 629,818,959 | ....crvevrererrererseereieeeeeee ([P (1 ST 623,940,898
(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 March 31, 2013 o the  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.......cirreeeieee e | s 14,322,237 |..cvvevennnn. 9,0 G [T 14,322,237 | oo 373 | et
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 23,562,907 | oo 20,607,508
2. Cost of Short-term INVESIMENS ACAUITE. ..........cvueiciciiecicece ettt b s s ssesnns | bevtessesassessesaesesssnsesee 22,380,294 | oo 109,783,157
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
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.............cuurviuireieicieeie ettt b s bbb s s s bensesaes | sestessesssesae s st enaenees 31,620,963 | ..o 106,827,757
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)..........cccceurrririreieiierieieieiesssseesssiesens | eviesessssssssesessssenees 14,322,237 | oo, 23,562,907
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)...uvuiviuieiiiiiiisieieiisississiessesssssssesssssssssessesssssssassesssssnsessens | sessessesssssssassessessnsanse 14,322,237 | oo 23,562,907

QsI03
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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 March 31, 2013 ofthe 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 6 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, 4059 Kinross Lakes Parkway. Richfield OH ....03/15/2013 | Kaczmar Architects Inc. 6,790 6,900
Land and Office Building, 3250 Interstate Dr. Richfield OH ...03/15/2013 | Lou Ritenor. 8,441 8,459
0199999. Totall 0 0 15,231 15,359
0399999. Totall 0 0 15,231 15,359
Showing all 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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SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CANAL MEZZANINE PARTNERS I, LP TWINSBURG I OH......... I CANAL MEZZANINE PARTNERS ||, LP 01/03/2013.... 2 625,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 625,000 0 0
3999999. Subtotal - Unaffiliated 625,000 0 0
4199999. Totals. 625,000 0 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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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
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Bonds - U.S. Government
38375C 6N 5[GNR 2012-116 PG PAC 2.00 10/20/2040..........cooooerreerrmrieismmereeessessssssnessssssessssssssessssssesesssssessssssesessssneses | sosessnes ....01/25/2013 | ANCORA ADVISORS LLC. 610,319 594,617 958 |1
38377K FN 5| GNR 2010-115 NW PAC 3.50 01/20/38..........ccovieiriiiiniiniiisiiisiissississessesesssesssssssesssssessssssssssssssssssssssssssssnses | oosssasien ...03/22/2013 | Payment on Intercompany Balance. 1,764,674 1,645,000 3,359 |1
0599999. Total - Bonds - U.S. Government 2,374,993 2,239,617 4317 | P S
Bonds - U.S. Political Subdivisions of States, Territories and P
021807 KC 5| ALTOONA AREA SD-REV 3.00 12/01/2023 | ........... | ...02/121/2013 | RAYMOND JAMES & ASSOCIATES, 553,334 535,000 2,051 [1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 563,334 535,000 2,051 | .o XXX
Bonds - U.S. Special R and Special A
3135G0 ND 1|FANNIE MAE 0.52 08/13/2015, ....02/21/2013 | CLARKE (G.X.) & CO. 2,801,400 2,800,000 364 |1
3136AA  MJ 1| FNR 2012-139 BH PAC 2.00 02/25/2042 02/20/2013 | CANTOR FITZGERALD & CO. 1,228,151 1,204,439 1,606 |1
3136AA Y7 4| FNR 2012-145 TA PAC 1.25 11/25/2042.........covveoreervcisesecisesseeissssssssssssssssssssssssssssssssesssssssssssssssssssssssnses | sonnsesses ...01/24/2013 | ANCORA ADVISORS LLC 1,171,337 1,175,285 1,143 |1
3136AA YL 3| FNR 2012-133 GE PAC 1.50 08/25/2041........covvummerreermneriessmensesssessssssesssssssesssssssesssssssessssssssssssssnesssssseses | eneeses ....03/22/2013 | WELLS FARGO BROKERAGE SERVICES 246,462 246,818 267 |1
3136AC  EK 3| FNR 2013-10 NE PAC 2.00 01/25/42........covvumeerrireseeiisssssisssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sosessessos ...02/121/2013 | ANCORA ADVISORS LLC 2,016,646 1,993,595 2,769 (1
3136G0 ES 6| FANNIE MAE 1.50 05/01/2018.........ovverumrreermeriessmesessssesssssnsesssssssssesssssesssssssessssssssssssssessssssnsssssssnsssssnns. | oneeses ....03/27/2013 | CLARKE (G.X.) & CO. 1,031,244 1,030,000 6,309 |1
3137AP  GN 4| FHR 4029 NE PAC 2.50 03/15/2041.......covuuumrrerirreerrisnsessiseesssssesessisssssssssssssssssssssssssssssssssssssssssssssssssnss | seonsenees ....03/25/2013 | RAYMOND JAMES & ASSOCIATES 772,323 746,206 1,399 |1
3137AR  RT 5| FHR 4080 DA PAC 2.00 03/15/2041.........covurrrureerireriiesriressiessissesssesessssssssssssssssssssssssssssssssssssssssssssssesssnns | sossnessens ...01/24/2013 | MORGAN KEEGAN & COMPANY. 695,035 678,911 1,056 |1
3137AW VA 0| FHR 4145 UC PT 1.50 12/15/2027. ....03/20/2013 | ANCORA ADVISORS LLC. 351,874 353,475 353 |1
3137AY UE 9|FHR 4163 YA PAC 2.50 10/15/2041 .03/14/2013 | PIPER JAFFRAY / US BANCORP. 1,531,087 1,496,024 1,870 |1
47770V AJ 9| JOBSOHIO BEVERAGE 4.00 01/01/2023 ....01/30/2013 | J. P. MORGAN SECURITIES 1,496,183 1,300,000 1FE
47770V AU 4| JOBSOHIO BEVERAGE- 2.467 01/01/2020........cc0.cmmurmreermrrriesmesrisssssssssesssssesessssssessssssssssssssesssssssessssnns | soseesssoos ...01/29/2013 | J. P. MORGAN SECURITIES 950,000 950,000 1FE
842039 CH 0| SOUTHEASTERN TRANS-RCPT 5.00 06/01/2025..........c00mvermsmereessssesessssssssssssesssssssssssssssssssssssssssssssnss | sosserssees ...02/121/2013 | RAYMOND JAMES & ASSOCIATES, 1,408,008 1,200,000 14,167 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 15,699,750 15,174,753 31,303 |.......... DS S
Bonds - Industrial and Miscell
00084Q AE 1|ACASC 2013-1A B2 CLO 3.36 04/20/25. Re ....02/27/2013 | DEUTSCHE BANK 496,800 500,000 1FE
03878D AA 2[ARCLO 2013-1A A CLO FLT 02/15/2023 Reoe ...01/16/2013 | SANDLER O'NEIL & PARTNER 2,000,000 2,000,000 1FE
03878D AC 8|ARCLO 2013-1AB CLO FLT 02/15/2023 [SS— ...01/16/2013 | SANDLER O'NEIL & PARTNER 500,000 500,000 2FE
12479L AC 4| CAI2013-1A A ABS 3.35 03/27/2028 .03/22/2013 | WELLS FARGO BROKERAGE SERVICES 999,932 1,000,000 1FE
125634 AG 0|CLIF 2013-1ANOTE ABS 2.83 03/18/2028 ...03/06/2013 | DEUTSCHE BANK 999,853 1,000,000 1FE
32028H AD 5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............courvrrimmmrermesemmenesissesessssnssssssssessssssssssssssesssssssessssssssessssnns | sosessnnes ....02/13/2013 | BANK OF AMER/ML 1,002,461 1,075,747 264 [1AM
411707 AA O [HNGRY 2013-1A A2 ABS 4.474 03/20/2043...........coosevreerrcrresncereisnsessesssesssssssessessssesssssssesssssssssssssssesssssnes | sossesnnes ....03/22/2013 | BARCLAYS CAPITAL 2,000,000 2,000,000 2FE
48248C AC 8|KKR 2007-1A C CLO FLT 05/15/21 XS ...01/31/2013 | RBC DOMINION 1,918,750 2,000,000 8,018 | 1FE
62405Q AG 8|MHAWK 2013-1A B2 CLO 3.612 01/20/2024. Reoe ....01/23/2013 | JEFFRIES AND COMPANY 999,000 1,000,000 1FE
63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037.......ccevuuurvieerieeriserisesesisessssesssesssesessssessseesssssssesessssssssssesssnnsesenens | nsessens ....03/14/2013 | SANDLER & O'NEIL PARTNERS 935,625 1,000,000 215 | 5FE
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037........covvuuurreermmerressmseressssesssssssessssssesssssssssssssssesssssssesssssssessssssnnenes | sossssnnes ....03/22/2013 | SANDLER & O'NEIL PARTNERS 898,200 960,000 19 [5FE
63946C AD 0 |NBC UNIVERSAL ENT 1.974 04/15/2019.......ccrveuumermeeemrreismsersesssnesssssssssssssessssssessssssssssssssssssssssssssssnns. | coveesnes ....03/20/2013 | JP MORGAN SECURITIES INC 999,430 1,000,000 384 | 2FE
67021B AD 1| NIl CAPITAL CORP 10.00 08/15/2016 ....02/05/2013 | CITIGROUP, 290,875 325,000 15,618 |5FE
67021B AD 1 |NII CAPITAL CORP 10.00 08/15/2016 .02/05/2013 | UBS WARBURG 925,000 1,000,000 48,056 | 5FE
67103Q AG 2|OFSBS 2013-5A A2F CLO 3.8598 04/17/2025 . |....01/16/2013 | RBS SECURITIES/GREENWICH 1,000,000 1,000,000 1FE
67108E AE 9|OZLMF 2013-3A A2B CLO 3.51 01/22/2025 Reo ....01/23/2013 | BANK OF AMER/ML 1,000,000 1,000,000 1FE
714239 AA 8| PERMIAN HOLDINGS INC 10.50 01/15/2018........ccorreermmcrresmmersessmmersessmessessssesssssseessssssnsssssssessssssessessens | soseesssses ....02/01/2013 | JEFFRIES AND COMPANY. 1,007,313 1,000,000 4FE
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74273@ AB 9| PRIT CORE REALTY B 3.85% 02/14/23........cceevrveeeeeeersneeessssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | aossssnnes ....02/14/2013 | Private Placement 1,000,000 1,000,000 4z
749239 AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2048............crmerveeummerrisrnnresisssssisssssssssessssssssssssssessssssssssssssesssssnse | soseessenns ....02/12/2013 | GOLDMAN SACHS 1,073,730 1,162,360 260 [1AM
74924N  AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........cevuumrrireriinerireisinssiseesssnsssseesssesssssessssssssssessssssssssesssesesssnesses | nsessen ...03/08/2013 | DEUTSCHE BANK 1,027,104 1,068,509 181 | 5FE
T4929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE.........coourrrrirerisrresissessssesssssssesssssesessssssesssssssssssssseeses | sessneenes ...01/10/2013 | GREENWICH CAPITAL MARKETS, INC 495,000 495,000 1,155 | 2AM
74929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE........covuumrrriiereriiessissesssisnessssssssssssssssssssssssssssssssssssesses | sesnseenes 02/25/2013 | ROYAL BANK OF SCOTLAND 154,440 156,000 702 |2AM
78447R  AD 9| SLMA 2013-A B ABS 2.50 03/15/2047..........cevvemererreimerimessineressssssesssssssssesssssssssesssassssssssssesssssssssesssssnsssss. | nsessenns ...02/127/2013 | BARCLAYS CAPITAL 1,901,648 2,000,000 1FE
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37........ccuervverimerressmersessseessssssesssssssessssssesssssssessssssnssssssssssssssnsssssssnses | noseessesns ....02/06/2013 | GREENWICH CAPITAL MARKETS, INC 956,875 1,000,000 158 | 5FE
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ...02/07/2013 | SANDLER O'NEIL & PARTNER 442,382 489,496 505 | 5FE
863619 AB 8 |SASC 2007-OS| A2 SEQ FLT 06/25/2037 ....03/06/2013 | ROYAL BANK OF SCOTLAND 968,569 1,024,941 116 | 5FE
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038, 02/20/2013 | BANK OF AMER/ML 999,853 1,000,000 1FE
90919W AC 4 [UNISON LEASE FND 3.721 03/16/2020..........000crmrrrermmnrresssessessssesssssmssssssssesssssssssssssssesssssssesssssssesssssssenss | sossssessos ...03/12/2013 | DEUTSCHE BANK 1,000,000 1,000,000 1Z
913017 BM 0| UNITED TECH CORP 5.375 12/15/2017.......ccvvvermrrrrioreeerisseeesisnessssssesssssssessssssssessssssssssssssessssssssssssssssnes | soseessssns ....03/22/2013 | Payment on Intercompany Balance 181,294 153,000 2,216 | 1FE
92552V AF 7| VIASAT INC 6.875 06/15/2020..........0cccimmiuerierreisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnse | cossessesos ....01/09/2013 | Exchanged 240,915 233,000 1,068 | 4FE
3899999. Total - Bonds - Industrial & Miscellaneous 28,415,050 29,143,053 78934 ... XXX
8399997. Total - Bonds - Part 3 47,043,126 47,092,424 116,604 |.......... P S—
8399999. Total - Bonds. 47,043,126 47,092,424 116,604 |.......... DS, S
Preferred Stocks - Industrial and Miscell
486606 60 1|KAYNE ANDERSON F 3.50 04/15/2020. .03/26/2013 | BANC OF AMERICA SECURITIES 40,000.000 1,000,000 RP1LFE
90984P ZZ 1| UNITED COMMUNITY BANK SERIES B 5.00. ....03/15/2013 | Private Placement 1,000.000 968,470 P4AZ
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 1,968,470 XXX 0. D S0 S
8999997. Total - Preferred Stocks - Part 3 1,968,470 XXX (V] P S—
8999999. Total - Preferred Stocks 1,968,470 XXX (U P XXX
C on Stocks - Industrial and Miscell
00287Y 10 9 [ABBVIE INC-WHEN ISSUED............ommrrrrirreriimnesrisissesssssssssessssssssssssessssssesssssssssssssessssssssssssssessssnas | noseessenos ....01/02/2013 | Spin Off 002824100 9,100.000 242,926 XXX L
005088 10 2 [ ACTUATE CORP........ccvviuemcrrritrmtesisssesssisssesssssssessssss s | esenssenos ....02/13/2013 | CANTOR FITZGERALD & CO 1,922.000 11,949 XXX L
025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO. ...02/13/2013 | CANTOR FITZGERALD & CO 1,048.000 14,319 XXX L
037833 10 O|APPLEINC .03/04/2013 | ISI GROUP. 500.000 211,317 XXX L
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC ...02/13/2013 | CANTOR FITZGERALD & CO 210.000 9,782 XXX L
06985P 10 0 [BASIC ENERGY SERVICES INC.......coocurvriimeriiieesisiessssssesssssssssssssssessssssssssssssesssssssesssssssessssssesssssnee | soseessenes ....02/13/2013 | CANTOR FITZGERALD & CO 866.000 12,431 XXX L
095229 10 0| BLUCORA INC....ourvveermerrrirmmeeiessmssesissses s ssssssessssssse st ssssssse s sessssesssssssessssssssssssssessssssnessssssnnesns | soseessssos ...01/16/2013 | CANTOR FITZGERALD & CO 4,847.000 75,645 XXX L
095229 10 0| BLUCORA INC....oucrvverrmarriessaeesessisssssssssessessssesssssssssesssssesssssssssssssssssssssssssssssssssesssssssessssssssessssssssssssssssassssssnnnns | sosessessos ...02/13/2013 | CANTOR FITZGERALD & CO 384.000 5,768 XXX L
095229 10 0| BLUCORA INC......ccvvuemmureiermmiesissmssesisssessesssesssssssssssssse st ssssssesssssssssesssssesssssssesssssssesssssssnessssssnesssssssnses | soseessssos ....03/15/2013 | GREENTREE BROKERAGE 1,290.000 20,532 XXX L
118255 10 8|BUCKEYE TECHNOLOGIES INC........oorrivmmmrreismmreeismsessssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | seonesees ...02/13/2013 | CANTOR FITZGERALD & CO 300.000 8,499 XXX L
