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statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nennns | seeenntenies 590,906,875 |...ocvverererrereerernereereinee | cereereiniens 590,906,875 | ............. 595,283,232
2. Stocks:
2.1 Prefermed STOCKS. ... vttt sttt st ss s ssessensns | sesessesseneans 12,073,692 | ..o | v 12,073,692 | .o 5,094,761
2.2 COMMON SOCKS.....uceueerrererrereiresessissssssssse st sssssesssssssssesssssssssessasssssessasssnssessessnssnssesses | sesssssessons 204,243,773 | oo 187,349 | ............. 204,056,424 | ............. 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 15,523,583 | ..o | e 15,523,583 | ..ccovvveie. 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 ($....4,589,727), cash equivalents (§.......... 0)
and short-term investments ($.....8,813,315).......c.orurrierereeeee e sees s sessenseens | eervesseeniens 13,403,042 | ..o | e 13,403,042 | ... 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 23,958,147 | ..o | i 23,958,147 | .cocvvvveneee 21,713,639
9. ReCeivables fOr SECUMLIES............cocuiiiiciiciicie s | sbessesssenssennees 149,279 | oo | e 149,279 | .o
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 860,258,390 | .....ccovvrrren. 187,349 | ............. 860,071,041 | ............. 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 5,681,033 | ... [ v 5,681,033 | oo 5,981,039
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcvries | ververrvnnnns 13,177,645 | .o, 3,160,613 | ..ccoevneee. 10,017,032 | oo 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 126,642,501 | oo 320,994 | ... 126,321,507 | .coovvevee. 131,368,564
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FeINSUENS............cc.ovivimnirniiniinininienenesneiseissississe | esvissiinniens 10,834,997 | ..o | e 10,834,997 | ..ccovvvvnnen. 6,119,909
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns 1,195,457 913,076
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 therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s [0 IR 479,053
18.2 Net deferred taX @SSEL........ovvrrreeiriirresie st enssenes | essseneseenees 19,940,491 | oo | e 19,940,491 | .....ccco..ce. 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. ..............cccrvveveevevriveeeieieee e seeseseesseees | evessssssenes 1,175,957 | oot | v 1,175,957 | 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..............cccocveereveerieierccreeeceeeece e | e 1,586,236 | ..ovcveeererieeeeieenes | e 1,586,236 | ...ooccvernene 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 3,238,562 | ..covernne 1,147,599 | ..ooevven 2,090,963 | ... 2,075,598
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 1,043,731,269 | ....oovvvvenns 4,816,555 | .......... 1,038,914,714 | ......... 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 1,043,731,269 | ....oovvvvnns 4,816,555 | .......... 1,038,914,714 | ......... 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 | oveiieeerieieeneenennd0 | e [0 R 0
2501. Receivable from insureds for deductible payments.............ccccccevieeinicreieceseesee s | evvereieninienns 1,162,896 | ...cooooverern 178,191 | 984,706 621,757
2502. COMMISSION FECEIVADIE..........uvvuiiiiiiriiri st | nesisssssseseaas 984,798 | ... | s 984,798 | ..coovvvrei 1,348,199
2503. Prepaitd BXPENSES. ......cucveveirriiiiietiiseteseeese s se bt ss s b sss s es s bbb s s s s s ssebesssesesanaess | sessebessssesesinas 969,409 | ..oocvvvirene 969,409 | ..o 0 [
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoccevieveiveeveeeceiiiens | vvevereeeienienns 121,459 | oo, {1 121,459 | e 105,642
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........rvrrerrerresrissisressrressssesssesssnsssssanes | seessssssessnes 3,238,562 | ..ooovriienns 1,147,599 | v 2,090,963 | ..oooiiinen 2,075,598
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statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident Year $.....86,819,081).........ovcurrereeeerseeeeiie s sessss s sssssssssssssses s sses s s ssesssssenssesssssnssesaens | stessesssessessesseeseenens 277,852,194 | 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 63,518,281 | ..ovovevieriecreinn 60,883,895
4. Commissions payable, contingent commissions and Other SIMIlAr ChArGES...........c.curuieiericvrieeie e | evaeseesessesse e sessssaenens 9,501,392 | covvveeceeee 8,820,793
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviieeieiiieees ettt esssensens | sessessssssesssseessssssesens 8,957,185 | oo 7,143,330
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvrrerurrirrienrerrinirerereieieersseeeesssssessssesssssesss | sessesssesessesssssssssessnes 4,663,862 | ..overveeeirieieies 5,590,814
7.1 Current federal and foreign income taxes (including $.....1,114,274 on realized capital gains (I0SSES)).........ccoovuevveerrrerrerins | corvrresrrsnesiessiessssenonns 137,036 | .o
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 $.....125,088,658 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 126,919,950 | .oovvviereiiiinne 121,869,462
10, AQVANCE PIEMIUML......cuiviiiecteiiritesesetes ettt es bt ss bbb e s b s bbb s s s s et bt e b s s s et s et b s s b s s s s s st bt b s e sebeb e bebensesesns | bessebessssssesnsetessnsesesnns 562,539 | 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 15,771,304 | oo 12,084,169
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 216,161,932 | oo 215,733,550
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieiiiiecieicecee et sesees | sresesssesss e sssssaenes 17,631,585 | oo 16,436,377
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiii s | s 2,145,069 | ..o 1,459,305
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. cvvecvecree ettt bt nes | estesssestesae s e re 2,383,499 | .o 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. ...........ovueirererreeieisi ettt ettt ss st | sressssssssssssssnessnseneans 4,039,871 | oo 12,395,396
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........cc.ruierriririreireeceeisessieeiseseeeessseseesesessseesennes | ceseeeesessessnsessssesens 760,116,661 | .oooveereeeeereienee 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 760,116,661 | ooooovveereriiecieenens 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 243,689,274 234,587,160
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 278,798,053 | ..o, 269,695,939
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns 1,038,914,714 | .oocvveircis 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).......cccrruwereenirirriescrinsneississsssssssesssnessnssssssssesssnenssssssssssnssenns | sonsesessnssenssensneneees 039,871 | v, 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 September 30, 2013 ofthe N@tional Interstate Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 327,443,491 | .............. 291,795,211 | ..ovveeeve. 394,229,800
(written $.....99,729,109).........covurririeeieeieetiee ettt saensaenses | sresraessaneies 97,203,817 | ooevrrrnnnn 87,075,263 | .............. 118,580,604
. (written § 221,191,759 |.. ....193,244 747 261,889,074
(written $ 203,455,549 |............. 185,625,727 250,921,330
DEDUCTIONS:
2. Losses incurred (current accident year $.....120,920,057):
2 DHIECL..v.vuvevtetet ettt bbb bbb bbbttt bbb bbbt b st s s bnsenaenes | estessesnean 224,655,278 | .............. 178,737,064 | .............. 242,273,626
2.2 Assumed ...45,917,262 | .. 45,683,169 ...55,878,290
2.3 CBUBH. ... ettt a ettt n bt nes | crereesstanes 148,089,348 | .............. 125,430,754
2 NBL ..ottt AR R ettt n s nts | diesientinsas 122,483,192 98,989,479
3. Loss adjustment expenses incurred..... ..22,743,196
4. Other underwriting expenses incurred............. ..56,071,622
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. Net income of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEG...........ccviirireiirie ettt ssnsessasans | crsbessessessnes 17,378,589 18,790,341 45,645,613
10. Net realized capital gains (losses) less capital gains tax of $....1,114,274 ..o eeeeeeeesreeseeesensens | eeveseasssneeas 1,913,923 ...1,333,064 |...ccovnenn 2,887,720
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.cviiereiereerieieieteees ettt ses s sse st sses s sessssassssnns | sessessesassanes 19,292,511 20,123,405 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...........coveiveiiiniieieieieee ettt sstens | essessesesssssssns 255,538 | .o, 307,102 | oo 410,977
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ovuririirieieirreerieisstesese st ssse s s s s s essenes | sressssssssssans (2,908,204) (3,064,332) [ ..ververernnnns (3,749,379)
15. Total other income (LINES 12 throUG 14)..........cuuiiuiiiiiieiiciieiieiieeieei ettt | srbsesssssssssees (2,652,666) | ...cvorvennens (2,757,230) [ ..oovvvrinnnee (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 nbns | cbensessessesaes 16,413,511 | .. 25,187,604 |....cccceuuvn 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)........cvcvieiriireceiieteeteee ettt ssesse s bnsssassens | sessessesassanes 16,413,511 | ..ooocvvee 25,187,604 |................ 64,334,537
19. Federal and foreign inCOME taXeS INCUITEH. ..........eveuiuiieieeisie ettt sses s entes | essssessassesanes 3,507,060 ..6,111411 ...11,454 575
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........cccvvrrerrirenrirrininsiseisensiseesssssssseesssssssssssessesssssssssessssssssssssessssssnss | sessesssneseses 12,906,451 19,076,193 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.ruieererirreineireisrisseeeesessssssesessessse e ssesssssses e sssssssssessessssssessessssssessassssssssasssssessesssssnssns | sessesssssnnes 12,906,451 | .ocvovveenes 19,076,193 | .o 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 §..... 437,184 16,468,838)
25. Change in net unrealized foreign exchange capital Gain (I0SS)........cueuiuireirriiininieieieieie st ssesnes | sessessssessesssssssessesssssssesss ettt | s
26. Change in Net dEErred INCOME tAX........vuururririereeireiereie ettt ettt sttt et st enssenes | eesesseasessenes (1,368,605) (1,040,340)
27. Change in NONAAMILEEA @SSELS...........ccceiirerieiciecre et bbb bbb s s bbb b st snens | ebesssbesnserens (2,592,082) | ...coveerennn2,172,955 | . 2,511,531
28. Change in provision for reinsurance. ...(280,834) | ... (790,134)] ..... (1,800,080)

29.
30.
31,
32.

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

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee

33. Surplus adjustments:

331 Paid iN..ceveeeeceeeeeeseses
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office

Dividends to stockholders

34.
35.

..(60,000,000)

36. Change iN TEASUIY STOCK.......c..evuivieiieiiiiiteiieist sttt ettt bbbt bbb bbb st
37. Aggregate write-ins for gaing and I0SSES IN SUMPIUS.........vurervrererrireireienseeie st ssssssessessssssessssessssssessessesssnsses | sisssessssssssssssssssssssssnes [0 [ 0
38. Change in surplus as regards policyholders (Lines 22 throUgh 37)...........cceiueieiiiiieiieieesie e | ersessssassessnnas 9,102,114 |...cocuueee. 25,589,848 |......c....... (23,917,765)
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........cvurvrerrrerrerninrerrirniinrinsieisessseeessessens | cesseeeseenns 278,798,053 | .............. 319,203,552 | ....ccoveue. 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
1401. Miscellaneous........... 1,100,923 |....................933,074 | ..... 11,235,541

1402. Interest on funds held... .(4,009,128)].................(3,997,407) | ..... (4,984,920)

1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from overflow Page..........cocrweerririnrnrireneneseiseseeseesssssessieenns
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
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... curuureuriuaieieeieisarssseseessesssessessnssssseessnssesssssnssnsssssesssssnsssssens | sessssssssssesssssnssssssssesens 0
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statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE............cvcvieeecieieiete ettt s st ssss s snsesaens | ereseesinaans 214,371,971 | .o 170,750,941 | ............. 223,149,212
2. NetinVestMENtINCOME.........cc.viiiii bbb | eriesiesies 21,690,038 | ............c.. 22,453,359 | oo 51,174,949
3. Miscellaneous income ....(2,652,666)] .... ...(2,757,230)] ... ....(3,338,402)
4. Total (LINES 1 IOUGN 3).....ouvveuivirriieriisi it ess sttt ent et | ceveesssnens 233,409,343 | ....cvcveene. 190,447,070 | ............. 270,985,759
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicetecee ettt saesnnas | ervesnsinis 115,834,864 | ............... 90,845,224 | ............. 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 76,996,803 | ............... 77,395,610 | ..cocvneee. 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 §.....1,114,274 tax on capital gains (losses)... 4,005,245 .2,966,243 .7,366,259
10, Total (LINES 5 HOUGN 9).....vvuuverriiriririiericiieri ettt | eressesinns 196,836,912 | ....coencen. 171,207,078 | ............. 232,662,217
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........c.ccuriiunreriieneireieeneineieeseseesessestseesessesssssessesssssssssssssssessssssessessas | cosesessesnnes 36,572,431 [ .o 19,239,992 | .ccoovvvrenn 38,323,542
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS....oovviceerircisses sttt | senienniens 118,970,810 | ........c.... 112,572,568 | ............. 176,737,985
12,2 SHOCKS...vvvueveseeieeesecet sttt st | cebieriiens 137,751,848 | ...coovvvernnee 15,658,801 | .....ccovnvcn 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 ....619,203
12.8 Total investment proceeds (LINES 12.110 12.7).....cuuiuiueeiereeseie et essss s ssssssssesssssssssssssessseses | cessessessan 256,722,658 | ....ccv.e 128,850,573
13.  Cost of investments acquired (long-term only):
131 BOMAS...eeevverceeserieesee ettt | cenieriiens 116,830,123 | ........c.... 140,444,850 | ............. 172,035,845
1312 SHOCKS. . verurrersreesreeseeesseeeseeesse e eess s ees sttt | srnrneernes 166,117,472 | oo, 7,431,090 | .o 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..vvvvuvereeecereee ettt Rttt nent e | serenesnentenenas 199,984 | ..o 505,218 | covverrreerreennne 542,098
13.5  Other iNVESIEA @SSELS........cvvuuirirceiicriieiiiesi ettt | cebseenisessenes 1,820,085 | ...cccovvnennn 6,700,000 | ..coovvrirerinens 8,359,028
13.6  MiSCEllANEOUS APPICATIONS. .....ceuveeecererrerieeie i eteesessse sttt ss st ss et en st st ensnnnns | sosessssesssssssanes 186,418 | ..o | e
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuieiirrieiriieieissisessiesise s ssessssssssesssssessessssssessssssssessenss | sessssssssans 285,154,052
14.  Netincrease (decrease) in contract 10ans and PrEMIUM NOLES.........cueiuiuierreniiniereieeieeere et eeessseseestsseesssessesssssnsns | sesesssseessesssesessessssssnenns
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (28,431,394)
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).........cccveviriieeeeee ettt es et ss st sssesse s s st ssssesenses | erssessssanes (13,396,190) [ ....coevevee 17,528,935 | ...covnve. 42,927,109
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cccovvvenee. (13,396,190)] ............... 17,528,935 |.............. (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).......cc.cooovveereerecs | coververrrnnnnns (5,255,153) | ...cvvvvnvreee 10,538,342 | ccovvvneae. 14,784,550
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT ....ovvvreirrisirieeis ettt 18,658,195 | ..ovvvvcrernns 3,873,645 | ..o, 3,873,645
19.2 End of period (Line 18 plus Line 19.1)....... 13,403,042 14,411,987 18,658,195

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement for September 30, 2013 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

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

State of

Domicile 09-30-2013 12-31-2012
1. Netincome state basis Ohio $ 12,906,451 $ 52,879,962
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP $ 12,906,451 $ 52,879,962
5. Statutory surplus state basis Ohio $ 278,798,053 $ 269,695,939
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP $ 278,798,053 $ 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

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

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

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

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

a. The aggregate amount of unrealized losses:
1. Less than 12 months $ (1,685,169)
2. 12 months or longer (1,060,723)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 83,492,596
2. 12 months or longer 9,888,176

5. Based on historical payment data and analysis of expected future cash flows of the underlying collateral,
independent credit ratings and other facts and analysis, including management’s current intent and ability to
hold these securities for a period of time sufficient to allow for anticipated recovery, management believes that,
based upon information currently available, the Company will recover its cost basis in all of these securities
and no additional charges for other-than-temporary impairments will be required at September 30, 2013.