140288 10 1| CAPLEASE INC.......oooourvierieriesiesiessssessssssesssssssesssssssesssssss st essssssssssssssssssssssssssssssssessssssssssssssessssssennes | sesnneeses ....02/13/2013 | CANTOR FITZGERALD & CO 1,676.000 10,409 XXX L
14149F 10 9| CARDINAL FINANCIAL CORPORATION.......ccmmrrreuummrreisemmerresssmesessssmsssssssnessssssesesssssssssssssssssssessssssnssssssns. | soseesssons ....02/13/2013 | CANTOR FITZGERALD & CO 969.000 16,015 XXX L
17243V 10 2| CINEMARK HOLDINGS INC ...02/13/2013 | CANTOR FITZGERALD & CO 456.000 13,391 XXX L
189754 10 4|COACH INC .01/23/2013 | STIFEL NICOLAUS & CO 10,000.000 514,435 XXX L
189754 10 4|COACH INC ....02/06/2013 | STIFEL NICOLAUS & CO. 2,000.000 98,034 XXX L
189754 10 4[| COACH INC.....oooeirviierreiiseseeess s ess s snsnssses | sessaneenes ....02/22/2013 | INTERSTATE GROUP 1,500.000 70,246 XXX L
19259P 30 0 COINSTAR INC....oovvvuumrreiumsereisssessesssseesssssssessesssssessssss s ss s s sesssssnnes | cessesnnes ....02/13/2013 | CANTOR FITZGERALD & CO 117.000 6,188 XXX L
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19259P 30 O COINSTAR INC......ooeorieeeeeiseesesessesssssssessssss s sss sttt ssss s nssssns | sosenssians ...03/01/2013 | GREENTREE BROKERAGE 385.000 19,551 XXX
22002T 10 8| CORPORATE OFFICE PROPERTIES........oocurreiummrmeismmersssssessssssseessssssmssssssssssssssesssssssesssssssssssssssssssses. | sossneenes ....02/13/2013 | CANTOR FITZGERALD & CO 389.000 10,250 XXX
227048 10 9| CROCS INC......ooorieerieriiieiee it ssse bbb bbbt sntsens | cebisesses ...02/13/2013 | CANTOR FITZGERALD & CO 437.000 6,645 XXX
25659P 40 2 | DOLAN COITHE......oouuirreeiureesssssessssessesssssssssssesssssssessssssssesssssssesssssssesssssssesessssessssssssssssssnssssssssssssssenns | soseessenns ....02/13/2013 | CANTOR FITZGERALD & CO 2,040.000 6,970 XXX
278715 20 B[ EBIXINC....ouuiverrmrieeieesisies sttt st bbb | crseiies ....02/13/2013 | CANTOR FITZGERALD & CO 515.000 10,116 XXX
278715 20 6| EBIXING ...t ssss st | esnesienas ...02/22/2013 | CANTOR FITZGERALD & CO 1,876.000 26,133 XXX
292218 10 4| EMPLOYERS HOLDINGS INC.......cvveiuumrreiummereeissrsessssessssssssssssssessssssesssssssessssssessssssssssssssssesssssssesssssnnes | noseessssos ....02/13/2013 | CANTOR FITZGERALD & CO 422.000 8,998 XXX
29275Y 10 2|ENERSYS ...02/13/2013 | CANTOR FITZGERALD & CO 229.000 9,497 XXX
302104 10 4|EXONE COMPANY .02/07/2013 | FRIEDMAN BILLING 12,000.000 216,000 XXX
320209 10 9|FIRST FINANCIAL BANCORP. ....02/13/2013 | CANTOR FITZGERALD & CO 424.000 6,640 XXX
320209 10 9| FIRST FINANCIAL BANCORP..........cccmtrummrririrmierirsesisesissessssssssssssessssssssssssssessssssssssssssssssssssssssssssssssensns | sosssessens ...03/13/2013 | GREENTREE BROKERAGE 1,297.000 20,457 XXX
337915 10 2| FIRSTMERIT CORPORATION.......covveumureriermarssssmeesisssessssssessssssssssssssssssssssssssesssssssssssssssssssssssssssssesnes | soseessssns ....02/13/2013 | CANTOR FITZGERALD & CO 425.000 6,664 XXX
343873 10 5| FLUSHING FINANCIAL CORPORATION.........coviuumriirriireiiisiieriessisesssessssssssessssesssessssssssssssssssssnesssns | soveneesses ....02/06/2013 | CANTOR FITZGERALD & CO 500.000 7,915 XXX
343873 10 5| FLUSHING FINANCIAL CORPORATION........cvvvreermmerresmmeeressnesssssmessssssesssssssessessessssssssesssssensessssssesssssenne | soseesssnns ....02/07/2013 | CANTOR FITZGERALD & CO 658.000 10,380 XXX
343873 10 5| FLUSHING FINANCIAL CORPORATION........iirriurmmrrrismmerressessssssessssssssssssssessessssssssssessssssssssssssesssssnnse | noseesssnns ....02/13/2013 | CANTOR FITZGERALD & CO 1,937.000 31,347 XXX
343873 10 5| FLUSHING FINANCIAL CORPORATION........cootruumrrerrrimerirrsineresessssesessssssesesessssesssssssssesssssssssssssssssns | aevsseeeens ...02/127/2013 | CANTOR FITZGERALD & CO 958.000 15,341 XXX
343873 10 5| FLUSHING FINANCIAL CORPORATION ....02/28/2013 | CANTOR FITZGERALD & CO 2,099.000 33,403 XXX
378967 10 3|GLOBAL CASH ACCESS HOLDINGS .02/07/2013 | CANTOR FITZGERALD & CO. 2,895.000 18,568 XXX
378967 10 3|GLOBAL CASH ACCESS HOLDINGS ....02/13/2013 | CANTOR FITZGERALD & CO 1,584.000 11,669 XXX
391164 10 0| GREAT PLAINS ENERGY INC.......ooouirriimirrismmcsressessessessssseeessssssessesssssssssssessesssssessssssessssssnsssssssnssessssss | soseessssns ....02/13/2013 | CANTOR FITZGERALD & CO 315.000 6,949 XXX
391531 10 6| GREATBATCH INC.......ooiuiviriireiireriiessiessssesssessssesssessssssssse st sssssssssssssssssesssssssssssssssssssssssnesssns | aosssesens ...02/13/2013 | CANTOR FITZGERALD & CO 270.000 7,384 XXX
431571 10 8 HILLENBRAND INC......civvveumerrriermresisssarssissmsessssssessssssssssssssssesssssssssssssssssssssssssesssssssssssssssssssssssssssnnes | sossesnes ....02/13/2013 | CANTOR FITZGERALD & CO 310.000 7,700 XXX
450828 10 8 [ IBERIABANK CORPORATION.......couuiiimrrirriineiinessimesisessiesssse st st sssss st sss st ssssssssesssesssssesssesssses | semsssens ...02/13/2013 | CANTOR FITZGERALD & CO 214.000 11,157 XXX
45768S 10 5[ INNOSPEC INC.....cvvvvvermerrriommreressmessissssesssssesssssssssssssesssssssssssss s ssssssesssssssssssssssssssssssssssssesesssssnse | noseessenes ....02/13/2013 | CANTOR FITZGERALD & CO 313.000 12,774 XXX
458334 10 9 [INTER PARFUMS INC......rvvieumrriimmscreiiseessisssessssssessssssssssssssesssssssssssssessssssesssssssessssssssssssssessssssesessssses | sessesnnes ....02/13/2013 | CANTOR FITZGERALD & CO 473.000 11,079 XXX
48020T 10 1|JONES GROUP INC/THE ...02/120/2013 | GREENTREE BROKERAGE 7,283.000 87,719 XXX
492914 10 6|KEY ENERGY SERVICES INC .02/13/2013 | CANTOR FITZGERALD & CO. 995.000 8,472 XXX
500255 10 4|KOHLS CORP. ....01/16/2013 | STIFEL NICOLAUS & CO. 10,000.000 428,502 XXX
502403 20 7 |LTX-CREDENCE CORPORATION.........ccommmrmuummmrmeismmermssansrmsssssessssssssssssssessssssesssssssessssssssssssssessssssnesessssns. | sossesssses ....02/13/2013 | CANTOR FITZGERALD & CO 1,565.000 10,426 XXX
502403 20 7 |LTX-CREDENCE CORPORATION........ccommrrruummmrreismmrrsssssmssssssnesssssssssssssssssssssessssssssssssssessssssseessssssesssssnns | noseessssns ....03/06/2013 | CANTOR FITZGERALD & CO 2,900.000 16,686 XXX
559079 20 7| MAGELLAN HEALTH SERVICES INC.......ovvvirriirineriesssssissssssssssssssssssssssssssssssssesssssssssssssssssssssssssssns. | soseesessos ...02/13/2013 | CANTOR FITZGERALD & CO 235.000 12,246 XXX
559079 20 7| MAGELLAN HEALTH SERVICES INC.......covverreeiinreriseresessessssisssssssssssissssssssssssssssssssssssesesssssssssssnns. | soseessenns ....03/26/2013 | CANTOR FITZGERALD & CO 574.000 27,545 XXX
576323 10 9| MASTEC INC......oiiiiiriieriisesiiss et sise s ssse bbbt sisnnns | cebiseeses ...02/13/2013 | CANTOR FITZGERALD & CO 470.000 13,868 XXX
58319P 10 8 | MEADOWBROOK INSURANCE GROUP.............cossevveimmerriieeseisnessesssesssssessssssssssssssessssssssssssssessssssssssss. | soseessenns ....02/13/2013 | CANTOR FITZGERALD & CO 1,353.000 8,559 XXX
58319P 10 8 | MEADOWBROOK INSURANCE GROUP.............omierviermerrismcssisssessisssssssssssssssssssssssssssssssssssssssssssssnsssses | soseesssons ....03/13/2013 | GREENTREE BROKERAGE 3,009.000 20,542 XXX
59156R 10 8|METLIFE INC ...02/08/2013 | SANDLER O'NEIL & PARTNER 7,000.000 258,441 XXX
59156R 10 8|METLIFE INC .02/14/2013 | SANDLER O'NEIL & PARTNER 500.000 18,265 XXX
59156R 10 8|METLIFE INC ...02/20/2013 | SANDLER O'NEIL & PARTNER 10,000.000 360,703 XXX
BI1EBR 10 8 METLIFE INC....ooorveeeureeeesreessseressssessssssssssssssesssssssesssasssesssssssssssssessssssessssssssssssssssssssnsssssssssesssssnnennes | soveessnnes ....02/21/2013 | RAYMOND JAMES & ASSOCIATES 5,000.000 176,668 XXX
595137 10 0| MICROSEMI CORP.......ooriviimmiriitsmneisisssessissssssessssessssssessessesesssssses e sesssessssssesnssss. | seseessssos ....02/13/2013 | CANTOR FITZGERALD & CO 518.000 11,039 XXX
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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)
653656 10 8| NICE SYSTEMS LTD-SPONS ADR [SS— ....02/13/2013 | CANTOR FITZGERALD & CO 352.000 13,084 XXX L
670872 10 0| OM GROUP INC......oomrriermrrvisseesisssesnisssessisssesssssssessssssessssses s sssssesnssss. | sessessssos ....02/13/2013 | CANTOR FITZGERALD & CO 382.000 10,471 XXX L
678026 10 5| OIL STATES INTERNATIONAL INC.......cooiiiiriiriinerieeriisesisesessesissesssesssssesssssssssesssssessssssssssesssssssseesssnse | sosesseeses ...02/13/2013 | CANTOR FITZGERALD & CO 123.000 9,791 XXX L
B8213N 10 9 [ OMNICELL INC......ooouvverrrreemeenessmessesssesssssssessessssssssssssesssssssesssssssesssssssssssssssessssssssessssssnesssssnessssssnessssses | sovsesnnes ....02/13/2013 | CANTOR FITZGERALD & CO 548.000 9,696 XXX L
685564 10 6| ORBITAL SCIENCES CORPORATION........coovuummrmrimmmrssismmessismmssssssssssssssssssssssesssssssssssssssssssssssssssssssssns | soseessssns ....02/13/2013 | CANTOR FITZGERALD & CO 1,036.000 16,062 XXX L
716748 10 8| PETROQUEST ENERGY INC......covuuiriureimrimereieenisesesssesisessssessssssssssessssessssessssssssessssesessesssssssssesssnnsesene. | sosssesens ...02/13/2013 | CANTOR FITZGERALD & CO 1,761.000 7,736 XXX L
716748 10 8| PETROQUEST ENERGY INC......ooourreuummrrimmmeressssersssssessessssesssssssesssssssesssssssesssssssesssssssesssssssessssssnessesssnns | nossessssns ....03/01/2013 | GREENTREE BROKERAGE 6,822.000 26,493 XXX L
740585 10 4|PREMIERE GLOBAL SERVICES INC ...02/13/2013 | CANTOR FITZGERALD & CO 651.000 6,004 XXX L
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC ....02/13/2013 | CANTOR FITZGERALD & CO 436.000 10,576 XXX L
744320 10 2| PRUDENTIAL FINANCIAL, INC 02/20/2013 | RAYMOND JAMES & ASSOCIATES 10,000.000 562,110 XXX L
744320 10 2| PRUDENTIAL FINANCIAL, INC.....ooovrriiorrrriismnnssesssnessssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | nossesessos ...02/121/2013 | RAYMOND JAMES & ASSOCIATES, 5,000.000 275,223 XXX L
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST......coccmmiriiirmrrismrssisessssssssssssessssssssssssssesssssnssssssssesses | soseessssns ....02/13/2013 | CANTOR FITZGERALD & CO 955.000 14,908 XXX L
761396 30 8| REVENUESHARES SMALL CAP FUND.........cosiiiriiiriieriiseerissssis i ssiessisssssessssssssssssssesssssssssesssssssses | soveneeses ...03/11/2013 | ANCORA ADVISORS LLC 895.000 36,990 XXX L
781270 10 3| RUDOLPH TECHNOLOGIES INC.........corrvreirmreriimmierisssessssnsessssssessssssessssssssssssesssssssssssssssessssssssssssnnes | sossesssnns ....02/05/2013 | GREENTREE BROKERAGE 1,924.000 23,299 XXX L
781270 10 3| RUDOLPH TECHNOLOGIES INC........ocrrvviummerriismeessisssssssssessessesssssssssssssssssssssesssssssssssssssssssssssssnnes | soseessssos ....02/13/2013 | CANTOR FITZGERALD & CO 806.000 9,354 XXX L
781270 10 3| RUDOLPH TECHNOLOGIES INC.........rtvruririrriiriiseniereessessisesssssessssessssssssssessssssssssssssssssssssssssssssssssssssssnes | aoveseesens ...03/06/2013 | CANTOR FITZGERALD & CO 1,484.000 16,981 XXX L
860372 10 1|STEWART INFORMATION SERVICES. ....03/27/2013 | GREENTREE BROKERAGE 4,176.000 104,805 XXX L
879369 10 6|TELEFLEXINC .02/13/2013 | CANTOR FITZGERALD & CO. 100.000 7,771 XXX L
891777 10 4| TOWER GROUP INC ....02/13/2013 | CANTOR FITZGERALD & CO 628.000 12,160 XXX L
891777 10 4| TOWER GROUP INC.....ouurvivrmmrrirmmcrieesiessissessssssessssssesssssssessss st sssssssesssssesssssssssesssssensesssssnsessssssnns | noseessssns ....03/13/2013 | CANTOR FITZGERALD & CO 5,024.000 48,642 XXX L
903236 10 7| URS CORPORATION. ....oourvertrvrmerirresssesiseesssssisssssse s s st sss st ssssssssssssssssses | aosssssens ....02/13/2013 | CANTOR FITZGERALD & CO 258.000 10,965 XXX L
92046N 10 2 [ VALUECLICK INC......crvverumerresrmrenesmessesssssessssessesssssssssssessessssessssssessssssssssssssesssssssesssssssessssssnsesssssnesssssen | sossesnnes ....02/13/2013 | CANTOR FITZGERALD & CO 619.000 13,643 XXX L
97717W 28 1 | WISDOMTREE EMERGING MKT SMALL CAP..........covvvrmiirirmnerisisessisssssssssisessessssssssssssssssssssessssssssesssssnnes | sossssessos ...03/11/2013 | ANCORA ADVISORS LLC 700.000 36,526 XXX L
G0464B 10 7|ARGO GROUP INTERNATIONAL HOLDINGS [~ ....02/13/2013 | CANTOR FITZGERALD & CO 398.000 15,359 XXX L
G8988C 10 5| TOWER GROUP INTERNATIONAL LTD.....ccovuumrveemmarressmesressmesssssessssssssssssessssssssssssssssssssssssssssssssen. | sessneeeses ....03/13/2013 | Stock Merger 891777104 9,248.000 161,219 XXX A
H27178 10 4| FOSTER WHEELER AG. | ....02/13/2013 | CANTOR FITZGERALD & CO 433.000 11,003 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneou 4,806,025 XXX 0
9799997. Total - Common Stocks - Part 3 4,806,025 XXX 0
9799999. Total - Common Stocks 4,806,025 XXX 0
9899999. Total - Preferred and Common Stocks. 6,774,495 XXX 0
9999999, Total - Bonds, Preferred and Common Stocks 53,817,621 XXX 116,604 |.......... XXX oo

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 3 4 5 6 7 9 10 Change in Book/Adjusted Carrying Value 16 17 22
F 13 14 15 NAIC
¢} Current Foreign Desig-
r Prior Year Year's Total Book/ Exchange nation
e Book/ Other Than Total Foreign Adjusted Gain or
i Number of Adjusted Temporary Change in Exchange Carrying (Loss) Market
CusIpP g | Disposal Shares of Carrying Impairment B/A.C.V. Change in Value At on Indicator
Identification n Date Name of Purchaser Stock Consideration Actual Cost Value Recognized | (11+12-13) | B/A.C.V. | Disposal Date | Disposal (a)
Bonds - U.S. Government
36241L  S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026.... 01/15/2013 MBS Paydown 0.76711184. 1.
36241L S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026.... 02/15/2013| MBS Paydown 0.74686388. T
36241L  S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026 03/15/2013 MBS Paydown 0.734874. 12,230 T
38373A D9  4|GNR 2009-69 PV PAC 4.00 08/20/2039 01/20/2013| MBS Paydown 0.36050926. 11,383 T
38373A D9 4| GNR 2009-69 PV PAC 4.00 08/20/2039 02/20/2013| MBS Paydown 0.34378409. .11,206 T
38373A D9 4| GNR 2009-69 PV PAC 4.00 08/20/2039.... 03/20/2013| MBS Paydown 0.32709528 11,182 1.
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040.. 02/20/2013| MBS Paydown 0.97879906......... 7,338 | IS
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040. 03/20/2013 MBS Paydown 0.9736645........... 3,081 | IO
383756 2G  5|GNR2012-102 DN SEQ 1.50 09/20/2040 01/20/2013| MBS Paydown 0.9745159........... 6,856 T
383756 2G  5|GNR2012-102 DN SEQ 1.50 09/20/2040 02/20/2013| MBS Paydown 0.96846889......... 7,226 | IO
383756 2G  5|GNR 2012-102 DN SEQ 1.50 09/20/2040.. 03/20/2013| MBS Paydown 0.96211543......... 7,592 1.
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036 01/20/2013| MBS Paydown 0.17015589. 53,687 1.
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036.... 02/20/2013| MBS Paydown 0.15058009......... | c.ceereverneereerneens | revererernens 58,727 | IO
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036 03/20/2013| MBS Paydown 0.13203142 55,646 T
38376E VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039 01/16/2013| MBS Paydown 0.41573343......... | cooeeereeerneerneninnenns | verereeinens 24,558 | IO
38376E  VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039 02/16/2013{ MBS Paydown 0.40344951......... | coveevermrvereviinenes | v 24,752 | IO
38376E  VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039.. 03/16/2013| MBS Paydown 0.393923 .19,196 T
38376X L5 0|GNR2010-31 AP PAC 4.00 08/20/38.... 01/20/2013| MBS Paydown 0.7604197 ...24,650 1.
38376X L5 0|GNR2010-31 AP PAC 4.00 08/20/38.... 02/20/2013| MBS Paydown 0.75062485. 24,487 T
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38 03/20/2013| MBS Paydown 0.74089484......... | .cocveereneerneeinnenns | cveveerenens 24,325 | IS
38377E NN 0|GNR 2010-42 NH PAC 4.00 04/20/39 01/20/2013{ MBS Paydown 0.67221191......... | covvvevermrrverevnnines | ovrvreirnnnns 40,495 | IO
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39 02/20/2013| MBS Paydown 0.85077701......... | cevcverererneernininenns | vevererennens 42,870 T
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39.... 03/20/2013| MBS Paydown 0.62860247. | IO
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39.. 01/20/2013| MBS Paydown 0.84009894. T
38377L ZD 3| GNR2010-127 NH PAC 3.00 02/20/39 02/20/2013| MBS Paydown 0.83077919......... | cevevererermeernveinenns | vevvreeinnens 18,640 T
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39 03/20/2013 MBS Paydown 0.82124975......... | covvevrmrnerevnnenes | v 19,059 | IO
38377M G4 2| GNR 2010-147 BA PAC 3.50 02/20/2038 01/20/2013| MBS Paydown 0.21680296......... | ...cvererereerieenenes | veverereiens 80,971 T
38377TM G4 2| GNR 2010-147 BA PAC 3.50 02/20/2038.. 02/20/2013| MBS Paydown 0.17648968 ...80,627 | IO
38377M G4 2| GNR 2010-147 BA PAC 3.50 02/20/203 03/20/2013| MBS Paydown 0.13634741 ...80,285 1.
38377W W9  1|GNR 2011-106 ME PAC 3.00 06/20/38 01/20/2013| MBS Paydown 0.85800982 .53,905 1.
38377W W9 1| GNR 2011-106 ME PAC 3.00 06/20/38 02/20/2013{ MBS Paydown 0.81316251......... | ceoeveveveirervrneres | overeriens 135439 | .......... 135439 | ............ 141,703 | oo 139,874 | oo | eerereen(1,343) | s | e (1,343) | oo | v 135,439 | .o | IO
38377W W9  1|GNR 2011-106 ME PAC 3.00 06/20/38 03/20/2013| MBS Paydown 0.77859691......... | c.ovvenevevervcrrenes | cvvviininns 104,388 | ............104,388 | ............ 109,216 | cooovvveneee 107,807 (1)) U IS 104,388 |..cccveerrrnns T
912828 HQ 6|U.S. TREASURY NOTES 2.875 01/31/2013 01/31/2013| Maturity 100.0 515,000 | ............515,000 | .....co..... 541,474 | oo 515,558 (1)) I [P 515,000 | ..coovirinris T
0599999. Total - Bonds - U.S. GOVEIMMENT.......cuuiruiiriirersisisisesssssssssss ettt snsanssnnsnnss | cressanes 1,655,827 | ........ 1,655,827 | ......... 1,726,733 | ......... 1,683,281 | .0 [ e (4,843) [ o [V (4,843) ] o 0] s 1,655,827 | .ovivrnninad L XXX..

Bonds - U.S. Political Subdivisions of States, Territories and P
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604280 CD 7 |MINOCQUA WI SD 1 TXB 5.40 03/01/2025 03/01/2013| Sinking Fund Redemption 100.0. | ......ooveneennmnnnis [ ovrrinninnns 55,000 | ..ccoee0eie.55,000 | i 56,100 | .oovvrncnnns 55,994 | .o [ s (994) (1L I [P 55,000 [ ..ovenriinnnnns [eonmrineninnines | e [V 1,485 |03/01/2025| 1FE......
2499999. Total - Bonds - U.S. Palitical Subdivisions of States, Territories & P0sSeSSions..........cc.ccocueviiieiinnns 55,000 | .............55,000 | ...cooninnas 56,100 | .cocoonnnees 55994 | .0 [, (994) 0 (994) 0 | s 55,000 | .o 0 ] v [ I 0] s 1,485 |...... XXX... |.XXX..
Bonds - U.S. Special R and Special A t
040665 AK 7 |AZ ST UNIV REF B TXB 5.05 03/01/2014. 03/01/2013| Sinking Fund Redemption 100.0. | ......covvvvrvneineies | o 130,000 | ............130,000 | ............ 129,824 46 A6 | s [ i 130,000 | oo [ e [ e (V] I 3,283 | 03/01/2014| 1FE......
18610R AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021...........cccovvvvneee 02/15/2013| Sinking Fund Redemption 100.0. | .......ccccevrrvervenes | covviririnne 100,000 | ............100,000 | ............ 100,100 | veevreeers 100,073 | oo [ i (73) (U£) ] T I 100,000 | coooveeerivenis [ e [ v (VN I 3,313 | 02/15/2021| 1FE......
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040.........ovvvrevernrerrerinrinns 01/03/2013| Partial Call 100.0...........cocvvurrennee 40,000 | ..overerrri40,000 | oo 41,633 | oo 1,429 | | s (I 722) | I I (G2 | U R 40,000 [ .oooverrerrenins [ | e (V] IO 213 | 11/15/2040| 1FE......
3128M1  CK  3|FGCI G11974 PT 5.50 05/01/2021.........covvvvrrrvrrernnns 01/15/2013{ MBS Paydown 0.12233285......... | cooeerrmrrveinvninines | cvernvinninns 10,945 | ............. 10,945 | ............. 11,099 05/01/2021(1...........
3128M1 CK  3|FGCI G11974 PT 5.50 05/01/2021........cccreveririrrrinns 02/15/2013| MBS Paydown 0.11787852 10,156 | oo 10,156 | oo 10,299 05/01/2021| 1.......cc.
3128M1  CK  3|FGCI G11974 PT 5.50 05/01/2021.......ccvvvvrerercrnne 03/15/2013{ MBS Paydown 0.1127046........... | cooeerrmrverevninenes | ovriveinienns 1797 | e b 1797 | 11,962 05/01/20211...........
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022............ccocvererernccn 01/15/2013| MBS Paydown 0.13453264......... | ..cocvrerenienieivnnnes | cvvvieninens 10,604 | ..............10,604 | .....cccco..e. 10,803 04/01/2022|1...........
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022............coovvrrrrennccn. 02/15/2013| MBS Paydown 0.129353 10,359 | v 10,359 | e 10,554 04/01/2022|1...........
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 03/15/2013 MBS Paydown 0.12560956. 7,487 ..1,627 ..1,487 04/01/2022(1..
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25 .101/15/2013| MBS Paydown 0.30924649... ..37,579 ..39,387 .37,579 03/01/2025| 1..
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25.... 02/15/2013| MBS Paydown 0.29744947. 03/01/2025| 1..
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25..........covvererrnriirinnnne 03/15/2013 MBS Paydown 0.28749437......... 03/01/2025( 1...........
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015........c.ccocvrerennee 01/18/2013| MBS Paydown 0.18387223 08/18/2015| 1...........
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015.........c.ceevevvriene 02/18/2013 MBS Paydown 0.17528224......... 08/18/2015( 1...........
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015..........ccocoverennee 03/18/2013| MBS Paydown 0.1678476........... 08/18/2015( 1...........
3133XU MS  9|FED HOME LN BANK 4.50 09/13/2019 02/07/2013| ANCORA ADVISORS LLC.......... 1,791,585 | .........1,500,000 | ......... 1,635,437 09/13/2019| 1...........
3135G0 MR 1|FANNIE MAE 0.8507/18/2016..........ccoovvrriveirinninne 01/18/2013| Call 100.0........cvvurveerverrierireens 1,090,000 | .........1,090,000 | ......... 1,090,453 07/18/2016|1...........
3135G0 NU 3| FANNIE MAE 0.70 02/22/2016 02/22/2013| Call 100.0.......oucvvmvvrrrerrerirnens 2,390,000 2,391,434 2,391,354 02/22/2016| 1.
3136A0 DT  1|FNR2011-77 A SEQ 3.50 08/25/2036.. .| 01/25/2013| MBS Paydown 0.62090516 179,567 182,906 ..181,706 08/25/2036
3136A0 DT  1|FNR2011-77 A SEQ 3.50 08/25/2036.. 02/25/2013| MBS Paydown 0.56802843 ... 142,767 ....145,422 ..144,468 08/25/2036 1..
3136A0 DT  1|FNR2011-77 A SEQ 3.50 08/25/2036.............cc0vne.. 03/25/2013| MBS Paydown 0.52375961......... | c.coevvseenvenneiincnes | cerirnnenn 119,526 | 119,526 | ... 121,748 | e 120,949 08/25/2036| 1...........
3136A1 HC  2|FNR 2011-98 VC SEQ 3.50 01/25/2023 01/25/2013| MBS Paydown 0.90039098 26,696 01/25/20231...........
3136A1 HC  2|FNR2011-98 VC SEQ 3.50 01/25/2023 02/25/2013| MBS Paydown 0.89400995......... | c.ocveeverneesvrinnenns | cvvrreenei25,524 | i 25,624 | 27,139 | e 26,773 01/25/20231...........
3136A1 HC  2|FNR2011-98 VC SEQ 3.50 01/25/2023 03/25/2013| MBS Paydown 0.88761031......... | ccccvvevencecnicnnis | covieeenei25,599 | 1iiiii00025,599 | 127,218 | 26,851 01/25/2023(1...........
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26............occonvvenne 01/25/2013| MBS Paydown 0.9333048........... | ccoevrererneevvrvnen | verrnnnene 16,077 | i 16,077 | i 17,167 | e 16,891 07/25/2026|1...........
3136A1 N8 4|FNR2011-114 VA SEQ 3.50 07/25/26...........cccovuvnnee 02/25/2013| MBS Paydown 0.928754............. | cooererererneennrnnens | vvrrrnreenen 16,123 | 16,123 | i 17,217 | 16,940 07/25/2026|1...........
3136A1 N8 4 |FNR 2011-114 VA SEQ 3.50 07/25/26..........co.covrnrene 03/25/2013 MBS Paydown 0.92418993......... | coveevrerverivnnnnes | vvrneennnen 16,170 | i 16,170 | 17,267 | e 16,989 07/25/2026(1...........
3136A3 TS  0|FNR2012-11 PN PAC 4.402 11/25/40.. 01/25/2013| MBS Paydown 0.54355139. .128,014 11/25/2040(1..
3136A3 TS  0|FNR2012-11 PN PAC 4.402 11/25/40.. .1 02/25/2013| MBS Paydown 0.43519865 ..221,242 11/25/2040
3136A3 TS  0|FNR 2012-11 PN PAC 4.402 11/25/40.. 03/25/2013| MBS Paydown 0.3652512 11/25/2040
3136A5 BB  1|FNR 2012-40 PAC 2.00 09/25/40.......ccovvvverernrernnens 01/25/2013| MBS Paydown 0.94600209......... | c.coeverneenvenneennenes | overrverrnee 770 | o770 | 792 | 4,789 09/25/2040| 1...........
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40............covevernrrernnes 02/25/2013 MBS Paydown 0.93905988......... | cooeevererrverrvnnnnes | v, 964 | 4,964 | 4,987 | 4,984 09/25/2040( 1...........
3136A5 BB  1|FNR 2012-40 PAC 2.00 09/25/40.........covvvrerererrnnens 03/25/2013| MBS Paydown 0.93184981 5,176 09/25/2040| 1...........
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3136A5 P6 7 |FNR2012-53 PB PAC 2.25 02/25/41.......cooonvvrrnrirnens | e 01/25/2013| MBS Paydown 0.95915004......... | cccoeveneermmrennernenen | onvernenena 11,407 | i 11,407 | e 11,714 0 02/25/2041|1...........
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41.... 02/25/2013 MBS Paydown 0.9531641........... | cevevverneerernninnins .12,294 9) 11,972 02/25/2041(1..
3136A5 P6 7 |FNR2012-53 PB PAC 2.25 02/25/41 .1 03/25/2013| MBS Paydown 0.946899. ..12,867 (18) .12,530 02/25/2041(1..
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38.... 01/25/2013 MBS Paydown 0.95996231......... | ccoevveereererniiniens 0 01/25/2038(1..
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38........ccocoverrmrrine | v 02/25/2013| MBS Paydown 0.95257719......... | cccoevverirerernierinens (241) (241) 01/25/2038|1...........
3136A6 4N 1|FNR2012-72 QE SEQ 3.00 01/25/38.......ccorvvvrrerrniee | eeee 03/25/2013| MBS Paydown 0.9471749........... | ceoveverneernvnnnerinens | cvvrernenenn 13,808 | i 13,506 | oo 14173 | il 14141 | | i (17) (17) 01/25/2038|1...........
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041........ccccovcrvvns | o 01/25/2013| MBS Paydown 0.97952503......... 5,681 0 07/25/2041(1...........
3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041........ccovvvvrmvnne | coene 02/25/2013| MBS Paydown 0.97454087......... 6,081 2) 2) 07/25/2041|1...........
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041.........cccovvuvns | o 03/25/2013| MBS Paydown 0.96923176......... 6,477 (4) (4) 07/25/2041(1...........
3136A8 XC  9|FNR 2012-99 AB SEQ 1.75 05/25/2039.........cccccruvres | o 01/25/2013| MBS Paydown 0.98842011......... 2,792 9) (9) 05/25/2039| 1...........
3136A8 XC 9 |FNR 2012-99 AB SEQ 1.75 05/25/2039..........ccovvevuree | vouee 02/25/2013 MBS Paydown 0.9824042........... 5,595 (4) (4) 05/25/2039| 1...........
3136A8 XC  9|FNR2012-99 AB SEQ 1.75 05/25/2039...........coevervurs | eene 03/25/2013| MBS Paydown 0.97823357. 3,879 8) (8) 05/25/2039| 1..
3136AA  MJ  1|FNR 2012-139 BH PAC 2.00 02/25/2042.. .| 03/25/2013| MBS Paydown 0.98243395. 5,869 ] (1) 02/25/2042| 1..