Q06



Statement for September 30, 2013 ofthe NAtional 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 September 30, 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 September 30, 2013 ofthe NAtional 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 applicable 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. The Company’s management is responsible for the valuation process and uses data from outside
sources (including nationally recognized pricing services and broker/dealers) in establishing fair value.
Level 1 inputs are quoted prices (unadjusted) in active markets for identical securities that the reporting entity
has the ability to access at the measurement date.
Level 2 inputs are inputs other than quoted prices within Level 1 that are observable for the security, either
directly or indirectly. Level 2 inputs include quoted prices for similar securities in active markets, quoted prices
for identical or similar securities that are not active and observable inputs other than quoted prices, such as
interest rate and yield curves.
Level 3 inputs are unobservable inputs for the asset or liability.
The following table provides information as of September 30, 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 $ 7,655,800 $ - $ - $ 7,655,800
Total Preferred Stocks $ 7,655,800 $ - $ - $ 7,655,800
Bonds
State and Local Government $ - $ 1,000,000 $ - $ 1,000,000
Industrial and Misc - 3,546,302 912,500 4,458,802
Residential Mortgage Backed - 1,126,367 - 1,126,367
Trust Preferred (Hybrid) Securities 2,338,150 - - 2,338,150
Total Bonds $ 2,338,150 $ 5,672,669 $ 912,500 $ 8923319
Common Stock
Industrial and Misc $ 37,422,805 $ 1,807,490 $ - $ 39,230,295
Mutual Funds 3,655,732 - - 3,655,732
Total Common Stocks $ 41,078,537 $ 1,807,490 $ - $ 42,886,027
Total assets at fair value $ 51,072,487 $ 7,480,159 $ 912,500 $ 59,465,146
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 nine months ended September 30, 2013 there were six perpetual preferred stocks totaling
$2.8 million (including three in the third quarter totaling $2.7 million) and one redeemable preferred stock
totaling $1.0 million that transferred from Level 2 to Level 1 due to changes in trading activity.

During the nine months ended September 30, 2012 there were four perpetual preferred stocks totaling $26
thousand that transferred from Level 1 to Level 2, and one $0.2 million redeemable preferred stock that
transferred from Level 2 to Level 1 due to changes in trading activity.
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Statement for September 30, 2013 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS
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2. 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 September 30, 2013.

Total
Gains Total
(Losses) Gains
Beginning included in (Losses) Ending
Balance at Transfers into  Transfers out Net included in Balance at
7/1/2013 Level 3 of Level 3(a) Income Surplus Purchases Issuances Sales Settlements  09/30/2013
$ 973,900 $ - $ - % - $ (61,400) $ -8 - $ - 3 - $ 912,500
962,500 - (968,470) - 5,970 - - - - -
$1936400 $ - $ (968470) $ - $ (55430) $ - 8 - $ - 8 - $ 912,500

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

at fair value using level 3 inputs for the year ended September 30, 2013.

investments measured

Total
Gains Total
(Losses) Gains
Beginning included (Losses) Ending
Balance at  Transfersinto  Transfers out in Net included Balance at
1/1/2013 Level 3 of Level 3(a) Income in Surplus  Purchases Issuances Sales Settlements 09/30/2013
$ - $ - $ - $ - $(87,500) $1,000,000 $ - % -8 - $ 912,500
- (968,470) - - 968,470 - - - -
$ - $ $ (968,470) $ - $(87.500) $1.968470 $ - $ - 8 - $ 912,500
(a) Transfer out of level 3 is the result of a non-investment grade security having a book value lower than fair

value during the period.

The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the period ended September 30, 2012.

Total
Gains Total
(Losses) Gains
Beginning included in (Losses) Ending
Balance at Transfers into  Transfers out Net included in Balance at
7/1/2012 Level 3 of Level 3 (b) Income Surplus Purchases Issuances Sales Settlements  09/30/2012
$ -8 - $ -8 - $ - $ -8 - $ - $ -8 -
480,714 - - - 119,286 - - (600,000) - -
477,900 - - - 4,200 - - - - 482,100
$ 958,614 $ - $ - $ - $ 123486 $ - $ - $(600,000) $ - $ 482,100

The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the year ended September 30, 2012.

Total
Gains Total
(Losses) Gains
Beginning included (Losses) Ending
Balance at  Transfers into Transfers out in Net included Balance at
1/1/2012 Level 3 (a) of Level 3 (b) Income in Surplus  Purchases Issuances Sales Settlements  09/30/2012
$ - $ 2,985,900 $ (3,000,000) $ - $ 14,100 $ - % - $ - $ -0 % -
441,234 - - - 158,766 - - (600,000) - -
471,650 - - - 10,450 - - - - 482,100
$012.884 $ 2985900 $(3.000000) $ - $183316 § - 8 - $(6000000 $ - $ 482100
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Statement for September 30, 2013 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

(a) Transfer into level 3 is the result of a non-investment grade security having a fair value lower than book value
during the period.

(b) Security is no longer measured and reported at fair value due to the security having an investment grade
rating during the year ended September 30, 2012.

3. Policy on Determining when Transfers between Levels are Recognized

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

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

The 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 vyields, 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 that the fair value determination is representative
of an exit price, as defined by fair value accounting. To validate the appropriateness of the prices obtained, the
Company'’s internal investment professionals, who report to the Chief Investment Officer, 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
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 1 consists of publicly traded equity securities and highly liquid, direct obligations of the U.S. Government
whose fair value is based on quoted prices that are readily and regularly available in an active market. Level 2
primarily consists of financial instruments whose fair value is based on quoted prices in markets that are not
active and include U.S. government agency securities, fixed maturity investments and perpetual preferred
stocks that are not actively traded. Level 3 consists of 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
guotes or prices that it obtained. The Company’s internal and affiliated investment professional’s 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.

5. Derivative Fair Values
Not applicable.
B. The Company has no additional fair value disclosures.
C. Other Fair Value Disclosures

The table below reflects, as of September 30, 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 $ 606,997,737 $ 590,906,875 $ 2,871,90% 593,293,953 $ 10,831,877 $
Preferred stock 12,409,146 12,073,691 9,890,075 1,059,171 1,459,900
Common stock 42,886,027 42,886,027 41,078,537 1,807,49 - -
Cash & Short term
investments 13,403,042 13,403,042 13,403,042 - -
Totals $ 675,695,952 $ 659,269,635 $ 67,243,56 $ 596,160,614 $ 12,291,777 $
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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 September 30, 2013, $92,763,348 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $235,785,634 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been a $1,458,690 unfavorable prior year development since December 31, 2012 to September
30, 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.

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.
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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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9.31

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.

Yes[ 1] No[X]
Yes[ ] No[ ]
Yes[ ] No[X]

Yes[ 1] 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[ 1] No[X]

Yes[ ] No[X] NA[ ]

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio Department of Insurance

1213172010,

1213172010

10118/2011....ooes

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Yes[ ] No[ ] NA[X]
Yes[ ] No[ ] NA[X]

Yes[ 1] No[X]

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

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

Yes[ 1] No[X]

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

Yes[X] No[ ]

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, Inc. Cincinnati, OH NO NO NO YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(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:

Yes[X] No[ ]

Has the code of ethics for senior managers been amended?

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

Yes[ ] No [X]

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

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

Yes[ 1] No[X]

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

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

Qo7
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111

1.2

15.1
15.2

PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

Preferred Stock.
Common Stock..........

Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16.1
16.2
16.3

for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: B, 0
. Amount of real estate and mortgages held in short-term investments: S 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value

No[X]
No[ ]

. For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
Total payable for securities lending reporting on the liability page:

. 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[ ] No [X]
174  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
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 Ifno, 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 ... Livorvons | e 2,616,777 | oovoverrien 4,307,432 | oo 1,732,108 | oo 1,967,559 4,212,439
2. Alaska.......coooooierierineinnn. AK|....... Livooves | e 4442794 | oo 4,161,740 | oo, 654,377 | oo 595,298 4,162,313
3. ANZONA.. AZ|.... Lo | e 4,602,965 | ....ccccovvene. 3,756,974 | oo 1,524,913 | .o 1,950,319 | .o 4,889,026
4. Arkansas...........ccocoeeeeiiennnn. AR ... Leoeres | e 4,391,823 | ..ooovvrrrnns 3,977,160 | .ooverreene 2,295,631 | covoverrrerenne 1,081,583 3,326,591
5. California.......c..coocurerrnernenenad CA|... Licovvors | e 46,661,785 | ...oovvvenes 42,389,573 | .ovvvrinne 28,340,620 | ....ccovvennee 23,187,357 84,540,977 .
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livoovoes | e 2,561,081 | ..cocc00er.n. 2,436,623 | ..o 1,838,416 | ..ccovrrnnee. 1,036,149 | .......c..e....3,875,267 | oo 2,885,853
7. Connecticut........c.cocverrvrrenens CT|...... Livorvoos | e 7,662,855 | ...ocoeveeernn.8,978,680 | oo 2,756,498 | ..cooovririinne 2,677,846 ...10,870,401
8. Delaware.......cccccoevevereneen DE | Lo | v 8,934,226 | ...............8,788,307 | ...cceocevuee. 2,614,775 | oo 2,186,065
9. District of Columbia................ DCJ....... T T (134) | crvvervrrierieineeenen 289 | e | e
10.  Florida......cocooveenermrreereneenc FL [ i (- 13478474 | ............ 11,009,644 | ............ 14,455,652 8,252,826 19,141,127
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo ....5,588,663 3,141,521 ...6,103,315 ...6,972,790
12, Hawaii.......coooovverrrrrrrnnene H (- 11,479,500 | ...............10,670,328 | ................. 4,601,154 3,896,994 16,158,836
13, 1daho.....ccooevvevnevnivnenninnecn D i Lo | e 4,113,420 178,141 | oo 950,007 4,764,555
14, MNOIS......vovererereereeirerreenen L [ (- ....6,956,331 ..3,751,198 ..4,432,032 ..16,054,355
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Lo | e 4,116,902 1,437,402 1,494,269 5,423,956
16, 1OWA..cooceerieee A Livorvoos | e 1,345,375 | oo 9,010,188 | ..ovvrivenee 3,542,587 | oo 1,597,414 | .............. 10,645,639
17, Kansas.......oocneeeneeeeeeseineens KS|....... Liovvons | e 4,877,430 | .coovvvrvrrne. 3774517 | 1,059,592 | ...covvrviins 1,189,130 5,140,941
18.  Kentucky.......cooovernrinninnis KY ... Livoovons | e 2,374,269 | .ooovvvnn 2,090,437 | oo 531,273 | o 453,667 | ...oooovrinnnn. 3,499,960
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... Licovvons | e 2,317,829 | oo 2,882,976 | .coovvrvrennes 1,230,719 | oo 3424240 | ..o, 2,918,015 | cooovvivris 5,489,154
20.  Maine.....oooververireiieiieiiens ME ... Lioeeos [ e 181,917 | o, 207,696 | ..oooovereieniins 55,240 | oo 68,362 419,579 539,115
21, Maryland.......c.coconerirnrinrinnnns MD ... Lo | v 4,613,303 | oo 3,390,270 | .cvorericrnnes 1,672,319 | oo 610,785 4,191,246 3,317,745
22.  Massachusetts..........ccc.coevennee MA| ... IS I 12,546,898 | ....ocovvenevne. 8,777,766 | oo 6,359,705 | ..oovvriinnes 5,346,006 | ......cco..c... 23,971,305 | ..oovvrrenne 19,467,016
23, Michigan.......ccccorvrervnivirnins Ml ....... [
24, Minnesota........ccccooeeverenee s MN | Livoovons | e 3,941,623 | oo 3,908,584 | ..oovvveiinene 827,179 | oo 759,879 | oo 5,512,343
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Levorroes | e 2,120,154 | oo 1,656,380 | ...cooorrenee. 1,319,737 | o, 1,541,484 | ... 2,323,605
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Licorvoos | v 7,494,927 | oo 7,485,149 | i 3,888,617 | oo 3,380,118 8,380,306
27. Montana........cccooevververeenee MT | . Levorvoes | e 3,842,170 | oovverinnn 4,027,031 | oo 2,642,333 | oo 3,276,145 2,571,709
28.  Nebraska.......ccccoueenmecnneen . NE | e Liorvoos | e 2,903,136 | .ocovvrrriinne 3,123,362 | v 909,512 | cooovveriin 2,009,218 | .ooovviieienn 4,360,135
29. Nevada.......ccooommrcrmrcrmrcrene NV | Livorroos | e 4,044,195 | ooovrrrnnn. 3,529,714 | oo 2,821,289 | oo 2,164,373 5,665,672
30. New Hampshire...........cceee... NH | .. Lecen. ....2,765,143 .1,989,605 468,208 | .. ...1,050,379 3,070,198
31, New Jersey.....ccooevmeveeeeeeeNJ | e Levoovos | e 85,936 | .oovverirrieinns 72,477 776,811 | oo, 347,657 225,540 232,456
32, New MexXico.......ocovvuvrrrnee . NM | ISP IO 721,544 | oo 896,771 | wovvevrerreeie 252,546 | ...oooovviri 330,065 750,935 807,818
33.  New York..... LNY (- .24,178,983 24243572 | ... ....12,844,929 ..1,773,402 ..42,568,446 33,681,138
34, North Carolina.........cccceeeeeer... NC | ..o Lecen. 18,260,572 16,731,157 | oo 11,507,904 9,743,559 31,771,861 24,521,723
35.  North Dakota...........coooceneeeen.ND | .o Licooros | e 688,967 | ..oovvvrrrreinnes 558,640 | ...cooovvrrrrinnee 147,003 | oo 514,531 364,258 | ...ccoovvvennn 1,825,794
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. ....9,663,525 8,881,198 | ... ..5,365,407 | .. ..4,133,978 12,751,717 13,909,873
37.  Oklahoma........cccocvnvrrnrnnn . OK | . Livorvoos | e 4,171,610 3,367,813 | oo 1,761,810 | oo, 1,717,945 4,259,029
38, Oregon.......ccuevmeernernerineen. OR | e Levoreons | oo 1,773,985 | v 1,093,314 | oo 598,893 | .o 502,344 | oo 2417102 | e 2,274,363
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 13,772,294 | ..o 18,529,937 | oo 8,626,170 | ..ooovvvvrennn 6,713,740 26,300,873 ...22,919,873
40. Rhode Island...........cccoconen R i Liovees [ v 577,000 | .ocovvrereiinnee 1,068,211 | oo 288,242 | ..o 165,364 902,739 1,217,355
41.  South Carolina..........ccocconvuennee SC....... Livorvoos | oo 2,458,878 | .o 2,572,609 | .cocovveerenne 1,493,721 | oo 143,708 | ...coooerene. 3,916,747 | oo 2,691,686
42.  South Dakota..........cccreverrvennee SD|....... Lioveos [ v 984,317 | v 1121341 | s 728,397 | oo, 585,628 481,335 555,502
43, TeNNESSEE......cccomrrmrrmriirniennes TN|....... IS I 11,889,200 | ..cvorrvnnvne. 8,068,566 | .....ccoorevenes 5,337,344 | i 2,873,141 13,022,898 9,815,976
Y -V TR X e ISP I 28,146,791 | oo 25,627,061 | ..oovvvvennees 17,949,972 | oo 14,967,699 | ..ccoovvvvnee. 55,791,460 | .........c..... 47,273,910
45, Utah..occiens UT|...... Livooons | e 6,734,490 | .ooovrreinn 4777873 | oo 726,902 | oo 1,566,394 | .....ccovvnnes 6,620,402 | ...ooovrrrninne 4,702,195
46.  Vermont.........cooceeveeveeereennn. VT ... Leoeree | e 680,301 | oo 545,843 | oo AV Y O 517,683 1,264,391 1,344,008
47, Virginia.....ocooeceeeeeennieeeeeieneens VA|...... Licoovoos | e 6,553,837 | .oovoveirni 5,683,833 | oo 2,101,350 | oo 1,627,787 | oovvennes 8,870,164 | ...ocvvvvnvnc 6,733,849
48.  Washington..........cccceeveerennes WAT....... Livoeroes | e 2,289,855 | .ovverierinn 2,071,431 | oo 453,185 | oo 536,794 1,663,306 1,938,611
49.  West Virginia..........cccoooevennen. WV |....... Lioovos | e 300,310 | oo 293,402 | oo 136,360 | ..oovvveercirnns 103,231 904,889 508,156
50.  WiSCONSIN.......vverrererirerirrirans WI....... Levooroos | e 7,130,673 | oo 6,107,999 | .cooovrrrrinnne 1417414 | 1,688,793 | ...ccovvvrrne. 7,535,692 | .oovorirnnnnd 6,152,401
51, Wyoming......ccoconermeenernen WY | e IS IO 228,785 | .ovvrririnne 227,230 146,985 ....154,074
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) It I [P 324295423 | ............. 305,555,669
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.