3136AA Y7  4|FNR 2012-145 TA PAC 1.25 11/25/2042.. 02/25/2013| MBS Paydown 0.99162475. 5,168 | oo 5,168 | i 5,151 [ 5,157 [ | 0 0 11/25/2042(1..
3136AA Y7 4|FNR 2012-145 TA PAC 1.25 11/25/2042........cccoucvvvs | vorne 03/25/2013| MBS Paydown 0.98686287......... 5,619 | cooveeerern5,619 | 5,600 | i 5,600 [ oo | e 0 0 11/25/2042(1...........
3136AC EK  3|FNR 2013-10 NE PAC 2.00 01/25/42.........cccovvrimurrne | weene 03/25/2013{ MBS Paydown 0.99381373......... 5,967 98 98 01/25/2042|1...........
3136F8 3U  7|FANNIE MAE 4.0502/22/2013.........cccoviviverviiniiens | e 02/22/2013| Maturity 100.0. 500,000 | ............500,000 | ............528,545 | ......c...501,067 | ..ovvvevrrrcrerres | corrrenne (1,087) | cvovvverervrieees | cvvvrrennd (1,067) | cooeverriririne 02/22/2013(1...........
3136F8 K8  7|FANNIE MAE 4.00 01/22/2013........cccoonvvrmrrmrrnernes | v 01/22/2013| Maturity 100.0.........cvvvrrvemrirerine | crvmriresiesirssiiisnies | evvreeens 1,000,000 184 184 01/22/20131...........
3136G0  C2  5|FANNIE MAE 0.8509/12/2016.........ccosvrreremreneernns | v 03/12/2013[ Call 100.0......cuvvreererenreneerreeins [ errerieeiseerisniseens | everneens 1,070,000 | .........1,070,000 | .........1,071,516 | .......1,071,455 | ..coooiirriirni | e [(RSK) ) R I (1,513) [ oo 09/12/2016| 1...........
31371L  RK 7 |FNCN 255290 PT 4.00 06/01/14........covvoerernirririrnnns | e 01/25/2013| MBS Paydown 0.03565545......... | ...ocorerernienininenns | cvvveeniens 15,666 0 06/01/2014|1...........
31371L  RK 7 |FNCN 255290 PT 4.00 06/01/14... 02/25/2013| MBS Paydown 0.03213357. .15,979 ..16,553 (23) .15,979 06/01/20141..
31371L  RK 7 |FNCN 255290 PT 4.00 06/01/14... .1 03/25/2013| MBS Paydown 0.02916571 ..13,465 ..13,949 (40) ..13,465 06/01/2014
3137A1 X9  9|FHR 3719 LE SEQ 4.00 08/15/2028.. 01/15/2013{ MBS Paydown 0.41292538 136,221 140,861 0 136,221 08/15/2028| 1..
3137A1 X9 9 |FHR 3719 LE SEQ 4.00 08/15/2028...........ccovurevvreee | o 02/15/2013{ MBS Paydown 0.38984577......... | ceoeveveneirervnncrns | vveeiiens 115,398 | ... 115,398 | oo 119,329 | oo 116,997 | oo | e (159) [RE12) ) U IS 115,398 08/15/2028( 1...........
3137A1 X9  9|FHR 3719 LE SEQ 4.00 08/15/2028...........cccoevrmrvines | v 03/15/2013| MBS Paydown 0.36410573......... | coevenevvvrrvervenes | v 128,700 | ............128,700 | .....ccec. 133,084 | .o 130,484 | i | e (338) (1K) SOOI IS 128,700 08/15/2028|1...........
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.......ccovvvmeveerericeiins | e 01/15/2013| MBS Paydown 0.50746743......... | c.coueerreeevernernenes | oo 164,411 | .o 164411 | L, 166,569 | ...ceoeers 165,697 | oo | s (662) (574 U IO 164,411 11/15/2020 1...........
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.......cccocvvvrerminircns | e 02/15/2013 MBS Paydown 0.48400217......... | ceoevvvneerervnncrns | vveniiens 108,527 | .o 108,527 | .. 109,951 | 109,376 | o [ i (213) (213) 11/15/2020{ 1...........
3137A2 PF  2|FHR 3766 HE PT 3.00 11/15/20........cccoucvmmrrmerrerrne | v 03/15/2013| MBS Paydown 0.46220351......... | c.ovveneveverncrnenes | coveiieinns 100,819 | .o 100,819 | 102,142 | 101,607 | oo | e (72) (72) 11/15/2020 1...........
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040.........cccouverrevernees | ceeee 01/15/2013| MBS Paydown 0.8231012........... | ceoveeeererneerneeinneens | veeeerinnnns 10,506 0 09/15/2040| 1...........
3137A2 W9  8|FHR 3752 PD PAC 2.75 09/15/2040..........cccovvrvvvrn | e 02/15/2013 MBS Paydown 0.81368685. .10,450 5) (5) 09/15/2040( 1...........
3137A2 W9  8|FHR 3752 PD PAC 2.75 09/15/2040 03/15/2013| MBS Paydown 0.80432298......... | ..ocverererneernreinenns | veveeneinnens 10,394 | .o 10,394 | 10,706 | e 10,706 | o | e (10) (10) 09/15/2040| 1.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025. .101/15/2013| MBS Paydown 0.40740183. .89,437 0 09/15/2025,
3137A6 DT  6|FHR 3815 GD SEQ 4.00 09/15/2025.... 02/15/2013{ MBS Paydown 0.3862943........... | ccoverrmeverinninines | vevvriinnine 79,786 | vovvirerrn 79,786 | i 82,704 | 81,463 | s | s (130) (130) 09/15/2025
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025...........cocoevvvrene | o 03/15/2013{ MBS Paydown 0.36593438......... | c.coverervrirerevninines | v 76,961 | oo 76,967 | v 7,774 | i 78578 | s | i (243) (243) 09/15/2025| 1...........
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.......ccccrvvvevirmrrernns | e 01/15/2013 MBS Paydown 0.86450723 43,060 0 10/15/2039| 1...........
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39........ccccomrrmerrmrirne | ceeee 02/15/2013| MBS Paydown 0.83733239......... | ccoeveeevenereecrienns | covireeeinas 135,874 683 683 10/15/2039(1...........
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3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39........cccmmrvmmrrerirne | eeer 03/15/2013| MBS Paydown 0.80432844......... | c.cooveneenneernerienes | o 165,020 | ............165,020 | ............ 172,516 | oo 169,795 | covoeererisrinns [ s (461) (G5 O IS 165,020 10/15/2039] 1...........
3137A9  J7 2 |FHR 3843 GJ PAC 3.50 10/15/39.. 01/15/2013| MBS Paydown 0.72482762 .30,708 L3241 | 32179 | [ (375) (375) ..30,708 10/15/2039|1..
3137A9 J7  2|FHR 3843 GJ PAC 3.50 10/15/39.. .102/15/2013| MBS Paydown 0.69973457 ..26,975 ..28,471 (241) (241) ..26,975 10/15/2039] 1..
3137A9 J7 2 |FHR 3843 GJ PAC 3.50 10/15/39.. 03/15/2013 MBS Paydown 0.67172387......... | ccoeevrnrrerenrnenes | onrieeeeenn 30,112 | 30,112 | 31,782 | 31,554 | s [ v (456) (456) 10/15/2039] 1..
3137A9 VR  4|FHR 3835 BA SEQ 4.00 08/15/2038...........cccourrerres | v 01/15/2013| MBS Paydown 0.87751249......... | cocvrereneenienvens | cveveeriins 22,720 | .cooeeen22,720 | v 23,785 | .o 23,669 | ..oocveeriienns [ e (471) (G4 PRI ISR 22,720 [ .oovviiernns [ | e (V1 IS 76 | 08/15/2038| 1...........
3137A9 VR  4|FHR 3835BA SEQ 4.00 08/15/2038...........coevvrneernens | coeee 02/15/2013| MBS Paydown 0.87273211......... 9,226 | covvrirenin9,226 | i 9,659 | ... 9,612 (5) ()] SN IS 9,226 | covvoveceiieen | e | e (V] IO 62 | 08/15/2038| 1...........
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038...........coeveevennns | ceene 03/15/2013 MBS Paydown 0.86094959. 22,740 | v 22,740 | oovvvinns 23,806 | .ovrvrrnen 23,690 | oo | e (470) (C7(0) ) [ ISV 22,740 | ovvvvrvvnns | e | v (1[N 227 |08/15/2038| 1...........
3137AE LS  2|FHR 3910 JC SEQ 2.00 12/15/2037.........coevvvevrriverace | v 01/15/2013| MBS Paydown 0.90451672......... 8,822 8,822 | o, 9,018 | ..... 9,011 (V1 PRI ISP 8,822 | oo | e | i (V1 IO 15 [12/15/20371...........
3137AE LS 2|FHR 3910 JC SEQ 2.00 12/15/2037........covvverereerace | v 02/15/2013| MBS Paydown 0.89820213......... 6,094 6,004 | oo 6,229 | ..... 6,224 (3) (1) ) SR ISV 8,094 | oo | e | e (V1 IS 20 |12/15/2037|1...........
3137AE LS 2|FHR 3910 JC SEQ 2.00 12/15/2037.........ccccrvvvreverune | v 03/15/2013| MBS Paydown 0.88961707......... 8,285 8,285 | o 8,468 | ... 8,462 7 ([0 ISR IS 8,285 | oo | e | e (V] IO 41 [12/15/2037(1...........
3137AF  ZA  3|FHR 3949 JA SEQ 3.00 11/15/2025.........ccoevvererenrees | ceene 01/15/2013| MBS Paydown 0.86808515......... | ...cverererneereeiineens | oevererirnnns 32,904 | .. 32,904 | e 34,060 (V1 OO ISV 32,904 [ oo [ | e (V1 IO 82 | 11/15/2025| 1...........
3137AF  ZA  3|FHR 3949 JA SEQ 3.00 11/15/2025...........covvvvrrevrrs | ceeee 02/15/2013{ MBS Paydown 0.64191527......... | covvevrmrverinernenes | ovvvnvinninns 37,3% ..38,709 (58) ..37,394 11/15/2025| 1..
3137AF  ZA  3|FHR 3949 JA SEQ 3.00 11/15/2025..........coccvvvvrevure | onee 03/15/2013 MBS Paydown 0.62017538. .31,088 ..32,181 (98) ..31,088 11/15/2025| 1..
3137A) HW  7|FHR 3960 YH SEQ 2.00 08/15/2040...........covvcerrures | cvrne 01/15/2013{ MBS Paydown 0.91751198......... | ceoveerermriverecrinines | v 11,851 0 08/15/2040| 1..
3137AJ HW  7|FHR 3960 YH SEQ 2.00 08/15/2040...........coccovvvenns | o 02/15/2013{ MBS Paydown 0.90977504......... | covvevrmrrnernvernenes | covrivvinninns 12,650 5) (5) [ cerrernrerenrns | rrrienneen 12,650 [ oo e | e (1 [ I 42 108/15/2040|1...........
3137AJ HW  7|FHR 3960 YH SEQ 2.00 08/15/2040...........coccersevenes | o 03/15/2013| MBS Paydown 0.90266897......... | ...cverererneereninenns | veveerinnens 11,618 9) (9) [ cermeermermerene [ v THB18 [ s s | e (V] IO 58 | 08/15/2040| 1...........
3137AR  RT  5|FHR 4080 DA PAC 2.00 03/15/2041..........ccoovcvvrvcrrns | cevee 02/15/2013| MBS Paydown 0.97196098......... 3,398 (0) (0) [ ovvvvererrirens | e 3,398 [ e | e | v (V1 I 6 |03/15/2041(1...........
3137AR  RT  5|FHR 4080 DA PAC 2.00 03/15/2041........ccoovvevvrervrnns | ceeee 03/15/2013| MBS Paydown 0.96678264......... 3,599 (2) (2) [ oo [ 3,899 [ i e | e (V] ISR 12 [03/15/20411...........
3137AS Q8  0|FHR 4088 PA PAC 3.00 12/15/40.......coovveemerererererins [ v 01/15/2013| MBS Paydown 0.98326737......... 2,496 0 [ e | e 2896 | s s [ e (V1 IO 6 |12/15/20401...........
3137AS Q8  0|FHR 4088 PA PAC 3.00 12/15/40.........ccocevrrererermrins [ v 02/15/2013| MBS Paydown 0.97913905......... 2,663 (3) (3) [ cernrererrnerne [ e 2,863 [ s e | e (V] IS 13 [12/15/2040(1...........
3137AS Q8 0|FHR 4088 PA PAC 3.00 12/15/40..........coovvevvmrrrcrans | coene 03/15/2013| MBS Paydown 0.97475347......... 2,829 (5) (5) 12/15/2040(1..
3137AT W5  7|FHR 4106 EC PAC 1.75 04/15/41......oovvvirvircrnrnns [ e 01/15/2013 MBS Paydown 0.98709522 4,563 0 04/15/2041
3137AT W5  7|FHR 4106 EC PAC 1.75 04/15/41.........cvvvvvrvcrincrns | oo 02/15/2013| MBS Paydown 0.98081239. 12,566 1) (1) 04/15/2041|1..
3137AT W5  7|FHR 4106 EC PAC 1.75 04/15/41........oovvvvrrvcrrnrins | ceene 03/15/2013| MBS Paydown 0.97609135......... 9,442 9,442 2 (2) [ oo | Q442 | i i | e (V] IO 41 | 04/15/2041(1...........
3137AU  VJ 5|FHR 4119 PAPAC 1.50 09/15/41........ovvvvrvrincres | e 01/15/2013| MBS Paydown 0.98592405......... 6,736 6,736 0 | o | e, 736 | s [ [ v (V1 IO 8 |09/15/2041(1...........
3137AU VU 5|FHR 4119 PAPAC 1.50 09/15/41.......vvvrirrrvinerns | ceene 02/15/2013| MBS Paydown 0.98064056. 7,133 7,133 (1) (1) [ cererrmermerne | e 1133 s e | e (V] IO 18 [09/15/20411...........
3137AU VW 5[FHR 4119 PAPAC 1.50 09/15/41......ovveiernrrincrns | ceene 03/15/2013| MBS Paydown 0.97506564......... 7,526 7,526 (1) (1) [ corveermreeenns | evrereenceecn 1,526 [ s | e | cevreeieinns (V1 IO 28 |09/15/2041|1...........
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033.........cocoververerne | crene 01/15/2013| MBS Paydown 0.16586081......... 6,612 6,612 0 | e | eerrrrereeeen8,812 | s [ [ (V1 ISR 25 |01/15/2033| 1...........
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033.........cocoverererens | cenee 02/15/2013| MBS Paydown 0.16153827......... 6,484 8,484 | 8,312 | 6,394 | i [ 3 3 | e | 8,884 | s [ [ (V] IO 49 [01/15/2033(1...........
31393W W8  8|FHR 2641 WE PAC 4.50 01/15/2033........c.covcrmrvvvrrnns [ e 03/15/2013{ MBS Paydown 0.15364364......... | ccovevrmrnennninenes | covrvvinninns 11,842 | oo 11,842 12 12 | [ e 11842 i [ [ v, (1[N 133 [01/15/2033( 1...........
31393Y YS 8 |FNR 2004-45 VB SEQ 4.50 10/25/2028.... 01/25/2013{ MBS Paydown 0.7156236.. 206,645 ..206,645 ..206,744 (195) 10/25/2028| 1..
31393Y YS 8 |FNR 2004-45 VB SEQ 4.50 10/25/2028 .| 02/25/2013| MBS Paydown 0.6279418.. ..175,364 . 175,364 175,447 (145) 10/25/2028
31393Y  YS  8|FNR 2004-45 VB SEQ 4.50 10/25/2028.... 03/25/2013 MBS Paydown 0.54202738 ...171,829 .171,829 171,911 (181) 10/25/2028
31394A  PY 6 |FNR 2004-65 AE SEQ 4.50 11/25/2031........ccccovvvur | o 01/25/2013{ MBS Paydown 0.06421835......... | cocvrneerernrncrns | oveeiiens 176,678 | ..ovvvnne 176,678 | ...........182,089 | ........... 176,682 (248) 11/25/2031(1...........
313%4A PY 6 |FNR 2004-65 AE SEQ 4.50 11/25/2031........ccccovvvrr | o 02/25/2013{ MBS Paydown 0.0.........cccvevvvnee | crrverrvnrneirernnineres | overeniens 128437 | oo 128,437 | .o 132,370 | e 128,439 242 [ | e 128437 | i | e | i (1[N I 963 | 11/25/2031| 1...........
31394F UT  0|FNR 2005-94 YD PAC 4.50 08/25/2033.........c.cccruvernee | o 01/25/2013| MBS Paydown 0.43260518......... | c.oeceneenneenerienes | coveiieenns 187,131 | v 187,131 | ... 190,289 | oo 179,376 15 15 | e | e 18T BT | s [ | v (V] IO 702 | 08/25/2033] 1...........
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31394F UT  0|FNR 2005-94 YD PAC 4.50 08/25/2033. .102/25/2013| MBS Paydown 0.30900593......... | cecveverereeeneernneinnes | wverrnenn 191,332 | i 191,332 | 194,560 | oo 183,402 | o [ e (31) (31) 08/25/2033| 1..
31394F UT  0|FNR 2005-94 YD PAC 4.50 08/25/2033. .| 03/25/2013| MBS Paydown 0.24486578 89 89 08/25/2033| 1..
31394M  ZK  9|FHR 2717 BV SEQ 6.00 09/15/2017........cvvrvercrrrenns | ceene 01/15/2013| MBS Paydown 0.25991058......... | c.coeveveenirernernenes | ovvernenrnn 0,437 | i 40,437 | i 40,813 | 80,434 | e | i (23) (23) 09/15/2017| 1...cconves
31394M  ZK  9|FHR 2717 BV SEQ 6.00 09/15/2017........ccvverevvrncres [ e 02/15/2013 MBS Paydown 0.23809689. 12 12 09/15/20171...........
31394M  ZK 9 |FHR 2717 BV SEQ 6.00 09/15/2017........coovvvenvvicnnres | ceeee 03/15/2013| MBS Paydown 0.17575247......... | ccoevrnrernivvnrineis | coerrnennn 02,344 | 62,344 | ...62,924 | 62,340 [, (84) 09/15/2017| 1.....ovve
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.........cccrcvvrernrs [ e 01/15/2013| MBS Paydown 0.62240341......... | ccoeverveenvennencnns | covrrneennn 18,224 | 18,224 | i 18714 | 18,418 | (30) 12/15/2018(1...........
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.........c0rvvvrerrirnri | e 02/15/2013| MBS Paydown 0.59854967. (39) 12/15/2018] 1..
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.........coorevvvereris [ e 03/15/2013 MBS Paydown 0.57913834. .14, , (13) 12/15/2018(1...........
31394R  FP  9|FHR 2750 TA PAC 5.00 02/15/2032.........ccovvvrrvrnns | e 01/15/2013{ MBS Paydown 0.11574315......... | coveevermrvercvnnines | v 30,430 | oovrvrirnn 30,430 | .o 31,372 | v 30,522 0 02/15/2032( 1...........
31394R  FP  9|FHR 2750 TA PAC 5.00 02/15/2032..........ccococvurermrvns | ceeee 02/15/2013| MBS Paydown 0.09163937......... | c.ocverererneernreinenes | ovvereriiens 36,156 | ..oovvvrevene 36,156 | ..covverecen 37,274 | v 36,264 | ..oooverrerirs (40) 02/15/2032|1...........
31394R  FP  9|FHR 2750 TA PAC 5.00 02/15/2032..........cocoorerermriens | ceene 03/15/2013| MBS Paydown 0.06734089......... | ccoceerererneerneeenneens | oeeeerinnns 36,448 (85) 02/15/2032| 1...........
31394T C7  8|FHR 2759 BD PAC 5.00 08/15/2032..........ccccoevvvevres | o 01/15/2013{ MBS Paydown 0.32778973......... | covvevrmrrnernvnrnenes | vervneinnnnns 87,526 (90) 08/15/2032| 1..
31394T C7  8|FHR 2759 BD PAC 5.00 08/15/2032..........ccccouvvrmeveres | o 02/15/2013| MBS Paydown 0.28801256. .59,666 (58) 08/15/2032| 1..
31394T C7  8|FHR 2759 BD PAC 5.00 08/15/2032.........cccevrvmrrnes | o 03/15/2013| MBS Paydown 0.24046053......... | ..ocvvreverneerneeinneins | oeeverennns 71,328 (181) 08/15/2032| 1...........
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019........ccvvervverres | ceene 01/15/2013| MBS Paydown 0.643029 24,684 (29) 06/15/2019( 1...........
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019........cocovevvmrrens | v 02/15/2013 MBS Paydown 0.608454. .34,575 (127) 06/15/2019| 1...........
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019........cccovmvvvernes | e 03/15/2013{ MBS Paydown 0.58325459......... | coveeevermrireriviinnnes | ovvenvinnnnns 25,199 (60) 06/15/2019( 1...........
313950 BA  3|FHR 2881 TE PAC 5.00 07/15/2033.........ccccovvererernee | v 01/15/2013| MBS Paydown 0.56359225. 56,952 0 07/15/2033(1...........
313950 BA  3|FHR 2881 TE PAC 5.00 07/15/2033.........ccocomvemerernee | v 02/15/2013| MBS Paydown 0.51396832 (213) 07/15/2033(1..
313950 BA  3|FHR 2881 TE PAC 5.00 07/15/2033..........ccoovvverrues | v 03/15/2013| MBS Paydown 0.47431749. (135) 07/15/2033|1...........
313950 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019.....cccvvvvvvrrercnns [ enee 01/15/2013 MBS Paydown 0.74229352 (10) 11/15/2019] 1..........
31395 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019.....c.cvvvrvrrerinns [ enee 02/15/2013 MBS Paydown 0.71706707. (16) 11/15/2019] 1...........
313950 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019.....c.ccccevvvvvercnns [ e 03/15/2013 MBS Paydown 0.69102698. (26) 11/15/2019( 1...........
31395L R8 6 |FHR 2921 NE PAC 5.00 09/15/2033.........c0converrvernens | cenee 01/15/2013| MBS Paydown 0.6447467 64 09/15/2033| 1...........
31395L R8 6 |FHR 2921 NE PAC 5.00 09/15/2033.........ccovvverevenens | ceene 02/15/2013| MBS Paydown 0.58952719. (279) 09/15/2033 1...........
31395L R8 6 |FHR 2921 NE PAC 5.00 09/15/2033.........c0cvevrmivernens | ceene 03/15/2013| MBS Paydown 0.54017345. (289) 09/15/2033| 1...........
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033..........ocovvvrvvverne | v 01/15/2013 MBS Paydown 0.09142268 0 08/15/2033( 1...........
31395P QP  0|FHR 2948 YD PAC 5.50 08/15/2033...........ccccovvmreens | corne 02/15/2013| MBS Paydown 0.07918356. 2 08/15/2033| 1...........
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033..........ccccvvvrvvrerne | o 03/15/2013{ MBS Paydown 0.06570068. 7 08/15/2033| 1...........
31395P UD 2 |FHR 2941 XD PAC 5.00 05/15/2033.........cooeevererinins | coene 01/15/2013| MBS Paydown 0.58157677. (175) 05/15/2033| 1..
31395P UD 2 |FHR 2941 XD PAC 5.00 05/15/2033.........cccvevrmevernees | ceeee 02/15/2013| MBS Paydown 0.50461618. .92, .92, , (278) 05/15/2033| 1..
31395P  UD 2 |FHR 2941 XD PAC 5.00 05/15/2033........c.ocovvervmvenns | vonee 03/15/2013{ MBS Paydown 0.43085235......... | coveevernrrnerininines | ovrireinnnnns 88,517 | ovvvvrrnenn 88,517 | v 91,919 | oo, 87,707 | coveveervreees | v (365) (365) 05/15/2033( 1...........
31396A 6H  2|FHR 3038 QA SEQ 5.00 02/15/2024...........ccooverevrre | wurne 01/15/2013{ MBS Paydown 0.02384568. 16,679 | covovrrrnes 16,679 | coovvvrrrne 16,934 | .o 16,694 0 02/15/20241...........
31396A 6H 2 |FHR 3038 QA SEQ 5.00 02/15/2024...........coconvrerenee | v 02/15/2013 MBS Paydown 0.01647095. (1) 02/15/2024|1...........
31396A 6H 2 |FHR 3038 QA SEQ 5.00 02/15/2024.............cocvivvrire | eene 03/15/2013| MBS Paydown 0.01045518 (18) 02/15/2024(1..
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035.........ccconeererenens | ceene 03/15/2013| MBS Paydown 0.96036343 (799) 01/15/2035/1..
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31396H 6D  6|FHR 3102 PH PAC 5.00 07/15/2031.......ccovevmrrrerens | ceene 01/15/2013| MBS Paydown 0.00419153......... | ceoeeeneernmeenerienes | vverveinns 142,791 | v 142,791 | ........... 148235 | ............ 142,671 | oo [ e (77) (77) 07/15/2031| 1.
31396H 6D  6|FHR 3102 PH PAC 5.00 07/15/2031.........cccvvumrievcries | covee 02/15/2013| MBS Paydown 0.0.. 5,583 5,583 5,578 201 201 07/15/2031(1..
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034...........cccovvvimernne | ceene 02/15/2013| MBS Paydown 0.92538993......... | coveererrvernerinenes [ vvviieinns 149,220 | c.oovvvnne 149,220 | ............154,420 | ............ 146,217 | oo | s 1197 [ | e 11,197 | oo 05/15/2034|1...........
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034.........c.cocvvvmirrens | e 03/15/2013{ MBS Paydown 0.85111431........ | cooeveveveirervnncrns | vvvniiens 148,551 | oo 148,551 | .coovveeee 153,727 | v 145561 | oo | e (1,263) | cvovvvererveieees | cvvvriennd (1,263) | cooevoiriene 05/15/2034(1...........
31396L  JT  8|FNR2006-102 PD SEQ 5.00 01/25/2035............coouver | e 01/25/2013| MBS Paydown 0.51398372......... 228,075 | .oovveeee. 228,075 | ..o 233,207 | coovvnn 228474 | ..o | v (687) (687) 01/25/2035(1...........
3139%6L JT 8 |FNR 2006-102 PD SEQ 5.00 01/25/2035..........ccccoures | vonee 02/25/2013{ MBS Paydown 0.42309612......... | coevevvnierervnneres | vvveiiens 181,775 | o 181,775 | v 185,865 | ..oovvvvne 182,093 | .ooovevvrinrines [ s (487) (487) 01/25/2035| 1...........
31396L  JT 8 |FNR2006-102 PD SEQ 5.00 01/25/2035............ccouver | e 03/25/2013| MBS Paydown 0.37343149......... | coovnrvnncnniven | v 99,329 | ciiii00099,329 | 10101564 | iiii099,503 [ oo | v (15) (15) 01/25/2035| 1..
31396X HH 0 |FNR2007-77 TC PAC 5.50 09/25/2034...........coocerner | eene 01/25/2013| MBS Paydown 0.6177868 8) (8) 09/25/2034|1...........
31396X HH 0 |FNR2007-77 TC PAC 5.50 09/25/2034...........ccccoeee | e 02/25/2013{ MBS Paydown 0.54429035......... | cooeerrerrerivninines | ovrieernnnn 98,853 | 98,853 | 102,621 | oo 97,721 | s | v 91) 91) 09/25/2034|1...........
31396X HH  0|FNR 2007-77 TC PAC 5.50 09/25/2034..........cccccouv | v 03/25/2013| MBS Paydown 0.48392007......... | c.coeverneenrniennrvenes | ovrvirereren 81,198 | 81,198 | 84,294 | 080,268 [ oo | v (64) (64) 09/25/2034|1...........
31397C  TL  3|FHR 3242 QB PAC 5.50 01/15/2034..........cccovvrereuns | enee 01/15/2013 MBS Paydown 0.35876334. (0) (0) 01/15/2034|1...........
31397C  TL  3|FHR 3242 QB PAC 5.50 01/15/2034..........ccocrvvrerians | enee 02/15/2013| MBS Paydown 0.32238071 13 13 01/15/2034| 1..
31397C  TL  3|FHR 3242 QB PAC 5.50 01/15/2034..........cccovvrerenns | enee 03/15/2013{ MBS Paydown 0.26917909. 31 31 01/15/2034|1..
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.........oevovrvrrurs | cvrne 01/15/2013 MBS Paydown 0.07239655. 0 09/15/2021|1..........
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021........cccoruvemrvenns | o 02/15/2013| MBS Paydown 0.0680762........... 0) (0) 09/15/2021(1...........
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.........ocvovrvrrers | curne 03/15/2013 MBS Paydown 0.0641024........... (0) (0) 09/15/2021 1....convr
31397S XM 1|FNR 2011-40 KA SEQ 3.50 03/25/2026...........ccocoruvee | vonee 01/25/2013 MBS Paydown 0.18448213 0 03/25/2026( 1...........
313978 XM 1|FNR 2011-40 KA SEQ 3.50 03/25/2026...........cocovuree | venee 02/25/2013{ MBS Paydown 0.1844805........... 0 03/25/2026|1...........
31397S XM 1|FNR 2011-40 KA SEQ 3.50 03/25/2026...........cocoruvee | vouee 03/25/2013 MBS Paydown 0.18447887. 0 03/25/2026| 1..
31397U RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24.........c.cocovvvvnes | cevee 01/25/2013| MBS Paydown 0.90060525. 11,061 11,061 ; , 0 07/25/2024|1...........
31397U RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24..........cccovvvrecns | e 02/25/2013{ MBS Paydown 0.89522003......... | c.coveremrerervnnnires | wvevirrienine 11,094 | oo 11,094 | oo 11,452 | oo 11,309 (8) 07/25/2024|1...........
313970 RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24...........cccovvvvnes | e 03/25/2013{ MBS Paydown 0.88981911......... | cevevevervrrvercvnnenes | v 11,126 | v 11,126 | oo 11,486 | .o 11,342 | o, (15) 07/25/20241...........
31398C TG  3|FHR 3536 DE SEQ4.00 12/15/2026...........cccovvrerenns | e 01/15/2013{ MBS Paydown 0.10878208......... | c.covermviverivenires | v 49,444 | ............. 49,444 | ............. 50,873 | o 49,762 | ..vvveericrirs (148) 12/15/2026(1...........
31398C TG  3|FHR 3536 DE SEQ 4.00 12/15/2026...........ccccovvrereurs | enee 02/15/2013| MBS Paydown 0.08917282 (145) 12/15/2026| 1...........
31398C TG 3 |FHR 3536 DE SEQ 4.00 12/15/2026..........coccovvrererne | ceeee 03/15/2013| MBS Paydown 0.07066653......... (194) 12/15/2026(1...........
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027.........cccovvvere | curne 01/25/2013| MBS Paydown 0.39496354......... | c.coeeeveenernnernenes | covverneennni 23,842 | i 23,842 | i 24,967 | 24,420 | e (94) 04/25/2027| 1.......c.
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027.........c.ccoceeees | o 02/25/2013{ MBS Paydown 0.36868203......... | c.coeeevemrvrerevrneines | covvireieenns 23,653 | ooiererrni23,653 | 24,769 | 24,227 | (158) 04/25/20271...........
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027.........ccccvvvers | wurne 03/25/2013{ MBS Paydown 0.34137501......... | cooverermvverinnniies | e 24,576 (254) 04/25/2027|1...........
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039. .101/25/2013| MBS Paydown 0.3349034 ...62,035 (187) 08/25/2039| 1...........
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039. .1 02/25/2013| MBS Paydown 0.31113793 47,531 (82) 08/25/2039) 1..
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039. .| 03/25/2013| MBS Paydown 0.28522725 51,821 (294) 08/25/2039| 1..
31398R  ZU  2|FNR 2010-57 DB PAC 4.00 01/25/2038..........cocoevrvrs | e 01/25/2013| MBS Paydown 0.24524282 70,398 | i 70,398 | i 72,888 | e 71423 | (215) 01/25/2038( 1...........
31398R  ZU  2|FNR 2010-57 DB PAC 4.00 01/25/2038..........cccoourere | cuvne 02/25/2013| MBS Paydown 0.21827358 53,938 | .............53,938 | .............55,846 | ...........54,724 | .o, (158) 01/25/2038|1...........
31398R  ZU  2|FNR 2010-57 DB PAC 4.00 01/25/2038..........cc.coouvvne | ceene 03/25/2013| MBS Paydown 0.18886992 58,807 | ..c........58,807 | ..eeoer..e..860,887 | ..o 59,664 | oo (447) 01/25/2038|1...........
31402D 7 3|FNCI 726397 PT 4.00 07/01/2018.......cocovvvrervrirerinnns | enes 01/25/2013| MBS Paydown 0.11221206......... | ccoeerererrverenernenes | covrenvinnnnnd 68,368 0 07/01/2018/ 1...........
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31402D 7J  3|FNCI 726397 PT 4.00 07/01/2018......cvvvvererecerrcrirnee | ceene 02/25/2013| MBS Paydown 0.10619636......... | ..ecvererereerieeinneins | oeeererennns 43313 | oo 83,313 | 44,531 | cooveeeenn83,959 | s | s (63) [(GK) ) ST IS 43,313 07/01/2018| 1...........
31402D  7J  3|FNCI 726397 PT 4.00 07/01/2018.......cccoovvvveiiririrans | e 03/25/2013{ MBS Paydown 0.10111121......cc. | covvverermrrrerivnnines | v 36,613 237,643 | 37,159 [ [ 91) 91) ..36,613 07/01/2018| 1..