Q10




Statement for September 30, 2013 ofthe NAtional Interstate Insurance Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial 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
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.

n

Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
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
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%)

Penn Central Energy Management 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
PA 46-3246684
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
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement for September 30, 2013 ofthe NAtional Interstate Insurance Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »
AAG Holding Company, Inc.
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.
Continental General Corporation
Continental General Insurance Company *
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
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
NE 47-0717079
OH 47-0463747 71404
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




Statement for September 30, 2013 ofthe NAtional Interstate Insurance Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
National Interstate Corporation (51.7%)
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
Triumphe Casualty Company *
TransProtection Service Company
Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc. »
Professional Risk Brokers, Inc.
Strategic Comp Holdings, L.L.C.
Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

H

Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.2

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




statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
.................................................................................... 31-1544320 | ...................| 0000944707 [NYSE.................. | American Financial Group, INC.........c..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

.|23-6297584 |...
37-1094159

. | Ownership
Ownership

...100.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc

The Associates of the Jersey Company.
(07210 T 3 To American Premier Underwriters, Inc.

.| American Premier Underwriters, 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
.................................................................................... 46-3246684 | ........cocovvves | crrenieieinnns | ceerireiesneceeennn.. | PENNSYIVaNia Oil & Gas Holdings, LLC................... |PA............ |NIA............... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC...........cccecvurererres [ correreirinn
.................................................................................... 236000766 |.........ccoeeerne | verereirerreenes [ coveieiiesesieenn. | PENNSYlvania-Reading Seashore Lines................... [Nd............. INIA............... | American Premier Underwriters, Inc................... | Ownership......... | .....66.670 | American Financial Group, INC..........cccceuererrenns [ coererrenns
236207599 | ...vvvevviririens | e | eeerieersneenens Pittsburgh and Cross Creek Railroad Company...... PA...cccoeene NIA..ccoorne American Premier Underwriters, Inc................... Ownership......... | ..... 83.000 | American Financial Group, INC.......cccccoeeververrne | cerrerennns

23-1707450 Terminal Realty Penn Co........ccovvrivvrnierncinirennns American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc

. |23-1675796 | ... Waynesburg Southern Railroad Company... .| American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc...

................... GAl Insurance Company, Ltd..........coccevrrvrerniene APU Holding Company..........c..ccccrevvreneerernennen | OWNErship......... | ...100.000 | American Financial Group, Inc

Hangar Acquisition COrp.........c.ocureeveuneerireeeireenenns
Lease & Loan Insurance Services Limited

APU Holding Company
.. |APU Holding Company.

.. | Ownership......... ...100.000 | American Financial Group, Inc.
..| Ownership. ...100.000 | American Financial Group, Inc

Premier Lease & Loan Services Insurance Agency,
.................................................................................... 91-1242743 | ..o [ e [ e | INC WA........... [NIA............... | APU Holding Company

.................................................................................... 91-1508644 | ........cccoevcerre | vevriereiiienins [ oveieiesiieieenn. | Premier Lease & Loan Services of Canada, Inc...... [WA........... [NIA............... | APU Holding Company.

.. | Ownership......... ...100.000 | American Financial Group, INC.........ccccovvverirens | cevrieiennns
.. | Ownership......... ...100.000 | American Financial Group, INC........c..cccoeererrerenn | corerennns




statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
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 | .....ovvvvererees [ cervereesniiens [ cveeisiseieennennn. | Dixie Terminal Corporation American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccovveevires | cerririrnnnn
.................................................................................... 98-0606803 | .......c.cceervee | verrererrerresies [ cvevireniesienennn. | GAI Holding Bermuda Ltd American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC............ccccererrevers | correrrennns
.................................................................................... 98-0556144 | ......ooveveverns | cervrerrerienies [eveieieresnienienee. | GALINdEMINitY, Lo GAl Holding Bermuda Ltd.............ccccerevevrrnnenenn. | Ownership........ | ...100.000 | American Financial Group, INC.........cccccvverevies | crerernnnns
....................................................................................................................................................................... Marketform Group Limited GAl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvrereere | correrrennns
....................................................................................................................................................................... Marketform Holdings Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, INC.........cccovuureurevnns [ covrrirennes
....................................................................................................................................................................... Caduceus Underwriting Limited.............ccccccoeenereens | GBRu...cooo | IA.......coo... | Marketform Holdings Limited...............cccocveeeneee. | Ownership........ | ...100.000 | American Financial Group, INC........ccovvriererevns | covinerennne
.................................................................................... 98-0412245 | ......covcvcvvves | crerernereienes [ cvvvevesneneneenn. | L@veNham Underwriting Limited............cocoocveeveee | GBR..cooo. [ IA.........c..... | Marketform Holdings Limited...................ccc....... | Ownership......... | ...100.000 | American Financial Group, INC..........ccccevvreuerons | coririrneinne
....................................................................................................................................................................... Marketform Limited............c.coocovvevevicveniseincnenn | GBRuco [NIAL.............. | Marketform Holdings Limited..................cccc.co..... |Ownership......... | ...100.000 | American Financial Group, INC.........cccvcvveereunes | covrerreens
....................................................................................................................................................................... Gabinete Marketform SL...........cccccoecvvvvevvcivcnnes |ESPu. [ NIAL............. | Marketform Limited...........c.ccccoevieevicieienneeene. | Ownership......... | ...100.000 | American Financial Group, INC........coovvuevierinns [ coreveininn
....................................................................................................................................................................... Marketform Australia Pty Limited.................ccceeee.. |AUS.......... | NIAL.............. | Marketform Limited .... | Ownership......... | ...100.000 | American Financial Group, INC.........c.cccoecevreens | corrirrenns
................................................................................... Studio Marketform SRL Marketform Limited .. | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccvuerevees | crvereirnnns
................................................................................... Marketform Management Services Limited............. Marketform Holdings Limited..................c.cc........ |Ownership......... | ...100.000 | American Financial Group, INC..........cccoceererverenn | cerrerrernns
................................................................................... Marketform Managing Agency Limited.................... Marketform Holdings Limited.................ccccc...... |Ownership......... | ...100.000 | American Financial Group, INC........c..cccovvirevenne | corerrrenns
98-0431601 | ...voovevrererren | ververeirerreinnes [ Sampford Underwriting Limited..........cccocvvvvveiennee. Marketform Holdings Limited...........cccccovreiennen. Ownership......... ...100.000 | American Financial Group, INC.......c..cccovererrerenn | covrerrrnnns
................... Marketform Trust Company Limited..........c.c.coeveue. Marketform Group Limited..............cccceeverernnenn. | Ownership ...100.000 | American Financial Group, Inc

.| 06-1356481 | ...
31-1475936
13-1935920

Great American Financial Resources, Inc... .| American Financial Group, Inc............ .| Ownership ...100.000 |American Financial Group, Inc...
AAG Holding Company, INC.........cocvvreereereeeneencns Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc.
Great American Life Insurance Company............... AAG Holding Company, INC.........cccccevverireininnns Ownership......... ...100.000 | American Financial Group, Inc
. |45-2969767 | ... Aerielle IP Holdings, LLC. . | Ownership American Financial Group, Inc...
26-4391696 Aerielle, LLC Ownership American Financial Group, Inc.
3121021738 | .o | ververeieieisees [ Annuity Investors Life Insurance Company............. Great American Life Insurance Company. Ownership American Financial Group, Inc.

.| Great American Life Insurance Company...

Great American Life Insurance Company.

.| 27-4078277 | ... Bay Bridge Marina Hemingway's Restaurant, LLC.. .| Great American Life Insurance Company........... | Ownership American Financial Group, Inc...
27-0513333 Bay Bridge Marina Management, LLC.................... Great American Life Insurance Company. Ownership American Financial Group, Inc.
.................................................................................... 20-1246122 | ...oovveereis | v | e | Brothers Management, LLC........covvveeveinininninne Great American Life Insurance Company........... | Ownership American Financial Group, INC..........cccuevrereees | covenrvneinne
.................................................................................... 45-3988240 | .......ocovever | e | cvererirenenneneneenens | FT LiQUIdALON, LLC...oiiiccccrne Great American Life Insurance Company........... | Ownership......... | ...100.000 |American Financial Group, INC..........cccccoveurrivers | ovrvrrennne
.................................................................................... 20-4604276 | ......ocovreerens [ cerereinreneinns | creveiereineennenene. | GALIC - Bay Bridge Marina, LLC.......oovvvveeiriennnne. Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC.........ccccccvuvreerens | ververeireene
.................................................................................... 45-5565693 | .......corevrens [ crereereiniinns | cveveeneneinnenenes | GALIC - Sorrento, LLC Great American Life Insurance Company........... | Ownership......... | .....65.000 | American Financial Group, INC.........cccccovvvreneens | 2uniieinnne
.................................................................................... 3113777 | oo | ceeveenviens [ cveesveeesieennn. | GALIC Brothers, Inc Great American Life Insurance Company........... | Ownership......... | .....80.000 | American Financial Group, INC.........cccccouverires | verereinnnn
.................................................................................... 45-1144095 | ....cooovvivves | vvrevreieinnes | cecviveesineenneneees | GALIC POINtE, LLC..ooiceee Great American Life Insurance Company........... |Ownership......... | .....65.000 | American Financial Group, INC.........ccccccovvverirees | 2uerienne
.................................................................................... 26-3260520 |......cccecvvriens | vereesireieisinns | cecrireesineenennn.. | Manhattan National Holding Corporation................ Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC..........cccccouvvrirens | vererrerennes
0084...... American Financial Group, Inc........ 67083...... 45-0252531 | ..o | e | e Manhattan National Life Insurance Company......... Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, INC..........cccoeererrerenn | covrerrnnns
.................................................................................... 52-2179330 | ..vvvererevenn | vervreirervennes [eveererennsnieneee | SKIipJACk Marina Corp.....euvveeecveveieicnieiesiienens Great American Life Insurance Company........... | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccvvrevies | coerreinnens

.................................................................................... 74-2180806 |.......ccocevevn | vervrvirerneinnnes [ ceveivreseinirenennn. | United Teacher Associates, Ltd.......cococvevecvvivieenes | TXovivireeees | NIALL.............. | AAG Holding Company, InC.......ccccccvvvvevirevnenne. | OWnership........ | ...100.000 | American Financial Group, INC......coovvevvevverninns | 1o
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0084...... American Financial Group, Inc........ 58-0869673 United Teacher Associates Insurance Company..... United Teacher Associates, Ltd............corverennee. Ownership......... ...100.000 | American Financial Group, Inc.
L |31-1422717 | ... AAG Insurance Agency, Inc .| Great American Financial Resources, Inc........... | Ownership ...100.000 | American Financial Group, Inc...
34-1017531 Ceres Group, Inc Great American Financial Resources, Inc Ownership ...100.000 | American Financial Group, Inc
.................................................................................... 47-0717079 | ..ovvveeviries | cveevireieenns | ceesiesneneeenenne. | CONtinental General Corporation Ceres Group, Inc Ownership......... | ...100.000 | American Financial Group, INC..........cccovveevires | cerririrnnnn
0084...... American Financial Group, Inc........ 71404...... AT-0463747 | oo e | e Continental General Insurance Company............... Continental General Corporation Ownership......... ...100.000 | American Financial Group, INC..........cccocererrevenn | coverennns
.................................................................................... 341947042 | ... | e [, | QQAGENCY Of TEXAS, INC.ovvvvveceeae Ceres Group, INC........cccvevverrererirsresennnennenne | OWNErship......... | ...100.000 | American Financial Group, INC.........cccccvverevies | coereinnnns
.................................................................................... 31-1395344 | ..o e | e, | Gre@t American AdVISOrS, NG Great American Financial Resources, Inc........... | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccouevrevees | cervrreinnens
.................................................................................... 421575938 | ....oovvcerereien | erererierineirenes | crrvrrirenesnenennene | Great American Holding, Inc American Financial Group, Inc............ccccccevvenee... | Ownership......... | ...100.000 | American Financial Group, INC..........coevvvererevns | covevrrrinnee
.................................................................................... 27-3062314 | ... | ereenirerreirenes | cverreseinenneneneene | AGricultural Services, LLC........oveveveineieeininne Great American Holding, Inc.........c.cccccocevvvenene. | Ownership......... | ...100.000 | American Financial Group, INC..........cccocnevreeree | ovvereinnne
.................................................................................... 45-4110027 | ...oovvvveerenen | ereerireirrirenes | cvereinsinneeenenene | United States Commodities Producers LLC............ [MT............ [NIA............... | Agricultural Services, LLC.............c.cccccovvurerennee. | Ownership......... | .....75.000 | American Financial Group, INC.........cccovvuveereenns [ coverirennn
Livestock Market Enhancement Risk Retention
27-4395897 Group United States Commodities Producers LLC........ Ownership American Financial Group, Inc.
27-2354685 United States Livestock Producers, LLC Agricultural Services, LLC..........cc.c..... Ownership American Financial Group, Inc.
Livestock Market Enhancement Risk Retention
0084...... American Financial Group, Inc........ 14084...... 274395897 | ..o | e [ Group NV A United States Livestock Producers, LLC............. Ownership......... | ..... 99.000 | American Financial Group, InC........c..cccocevvevennn. 2
American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc........ 35351...... 310912199 | ..o | e [ Company DE.....cc.... A Great American Holding, INC........ccccovuvvvrvrieinnins Ownership......... ...100.000 | American Financial Group, INC........c.ccccovererrerenn | correrrrnnns
American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc........ 37990...... 3109737671 | ..o | e [ American Empire Insurance Company.................... OH...coee.ee. A Company Ownership......... ...100.000 | American Financial Group, INC.......c.ccccvevverreerees | covrerreunns
.................................................................................... 591671722 | ...ovvvvevvvves | veveereveninns [ coveerencsienenene. | American Empire Underwriters, InC.......covcvveveeeee | TXerivieeee. [NIAL.............. | American Empire Insurance Company. ..| Ownership......... | ...100.000 | American Financial Group, INC.......c.ccccoevrerreurees | covrerreenns
....................................................................................................................................................................... GAI Australia Pty Ltd Great American Holding, Inc ..| Ownership......... | ...100.000 | American Financial Group, INC.........ccccocveevreunees | covrerrennns
....................................................................................................................................................................... Great American International Insurance Limited..... [IRL............ [ IA................. | Great American Holding, Inc................c.ccceunne.. | Ownership......... | ...100.000 | American Financial Group, INC........ccccvevievinns [ correreinins
0084...... American Financial Group, Inc........ 23418...... 73-0556513 | oo [ erreereinniens [ Mid-Continent Casualty Company............c.ccceeenee. A Great American Holding, Inc. .. | Ownership......... ...100.000 | American Financial Group, INC........cccccovvvevrien | veverrirennns
0084...... American Financial Group, Inc........ 15380...... T3-1406844 | ..o [ oo [t Mid-Continent Assurance Company.............ccceouu.. A Mid-Continent Casualty Company. . | Ownership......... ...100.000 | American Financial Group, INC.........ccccovvvevriren | vererriennns
Mid-Continent Excess and Surplus Insurance
38-3803661 | ... | e [ Company DE......c..... Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, INC........c.ccccocevevrernen | correrrrnnnns
30-0571535 | ..o | vevrereererreinenns [ Mid-Continent Specialty Insurance Services, Inc.... |OK............ Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, INC.......c.ccccovvrerrerrees | correrrrenns
73-0773259 Oklahoma Surety Company............ccceveevnrereerernns OH............ Mid-Continent Casualty Company. . | Ownership ...100.000 | American Financial Group, Inc
.198-0627464 |... Premier International Insurance Company.. ... | TCA.. . | Great American Holding, Inc... .| Ownership ...100.000 |American Financial Group, Inc...
31-0501234 Great American Insurance Company............c..c..... OH...ooevnee. American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.
45-2969767 Aerielle [P Holdings, LLC Great American Insurance Company.................. Ownership American Financial Group, Inc.
. |26-4391696 | ... Aerielle, LLC........ccoovvevinnne .| Great American Insurance Company.. ... | Ownership American Financial Group, Inc...
31-1463075 American Signature Underwriters, Inc..................... OH............ Great American Insurance Company.................. Ownership American Financial Group, Inc.
59-2840291 Brothers Property Corporation Great American Insurance Company................. Ownership American Financial Group, Inc.
. 120-5173494 | ... Brothers Le Pavillon, LLC.... .| Brothers Property Corporation . | Ownership ...100.000 | American Financial Group, Inc...
20-5173589 Brothers Le Pavillon (SPE), LLC.........ccccccvvvvvirrnnns [D] H Brothers Le Pavillon, LLC Ownership ...100.000 | American Financial Group, Inc