314030 JE  0|FNCI 745561 PT 5.00 08/01/2020.........c0ovvercerereriee | ceene 01/25/2013| MBS Paydown 0.18873822 .14,389 .14,446 0 ..14,389 08/01/2020(1..
31403D JE  O|FNCI 745561 PT 5.00 08/01/2020..........cccrvrnivrernnns [ e 02/25/2013{ MBS Paydown 0.18117227......... | covveevermrvnerevenenes | oevivrinnnns 23,606 (1) (1) 08/01/2020(1..
31403D JE  0|FNCI 745561 PT 5.00 08/01/2020...........coeverevveerirnne | ceeee 03/25/2013| MBS Paydown 0.1768921........... | ocveererneerieinnies | ovvveriiens 13,354 (1) (1) 08/01/2020( 1...........
314030 KD  0|FNCI 745592 PT 5.00 01/01/2021......ovvvomrerneerrinirnee | ceene 01/25/2013| MBS Paydown 0.18572029. 10,314 0 | e | e 10,314 | s [ [ v (V] IO 43 [01/01/2021(1...........
31403D KD  O|FNCI 745592 PT 5.00 01/01/2021........cocovverervrervernnns | onee 02/25/2013| MBS Paydown 0.18080877......... 9,823 9,823 | i 9,912 | ..... 9,862 2 2) 01/01/2021{1...........
31403D KD  0|FNCI 745592 PT 5.00 01/01/2021......ovvvomrerncerrcririee | ceene 03/25/2013| MBS Paydown 0.17541552 10,787 | o 10,787 | covvevvrnne 10,884 | .o 10,830 4) (4) 01/01/2021 1.......cc.
31412Q  SE 0| FNCIPL 932117 PT 4.00 11/01/2024.........coovvrvrven | o 01/25/2013{ MBS Paydown 0.32492317......... | covvevernrvercvnnenes | v 55,051 | oo 55,051 | .ovoiernens 56,941 0 11/01/2024/1...........
31412Q SE  0|FNCI PL 932117 PT 4.00 11/01/2024.........ccovvrvvines | v 02/25/2013| MBS Paydown 0.30449665. 198,558 | c.ovvienne 98,558 | oo 101,942 (75) 11/01/2024{1...........
31412Q  SE 0| FNCIPL 932117 PT 4.00 11/01/2024.........cocovvvvrven | o 03/25/2013| MBS Paydown 0.29106114......... | cocveeeerneerneeinneins | veeverinnnd 64,826 | ..............64,826 | ............. (141) 11/01/2024{1...........
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030.. 01/25/2013 MBS Paydown 0.60045226. 37,464 ..38,416 0 ..37,464 10/01/2030(1..
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030.. .1 02/25/2013| MBS Paydown 0.57890561... ..43,093 .44,188 (27) .43,093 10/01/2030} 1..
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030.. 03/25/2013| MBS Paydown 0.56905686. (26) 10/01/2030} 1..
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24........ovvevrvvrer | e 01/25/2013 MBS Paydown 0.47245656......... | ..ocevrrieererniinnenns 0 10/01/20241...........
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24........ovevvverars | o 02/25/2013 MBS Paydown 0.45954818......... | ccoevveeniererniinnenns (55) 10/01/20241...........
31417Y  GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24..........covveevvunns | e 03/25/2013 MBS Paydown 0.44581815......... | coevveneererniinninns (98) 10/01/2024/1...........
31417Y R2  5|FNCN MA0504 PT 3.50 08/01/2020..........cccomrvrerire | rene 01/25/2013| MBS Paydown 0.38012403......... | ccocvverirererncernens 0 08/01/2020( 1...........
31417Y R2  5|FNCN MA0504 PT 3.50 08/01/2020..........cocccomrvrmerene | eeee 02/25/2013| MBS Paydown 0.36565473......... | .ccocerrrrrererncirnenns (113) 08/01/2020| 1...........
31417Y  R2  5|FNCN MA0504 PT 3.50 08/01/2020...........cccccmrreemnns | e 03/25/2013| MBS Paydown 0.35089999......... | .ccoerveverererniernnens (209) 08/01/2020( 1...........
31417Y SD 0 |FNCI PT 3.50 09/01/2025.. 01/25/2013| MBS Paydown 0.47505461 0 09/01/2025| 1.
31417Y SD 0 |FNCIPT 3.50 09/01/2025.. .102/25/2013| MBS Paydown 0.45696277... ..68,428 (108) 09/01/2025)
31417Y SD 0 |FNCI PT 3.50 09/01/2025.. 03/25/2013| MBS Paydown 0.44797953 .33,977 (104) 09/01/2025(1..
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020..........cccevrvmmrens | eeee 01/25/2013| MBS Paydown 0.400681316......... | ..ocverererecernreinneins | oeeverinnnd 61,096 0 09/01/2020( 1...........
31417Y  SK 4| FNCN MA0521 PT 3.50 09/01/2020...........ovvemrreennns | e 02/25/2013 MBS Paydown 0.38356826. 168,180 (74) 09/01/2020{ 1..........
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020..........occemrrmerire | eeee 03/25/2013| MBS Paydown 0.368848886......... | ...cvererereereeinenns | oevvrerrnens 58,878 (134) 09/01/2020( 1...........
31418A CR 7 |FNCN PL MA0979 PT 3.00 02/01/2022.........cccouvreve | vouee 01/25/2013| MBS Paydown 0.81948966......... 9,506 9,506 | ..o 9,978 0 02/01/2022(1...........
31418A CR  7|FNCN PL MA0979 PT 3.00 02/01/2022..........cccouvree | vouue 02/25/2013| MBS Paydown 0.7964964........... | ..ocverererneernvenninns | cvvveeriiens 10,577 | v 10,577 | covveerrr 11,102 (20) 02/01/2022|1...........
31418A CR 7 |FNCN PL MAQ0979 PT 3.00 02/01/2022..........covvernere | ceeee 03/25/2013| MBS Paydown 0.77931729. 7,902 7,902 | s 8,295 (30) 02/01/2022| 1...........
31418V T5 1|FNCIAD7771 PT 4.00 07/01/2025..........ccocvvrmuverrnns | e 01/25/2013{ MBS Paydown 0.46299879......... | ooeevrvrverivnnires | covreeernnnn 39,646 | 139,646 | oo 0 07/01/2025(1...........
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025.........ccovvvmerrerras | eeee 02/25/2013| MBS Paydown 0.4494931 (34) 07/01/2025| 1.
31418V T5 1|FNCIAD7771 PT 4.00 07/01/2025..........cocvvrvrrerenns | e 03/25/2013| MBS Paydown 0.43046277. ..38,061 (83) 07/01/2025,
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025.........cocoveevumrevernns | e 01/25/2013| MBS Paydown 0.47347892 68,068 0 09/01/2025
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025.........cocovevemrererans | evee 02/25/2013| MBS Paydown 0.45268945......... | ..oceeeeerneeneeinneins | vereerinnnnd 62,368 (59) 09/01/2025| 1...........
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025.........covvvvemrevirnns | enee 03/25/2013{ MBS Paydown 0.43603411......... | covveevermrrnerivenenes | ovrineinnnns 49,966 91) 09/01/2025( 1...........
31419D NW 7 |FNCIAE3104 PT 3.50 09/01/2025..........ccovvvrerererenn | ceene 01/25/2013| MBS Paydown 0.27028087......... 3,073 0 09/01/2025| 1...........
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31419D NW 7 |FNCI AE3104 PT 3.50 09/01/2025. ... | 02/25/2013| MBS Paydown 0.2506143 (8) 09/01/2025
31419D NW 7 |FNCI AE3104 PT 3.50 09/01/2025. .| 03/25/2013| MBS Paydown 0.22745498 (85) 09/01/2025)
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021........ccoorvvene | eene 03/15/2013| Sinking Fund Redemption 100.0. 389 03/15/2021
462467 MP 3 [IOWAFIN SFH 4.50 01/01/2029........cccrvverrrvrmrrrcranes [ evee 01/01/2013| Partial Call 100.0.........ccccervvereres | wrrverrverrrerivnneres | wovrreennen 15,000 | 115,000 | i 16,179 | 16,034 [ s [ oo (1,034) [ [ i (1,034) | cooovoiine 01/01/2029
49130T NP 7|KY HSG CORP SER B 4.25 07/01/2027..........cccovuves | v 01/01/2013| Partial Call 100.0.........ccovvvvrenns | crverrmrenrrvsrrineis | veriineeenen 10,000 | i 10,000 | v 10,518 | i 10,470 | e (470) 07/01/2027
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038....... | ..... 02/01/2013| Partial Call 100.0.........c.coorvrreree | ervrrrrrrerrerrsrisnins | verernnnenn 20,000 [ 120,000 | 121,320 | i 20,938 | e (938) 12/01/2038
54811G AF  7|LOWER CORIV AUTH- 5.375 05/15/2020... e 01/02/2013{ Call 100.0.......ocvvvrrvrirrrrrerenrans (4) 05/15/2020( 1FE......
60416Q CD  4|MN HFA-NON AMT-MTG 4.50 01/01/2031... e 01/01/2013| Partial Call 100.0.........coveveevrrrner | crrerermeenvrrserrenes | verernennni25,000 | viriiirenn25,000 | coviirrennn 26,402 | coviri0i26,220 [ oo | vererend(1,220) [ oo [ v (1,220) [ .ooovernrrennne 01/01/2031| 1FE......
60416Q DL 5|MNHSGFIN MTG SRS D 4.50 07/01/2034............. | ..... 01/01/2013| Partial Call 100.0...........ccccvrvennee 20,000 | covvvernine 20,000 | .cooovrrrnee 21,591 | v 21,392 | oo | eereree(1,392) | o [ s (1,392) [ cooeererineine | v 20,000 [ .eovenriieiinns [ | e (V1 IO 450 |07/01/2034| 1FE......
60416Q FT  6|MN HSGFIN AGY-A 2.60 09/01/2042...........ccomvvnes | o 01/01/2013| Partial Call 100.0...........ccccovrvenee 1,648 1,648 | s 1,650 | oo 1,650 (V2] TN IS 1,648 | oo | v | e (V1 IR 4 109/01/2042| 1FE......
60416Q FT  6|MN HSGFIN AGY-A 2.60 09/01/2042..........cccccovvernee | o 02/01/2013| Partial Call 100.0...........cecvvrrennee 1,642 A,642 | 1,644 | .o 1,644 2 (2] R IS 1,642 [ s | e | e (V1 IO 7 |09/01/2042| 1FE......
60416Q FT  6|MNHSG FIN AGY-A 2.60 09/01/2042..........ccccrmrvuns | vurne 03/01/2013| Partial Call 100.0...........ccrrvvec. 14,293 09/01/2042( 1FE......
605279 KZ  0|MS ST BUS FIN CORP 2.25 12/01/40 (MSPWO)...... | ..... 01/15/2013| Put 100.0......cvveveerieeirecerneiens | cveerieeiesiiessisnies | evveeens 1,500,000 12/01/2040| 1FE......
60535G AX 0|MS STHOME CORP SR A4.50 12/01/2031............ | ..... 01/01/2013| Partial Call 100.0...........ccc..ec...e. .10,000 12/01/2031| 1FE......
60535G  AX  0|MS STHOME CORP SR A 4.50 12/01/2031........cc.. | vuvee 02/01/2013| Partial Call 100.0...........cccvvrnev. .10,000 12/01/2031| 1FE......
60535G AX 0|MS ST HOME CORP SR A4.50 12/01/2031............ | ..... 03/01/2013| Partial Call 100.0...........c.c..ec..... .10,000 12/01/2031| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.............ccourrerivmrins [ o 01/01/2013| Partial Call 100.0...........cccoevvveeee .35,000 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.. e 02/01/2013| Partial Call 100.0...........cocvevrvenee .25,000 06/01/2038| 1FE......
60535Q FD 7| MS HOME CORP 5.4 06/01/2038.........cccoveeeumrrrernns | corne 03/01/2013| Partial Call 100.0 .25,000 06/01/2038 1FE......
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027... e 01/01/2013| Partial Call 100.0...........ccccevrvenee .15,000 11/01/2027| 1FE......
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027.........covue. | e 02/01/2013| Partial Call 100.0...........c.c..ec..... .15,000 11/01/2027| 1FE......
60636X 8E  6|MO ST HSG SFH SR E-2 4.50 11/01/2027..........ccc0. | wece 03/01/2013| Partial Call 100.0...........cccoevvvenee .10,000 11/01/2027| 1FE......
60637B BD 1 |MISSOURI ST 4.625 05/01/2028...........cocoverermrrverres | ceeee 01/01/2013| Partial Call 100.0..........cocverrvenee .10,000 05/01/2028| 1FE......
60637B BD 1 |MISSOURI ST 4.625 05/01/2028... e 02/01/2013| Partial Call 100.0............cccvvenec. 5,000 05/01/2028 1FE......
60637B BD 1 |MISSOURI ST 4.625 05/01/2028... e 03/01/2013| Partial Call 100.0...........ccccoevrvenee .10,000 05/01/2028| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.........cc00. | o 01/01/2013| Partial Call 100.0...........c.c..ec...e. .10,000 11/01/2030| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.............. | ... 02/01/2013| Partial Call 100.0...........cccvenec. 5,000 11/01/2030| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.........ccc0. | e 03/01/2013| Partial Call 100.0..........coccevrrenee .10,000 11/01/2030| 1FE......
607167 DV  2|MOBILE AL IDR B 4.875 06/01/2034 (SO1).. e 03/19/2013[ Put 100.0......ocvvrvrererienicireriienes | eveersiensersssnies | cevveninn 1,000,000 06/01/2034( 1FE......
63967C N6  5|NE ST SFH F 4.40 03/01/2020.........ccocmrvevrrmrrrernnenns | enee 02/01/2013| Partial Call 100.0 140,000 03/01/2020 1FE......
63967C N6 5|NE ST SFH F 4.40 03/01/2020 N 03/01/2013| Partial Call 100.0...........c.c..ec..... 140,000 03/01/2020 1FE......
64469D EF 4 |NH SFM E AMT AQUIS 5.7501/01/2037.......occvvveves | e 01/01/2013| Partial Call 100.0...........cccrvenec. .10,000 01/01/2037| 1FE......
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........... | ..... 01/15/2013| Partial Call 100.0...........coccvvrvenee .20,000 09/01/2025| 1FE......
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........... | ..... 03/01/2013| Partial Call 100.0...........ccc..ec..... .50,000 09/01/2025| 1FE......
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030 N 02/01/2013| Partial Call 100.0...........cccvvvvev. .15,000 09/01/2030| 1FE......
647200 N5  9|NM MTG FIN SFM 5.00 09/01/2030..........ccorvvrrerenee | ceene 03/01/2013| Partial Call 100.0 5,000 09/01/2030| 1FE......
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647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 03/01/2013| Partial Call 100.0...........cocvvrrennce 20,000 | vooeeeernn20,000 | oo 21,196 | oo 21,164 | i | e (1,164) | e [ e (1,164) [ s | e 20,000 [ .oooveorerienins [ e | e (V] IO 340 |03/01/2043| 1FE......
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028 e 01/01/2013| Partial Call 100.0...........cccoevvvenee .30,000 ..31,998 ..30,000 01/01/2028 1FE......
658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035. .101/01/2013| Partial Call 100.0..........cccrvvvrenees 145,000 ..46,490 ..45,000 01/01/2035| 1FE......
677555 YF 5|OH ECON TXB OH ENT BD 6.125 09/01/2019......... | ..... 03/01/2013| Sinking Fund Redemption 100.0. | ......cccoveeevvrrcres | ovvrerinns 100,000 100,072 09/01/2019| 1FE......
686087 LA 3 |OR ST HSG SFM AMT B 4.50 07/01/2023...........ccoc. | e 01/01/2013| Partial Call 100.0...........ccccovrvenee 10,000 | ooeveeerrra10,000 | oo 10,228 07/01/2023| 1FE......
83712T BZ 3|SC ST HSG FIN/DEV SR 25.00 07/01/2027 ............. | veuee 01/01/2013| Partial Call 100.0............cc...c...... 5,000 | .coovereerrn5,000 | oo 5,403 07/01/2027| 1FE......
880459 6U 1|TNHSGDEV AGY 5.7501/01/2037.....ccvvvevevrererrnns | e 01/01/2013| Partial Call 100.0...........ccocrvrvev. 15,000 | v 15,000 | .ooovvvernnee 15,819 01/01/2037( 1FE......
88271H EP  0|TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 01/01/2013| Partial Call 100.0.............c..ec...e. 5,000 5,000 | ....... 5,356 09/01/2028| 1FE......