.................................................................................... 25-1754638 | .......oovvverere | cerererinrireirenes | cverveiresiesnenenennn. | Brothers Pennsylvanian Corporation...........c.evveee | PAcccee. Brothers Property Corporation...............cccceeenewee. | OWnErship......... | ...100.000 | American Financial Group, INC.........ccccovueveerevens | coverinennns
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59-2840294 Brothers Property Management Corporation........... OH.... Brothers Property Corporation............cccocveevennee Ownership......... ...100.000 | American Financial Group, Inc.

. |20-4498054 | ... Crescent Centre Apartments................... ... |OH .| Great American Insurance Company.. . | Ownership ...100.000 | American Financial Group, Inc...

31-1277904 Crop Managers Insurance Agency, Inc KS... Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
.................................................................................... 31-0589001 | ...ovvvviererrires [ cerverererrieins [ creesiseeennnene. | DEMpsey & Siders Agency, Inc........occeevevivceeneee. |OH Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccccourvrires | verrrrerennes
.................................................................................... 311341668 | ......ccccovveve | vervrerrerieienes [ coveeiieseienenenn. | EdeN Park Insurance Brokers, Inc.............c..c....... |CA Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC...........ccccoeerrevees [ coererrnnas
....................................................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V........[MEX Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoevrrevies [ coerrerrnnns
....................................................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V......... [MEX El Aguila, Compafiia de Seguros, S.A. de C.V.... |Ownership......... | .....99.000 | American Financial Group, INC..........cccoceerrerrerrns | correrrrenns
.................................................................................... 39-1404033 | ......oooveveverans [ crereinireienes | veirereinsneenn. | F@rmers Crop Insurance Alliance, Inc.........c.oovveeee. | KSeccoe Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccoveurevrers | ovvereirenne
.................................................................................... 13-3628555 | ....vevvvrirerins | vereinrineninines [ eevereineneenneene. | FCIA Management Company, Inc........coovevvevevrenne [NY Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccconeurevrers | covrervirenne
....................................................................................................................................................................... Foreign Credit Insurance Association..................... |[NY Great American Insurance Company.................. | Management..... | ................. | American Financial Group, InC...........cccccoveuvevees | 3riirinen
.................................................................................... 311753938 | ..o | e [eveerencnicnene. | GAl Warranty Company.........cevveevevercencnireinenee. |OH Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC...........ccccvuvererens | vervireineene
.................................................................................... 311765544 | ... [ oo [ veeecesieeenn. | GAL Warranty Company of Florida..........oeevveeeee [FLeinne GAIl Warranty Company............cccocevevevrereenennnen. | OWnership........ | ...100.000 | American Financial Group, INC.........ccccovvveries | ceveeienne
....................................................................................................................................................................... GAIl Warranty Company of Canada Inc................... | CAN Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccccoeverurens | cerererrnnnes
.................................................................................... 45-5565693 | ......cooeverrres [ covreriereiniens | cvnvniensensienseeenens | GALIC - SOMENtO, LLC..oovivcceeee Great American Insurance Company.................. | Ownership......... | .....35.000 | American Financial Group, INC.........c.ccccovvrecviees | 2ueireinnne
.................................................................................... 45-1144095 | ....ooovovvevnes [ eovrerieveinniens | cveeviesessienseeeeens | GALIC POINtE, LLC..oovieieiecce e Great American Insurance Company.................. | Ownership......... | .....35.000 | American Financial Group, INC.........c.ccccoevrecviies [ 2uerieinnne
............................. 61-1329718 | ....cooevvevvvns | verveeireveisins [ coveieiieisesienennen.. | Global Premier Finance Company. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccouevrrevees | corerreinnens
.............. . vevereninniens | 142693636 | ..ovvvvevviriens [ covvieiresiienes | cevieiiecninnenn. | Great American Agency of Texas, Inc........c..eeeee.. Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccouevrrerees [ cervrreinnens
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......... . | Great American Insurance Company.. ... | Ownership ...100.000 |American Financial Group, Inc...
0084...... American Financial Group, Inc........ 3989%...... 61-0983091 Great American Casualty Insurance Company....... Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc.
.................................................................................... 31-1228726 | ..o [ ceereeviieens [ cvesvecesiennenen. | Great American Claims Services, Inc.........veeeee. Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccccoveverires | cererernnnes
0084...... American Financial Group, Inc........ 10646...... 36-4079497 | ..o [ oo [t Great American Contemporary Insurance Company| OH............ A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........cccccovivevriren | vererrinnnns
0084...... American Financial Group, Inc........ 37532...... 31-0954439 | ..o | e [ Great American E & S Insurance Company............ DE............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC..........cccocoeverrevenn | cerrerennns
0084...... American Financial Group, Inc........ 41858...... 311036473 | oo [ e [ Great American Fidelity Insurance Company.......... DE............ A, Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccoeererrerenn | correrennnns
.................................................................................... 311652643 | ......cooeeveeis | vevrvreseienes [ coveieiesesieen. | Great American Insurance Agency, Inc...........ooe..e. |OH........... | NIAL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC........ccccccevvrerrenns [ crrerrenns
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | ....ovvevrirrinne [ orrrererrereinne | e Great American Insurance Company of New York.. [NY............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccvvvrerreerne | correrrenns
0084...... American Financial Group, Inc........ 38024...... 31-0974853 | ... e e Great American Lloyd's Insurance Company.......... Great American Insurance Company.................. Other.....coovvvins e American Financial Group, INC..........ccccvvniurenee 4.
.................................................................................... 31-1073664 | ......oovevvvees | e [ cverrenenieieen. | Great American Lloyd's, INC......eeevececeveercireinnnn, Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccccvvvrerens [ venereineene
.................................................................................... 31-0856644 | ........ccoocovis | vervenrerreinines [ oveierescnienn. | Great American Management Services, Inc............ Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccccvuvrerens | ververeiniene
0084...... American Financial Group, Inc........ 38580...... 311288778 | ..o | e [ Great American Protection Insurance Company..... Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC..........cccoeveervren | cevrreinnnn
.................................................................................... 31-0918893 | ..o [ erveerrireens [ v | Great American Re INCeveveeveviciccccscescne Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccccouvvvrires | verrrrerennns
0084...... American Financial Group, Inc........ 31135...... 31-1209419 | ..o | e [ Great American Security Insurance Company........ OH.ooovveeees [Ace Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC..........cccoceverrevenn | cerrerennns
0084...... American Financial Group, Inc........ 33723...... 311237970 | .o | e [ Great American Spirit Insurance Company............. A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC..........cccoeererrerenn | cererrnens

................................................................................... Insurance (GB) Limited Great American Insurance Company.................. | Ownership ...100.000 | American Financial Group, Inc

1591263251 | oo | e e Key Largo Group, Inc....... .. |FL. .| Great American Insurance Company.. ... | Ownership. ...100.000 | American Financial Group, Inc...
34-1607394 | ......coovvvrnnee 0001301106 | NASDAQ............ National Interstate Corporation..............coceveevrnees | OHuuicn. Great American Insurance Company.................. Ownership........ | ..... 51.700 | American Financial Group, Inc
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34-1899058 | ..o | veverrerereinenns [ e American Highways Insurance Agency, Inc............ National Interstate Corporation Ownership......... ...100.000 | American Financial Group, INC.........ccccoeueeeereunee | correerennns

. 131-1548235 | ... Explorer RV Insurance Agency, Inc .| National Interstate Corporation . | Ownership. ...100.000 | American Financial Group, Inc...
98-0191335 Hudson Indemnity, Ltd . National Interstate Corporation Ownership ...100.000 | American Financial Group, INC.........ccccoeveerven | covereiennns
.................................................................................... 66-0660039 | .....ccovrvrerrres [ cervererrireerns [ cvesrieiesineennn. | Hudson Management Group, Ltd........ccoveviviicinne National Interstate Corporation........................... | Ownership......... | ...100.000 |American Financial Group, INC..........ccccoceurirerinns [ corrererrins

.................................................................................... 34-1607396 | ......cccoecveer | vervrerrerseieies [ coveieiieseenenenn. | National Interstate Insurance Agency, Inc............... |OH............ NIA............... | National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, Inc

Commercial For Hire Transportation Purchasing
.................................................................................... 36-4670968 |.......ccoevvvrerne | vervrreirerieinins [ v, | GrOUP

0084...... American Financial Group, Inc........ 32620...... 341607395 | ..o | vevrereeeieinins [ National Interstate Insurance Company

National Interstate Insurance Agency, Inc........... Management..... |....cccovrirnne American Financial Group, InC..........cccocvveieunn. [
National Interstate Corporation..............cccocueeee. Ownership......... ...100.000 | American Financial Group, INC........c..cccoveievrernne | covrerrrnnns

National Interstate Insurance Company of Hawaii,

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

0084...... American Financial Group, Inc........ 41106...... 95-3623282 Triumphe Casualty Company ceeee National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.
.................................................................................... 43-1254631 | ..o [ cveriereiniees | v | TransProtection Service Company.........oevceveeeee. |MO...ee. | DS National Interstate Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, InC.........ccccocoverrernees | cerrerrernns
0084...... American Financial Group, Inc........ 21172...... 86-0114294 | ..o [ e [ Vanliner Insurance Company...........c.coceuevereeeeninnn. MO........... DS... National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccovveeriren | vevrreinnnns
....................................................................................................................................................................... Vanliner Reinsurance Limited............c.ccccceeevveeneee | BMU......... | DS................ | National Interstate Insurance Company.............. | Ownership......... | ...100.000 | American Financial Group, INC.........cccovvevrrires | cererririnnns
.................................................................................... 20-5546054 | .......cocccoeveers | vevrieireieienies [ covrieieseeiennn. | Safety Claims and Litigation Services, LLC............ [MT............ NIA............... | National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, INC..........cccceuererrenns [ cererrenns
.................................................................................... 27-2226948 | .....oovvvevves | evreriereniinns | cvvvriesessienenen. | Pin€CTEst Place LLC.......cveveveevvieienisiiesecseiens | Flovceee [NIAL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccoocvrerenis | ceverennns
.................................................................................... 871850814, | .....cocoevvcerrs | vevrivreveininns [ coveivreneisirennenn.. | PLLS Canada Insurance Brokers Inc...................... [CAN.......... NIA............... | Great American Insurance Company.................. | Ownership......... | .....49.000 | American Financial Group, INC........cccocevvrerrenns [ covrerrenns
.................................................................................... 31-1293064 | ......ccvcvevvene [ crereinirerinns | cvereveineneneennn. | Professional Risk Brokers, Inc.......c.ocovvveeevvicnins | Il [NIALL........... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccccovvrererns | corirrrrrinee
.................................................................................... 72-1331800 | ..oovevvcrerins [ eorerieririirennns [ cvrrevennenenen.. | Strategic Comp Holdings, L.L.C.......cocoovvvvvvivvnes | LA [NIALL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccocveererrerns | coririrrennee
.................................................................................... 36-4517754 | .....oovvevvs | e [ s, | Strategic Comp Services, LL.C.....ooovvevvevvvvcncees [LAcco | NIAL............. | Strategic Comp Holdings, L.L.C..............c..c........ | Ownership......... | ...100.000 | American Financial Group, INC........ccccocueververrenes [ covrerrenns
.................................................................................... 32-0050970 | ....ovevvrerrvrnen | verrerererneieenes [ eveereneeneneenenn. | Strategic Comp, LLL.C..... Strategic Comp Holdings, L.L.C.............. Ownership......... | ...100.000 | American Financial Group, INC.........ccccvevererernees | correrrennns
.................................................................................... 31-0686194 | ......coccoveveees [ eeevveeieeeieiees | eveeieiesieee .. | One East Fourth, Inc N American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccocovererives | cevrreinnnn
.................................................................................... 31-0883227 | ...oevveeeres [ cervereevireeins [ vevvieecsineenn | Pioneer Carpet Mills, INC.....coevccieciicvviccceineee. |OHe [NTALL............. | American Financial Group, InC............cccceveeeee. | Ownership......... | ...100.000 | American Financial Group, INC.........cccoueevivenes [ covivireinnns
.................................................................................... 31-1119320 | oo [ erveesrieines [ eveviveieisnienenen. | TEJ Holdings, Inc American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccoceererreerns | correrrennns
.................................................................................... 31-0728327 | ....oovvvveveees [ eveeviesieeens [ cvceviesieievieenenn. | Three East Fourth, Inc American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.............cccoecvevers | corrrrrnn.
Asterisk Explanation

1 Another affiliated company owns 1% or less of the shares.

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

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

4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.

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

Current Year to Date

1

Lines of Business

1 2 3
Direct Premiums Direct Losses Direct
Earned Incurred Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
. Medical professional liability - 0CCUITENCE..........covverreiiirrieieeeieieeiines
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

. Auto physical damage
. AICraft (all PETIIS)......cvveveeriereerese et

. International..
- WaITANEY ..t

. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS e

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..........

..3,144,701
..166,876,141
44,828,291

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

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

. International..
s WaAITANEY ..ot bbb
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of buSINESS............cccceeveeieeieesiccreeiee

1 TOMAIS et

Medical professional liability - occurrence....
Medical professional liability - claims made..

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

Other liability-0CCUITENCE.........c.vueveiiiieiieieiee e
Other liability-claims made
Excess workers' compensation

e 4241012
................................................ 3750

......................................... 3,048,325
175,469,713

......................................... 3,403,940
..168,126,951

: 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 September 30, 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 LA0,769 | e 46,355 | 233 | e 47,207 | oo 93,795 | o 26,197 | oo (33,290) | ooocvererae (7,093)
2. 201 e [ 28,076 | .o 43,049 | oo, 71125 | e P I T46 | oo 22,387 | oo, 27,156 | oo PLXT I 31,410 | oo, 58,829 | ovvereierieiennas 20,721 | oo (10,630) | ceovvvrerrrieranne 10,091
3. Subtotals
2011 4 Prior...ccoo. | coveereeiicinas 88,887 | oo 123,895 | ..covvveee, 212,782 03,156 | i 7351 | 496 | .o 78,617 | oo 152,624 | .o 46,918 | ..o (43,920)| vovovveveriiea 2,998
4. 2012. s | i 30,137 | o 84171 | oo 114,308 | .o 27,318 | e 2,289 | oo 29,607 | oo 30,841 | oo 1,680 | o 50,641 | .o 83,162 | oo 28,022 | oo (29,561) | ovvecveirireiicinas (1,539)
5. Subtotals
2012 + Priof...coo. | cooveeereeneenn 119,024 | 208,066 | v 327,090 | iiiiieeeee89,612 | 3151 | 000092763 | 104,352 | 2,176 | oo 129,258 | ..ocovreriae 235,786 | ..o 74,940 | .o (73,481)] v 1,459
6. 2013, [, .0 ST 2.0 ST .S T P D00 S [P 39,906 | .oovvrreererine, 39,906 |...coovennee D0, S [P 33,120 | oo, 72,465 | oo 105,585 [...ccceerene. XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 119,024 | ..o 208,066 | .....covvrernne 327,090 | oo 89,612 | o 43,057 | oo 132,669 | ..oocovvererrnne 104,352 | .o 35,296 | .oooieiviernn 201,723 | oo 341,371 | e 74,940 | oo (73,481) | v 1,459
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 63.0% (2. e (35.3)% 3. o 0.4 %

Col. 13, Line 7

Line 8

4 i 0.5 %




statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1.

2.

3.

4

Bar Code:
* 32 6 2 0 2 0134 900O0O0O0 3 =
* 32 6 2 0 2 01 3 4550000 3 =
* 3 2 6 2 0 2 013 3 6 50000 3 =

* 3 26 2020135050000 3 =*

Q15

Response

NO

NO

NO

NO




statement for September 30, 2013 ofthe 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. Miscellaneous receivable 121,459 | oo | e 121,459 | oo 105,642
2597. Summary of remaining write-ins for Line 25 121,459 | oo [V I 121,459 | i 105,642

Q16




statement for September 30, 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

.199,984

.................................... 370,117

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

..542,098

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

............................... 15,623,582

............................... 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
............................. 282,947,595
................................. 1,134,359
1,088,469
................................. 3,183,640
256,722,658
................................. 4,775,686

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

............................. 807,224,340
.................................... 187,349

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

............................. 807,036,991

............................. 780,324,561
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statement for September 30, 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 AT4,237,534 | oo 52,628,035 | ....oovverrrririennnns 46,031,126 | ..ooovvvevrernircriennaes (654,108) | ..veovvererrarerrnaes 493,752,899 | ...ooorrririerennns 474,237,534 | oo 480,180,337 | ...vvvrrrririrnnnns 498,272,501
2. ClASS 2 () rermureeereeeresmereiiseesis st st | st 84,146,844 | ........coovvvricrinnn. 3,495,140 | ...oovvvnrrircrriie 4,989,847 | ..oovvverrricriinnns 4,665,593 | ...oocvvvirriininns 93,258,303 | ...ooouvverrrrririennns 84,146,844 | ..o 87,317,729 | covoovcvvrririenns 89,768,940
BT 0= I - OO ISP 13,954,297 | .o 1,000,000 | ..o 1,235,290 | ..o 979,200 | .ovvverreieirirrieenes 11,133,465 | .o 13,954,297 | ..o 14,698,207 | ..o 12,982,682
4. CIASS 4 (B).rurvereemeeersmeeessreessseeeessseess e ses s ess ettt sttt | ensest et 20,676,829 | ..oovevrrreeeerernneens 500,000 | .eorverrmereereereireneees 951,406 | ..voooveerrerrerrneeens (4,889,732) | ..oovrvverrrrirrneens 17,227,809 | .vveeorreerrereennne. 20,676,829 | ....ovvvererrieriens 15,335,691 | coooovvereerceieens 17,224,008
B C1ASS 5 () eeruuerersuseeessmeressaeessssesessseesssse st sttt | Hesienes et 3,060,316 | ..oourvermarrermeeresneeeesnnenesiseees | eseessssseessssesssssesesnns 224,601 | ..o (1,098,033) [ ..oovvrevrnrririeeeinnne 7,099,142 | coovvooeeeriiineenns 3,060,316 | covvvvverrererrireeens (T4 7 O
B, ClASS B (8).reruureeeruersrrerrsieenisescsiee st st st nenien | ernt e 505,252 | .vooueirernesiieseensssise s | e sssnsens 54,709 | ..ovvvieiieeinisscsnissennssessens | eresesssssenn s 548,506 | .....ovvriiieieniineins 505,252 | ..crvricieennenniennens 450,543 | oo 598,005
7. TOMAI BONGS.....coveeceecicseess ettt 596,581,072 | ...covvvvvrvrreereenns 57,623,175 53,486,979 | ..oovrrerrireerinns (CLATL:) ] [— 623,020,123 596,581,072 | ....ccovvvrrrrcrrrenee 599,720,190 618,846,137
PREFERRED STOCK
8. ClASS Tt | e 1,499,963 | .voooiivermereiieenserssieeniens | cevsseesss st | seret s (70 1 1,500,000 | ..oovvermeriricreennees 1,499,963 | ....cvvvrrrrircriennans 1,499,926 | ....vvvvmcrriirnrireninnd 624,932
9. ClASS 2.ttt sttt ssens | Sessessenten et tnes 4,966,197 | ..o 1,518,400 | ..o | e (255,497) | cvovereereirerirrieinns 2,261,726 | .o 4,966,197 | .ooveererieeicns 6,229,100 | ..oovevririrereireinnnns 2,395,347
10, CIASS B..ouvvveeueeeesureeesseeessseeeeessssesss s sesss st st sss st ennsnen | eessssnssst et ensetas A 0TV 500,000 | cvveouureermeeeeseeeeseenesseesssnens | eeessseessssessssnesessans QLA ]0) | I —— 1,812,770 | oo 2,776,050 | ovvvoorreeererriireneens 3,114,300 | coovverreeerierneens 1,812,669
11, ClASS 4ottt | senesenesat et 1,183,951 | ovoeiceirereetreeniseseirssenssnees | eeeesssesss st sss st | fesnesss et sse 5,998 | .ooveorrrrrrnerireeenns 1,183,924 | ..o, 1,183,951 | oo 1,189,949 | oo 221,397
12. Class 5 13,371 13,371 w1337 | s 13,371 13,371
13, ClASS Bu.ovvvveervrreirceinneesi ettt | setere 27,045 | oo | o | s | sessesnssssn s 27,045 | .o 27,045 | oo 27,045 | .o 27,045
14, Total Preferred STOCK. ... ...ttt ssssessessens | ensssssssssssssssessasens 10,466,578 | ..o 2,018,400 | .o {1 (411,286) [ ..ooverererrnernrerneeenad 6,798,836 | ..oiiiiiiiiinas 10,466,578 | ..ovovviereriinninne 12,073,692 | ..o 5,094,761
15, Total Bonds and Preferred SIOCK..........ccuuuuurreemreeerrreernneeeiseeeesseesesesseessneeessens | seeesssssesssssessnans 607,047,650 | ....ooooreererrrreernnne 59,641,575 | ..oorveererrrirrneeens 53,486,979 | .covvoorereereerrirnnens (1,408,364) | ...covrvrrrrrern 629,818,959 | ....ovevrerriirnnens 607,047,650 | ....cvvermrrrerneens 611,793,882 | ...oorverrrirens 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 September 30, 2013 ofthe 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.......emiereee et | s 8,813,315 | .o XXX ovitvvvineeinsinsns | eeeveiseneensensiesseenenees 8,813,315 | oo T3 |
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 INVESIMENES ACAUITE............cvueieiciicicece ettt bbb b s s saessesnns | sestessesassessssassesssssesees 47,806,296 | ...coovvverrrerererien. 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............curviviieieiciiieie ettt bbbt sse s bessesaes | sestessesssessese s esaenee 62,555,888 | ...oovieririiereieninns 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-T+8-9).........ccccorereirireieiieriisisiessssieeissienens | seeresesessssssessessesessenns 8,813,315 | (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)....vuivuiiiieiieiieiiiieieieisisssesseessssssessssssssssssensesssssssesessssensens | sossessessesssssssessesnssnsenss 8,813,315 | oo 23,562,907

QsI03




statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02
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statement for September 30, 2013 ofthe N@tional Interstate Insurance Company

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

1 2 Location 5 6 7 8 9 10 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 03/28/2012.... 2 700,000 1,975,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 700,000 0 1,975,000
3999999. Subtotal - Unaffiliated 700,000 0 1,975,000
4199999. Totals. 700,000 0 1,975,000
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 Total
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
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
383787 AF  7|GNR 2013-71 GA PAC 2.50 07/20/2041 ‘ ........... ‘ ....09/25/2013 | PIPER JAFFRAY / US BANCORP. 909,221 906,565 1,826 |1
0599999. Total - Bonds - U.S. Government 909,221 906,565 1,826 | ..o DS, S
Bonds - U.S. States, Territories and Possessions
93974C L7 3|WA ST REF SER R 4.00 07/01/2028 | ........... | ....08/28/2013 lWELLS FARGO BROKERAGE SERVICES 1,455,000 1,500,000 10,333 |1FE
1799999. Total - Bonds - U.S. States, Territories & Possession 1,455,000 1,500,000 10,333 |....cco... DS, S
Bonds - U.S. Political Subdivisions of States, Territories and P ion
154686 FK 0|CENTRL OH SOL WST- 3.10 12/01/2020 ...07/31/2013 | STIFEL NICOLAUS 400,000 400,000 1FE
442331 ZD 9[HOUSTON TX PRE-REFUND D 5.00 3/01/2018 .06/14/2013 | Def ent 350,000 350,000 5,007 [1FE
735014 JR 4| PORT OLYMPIA-A-AMT 4.50 12/01/2022 ....08/23/2013 | ANCORA ADVISORS LLC. 514,755 495,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 1,264,755 1,245,000 5,007 |......... DS, S
Bonds - U.S. Special R and Special A t
249218 AU 2| DENVER CO SCHS COPS B 2.598 12/15/2021.........cvvuuererrrireriisesirersssesisesssesesssesesssessssssssssesssssssssessennse | soveseeeees ...09/25/2013 | ANCORA ADVISORS LLC 1,468,455 1,550,000 17,562 |1FE
313370 E3 8| FED HOME LN BANK 3.375 06/12/2020..........ccovucrmrrrreimreeiimmeesesssesssssessssssssssssesssssssssssssessssssssssssnnes | soseesssnes ....08/22/2013 | CLARKE (G.X.) & CO. 197,425 190,000 1,265 |1
313383 EB 3| FED HOME LN BANK 1.82 12/04/20..........ccocmmuerriereerrismesieissesssisnssssssssssssssssssssssssssssssssssssssssssssssssssnnes | soseesssons ....09/05/2013 | STIFEL NICOLAUS 813,722 885,000 4,116 |1
313383 ZU 8| FED HOME LN BANK 3.00 09/10/2021........ccomivrerrrurerireenierissssiessissesssssssssssssssssssssssssssssssssssssssssssssssses | sosesesens ...09/25/2013 | CLARKE (G.X.) & CO. 981,424 965,000 1,689 |1
3133EC WW 0 |FED FARM CREDIT 2.79 08/07/2020. ....09/25/2013 | CLARKE (G.X.) & CO. 1,300,374 1,295,000 5,018 |1
3133XX P5 0|FED HOME LN BANK 4.125 03/13/2020 .09/23/2013 | Intercompany Sale 99,342 90,000 103 |1
3136AE 6N 2| FNR 2013-74 HA SEQ 3.00 10/25/2037. ....07/23/2013 | WELLS FARGO BROKERAGE SERVICES 659,006 644,898 1,344 |1
3136AE  S7 3| FNR 2013-53 WL PAC 1.50 01/25/2042.........0cccmmerveemereesisesresssessesssessessssessssssssssssssessssssessssssnssssssseseesssses. | seonenees ....07/23/2013 | CANTOR FITZGERALD & CO 1,886,008 2,001,733 2,085 |1
3136AF NE 0 [FNR 2013-75 VG PAC AD 3.25 08/25/2026.............o0ocovvrerrrvrseriesssssssssessssssssssessssssssssssssssssssssssssssssssssssssssssns | svsssssns ...09/24/2013 | ANCORA ADVISORS LLC 728,099 708,828 1,664 |1
3136AG LA 8| FNR 2013-93 VA SEQ 3.00 01/25/25.........covveumrreerimrreesmeseessseesssssssssssssssssssssesssssssesssssssessssssssessssssesssssonse | eoneeses ....09/17/2013 | CANTOR FITZGERALD & CO 1,016,154 993,793 1,574 |1
3137AT Q5 4 |FHR 4097 TG SEQ 2.00 05/15/2039...........c0mvremmmmrressmessessssssssssessssssssssssssessssssssssssssessssssssssssssssssssssssssses. | avsessnes ....07/22/2013 | CLARKE (G.X.) & CO. 1,297,770 1,336,615 1,782 |1
3137B0 TR 5[FHR 4186 MC PT 1.50 03/15/2028............ocorrvremrrrerirmeneissseesissesssssssssssssssessssssssssssssssssssssssssasssssssssssses | soseesssnns ....07/22/2013 | ANCORA ADVISORS LLC. 1,060,631 1,107,347 1,107 |1
3137B4  4F 0| FHR 4236 WC PAC EXCH 3.00 05/15/42.........cevvveeermerriernessissessissssesssssssssssssesssssssssssssssssssssssssssssesssssns | soseesseons ....08/15/2013 | PIPER JAFFRAY / US BANCORP 678,270 670,000 1,619 |1
46246K J2 9| IAFIN-TXB-B-ST RE 3.73 08/01/2021 ...09/17/2013 | ANCORA ADVISORS LLC 1,216,818 1,175,000 5965 |1FE
54811G GF 1|LWR CO RVR-PREREF 5.375 5/15/2020 .08/13/2013 | NON-BROKER 320,035 320,000 35 |1FE
54811G GP 9|LWR CO RVR-UNREF-A 5.375 5/15/2020 ....08/13/2013 | Def ent 20,002 20,000 263 | 1FE
61212R 4G 8| MT ST BRD OF HSG B-13.50 12/01/44..........oovoorereirreerissessiisessisssssssssssesssssssesssssssessssssssessssssssesssssseene | sovsesnes ....08/29/2013 | RBC CAPITAL MARKETS 1,028,280 1,000,000 1FE
645791 CZ 5| NJ ENVRNMNTL TRUST A-R 4.26 9/1/2B........covcruerrermeereisiessesseessessesssssssessesssseessssssesssssssesssssssssssssees | sossesssnns ....08/30/2013 | BANC OF AMERICA SECURITIES 1,513,635 1,500,000 667 |1FE
646136 TM 3| NJ ST TRN TR AUTH C 0.00 12/15/2027........ccoomvvererermreirereresssseresessssesssssssssessssssssessssssssnessssssssssssssesses | sovssssens ...09/04/2013 | RAYMOND JAMES & ASSOCIATES, 487,810 1,000,000 1FE
647200 X6 6|NMMTGE FIN SFM C 14.50 10/01/2043.........coooomrmviirneeriieresissessesissessssssssssssssssssssesesssssssssssssesssssssseenes | soseessesns ....08/08/2013 | JP MORGAN SECURITIES INC 1,040,000 1,000,000 1FE
64966W DH 7 [NYC NY HSG DEV B1 5.00 7/01/2024...........cooomeriimeriinerineriinesioeseisesisessssesssssssssesssssssssesssssssssessssesssensss. | sosesesssns ....08/30/2013 | JP MORGAN SECURITIES INC. 1,624,410 1,500,000 1FE
756872 HV 2| RED RIVER TX EDU FIN 5.00 03/15/2027..........comvvvreerreeeerseerissseessssssssissssssssssesssssssssssssssesssssesssssssnsesses | soseessenes ....08/28/2013 | JP MORGAN SECURITIES INC 528,230 500,000 1FE
889396 QV 2| TOLEDO WTRWKS-PRER 5.00 11/15/20716.........cerreermmrreemmmereessnessessmsesessssesssssseessssssessssssnesssssssessssseneesss | soseesssses ....07/25/2013 | Def ent 300,722 295,000 2,868 |1FE
889396 QX 8| TOLEDO WTRWKS-UNRE 5.00 11/15/2016........vveeruarrresssssressssessesssssssssssssssssssssesssssssssssssssssssssssssssssssssseses | sosserssees ....07/25/2013 | Def ent 71,358 70,000 681 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 20,337,980 20,818,215 51,406
Bonds - Industrial and Miscell
00084Q AA 9| ACASC 2013-1A A1 CLO FLT 04/20/25. Reo ....09/06/2013 | RAYMOND JAMES & ASSOCIATES 445,500 450,000 3,545 |1FE
00084V AQ 3| ACASC 2013-2A A2B CLO 4.55 10/25/2025, Reoe ....08/28/2013 | CITIGROUP, 1,000,000 1,000,000 1FE
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00249E  AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017.....ooumrermrremrernenisereienssesessesssseessssesssssesssessssssssssssssssssssssssn | sesssessens ...07/29/2013 | JEFFERIES & CO 1,000,000 1,000,000 2FE