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 02/01/2013| Partial Call 100.0...........cccvenec. 5,000 5,000 | .o 5,356 09/01/2028| 1FE......
88271H EP  0|TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 03/01/2013| Sinking Fund Redemption 100.0. | ........cccooevevvrcverr | ovrrrerreni25,000 | covvrevinece 25,000 | .ooovrreneee 26,780 09/01/2028| 1FE......
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024............... | ..... 01/01/2013| Partial Call 100.0...........c.c.......... .30,000 | coovvernnne 30,000 | .cooovrrrne 30,027 07/01/2024| 1FE......
93978T MA 4| WA ST HSG FIN SF 4.50 06/01/2032 N 03/01/2013| Partial Call 100.0...........ccrrvvec. ..160,000 ....166,875 ..156,784 06/01/2032 1FE......
97689P 6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038.. .103/01/2013| Sinking Fund Redemption 100.0. | ... ..170,000 178,248 ..176,553 09/01/2038| 1FE......
97689P X2 9| WIHSG ECON DEV D 5.10 09/01/2024 e 03/01/2013| Call 100.0....c.cveverrnrinririeniens 2,500,000 2,500,000 | .........2,496,368 | ... ,496,856 . 2,500,000 [N o I [P 09/01/2024| 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL.........iuiiiiriiiiiriseeiissiiesersssessssssssssss s sessssssssssnsssssnsssssensanssssenss | severes 24,204,731 | ...... 23,913,146 | ....... 24,414,951 | ...... 24124512 | oo 0] ... (52,875) [ covvverirniand 0] s (52,875) | c.oovverrrnnd 0] . 24,015,206 | ..coovnrnnd 0...189,525 |.....189,525 |..... 252,952 |...... XXX XXX
Bonds - Industrial and Miscellaneous
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027...........cocvvvmvrnnce R.. |01/25/2013| MBS Paydown 0.975................. 8,333 8,333 | oo 8,332 | o 8,332 | o | s 0 0 10/25/2027| 1FE......
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027...........covvvvureneee R.. [02/25/2013| MBS Paydown 0.966666667....... 8,333 8,333 | ........ 8,332 | ..... 8,332 | oo | s 0 0 10/25/2027| 1FE......
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027...........ouvvevmrrnnee R.. [03/25/2013| MBS Paydown 0.958333333....... 8,333 8,333 | s 8,332 | oo 8,332 | oo | s 0 0 10/25/2027| 1FE......
1248ME  AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.......cccccouuwe | o 01/25/2013| MBS Paydown 0.871011488....... | ..cccoovevrnervvrcnens | cvvrieneecn 776 | 20776 | e 17,857 | 18,395 [ .o | e (3,074) | oo [ s (3,074) [ oo 04/25/2037| 1FM.....
1248ME AG  4|CBASS 2007-CB4 A2D SEQ STEP 04/37......cccvcvevee | corne 02/25/2013| MBS Paydown 0.866685626....... | ......oeverneerrvrinnerns | corrvreernei 22,585 | ciriernnnn 22,685 | oo 18,520 | oo 19,079 [ .o | s (2,243) (2,243) 04/25/2037| 1FM.....
1248ME AG  4|CBASS 2007-CB4 A2D SEQ STEP 04/37.....cccovccvees | vurne 03/25/2013| MBS Paydown 0.86449878 9,645 32 32 04/25/2037( 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 01/25/2013| MBS Paydown 0.244589317....... | ..cocverevencevvrinners | cvvvvreernen 24,808 | v 24,808 | oo 21,893 | e 21,859 | | e 1,269 [ .o | e 1,269 | .o 04/25/2035| 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 02/25/2013| MBS Paydown 0.239863775....... | ..cocereverncennennenns | correreeernei22,210 | v 22,210 | 19,600 | oo 19,570 [ v | v 072 I IS 1,028 | .o 04/25/2035| 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 03/25/2013| MBS Paydown 0.23661811......... | c.cocvrererneevvrcnens | cverrneene 15,255 | 015,255 | i 13,462 | e 13,441 352 352 04/25/2035| 1FM.....
19190A AB  3|COFFEYVILLE RESOURCES 10.875 04/01/2017..... | ..... 02/22/2013| Make Whole Call 109.26. 313,576 | .ovvvneeen 287,000 | ............285,759 | ...ccco..ce. 286,221 | ..o | e 1,240 [ .o | s 1,240 | .o 04/01/2017| 4FE......
217203 AE 8| COPANO ENERGY 7.125 04/01/2021.......covmvvrerenns | v 01/30/2013| SEAPORT GROUP...........cccoeeeeee 368,400 | ............ 320,000 | ............320,000 | ............ 320,018 0) (0) 04/01/2021| 4FE......
257867 AX 9 |DONNELLEY & SONS 7.25 05/15/2018........ccovvvree | eene 03/14/2013| Cash Tender 104.5.... 8,360 8,000 | .oooeirernrnn8,000 | i 7,740 | v 260 | oo 0 260 05/15/2018| 3FE......
262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025............co. | ceen. 01/15/2013| MBS Paydown 0.976889229....... | ...cceeeveneerneeiineens | eeveerinnes 23,111 | e 23111 | 23,11 | 23,110 [ oo [ e 0 0 01/15/2025| 2FE......
294456 AH  9|EQUINOX HOLDINGS 9.50 02/01/2016.........ccoccvuver | vonee 02/01/2013[ Call 104.75.......covvvrrrrrerrrnniins | errverisineirerinnneres | oveinrinens 199,025 | .ovvvvrnnee 190,000 | ............196,289 | ............ 193,762 | coovvvvvrervriees | v (46) (46) 02/01/2016| 4FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.... . 01/15/2013{ MBS Paydown 0.99518072 3,614 3614 | . 3614 | L 3,614 0 10/15/2042( 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042 .102/15/2013| MBS Paydown 0.99277108 3,614 3614 | ... 3614 | 3,614 0 10/15/2042| 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.... 03/15/2013{ MBS Paydown 0.99036144. 3,614 3614 | .. 3614 | 3,614 0 10/15/2042| 1FE......
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036...........ccc. | .. 02/25/2013| MBS Paydown 0.707980748....... | ..ocveeverneerneeinneens | veveerinnnns 13,775 | v 13,775 | v 12,837 | s 12,837 [ e | e 5 5 07/25/2036| 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036...........c.... | ... 03/25/2013 MBS Paydown 0.697039008....... | ..ocevererrrerivmnnines | ovrvvvirnnnne 16,413 | oo 16,413 | .o 15,295 | o, 15,295 33 33 07/25/2036( 1AM.....
32051G  SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35....... | ..... 01/25/2013| MBS Paydown 0.366087726....... | ...cooreverneereeiinenns | coeeverinnens 15,706 | .cooovvvvnees 15,706 | oo 13,115 | 12,998 0 08/25/2035| 1FM.....
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32051G SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35....... | ..... 02/25/2013 MBS Paydown 0.362227709....... | ccocerrmrrerevrinires | orrnerennn22,388 | 122,388 | i 18,694 343 343 08/25/2035( 1FM.....
32051G SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35....... | ..... 03/25/2013 MBS Paydown 0.355998734....... | ..ocvvrneererniinninns ..30,167 2,958 2,958 ..36,128 08/25/2035| 1FM.....
362257 AB 3| GSAA2006-17 A2 SEQ FLT 11/25/2036.........ccoocovure | vonee 01/25/2013 MBS Paydown 0.75901155. .18,728 0 .18,728 11/25/2036| 1FM.....
362257 AB 3| GSAA2006-17 A2 SEQ FLT 11/25/2036.........ccovvoveve | o 02/25/2013 MBS Paydown 0.75299398......... | ccoevveveirerniinnen 0 11/25/2036| 1FM.....
362257 AB 3| GSAA2006-17 A2 SEQ FLT 11/25/2036..........coccrvee | eene 03/25/2013| MBS Paydown 0.74946299......... | .ccooverrererniernnnns 0 11/25/2036| 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036..........ccccovure | vouee 01/25/2013{ MBS Paydown 0.161794697....... 3,052 3,052 08/25/2036 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036..........coocrvves | vonee 02/25/2013 MBS Paydown 0.160279681....... 2,716 2,716 08/25/2036 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036..........ccocovure | vonee 03/25/2013 MBS Paydown 0.15923807......... | ccoereveverercnneneins | corerivrenenn8,208 | iiiiernn5,208 | 5,208 [ oo 4,263 | e 1,867 | v | e | e 1,867 [ .o 08/25/2036| 1FM.....
36298Y AA 8| GSAA2006-14 A1 SEQ FLT 09/25/2036.........ccoucoveve | o 01/25/2013{ MBS Paydown 0.16987782......... | cccoeevrneererininnerns | corernienenn865 | 4,865 | 4,865 [ i 3776 | 1,526 | oo | v | s 1,526 [ .o 09/25/2036( 1FM.....
36298Y AA  8|GSAA2006-14 A1 SEQFLT 09/25/2036...........ccouvere | vonee 02/25/2013| MBS Paydown 0.16902392......... | ccoevrvrevrvenirinenes | voverrneineeh 270 | i, 270 | i 4,270 | 3,314 | 1,340 | i | e | e 1,340 | .o 09/25/2036 1FM.....
36298Y AA 8| GSAA2006-14 A1 SEQ FLT 09/25/2036.........ccoceovuve | vone 03/25/2013 MBS Paydown 0.16805521......... | ccoevveneerernrncens | covervreenennn 844 | i 4,844 | i 4,844 | 3,760 | 1,520 | e | v | s 1,520 | oo 09/25/2036 1FM.....
374689 AC  1|GIBRALTAR INDS 8 12/01/15 B...ovvovverversnireirenes [ e 01/31/2013| Cash Tender 101.708.... 378,354 | ............372,000 | ..........382,718 | .c00ee0..375,991 | oo [ s (356) (356) 12/01/2015| 4FE......
40052T AA  7|GRYPHON FUNDING 0.00 8/05/2050.. .| 01/05/2013| Paydown 100.0........ .26,884 5,926 0 08/05/2050
40052T AA  7|GRYPHON FUNDING 0.00 8/05/2050.. 02/05/2013| Paydown 100.0........ 472 | 14172 6,965 | 3,124 0 08/05/2050
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050..........c.ccourvrveres | curne 03/05/2013| Paydown 100.0........ 8,444 | . 8444 | L A9 | 1,861 0 08/05/20506...........
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35........ccoece. | oo 01/25/2013| MBS Paydown 0.950052 12814 | 12,814 | 10,844 | 11,002 0 08/25/2035| 1FM.....
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35............... | ... 02/25/2013{ MBS Paydown 0.9477111 ..o | covvvrvermrrnerivnnenes | v 11,002 | oo 11,002 | i 9,311 | 9,447 39 39 08/25/2035| 1FM.....
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35..........cccc. | oo 03/25/2013 MBS Paydown 0.92423258......... | c.cocovvveverivinirns | covieinns 110,349 | .......... 110,349 | .............93,383 | ....ccoceo.n. 4TAT | v | e 1,769 | v | v, 1,769 | oo 08/25/2035| 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36........cccrvvvree [ e 01/25/2013{ MBS Paydown 0.39558249......... | ccovevrmrnercvrinines | v 22,133 | oireen22,133 | i 17,582 | 19,176 48 48 03/25/2036 1FM.....
46627M  FA 0 [JPALT 2006-S1 3A2 SEQ FLT 03/25/36..........couveeee | ceeee 01/25/2013| Pass-Through Loss 0 [ oo [ e | e [ | (V1 IR 1 |03/25/2036| 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36... 02/25/2013{ MBS Paydown 0.38645008......... | c.overeererervniniires | wovverriennns 25,861 | .oooverrnnn25,861 | .enn20,543 | i 20,981 73 VKT [T IS 25,861 [ ..o [ 03/25/2036 1FM.....
46627M  FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36 .| 02/25/2013| Pass-Through Loss . 0 03/25/2036 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36... 03/25/2013{ MBS Paydown 0.38198493......... 8,740 | oo 8,740 | 8,943 | 10,258 54 LT/ PRI IS 8,740 | oo | e 03/25/2036( 1FM.....
46627M  FA 0 [JPALT 2006-S1 3A2 SEQ FLT 03/25/36........c.covvenes | cevne 03/25/2013| Pass-Through Los: 0 [ e | e | e [ | (V1 IO 5 |03/25/2036( 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........ccouve. | e 01/25/2013| MBS Paydown 0.35236183 A7,609 | oo 17,609 | oo 17,609 | oo 15,046 2,382 2,382 | o | e 17,609 [ v | v | v (V1 IR 5 |09/25/2036( 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........ccvuver | oeee 01/25/2013| Pass-Through LOSS...........ccuveeens | corerermeememineinenes [ rveriesenensisninsins | cevveeeinenes 12,921 | v 12,921 | oo | e 1748 | o | e | v, 1748 [ e e | e | e | e (V1 IR 4 109/25/2036| 1FM.....
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........ccoc0e. | ecee 02/25/2013| MBS Paydown 0.35091985. 72 72 | i, T2 | o 3,553 | oo 10 10 T2 [ oo | e | v (0[N IO 0 |09/25/2036( 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........couve. | ene 02/25/2013| Pass-Through Loss T38| e 1138 | s | v 966 966 [ ..oovvreercrins [ e | e | e | e (V1 IR 4 109/25/2036| 1FM.....
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036..........ccovces | vouee 03/25/2013 MBS Paydown 0.3487592........... 5,193 5,193 | 5,193 | 5,324 09/25/2036( 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........ccouve. | e 03/25/2013| Pass-Through Loss 5,610 [ v 5,810 [, 09/25/2036 1FM.....
471109 AC 2 |JARDEN CORP 8.00 05/01/2016.........cccovvrrrererererne | ceene 03/28/2013| Cash Tender 104.675 ..100,000 ..101,934 05/01/2016| 3FE......
494368 BB  8|KIMBERLY-CLARK 6.125 08/01/2017.......ccovvvrvvens [ enee 02/07/2013{ ANCORA ADVISORS LLC. ..435,000 ..486,184 08/01/2017| 1FE......
69348H DP  0|PNCMA2001-C1F MEZ CSTR 03/12/2034.............. | ..... 01/12/2013| MBS Paydown 0.794125216....... 03/12/2034| 1FM.....
69348H DP  0|PNCMA2001-C1F MEZ CSTR 03/12/2034.............. | ... 02/12/2013| MBS Paydown 0.78090045......... | .ccocerrererererncirnenns 03/12/2034| 1FM.....
69348H DP  0|PNCMA2001-C1F MEZ CSTR 03/12/2034.............. | ..... 03/12/2013 MBS Paydown 0.739350752....... | c.oeevernrerernnineeres | overnriens 124,649 | ..o 124,649 | ... 125194 | oo 124,649 03/12/2034( 1FM.....
695459 AD 9 |PAETEC HOLDING 8.875 06/30/2017.......cccvvvrerernee | oeee 01/23/2013| Cash Tender 108.017.......cccovveee | covrveermemrnseeserienes | cvveirveinns 194,431 | oo 180,000 | ..ovvvrnees 185,544 | ..ccoovne 183,575 06/30/2017| 3FE......




statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 4

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

0L°'5030

1 2 3 4 5 6 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 21 22
F 12 13 14 NAIC
¢} Current Bond Desig-
r Prior Year Year's Book/ Realized Total Interest/ nation
e Book/ Current Other Than Total Adjusted Gain Gain Stock Stated or
i Number of Adjusted Year's Temporary Change in Carrying (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying (Amortization)/| Impairment B/A.C.V. Value At on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Par Value Actual Cost Value Accretion | Recognized | (11+12-13) Disposal Date Disposal Disposal |During Year| Date (a)
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 02/25/2013| MBS Paydown 0.572499489....... | ..cocooverernernvennens | cvrrrenenen 17,361 | 17,361 | 016,037 | 16,037 13 L [T I 17,367 [ oo | e | eevreeiseenns (V1 IO 6 |08/25/2046( 1AM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... 03/25/2013| MBS Paydown 0.566673246....... | ..cocovrvrvercvnnines | cvnrneinnnen 11,652 | 11,652 | i 10,764 | 10,764 34 34 ..11,652 08/25/2046( 1AM.....
74924N  AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037 03/25/2013| MBS Paydown 0.8353362.. 24,338 23,395 14 14 ..24,338 05/25/2037| 5FE.......
760985 UR  0|RAMP 2003-RS4 Al5 SEQ STP 05/25/2033. 01/25/2013 MBS Paydown 0.589345304....... | ..cocoovrvrvervvninines | ovrinernnnn21,529 | 21,529 | 15,608 | oo 15,986 0 05/25/2033( 1FM.....
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033 02/25/2013| MBS Paydown 0.584295809....... | ...oocrvevevvvenirivenes | v 45,445 | 45,445 | L. 32,948 | .o, 33,745 | .o | e 5,576 5,576 05/25/2033| 1FM.....