007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035...........ccouummrreeerrerreasssesseisssesssssssesssssssssssssessssssssssssssesssssssssssses. | soseesessos ....07/24/2013 | RBS SECURITIES/GREENWICH 467,914 500,109 1,107 | 1FM

02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037......cocvuvmrvererirrrinesiissiisessssesssssssssesssssssaesssssssesessssssssesessssssses | sosinessens ...09/13/2013 | RBS SECURITIES/GREENWICH 1,092,673 1,320,450 3,585 [1Z

02377U AA 2| AMER AIRLINES 2013-2 4.95 01/15/2023..........ovvrvveerereerimererissesessisesessssssssssssessssssssssssssssssssssssessssssnsenss. | sossesnnes ....07/24/2013 | MORGAN STANLEY. 1,000,000 1,000,000 2AM

037411 AX 3| APACHE CORP 3.625 02/01/2021.......ccvuuuuerreermerresmmessessisesessssesssssssssssssssesssssessessssssessessesessssssesssssensesssnes | soseesssons ....08/19/2013 | ANCORA ADVISORS LLC. 997,145 985,000 2,083 [1FE

059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.......cuccvvuevermrermerereresnsesisesssssesssesssesesssessssesssessssesssesssesesssness | sessseesens ...09/18/2013 | RBS SECURITIES/GREENWICH 983,094 1,353,658 4,963 | 1AM

144141 DA 3| CAROLINAP &L 3.00 09/15/2021........cvvvermmerreermrrrismeesisseesessesessssssseesssssnesssssssesssssssessssssnessssssseesssssseens | seoneeeees ....08/16/2013 | WILLIAM BLAIR & COMPANY. 206,850 210,000 2,730 |1FE

17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 ...07/17/2013 | RBS SECURITIES/GREENWICH 510,863 574,810 1,928 | 1FM

20825C AR 5|CONOCOPHILLIPS 5 02/01/19. .09/23/2013 | Intercompany Sale. 69,792 60,000 498 |1FE

36828Q QH 2| GECMC 2005-C4 AJ MEZ CSTR 11/2045 ....07/30/2013 | CITIGROUP, 976,875 1,000,000 147 | 1FM

36962G 4R 2| GEN ELEC CAP CRP 4.375 09/16/2020..........c.cvrvemerirereimerererssneseseesssesessssssesssssssssessssessssessssessssssssens | sosssssnees ...07/23/2013 | WILLIAM BLAIR & COMPANY. 912,985 850,000 13,429 | 1FE

37045V AB 6| GENERAL MOTORS 4.875 10/02/2023..........covvuummeevierresrissessessessasisssssssssesssssssssssssssssssssssesssssssssssssssenss. | soseessenns ....09/24/2013 | CITIGROUP, 1,000,000 1,000,000 3FE

46626L FL 9 |JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035..........cveumieemerirereiesissssieesssssssisessssssssessssssssesssssssssessssessns | snsessies ....08/08/2013 | AMHERST. 1,054,262 1,123,422 225 | 1FM

585055 AV 8| MEDTRONIC INC 4.125 03/15/2021........ovvuuumrrerimrereeessnseessssessssssssssssssesssssssssssssssssssssssesssssesessssssesssssense | soseesssnes ....08/23/2013 | STIFEL NICOLAUS 954,799 910,000 16,996 |1FE

61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........ccvvveermeereeemmerssisnesssssssessssssessssssssssssssssssssssssssssssssssssssssssssssssses | sesnseeses ....08/01/2013 | WELLS FARGO BROKERAGE SERVICES 527,636 566,019 51 |1FM

63860L AC 4|NSTR 2007-B 2AV2 SEQ FLT 04/25/2037.......ccvuorvemererereineresessinesessesssssesssssssssssssssssssessssesssssssssnessssssessns. | aosssessens ...09/06/2013 | RBS SECURITIES/GREENWICH 1,932,632 2,168,451 351 [1Z

713448 BW 7 |PEPSICO INC 3.00 08/25/2021 ....09/25/2013 | CANTOR FITZGERALD & CO 1,556,919 1,575,000 4,594 | 1FE

76111X TE 3 |RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035 .07/23/2013 | RBS SECURITIES/GREENWICH 485,267 515,898 1,053 | 1FM

85172G AB 3| SLFMT 2013-2A M1 MEZ 3.52 12/25/2065. ....07/03/2013 | BANC OF AMERICA SECURITIES 481,614 500,000 1,858 | 1FE

854502 AC 5| STANLEY BLACK 3.40 12/01/2021........cccrrvriurrrenimmnesnissesssisssssssisssssssssssssssssssssssssssssssssssssssesssssssssssses. | soseesssons ....09/25/2013 | WILLIAM BLAIR & COMPANY. 986,152 985,000 11,070 |1FE

8726IN AG 5| TMX FIN/TITLEMAX 8.50 09/15/2018.........cvvvruurversmaeressiaesssssasessessssssssssssssssssssesssssssssssssssssssssssssssssssssssssssns. | avsesssnes ...07117/2013 | JEFFERIES & CO 500,000 500,000 AFE

88314R AA 4|TMCL 2013-1A A SEQ 3.9 09/20/2038 Reo ....09/13/2013 | BANC OF AMERICA SECURITIES 1,492,313 1,500,000 1FE

909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025...........evvvvermmeerismsesrissssssesssssssissssssssssssssssssssssssssssssssssssssssesssssnes | nossesessos ...08/01/2013 | CS FIRST BOSTON 1,000,000 1,000,000 1FE

92343V BR 4| VERIZON COMM INC 5.15 09/15/2023.........covuuummmrmimmmmsinnissssessesssssssssssesssssssessssssessssssssssssssesssssssssssssenses | coseesseoes ....09/11/2013 | JP MORGAN SECURITIES INC. 1,495,140 1,500,000
3899999. Total - Bonds - Industrial & Miscellaneous. 23,130,424 24,147,818 70,213
8399997. Total - Bonds - Part 3 47,097,380 48,617,597 138,785
8399999. Total - Bond 47,097,380 48,617,597 138,785
Preferred Stocks - Industrial and Miscell

61762V 20 0 [MORGAN STANLEY 7125 E.....oovuvvvirreriireerissesissesessisessssssssssssssssssssssssssssssssssssssssssssssssssssssssnsesss | noseessenns ....09/25/2013 | MORGAN STANLEY. 20,000.000 500,000 P3UFE

902973 83 3| US BANCORP B.50........ccuurreeuurmreiimssrresssseresssssssessssaesssssssesssssssesssssssessssssssssssss st ssss s ssssssssssssssesssssns | noseessssos ....08/26/2013 | IMPERIAL CAPITAL 20,000.000 518,400 P2UFE

949746 55 6| WELLS FARGO CO 5.85.......vverruurieesssserresssssssssssessessssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsns | sossersssos ...07/15/2013 | WELLS FARGO BROKERAGE SERVICES 40,000.000 1,000,000 P2UFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneou: 2,018,400 XXX (U XXX
8999997. Total - Preferred Stocks - Part 3 2,018,400 XXX 0 | P S—
8999999. Total - Preferred Stocks 2,018,400 XXX (U P XXX
C on Stocks - Industrial and Miscell

002474 10 4|AZZINC ...09/05/2013 | STIFEL NICOLAUS 3,659.000 143,734 XXX L

002474 10 4|AZZINC .09/27/2013 | CANTOR FITZGERALD & CO. 1,129.000 47,461 XXX L

037347 10 1| ANWORTH MORTGAGE ASSET CORP. ...07/08/2013 | INTERSTATE GROUP 2,000.000 9,610 XXX L

037347 10 1| ANWORTH MORTGAGE ASSET CORP.........covvrriirnerrisssesssssessssssssssssssessssssssssssssessssssssesssssnsesssssnsens | soessessees | ooed 08/27/2013 | INTERSTATE GROUP 13,000.000 58,557 XXX L

037347 10 1| ANWORTH MORTGAGE ASSET CORP........covvuurmrieirniriisssisssesssssssssssssessssssssssssssessssssssssssssesssssnsens | soessesnees | oond 09/03/2013 | INTERSTATE GROUP 1,150.000 5,099 XXX L
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03763V 10 2| APOLLO RESIDENTIAL MORTGAGE........covvvrmrresimerresiessesisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | nosessssnos ...07/05/2013 | INTERSTATE GROUP 35,000.000 515,876 XXX
03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........coouriiirmeirisessissssssissssssssssssssssessssssessssssssssssssssssssssssssses. | noseesseons ....07/09/2013 | INTERSTATE GROUP 9,400.000 139,092 XXX
12477X 10 6 [ CAIINTERNATIONAL INC......oorvirmriimrririiisiireissee i ssses st st s ssssssssssssssssssesssssssssesssssssssesssssssssesses. | sonmsssenes ...08/21/2013 | CANTOR FITZGERALD & CO 6,555.000 141,806 XXX
12673A 10 8| CYS INVESTMENTS INC.....ooivveemreeierreerisssessisssesisssesssssesssssssssssssessssssssssssssesssssssssssssssssssssesssssnes | sessesnnes ....07/05/2013 | INTERSTATE GROUP 13,000.000 107,036 XXX
12673A 10 8[CYS INVESTMENTS INC.....ooiviiueereiusmmesrismeesssssessiss s sssssesssssssssss s ssss s sssssssssssssssssssssssssssssssnses | eossssnnes ....07/09/2013 | FRIEDMAN BILLINGS RAMSEY 7,000.000 58,411 XXX
12673A 10 8[CYS INVESTMENTS INC....oouurvirrmerecimsiessesmsssisssssssissssessssssesssssssssssssessssssssssssssessssssssssssssssssssssssssssnnes | aosessnnes ...08/02/2013 | INTERSTATE GROUP 15,000.000 120,558 XXX
14149F 10 9| CARDINAL FINANCIAL CORPORATION.......ccmmerveummmrreesmmmermssssnessssssmsssssssessssssesssssssssssssssssssssssssssssessssssns. | nossesssnes ....09/27/2013 | CANTOR FITZGERALD & CO 2,361.000 38,978 XXX
14309L 10 2| CARLYLE GROUP LP ...08/09/2013 | SANDLER & O'NEIL PARTNERS 5,000.000 133,777 XXX
14309L 10 2| CARLYLE GROUP LP .08/15/2013 | SANDLER & O'NEIL PARTNERS 8,000.000 208,590 XXX
14309L 10 2| CARLYLE GROUP LP ...08/16/2013 | SANDLER & O'NEIL PARTNERS 3,500.000 89,879 XXX
150602 20 9| CEDAR REALTY TRUST INC.....oootivuurirerimeriseeeserssssesssessssesssessssessssessssssssssesssssessssessssessssesssssssssesssnnenss. | sosessnees ...07/26/2013 | STIFEL NICOLAUS 21,672.000 125,156 XXX
150602 20 9| CEDAR REALTY TRUST INC.....vveuuurreemmmrressmnersssssessessssssssssssesssssssessssssesssssssssssssssesssssssesssssssessssssessssss. | seonneeses ....08/08/2013 | STIFEL NICOLAUS 2,353.000 12,523 XXX
150602 20 9| CEDAR REALTY TRUST INC......ooiiiiuriiirimeriiesisesssesesisse st ssse s sssse s sssse s ssssesssssssssesssesssssesssnenss. | sossssneens ...08/09/2013 | STIFEL NICOLAUS 3,018.000 16,394 XXX
150602 20 9| CEDAR REALTY TRUST INC......cvveuuureermmrressmmeressssesssssssssssssssesssssssessssssesssssssesssssssesssssssessssssesssssssesssss. | seonneenes ....09/26/2013 | STIFEL NICOLAUS 5,573.000 29,486 XXX
22002T 10 8| CORPORATE OFFICE PROPERTIES.......coccurriiummerrissmmessissnessssssssssssssessssssssssssssssssssssesssssssssssssssssssses. | sosnseeses ....08/15/2013 | CABRERA CAPITAL MARKETS 1,167.000 27,966 XXX
25400B 10 8 | DIGITAL GENERATION INC.....oouurvivrmmrricrmmreeessssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssss. | nosesssssos ...07/23/2013 | CABRERA CAPITAL MARKETS 13,398.000 107,567 XXX
25400B 10 8|DIGITAL GENERATION INC ....07/24/2013 | CABRERA CAPITAL MARKETS 2,254.000 17,861 XXX
25400B 10 8|DIGITAL GENERATION INC .08/02/2013 | STIFEL NICOLAUS 2,402.000 19,192 XXX
257559 20 3 |DOMTAR CORP ....09/20/2013 | CABRERA CAPITAL MARKETS 2,087.000 165,985 XXX
257559 20 3|DOMTAR CORP. [ ....09/27/2013 | CANTOR FITZGERALD & CO 618.000 49,040 XXX
278715 20 6| EBIXINC ..ottt st sttt sennnas | erniseries ...07/09/2013 | CANTOR FITZGERALD & CO 2,829.000 28,435 XXX
278715 20 6| EBIXINC....oooouiieeimrieiiieeieseesesssesssssses sttt | eneereenes ...07/19/2013 | GREENTREE BROKERAGE 1,736.000 19,219 XXX
42222G 10 8| HEALTH NET INC.....ooooiiieciiieiiictiieeeiiesisessi it snisnns | cevisssens ...08/127/2013 | CANTOR FITZGERALD & CO 4,577.000 137,939 XXX
42222G 10 8| HEALTH NET INC......oiivieirrreeiireerissesssssssseesisssssssssssssssssss s s sssssssssesssssssssssssenses | seseeseenes ....09/27/2013 | CANTOR FITZGERALD & CO 1,551.000 49,013 XXX
431571 10 8 [ HILLENBRAND INC......cirrviurmmrriismmcrsiessesssisssssssssesssssssssssssssssssssesssssssssssssssssssssessssssssssssssssssssssssssnnes | aessesnnes ....08/07/2013 | CABRERA CAPITAL MARKETS 1,167.000 28,531 XXX
46131B 10 0 [INVESCO MORTGAGE CAPITAL ...07/05/2013 | DEUTSCHE BANK 12,800.000 189,731 XXX
46131B 10 0 |INVESCO MORTGAGE CAPITAL .07/09/2013 | FRIEDMAN BILLINGS RAMSEY. 5,000.000 77,913 XXX
46131B 10 0 [INVESCO MORTGAGE CAPITAL ...07/10/2013 | FRIEDMAN BILLINGS RAMSEY 2,000.000 31,355 XXX
651824 10 4| NEWPORT CORP........oimirrriimmrriesmmesessssssssssssssssssesssssssssssssssssss s ssssssssssssssssssssessssssssssessssssnsssssssnsesssssnnns. | nossesssnes ...07/19/2013 | GREENTREE BROKERAGE 1,331.000 19,337 XXX
716748 10 8| PETROQUEST ENERGY INC......ooourreeummrreimmneressmsersssssessesssssesssssssesssssssesssssssessssssseesssssssesssssssessssssnessesssns | soseessssos ....08/15/2013 | CABRERA CAPITAL MARKETS 6,801.000 29,340 XXX
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST........ccoiiriiirierieriessiesisesssssssssssssssesesssssssssssssessssssses | soveseesens ...07/19/2013 | GREENTREE BROKERAGE 1,196.000 18,990 XXX
871237 10 3| SYKES ENTERPRISES INC.......covveiiiriirririesesssesssessessssessssssessessssesssssssesssssssesesssssesssssssessssssnesssssssesssses | noseessssns ....08/07/2013 | CABRERA CAPITAL MARKETS 1,620.000 28,706 XXX
87157D 10 9 SYNAPTICS INC...oovrreirrrrreismseesiisessesssessssssesssssssessssssesssssssssssssss s sssssessssssssssssssssssssssssssssssssssssnns | avsessnnes ...07/16/2013 | CANTOR FITZGERALD & CO 2,958.000 124,555 XXX
87157D 10 9 SYNAPTICS INC....ooorviierrrerisesiissereessssesssssssssesssssesssssssssssssssesssssssssssssssssssesssssassessssessssssssssssssssessssnes | sosessnnes ....08/02/2013 | STIFEL NICOLAUS 945.000 38,285 XXX
87157D 10 9 SYNAPTICS INC....oorreveerrreiiseeseissesssssssesssessessssssssessssssesssssssessssss st ssssses s ssssssesssssssssesssssssssssnes | aosessnnes ....08/16/2013 | CANTOR FITZGERALD & CO 689.000 28,206 XXX
90187B 10 1| TWO HARBORS INVESTMENT CORP. ...07/05/2013 | RAYMOND JAMES & ASSOCIATES, 3,000.000 28,764 XXX
90187B 10 1| TWO HARBORS INVESTMENT CORP .07/09/2013 | FRIEDMAN BILLINGS RAMSEY. 16,000.000 160,472 XXX
90187B 10 1| TWO HARBORS INVESTMENT CORP. ...07110/2013 | INTERSTATE GROUP 28,000.000 276,836 XXX
929566 10 7| WABASH NATIONAL CORPORATION........rveuemmrrerimmeressassseesesssesssssessssssssssssessssssssssssssesssssssssssssnsesses | soseesssses ....08/07/2013 | CABRERA CAPITAL MARKETS 2,238.000 23,853 XXX
G0464B 10 7| ARGO GROUP INTERNATIONAL HOLDINGS [ ....05/29/2013 | Stock Dividend 15.0% 9.900 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)

G3157S 10 6|ENSCO PLC-CL A | ....08/07/2013 | ANCORA ADVISORS LLC 10,500.000 612,282 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneou 4,341,394 XXX (U P XXX
Common Stocks - Parent, Subsidiaries and Affiliates

89391# 10 6| TRANSPROTECTION SVCS CO....ouerureermrermeeesseeessseesseeesssessssesesssessssessssssssssssssssessssesssssessssesssssssssesssssssssnns | sovsssnsees ....07/30/2013 | Intercompany acquisition from dissolution of Vanliner Group Inc. 300.000 XXX K

92206@ 10 7| VANLINER INS CO...iiiuiriieiie ittt sb bbb bbb bbb bbb iens | eeiienins ....07/30/2013 | Intercompany acquisition from dissolution of Vanliner Group Inc. 3,000.000 129,162,987 XXX K

G9319# 10 6 | VANLINER REINS LTD......coviiiiiriiiiiiisiissssssisssssissssssssss s sssssssssssssssssssssssssssssssssssessssssses | sonsoseeses ....07/30/2013 | Intercompany acquisition from dissolution of Vanliner Group Inc 120,000.000 191,064 XXX K