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033 03/25/2013| MBS Paydown 0.580577478....... | ..coocerneernnnnnernenes | coveernennnn 33,465 | i 33,465 | oo, 24,262 | ..ovvrernn. 24,849 119 119 05/25/2033| 1FM.....
76110W SZ  0|RASC 2003-KS7 Al5 SEQ STP 09/25/2033, 01/25/2013 MBS Paydown 0.928255848....... | ..cocoerervenrernnnns | wovvvrirnneen 137 | i 137 | s 3,599 3,635 0 09/25/2033| 1FM.....
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033, 02/25/2013| MBS Paydown 0.924006958....... | ....ccveverneernveinnenns | overrerrnen 0,348 | 9,348 | i I 7 I 8,215 | oo | s (336) [K15) ) ST IR 9,348 09/25/2033| 1FM.....
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033, 03/25/2013 MBS Paydown 0.920490108....... | c.covevrerrerevernines | wovevvvrineieee L T3T | el 737 | s 6,731 16 | e [ e 7,737 09/25/2033( 1FM.....
77340R AB  3|ROCKIES EXPRESS 6.25 07/15/2013 02/18/2013| Make Whole Call 100.0.........cccce. | coverererenrvvvrcnens | e 511,715 ..0.0.500,000 | oo 545,530 | ..o 507,084 | oo [ e (1710) | s | v (1,710) [ oo | v 505,375 07/15/2013| 3FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029 01/20/2013| MBS Paydown 0.888678317....... | c.oeeeneernneenernenes | oveernennnn06,452 | 66,452 | oo 66,440 (S RO ISV 66,452 08/20/2029| 1FE......
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029.... 02/20/2013| MBS Paydown 0.846334959 ..84,671 10 ..84,687 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029 .103/20/2013| MBS Paydown 0.808690042.. ..75,276 8 ..75,290 08/20/2029| 1FE......
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37... 02/25/2013 MBS Paydown 0.999963 YA I 35 2 37 03/25/2037| 5FE.......
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37 03/25/2013 MBS Paydown 0.93150924......... | cooecevrmrvenvernines | crernennnn 68,454 | L 68,454 3,051 | o | e 68,454 | ..o | e | e (1 [ I 37 |03/25/2037| 5FE......
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31 03/25/2013| MBS Paydown 0.258100187 6,849 L[V RIS IR 6,849 | oo | e | e (V] IO 19 |08/25/2031| 5FE......
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037 03/25/2013| MBS Paydown 0.25361947......... | ccocvvervnncniicnni [ eviieenne 10,463 | i 10,463 LI TSN IR 10,463 [ ..o | e | eeveeieeinns (V1 IO 2 |06/25/2037| 5FE......
87407P AA  8|TAL 2013-1A A ABS 2.83 02/22/2038 03/20/2013| MBS Paydown 0.991666667 8,333 (V1 SOOI ISP 8,333 | covorreriees | e | e (V] ISR 15 |02/22/2038| 1FE......
87612E AT 3| TARGET CORP 5.125 01/15/2013 01/15/2013| Maturity 100.0.......c.cvvenerererireeens | corvererneerssnineiinenes | 20eee.2,000,000 | ... 2,000,000 (350) 01/15/2013| 1FE......
89170N AA 4| TOWER AUTO HLDGS 10.625 09/01/2017 01/07/2013| LAZARD FRERES & CO......cccce. | cvverermrenrnvniineis | cverereernn86,385 | v 78,000 (21) 09/01/2017| 4FE.......
89170N  AA 4| TOWER AUTO HLDGS 10.625 09/01/2017.. 02/13/2013| LAZARD FRERES & CO. ....40,000 41,913 (58) 09/01/2017| 4FE.......
92552V AG 5| VIASAT INC 6.875 06/15/2020.. .101/09/2013 . ..233,000 ..240,915 (28) 06/15/2020 4FE......
96032U AA 1 |WESTR 2012-3A A ABS 2.50 03/20/25. 01/20/2013| MBS Paydown 0.940492554....... | ...ccovevirererniernnnns ....59,507 ...59,429 0 03/20/2025| 1FE......
96032U AA  1|WESTR 2012-3A A ABS 2.50 03/20/25 02/20/2013| MBS Paydown 0.91404881......... | ccocvrveernrennerncns | v 26,444 | e 26,444 | ...........26,444 | ... 26,409 | .oovvereiiens | e (43) (43) 03/20/2025| 1FE......
96032U  AA 1 |WESTR 2012-3A A ABS 2.50 03/20/25 03/20/2013| MBS Paydown 0.886675771....... | ccoevereveninnsninnies | conriineeren 4373 | v 27,373 | cioieen21,373 | o 27,337 | oo | e (43) (43) 03/20/2025| 1FE......
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS.........ccuiriireriririiiisirssriserissississsssssnsssnsssessssssssssnssenssssssenssssssssnssenssssssnsssesens | eonnerne0,912,960 | v 6,711,218 6,599,685 | .......18,848 | .......... 8,395 | .o [ I 21,243 | o0 [ s 6,760,548 152,418 | ..... 152,418 |..... 141,709 |...... XXX... [.XXX...
8399997. Total - BONAS - PaM 4.t | cosenss 00, 008, D24 | wirees 32,335,191 32,463,472 | ......18,848 | ....... (50,317) [ oo [V I (31,469) | .oooovenn0 | i 32,486,581 341,942 |..... 341,942 |..... 410,282 |...... XXX... [.XXX...
8399999. TOAI = BOMAS. ...ttt nenniennnnnies | cerees SRy QRO DA | crerns 32,335,191 32,463,472 | ......18,848 | ....... (50,317) [ oovercernnenad 0 ] s (31,469) | .oooovveeen0 | s 32,486,581 341,942 |..... 341,942 |..... 410,282 |...... XXX... |.XXX...
Preferred Stocks - Industrial and Miscellaneous
369622 47  7|GE CAP A 6.4506/15/2046...........ccoovrvrrrrenns 01/02/2013[ Call 25.0.......cvovvvrerervrirrierireiinns | vvereens 5,000.000 | .coe0ererra125,000 [ oo | e 124,250 | i 124,932 0 . | RP1UFE]
65339K 30 8| NEXTERA ENERGY A 6.60 10/01/2066 01/09/2013| Call 25.0.....cccovvevrrerirnriinieninis | cvviens 10,000.000 ..250,000 0 . | P2UFE.
8499999, Total - Preferred Stocks - Industrial & Miscellaneous. ..374,932 0 0 XXX
8999997. Total - Preferred Stocks - Part 4 ..374,932 0 0 LXXX.....
8999999, Total - Preferred StOCKS..........c.ccceiiiiicieieccieecceecceeeeeevecce e neneesesessesenensesesesssesenensesensssesesenensenes | sereriereend 10,000 | covvere ek XXX oo | e 374,250 | oo 374932 | .0 | 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous
002824 10 O |ABBOTT LABORATORIES........ovvvrerireirerieensiins | ..... | 01/02/2013| Spin Off 00287Y109 XXX eovvoer | s 242926 | ............ 242,926 0 | . | [




statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 4

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

11°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 19 20 22
F 12 13 14 15 NAIC
¢} Current Bond Desig-
r Prior Year Year's Total Book/ Total Interest/ nation
e Book/ Current Other Than Total Foreign Adjusted Gain Stock or
i Number of Adjusted Year's Temporary Change in Exchange Carrying (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying (Amortization)/| Impairment B/A.C.V. Change in Value At on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date Disposal | During Year (a)
00508B 10 2 |ACTUATE CORP.......coccosurrerierireernrinssisseriesiesenes | oeees 03/20/2013| GREENTREE BROKERAGE...... 5,671.000 .33,599 ). 0.0 TN IS 31,098 (659) | veveerncerreen | cereeireinns 31,098 [
005088 10 2| ACTUATE CORP......ocovvevririrrrrseirersniseerenississeeniens | e 03/22/2013{ CANTOR FITZGERALD & CO.... | ......... 5,791.000 | ..coovrenee 33,590 | .ovvenene XXX ..35,069 2,451 ..35,069
00508B 10 2 |ACTUATE CORP. e 03/25/2013| GREENTREE BROKERAGE...... 5,807.000 .33,571 ..37,342 3,825 ..37,342
00508B 10 2 |ACTUATE CORP.......coccovvrrrrimrirneirnneiseiseriesiesinns | oeeee 03/26/2013| CANTOR FITZGERALD & CO.... | ......... 7,726.000 | cooovvevnnens 45,232 | oo XXX | e B0,B77 | 83,266 | oo T AT | s | e [ v TA11 | s
14149F 10 9| CARDINAL FINANCIAL CORPORATION........cccooevvee | oene 02/26/2013| CANTOR FITZGERALD & CO.... | ......... 2,046.000 | ...oovveneee. 32,239 | oo XK [ 020,335 | 033,350 | 1o (13,014) [ oo e | s (13,014) | oo [
24702R 10 1[DELLINC...ovviriereenrierierieeieesseiseniesieseseesns | eeens 02/05/2013| INTERSTATE.....cccovvvvrmrvrcrirnrens | e 60,000.000 | ...cooonees 802,026 |....oooee. XXXerrioer | e 571,826 | oo .608,400 | ...ii(36,574) | covvoevrcrierine [ | e (RIHCYZ) ORI I 571,826 | ...cccooeinerner |...230,200 | ... 230,200 | ........ 4,800 [
25659P 40 2 |DOLAN COITHE.......coormrimiiiriririrersirneirersnissisenssninns | e 03/06/2013{ CANTOR FITZGERALD & CO.... | ......... 5,167.000 | ....ccoveeee 13,072 | ..o XXX (UA[0) ) S IS 18,424 | ....cccvvves | ni(5,352) | ... (5,352) [ covevrreririnnne | I
25659P 40 2 |DOLAN COTHE......cciiurriririerieriseeseeissiiserienins | eeee 03/07/2013| CANTOR FITZGERALD & CO.... 2,935.000 7425 | .o XXX (396) | vvveerrrirees | cerrrireenns 11,021 | oo | eeenn(3,596) | oo (3,596) [ .ovvvereerarrnns [
25659P 40 2 |DOLAN CO/THE......coosiiiriiniicciienissenississiieni | e 03/08/2013| CANTOR FITZGERALD & CO.... 2,236.000 5,779 .o XXX [G0) ) ORI IO 8,588 | ..o | c0ennn(2,810) | e (2,810) [ oo [
25659P 40 2 |DOLAN CO/THE......cooiiirririrerierineesnissierisenins | eeee 03/11/2013| CANTOR FITZGERALD & CO.... | ......... 5,060.000 | ...oovvvrece. 13,095 | ..o XXX (VN OPOORORSPOR ISPPRRO 19,683 | ..ooovvrvcrvens | creern(6,588) | e (6,588) [ ..ooveveeeariens [
302104 10 4 |EXONE COMPANY......ccomirmmrrmerierernirneisssissnsenins | ceeee 02/08/2013| FBR CAPITAL MARKETS & CO. | ......... 4,000.000 | ..cooovveene 125,911 | XXX (V1 OO ISV 72,000 | .oovonvrirennne | 53,911 | i 53,911 | o [
302104 10 4 |EXONE COMPANY... 03/14/2013| FRIEDMAN BILLINGS RAMSEY 500.000 15,121 | XXX 0
302104 10 4 |EXONE COMPANY. .103/22/2013| FRIEDMAN BILLINGS RAMSEY 500.000 .15,940 0
451055 10 7 |ICONIX BRAND GROUP INC 01/16/2013| CANTOR FITZGERALD & CO.... | ......... 3,950.000 | coovvernnens 91,008 | ..ooorerere XXX [ e 72,476 | 88,164 | i (15,688) | oo [ e | e (15,688) | .evovevvnienn
670872 10 0|OM GROUP INC......ooovvirermrieiniieierineierssississnnnes | e 02/26/2013{ CANTOR FITZGERALD & CO.... | ......... 4,977.000 | .ooveene 122,227 15 [ i 112,480 | i (4,365) | e e | e (4,365) | cooovvririrene 12 | | IS
891777 10 4| TOWER GROUP INC......ccooerirmririeririneinerserissennes | ceeee 03/13/2013| Stock Merger G8988C105.......... | wooeeue 12,559.000 | ............. 209,861 |...cconee.. ). 9.0 N IS 209,861 | .ovorerrsn 141,256 | .0 10,105 | oo [ v | e 10,105 | .oveevecriens | cvverirns 204,952 | ..ooovrvviinns | wereend,909 | i 4,909 | ... 1,413 [
G0229R 10  8|ALTERRA CAPITAL HOLDINGS LTD......cccoonsverrrenne F...|02/05/2013| GREENTREE BROKERAGE...... 978.000 .29,991 )00, SRR [, 18,732 | vovoerreeeen 27,570 | 1ieired(8,838) [ oo | e [ i (8,838) [ ..oovevurinris | i 18,732 | oo | 011,259 | i 11,259 | oo [
G0229R 10  8|ALTERRA CAPITAL HOLDINGS LTD.......cccovvvurrrenns F...|02/06/2013| CANTOR FITZGERALD & CO.... | ......... 5,053.000 | ..ooovrnees 156,585 | ..........u. ) 9.0 T IS 112,210 | oo 142,444 | 1100(30,234) [ oo | e [ v (30,234) | ovovveeriens | v 112,210 | v | 2 44,375 | L 44,375 | .o [
H27178 10 4| FOSTER WHEELER AG......cconiivniiinrisnirssrississnens F...|03/01/2013] GREENTREE BROKERAGE....... | ..cco.. 5,629.000 | ..ot 113,233 | oo O S [ 123,874 | oo 119,252 | 1000 i(26,179) [ v | e | v [P A)) [ [P 111,190 | | 202,042 | e 2,042 | Lo
9099999. Total - Common Stocks - Industrial & MiSCElIANEOUS.............uuuiuiuiriuiiisiiiniiiisi e res st 2,142,432 |........... XXXeovrewe | v 1,788,835 | .........1,796,650 | .....(112,976) | ..cccoovvrernve. 0 | e 0. (112,976) | .ooovvennnd 0] et 1,764,665 | .............0 |....377,767 |..... 377767 | ........ 6,315 XXX...
Common Stocks - Parent, Subsidiaries and Affiliates
92206# 10  5|VANLINER GROUP, INC.. | ..... |03/31/2013| UNIGROUP, INC.......ccovvrirnrinns 202,366 0
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates....... oo | e 202,366 | ........... XXX e 202,366 [ i 0 |0 | i 0 0 0 0 0 0 XXX
9799997 Total - Common Stocks - Part 4..........c.cooccoveinniis 2,344,798 | .......... PO 1,991,201 | ... 1,796,650 | .....(112,976) | .ooovvinrnnnnn [ I 0| . (112,976) | .oooovvvneenad [ 1,764,665 | ......coc.....0 |....377,767 |..... 377,767 XXX....
9799999. TOtal = COMMON SHOCKS. ...ttt 2,344,798 |.......... PO, 1,991,201 | ... 1,796,650 | .....(112,976) | ..ooovvvnrrnn 0 | oo 0. (112,976) | .oooovvennnd 0 | e 1,764,665 | ..............0 |...377,767 |..... 377,767 XXX....
9899999. Total - Preferred and COMMON SHOCKS. ....vu.ruuuirriiissiis it 2,719,798 | ..o PO, 2,365,451 | ........ 2,171,582 | ...(112,976) | .ooovivirirns [ I 0. (112,976) | oo 0 | e 2,139,597 | ...coeoen....0 |....377,835 | ..... 377,835 XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS............cuoiuiueiiiiinirieiesiesie ettt nna 35,548,322 | ........... XXX e | e 35,343,525 | ....... 34,635,054 | .......(94,128) | ....... (50,317) [ ovvrerernenn (VN (144,445) | ..o (VN — 34,626,178 | ..............0 |....7T19,777 | ..... 719,777 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.



statement for March 31, 2013 o the  N@tional Interstate Insurance Company

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-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statement for March 31,

w13t National Interstate Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 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 (6,648,002) (2,268,079) | ........ (1,625,495) | XXX...
First Hawaiian Honolulu, HI 19 286,553 414,822 429,402 | XXX..
Fifth Third Cincinnati, OH 9,789,159 5,621,978 5,063,008 | XXX..
0199999. Total Open Depositories XXX 19 0 3,427,710 3,768,721 3,866,915 | XXX..
0399999. Total Cash on Deposit. XXX 19 0 3,427,710 3,768,721 3,866,915 | XXX..
0499999. Cash in Company's Office XXX [ XXX vooeee [ .09, S XXX 1,241 800 800 | XXX..
0599999, Total Cash XXX [ e XXX........ 19 0 3,428,951 3,769,521 3,867,715 | XXX..

QE12
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statement for March 31, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
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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