92206@ 10 7| VANLINER INS CO....ouuuiiiieuuuiiessssessesssssssssssssssssssssesssssssss s sssssssssnsssssesnssssneenes | covssoonsee ....09/30/2013 | UNIGROUP, INC. 3,837,860 XXX K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 133,191,911 XXX 0 [ PO S
9799997. Total - Common Stocks - Part 3 137,533,305 XXX 0 | P S
9799999. Total - Common Stocks 137,533,305 XXX 0 | XXX
9899999. Total - Preferred and Common Stocks. 139,551,705 XXX 0. D0 S
9999999. Total - Bonds, Preferred and Common Stocks 186,649,085 XXX 138,785 |......... 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 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36241L  S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026.... e 07/15/2013| MBS Paydown 0.68118275......... 5,882 5,882 ..103 [02/15/2026| 1..
36241L S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026.... B 08/15/2013| MBS Paydown 0.67178029......... 9,591 19,591 02/15/2026| 1...........
36241L S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026............occovvee | vonee 09/15/2013 MBS Paydown 0.65985418 02/15/2026| 1...........
38373A D9  4|GNR 2009-69 PV PAC 4.00 08/20/2039...........ccoovver | vonee 07/20/2013| MBS Paydown 0.27345081......... | ccoevererennvvvninenn | voververrnenn 1,038 | e 7,088 | e 1,402 | e 7,367 [ | vvreieennd(83) [ | e (83) [ v 7,038 | e | e | v [ s 164 | 08/20/2039] 1...........
38373A D9  4|GNR 2009-69 PV PAC 4.00 08/20/2039.........c.coouvrree | reee 08/20/2013| MBS Paydown 0.26035086. 08/20/2039| 1...........
38373A D9 4| GNR 2009-69 PV PAC 4.00 08/20/2039.... e 09/20/2013| MBS Paydown 0.25041752 08/20/2039| 1..
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040.. OO 07/20/2013| MBS Paydown 0.95024377. . . . 10/20/2040(1...........
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040.........ccocveves | e 08/20/2013| MBS Paydown 0.9436828........... 3937 | 041 | 4,032 | e [ (1) [ (1) | i [ 3937 [ | [0 | s 46 |10/20/2040| 1...........
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040...........cccere | ceeee 09/20/2013| MBS Paydown 0.93684608......... | ..cocrererneenrnennn | ovvrverienned 102 | e, 102 | 210 | iecn,202 [ e | e (17) [ | s (1) [ | v 102 | i [ e | 0 [ 55 | 10/20/2040| 1...........
38375G  2G  5|GNR 2012-102 DN SEQ 1.50 09/20/2040..........ccoves | cuvne 07/20/2013| MBS Paydown 0.93371122......... | ccoevveeverrceneeenres | errrieeiieen,012 | 009,012 | i000009,007 | cie0009,006 [ o | e e | e [ | e ,012 | e | e | eeveeieneen0 [ e 79 [09/20/2040| 1...........
383756 2G 5| GNR 2012-102 DN SEQ 1.50 09/20/2040 [0 08/20/2013| MBS Paydown 0.92588314. 09/20/2040| 1..
38375G  2G  5|GNR 2012-102 DN SEQ 1.50 09/20/2040..........ccccoves | cuvne 09/20/2013| MBS Paydown 0.91777325. 09/20/2040| 1..
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036.... e 07/20/2013| MBS Paydown 0.06962896. 03/20/2036| 1...........
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036...........c.ccouvs | vouee 08/20/2013| MBS Paydown 0.05574864. 03/20/2036(1...........
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036..........ccccovres | cvrne 09/20/2013| MBS Paydown 0.0432656........... 03/20/2036| 1...........
38376E  VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039..........ccccoeee | e 07/16/2013| MBS Paydown 0.34188318. 04/16/2039| 1...........
38376E  VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039 I 08/16/2013{ MBS Paydown 0.3310843 04/16/2039|1...........
38376E  VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039.........ccoccrere | vonee 09/16/2013 MBS Paydown 0.32411284. 04/16/2039| 1.
38376G TM 2| GNR 2010-102 AD SEQ 3.581 11/16/39.... B 07/16/2013| MBS Paydown 0.72863239......... 262,196 11/16/2039 1...........
38376G TM 2| GNR 2010-102 AD SEQ 3.581 11/16/39........cccovvevne | corne 08/16/2013| MBS Paydown 0.72520451......... 6,856 11/16/2039| 1...........
38376G TM 2| GNR 2010-102 AD SEQ 3.581 11/16/39.......ccccevrvrns | vorne 09/16/2013 MBS Paydown 0.58460212......... | ccocevrvrrerivninires | vererenen281,205 | 100i0000281,205 | 291,732 [ 1iiiini285,391 | s [ e (11,844) [ [ e (11,644) | i | o000 281,205 [ s | e [ i | e 11/16/2039/ 1...........
38376X L5 0|GNR2010-31 AP PAC 4.00 08/20/38..........coccovvenene | ceene 07/20/2013| MBS Paydown 0.66731498......... | .ccocvverirerernierinens 08/20/2038|1...........
38376X L5 0|GNR2010-31 AP PAC 4.00 08/20/38.... e 08/20/2013| MBS Paydown 0.64083222 . . . SO ISP | I IOV 08/20/2038| 1...........
38376X L5 0|GNR2010-31 AP PAC 4.00 08/20/38.... e 09/20/2013| MBS Paydown 0.62498889......... | .ccocvverrererniernnnns X 08/20/2038|1...........
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39........cccorvverevenens | crene 07/20/2013| MBS Paydown 0.53508813......... | ..cocvrrererererncernnens , \ , \ 676 | oo [ e [0 [ e 04/20/2039|1...........
38377E NN 0|GNR 2010-42 NH PAC 4.00 04/20/39........ccovvervrrerns | o 08/20/2013 MBS Paydown 0.51901472......... | ceveveververerevencnns | wovrrereeene 32,147 | 32,147 | 033,362 | 033,065 [ s [ v (279) [ [ e 2T9) | i [ e 32,147 | s | e [0 | 04/20/2039| 1...........
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39.........cccovvrrerres | v 09/20/2013| MBS Paydown 0.5046706........... | ..cocrrrererererneernnens , \ , \ . 1888 | oo [ [0 [ 04/20/2039|1...........
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39 e 07/20/2013| MBS Paydown 0.78262978......... | .ccoconrrrrererneirnenns 02/20/2039| 1...........
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39.........ccovrvrvees | e 08/20/2013| MBS Paydown 0.773107. 02/20/2039| 1..
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39 e 09/20/2013| MBS Paydown 0.76363654......... | ..cocveererereriennnens 02/20/2039| 1..
38377W W9  1|GNR 2011-106 ME PAC 3.00 06/20/38.........cccovvrvrr [ o 07/20/2013 MBS Paydown 0.62829004......... | c.oceverniereriniiniinns 06/20/2038| 1...........
38377W W9 1 |GNR 2011-106 ME PAC 3.00 06/20/38...........ccoccmvree | oene 08/20/2013| MBS Paydown 0.59597984......... | ccocvvererererniernnns 06/20/2038|1...........
38377W W9 1 |GNR 2011-106 ME PAC 3.00 06/20/38...........ccoccmures | covee 09/20/2013| MBS Paydown 0.57163518......... | .ccocvrerrrerencirnnnns 06/20/2038|1...........
690353 PV 3| OVERSEAS PRIINV 0 09/07/16......cccovnireveininrinnns | e 09/09/2013 Put 132.43 3,012,788 2,275,000 | ......... 2,742,194 | ........2,922,119 [ | v 90,669 | ..ovivriiriirinn | e 90,669 | ..ovierininene 09/07/2016|1...........
0599999. Total - BONAS = U.S. GOVEMMEN. ....vuuireiiesitisssiesssrssens st | nriss 4,408,938 | ........ 3,671,150 4,191,755 0 59,097 0]....4408938 | ..ccee..0 | 0 | 0 | ...34,086 ... XXX... [.XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 22
F 13 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Impairment B/A.C.V. Change in Value At on on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value Recognized | (11+12-13) | B/A.C.V. | Disposal Date | Disposal Disposal Disposal | During Year (a)
Bonds - U.S. States, Territories and P: ions
010410 Y4 4| ALABAMA ST E 5.00 09/01/2015.. | 09/24/2013| Call 100.0 1,000,000 1,000,000 | ......... 1,002,284 0 | [ 0000 1,000,000 [ vovivviierinn v [ v | s 53,194 1FE......
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. .......uererrerirrsimisirsierssssssensssessssssssssssss s ssessssssssssssssesssensssessssssssens | svesenes 1,000,000 | ......... 1,000,000 | ........ 1,002,284 | ......... 1,000,000 | ..oovvinnnenad 0 0 0] e 1,000,000 | .0 i | 0 | 53,194 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
442331 JV_ 7|HOUSTON TX D PUB IMPT 5.00 03/01/2018............ | ..... | 06/14/2013| Def 350,000 | ... 350,000 | ........... 376,761 | ... 360,816 | ..coooovrrerincs | o 1,459) | coviiviiiiiiiinns (1,459) [ cooovvvvviinens | v 360,101 | .ooovvrienins 10,101)| ..... (10,101) | ........ 8,750 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possession: 350,000 | ..o 350,000 | ..o 376,761 | oo 360,816 | .oooovrinens0 [ e (1,459) | o 0 (1,459) | oo () I 360,101 | oot 0 (10,101)| ..... (10,101) | ........ 8,750 XXX
Bonds - U.S. Special R and Sp t
19647P BA  0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044 08/01/2013| MBS Paydown 0.998586 1,414 1414 | 1414 | 1414 | s (V1 PRI ISP A1 | e e | e (V1 IO 4 1FE......
19647P  BA  0[CO ST HSG FIN AUTH MF | 3.20 02/01/2044 09/01/2013| MBS Paydown 0.997164. 1,422 1422 1FE......
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040.........ocvoeveririrrerirerirnnns 07/18/2013| Partial Call 100.0..........covvemrriens | crreririeeisssieniinnes | corvirininns 175,000 | coovrvene 175,000 1FE......
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040.........oveoiverrirerirerinnns 07/25/2013| Partial Call 100.0...........ovveeevrcens | coerereeeeeseeseieiens | coveesni 140,000 | coovvernee 140,000 1FE......
218855 AB  0|CORINTH INDL REF A 5.75 02-01-2022 (IP 07/29/2013 2,000,000 | ......... 2,000,000 2FE......
3128M1 CK  3|FGCI G11974 PT 5.50 05/01/2021 07/15/2013{ MBS Paydown 0.09738773 6,756 6,756 1.
3128M1 CK  3|FGCI G11974 PT 5.50 05/01/2021 08/15/2013 MBS Paydown 0.09288602 10,264 | oo 10,264 | IO
3128M1 CK  3|FGCI G11974 PT 5.50 05/01/2021 09/15/2013| MBS Paydown 0.08999289. 6,596 6,596 T
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 07/15/2013| MBS Paydown 0.10706242 6,442 6,442 | IO
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 08/15/2013 MBS Paydown 0.10330644. 7,512 7,512 T
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 09/15/2013| MBS Paydown 0.09991065. 6,792 6,792 T
RAYMOND JAMES &
3128X2 RA  5|FREDDIE MAC MTN 5.30 12/01/2015, 09/24/2013] 330,591
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25. .107/15/2013| MBS Paydown 0.25270355
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25. .1 08/15/2013| MBS Paydown 0.24315277
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25........ccnvvervvrrrrrrerirns 09/15/2013| MBS Paydown 0.23791899. , T
31331S 2K 8 |FED FARM CREDIT 4.70 08/10/2015 09/17/2013| ANCORA ADVISORS LLC......occ. [ cornerverirneineriinei | 200000n2,023,125 | .........1,875,000 | ......... 2,108,681 | ......... 1,996,622 | ...coovvvvvrincrs | weenen(40,427) [ oo (40,427) | cevvovervvrrnes | v 1,984,463 | ....coocvvrrennee 38,662 | ...... 38,662 | ...... 97,427 | IO
RAYMOND JAMES &
31331Y K5 8|FED FARM CREDIT 4.55 05/02/2017 09/24/2013| ASSOCIATES | | v 374,399 | ............ 335,000 | .cooonene 385,119 | oo 370,373 | oo | verereen(6,531) | o (6,531) [ cooorerrrreinne | IS
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015 07/18/2013{ MBS Paydown 0.14171933 4,443 4,443 3 | IO
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015.... 08/18/2013 MBS Paydown 0.135773095 5,946 5,946 5
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015 09/18/2013| MBS Paydown 0.1315333 4,240 4,240 4
3136A0 DT  1|FNR2011-77 A SEQ 3.50 08/25/2036... 07/25/2013| MBS Paydown 0.41162135. 43314 | 43,314 (161)
3136A0 DT  1|FNR2011-77 A SEQ 3.50 08/25/2036 08/25/2013 MBS Paydown 0.39417858 A7,095 | oo 47,095 (237) | I
3136A0 DT  1|FNR2011-77 A SEQ 3.50 08/25/2036 09/25/2013| MBS Paydown 0.36990029. 65,551 | v 65,551 (587) | IO
3136A1 HC 2|FNR2011-98 VC SEQ 3.50 01/25/2023 07/25/2013| MBS Paydown 0.86182454......... | ..ocorereneeniennenns | cvevierinns 25,899 | ..o 25,899 (183) T
3136A1 HC 2 |FNR2011-98 VC SEQ 3.50 01/25/2023. 08/25/2013| MBS Paydown 0.85533103. (212) | IO
3136A1 HC 2 |FNR2011-98 VC SEQ 3.50 01/25/2023. 09/25/2013| MBS Paydown 0.84881857. (241) 1.
3136A1 N8 4|FNR2011-114 VA SEQ 3.50 07/25/26... 07/25/2013| MBS Paydown 0.90580013 (137) 1.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 08/25/2013| MBS Paydown 0.90116911 (159) | IO
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3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26............occovrurns | e 09/25/2013 MBS Paydown 0.89652458......... | c.cocovnrrercvrncres | onrreeenn 16,456 | i 16,456 | e AT571 | b AT | i | s (180) 07/25/2026|1...........
3136A3 TS 0 |FNR 2012-11 PN PAC 4.402 11/25/40.. 07/25/2013| MBS Paydown 0.10775117. 11/25/2040] 1..
3136A3 TS  0|FNR2012-11 PN PAC 4.402 11/25/40.. .| 08/25/2013| MBS Paydown 0.08098845 11/25/2040(1..
3136A3 TS  0|FNR 2012-11 PN PAC 4.402 11/25/40.. 09/25/2013 MBS Paydown 0.07092357. 11/25/2040] 1..
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40...........ooccomrvermrrverns | s 07/25/2013| MBS Paydown 0.90040702 09/25/2040|1...........
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40..........covvmermererneens | reee 08/25/2013| MBS Paydown 0.89191612 09/25/2040| 1...........
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40.........cccovvevvrvverernne | e 09/25/2013| MBS Paydown 0.88318184......... 6,245 6,245 | .o 6,274 | ..... 09/25/2040( 1...........
3136A5 P6 7 |FNR2012-53 PB PAC 2.25 02/25/41........cccovevervvernins | e 07/25/2013| MBS Paydown 0.91911701........ | ceveveereneernveinnenns | vevveeinens 14,693 | .oooeveern 14,693 | e 15,087 02/25/2041|1...........
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41.........covvvrvvrirs | v 08/25/2013{ MBS Paydown 0.91151019......... | covveevermrrerivenines | v 15214 | 15,214 | e 15,623 02/25/2041(1...........
3136A5 P6  7|FNR 2012-53 PB PAC 2.25 02/25/41..........ccoouvovernes | v 09/25/2013| MBS Paydown 0.9036471........... | ceecverererneernreinenes | cvvveerinens 15,726 | .ooeeeer 15,726 | o 16,149 02/25/2041|1...........
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38.........ocoovvvvernrer | o 07/25/2013{ MBS Paydown 0.91683703......... | ccoeerervrererevninnnes | wovvirrienins 14,576 | ..ocoeven 14576 | oo 15,296 01/25/2038|1...........
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38.... 08/25/2013| MBS Paydown 0.90888257. ..19,886 ..20,868 ..19,886 01/25/2038| 1..
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38 .1 09/25/2013| MBS Paydown 0.90162593. .18,142 ..19,037 ..18,142 01/25/2038| 1..
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041 07/25/2013| MBS Paydown 0.87906949. 07/25/2041|1..
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041.........cccovcrurns | o 08/25/2013 MBS Paydown 0.85272364......... | c.coeevirneerernninninns 07/25/2041(1...........
3136A7 5E  8|FNR2012-96 PD PAC 2.00 07/25/2041........ccovvvvrnvree | oeee 09/25/2013| MBS Paydown 0.83552698......... | ..cverererneernininnenns | veeererinnens 20,980 | oo 20,980 07/25/2041|1...........
3136A8 XC 9 |FNR 2012-99 AB SEQ 1.75 05/25/2039.........cccovvruree | o 07/25/2013| MBS Paydown 0.95797687......... 7,409 7,409 1 05/25/2039( 1...........
3136A8 XC 9 |FNR 2012-99 AB SEQ 1.75 05/25/2039..........ccoocovuree | vonee 08/25/2013{ MBS Paydown 0.94520891......... | c.covevereeveronenines | v 11,874 | oo, 11,874 6 05/25/2039| 1...........
3136A8 XC  9|FNR 2012-99 AB SEQ 1.75 05/25/2039..........ccovvruree | vone 09/25/2013 MBS Paydown 0.9417475.......... 3,219 3,219 1 05/25/2039| 1...........
3136AA  MJ  1|FNR 2012-139 BH PAC 2.00 02/25/2042...........cccooree | vouee 07/25/2013| MBS Paydown 0.96013008......... 7,308 .7,308 (13) 02/25/2042|1...........
3136AA  MJ  1|FNR 2012-139 BH PAC 2.00 02/25/2042.. 08/25/2013| MBS Paydown 0.95387509. 7,631 7,631 (17) 02/25/2042| 1.
3136AA  MJ  1|FNR 2012-139 BH PAC 2.00 02/25/2042.. .109/25/2013| MBS Paydown 0.94735841 7,950 .7,950 (21) 02/25/2042
3136AA Y7  4|FNR 2012-145 TA PAC 1.25 11/25/2042.. 07/25/2013| MBS Paydown 0.96403046. 7,400 7,400 2 11/25/2042(1..
3136AA Y7  4|FNR 2012-145 TA PAC 1.25 11/25/2042........onvecnues | o 08/25/2013| MBS Paydown 0.95738807......... 7,838 7,838 3 11/25/2042(1...........
3136AA Y7  4|FNR 2012-145 TA PAC 1.25 11/25/2042..........cocccoves | o 09/25/2013| MBS Paydown 0.95294418......... 5,244 5,244 2 11/25/2042(1...........
3136AA YL  3|FNR 2012-133 GE PAC 1.50 08/25/2041.........coecrvens | vonne 07/25/2013| MBS Paydown 0.9660144........... 1,324 1,324 0 08/25/2041|1...........
3136AA YL 3| FNR 2012-133 GE PAC 1.50 08/25/2041.........ccocovues | covne 08/25/2013 MBS Paydown 0.96042603......... 1,397 1,397 0 08/25/2041(1...........
3136AA YL  3|FNR 2012-133 GE PAC 1.50 08/25/2041.........coccrvews | vouee 09/25/2013| MBS Paydown 0.95454834......... 1,469 1,469 0 08/25/2041|1...........
3136AB  H7  1|FNR 2013-5BD SEQ 2.00 03/25/2040...........cccouerere | wurne 07/25/2013{ MBS Paydown 0.97885951......... 4,753 4,753 0 03/25/2040| 1...........
3136AB  H7  1|FNR 2013-5BD SEQ 2.00 03/25/2040...........covcverre | vurne 08/25/2013| MBS Paydown 0.97402918......... 3,550 .3,550 0 03/25/2040( 1...........
3136AB  H7  1|FNR2013-5BD SEQ 2.00 03/25/2040..........cccccoucvere | curne 09/25/2013 MBS Paydown 0.9685362........... 4,037 4,037 0 03/25/2040| 1..
3136AC  EK  3|FNR 2013-10 NE PAC 2.00 01/25/42..........ccccovvrereuns | onee 07/25/2013 MBS Paydown 0.97687102 9,002 .9,002 9) 01/25/2042
3136AC EK  3|FNR 2013-10 NE PAC 2.00 01/25/42........cccoouvimerrne | ceene 08/25/2013| MBS Paydown 0.97211568. 9,511 9,511 (12) 01/25/2042
3136AC EK  3|FNR 2013-10 NE PAC 2.00 01/25/42........ccccomvvemuvrne | weene 09/25/2013| MBS Paydown 0.96710816......... | ..ocvereverneerneeiineens | oeeeerinnns 10,015 | e 10,015 (14) 01/25/2042|1...........
3136AC  JY  8|FNR2013-17 PC SEQ 2.00 03/25/2039...........ccouvree | eveee 07/25/2013 MBS Paydown 0.98092423 1,934 1,934 (1) 03/25/2039( 1...........
3136AC JY  8|FNR2013-17 PC SEQ 2.00 03/25/2039........cccccrureure | e 08/25/2013| MBS Paydown 0.9761525........... 1,336 1,336 (1) 03/25/2039| 1...........
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3136AC JY  8|FNR2013-17 PC SEQ 2.00 03/25/2039........ccccrureure | eeee 09/25/2013| MBS Paydown 0.97052381......... 1,576 1,576 ...1,601 2 2) ...1,576 03/25/2039|1..
3136AD 2H 1 |FNR 2013-43 XP PAC 1.50 08/25/2041..........ccovvrur | ovee 07/25/2013 MBS Paydown 0.98494426. 5,283 5,283 ,155 2 08/25/2041(1..
3136AD 2H  1|FNR 2013-43 XP PAC 1.50 08/25/2041.........cccoucrners | ceene 08/25/2013{ MBS Paydown 0.97939%........... 5,545 5,545 5,411 4 08/25/2041(1...........
3136AD 2H 1 |FNR 2013-43 XP PAC 1.50 08/25/2041..........ccovvrur | e 09/25/2013 MBS Paydown 0.97359545......... 5,804 5,804 | oo 5,663 | ..ovierrernn5,665 | oo 8 08/25/20411...........
3136AE 6N 2|FNR 2013-74 HA SEQ 3.00 10/25/2037........ccouvvruurs [ o 08/25/2013| MBS Paydown 0.98512425. 4,568 4,568 | .o 4,668 | ..coovrerrn 868 | s (10) 10/25/2037(1...........
3136AE 6N 2|FNR 2013-74 HA SEQ 3.00 10/25/2037..........ccccvvrevee | wuvne 09/25/2013| MBS Paydown 0.97667706. 5,491 5,491 | s 5,611 | v 5,611 [ (31) 10/25/20371...........
3136AE  EZ 6|FNR 2013-53 WG PAC 2.00 06/25/2042..........ccccrurs | vurne 07/25/2013 MBS Paydown 0.99362366. 2,616 2,616 0 06/25/2042| 1.
3136AE  EZ  6|FNR 2013-53 WG PAC 2.00 06/25/2042............ccouues | o 08/25/2013| MBS Paydown 0.98987355. 2,906 .2,906 2 06/25/2042|1...........
3136AE  EZ  6|FNR 2013-53 WG PAC 2.00 06/25/2042.........ccccouwee | cuune 09/25/2013 MBS Paydown 0.98575099......... 3,195 3195 | 3,067 | oo 3,067 | o 5 06/25/2042(1...........
3136AE  S7  3|FNR 2013-53 WL PAC 1.50 01/25/2042..........cccouvre | o 08/25/2013| MBS Paydown 0.98954361......... 7,803 7,803 | e 7,352 | cooverirerernn 1,352 [ s 1 01/25/2042|1...........
3136AE  S7  3|FNR 2013-53 WL PAC 1.50 01/25/2042..........cccoouvrs | e 09/25/2013{ MBS Paydown 0.98528673......... 8,578 8,578 | oo 8,082 | .oovrrieerrnn8,082 | s 9 01/25/2042(1...........
3136AE  Z4  2|FNR 2013-70 VA PAC 3.00 08/25/2026...........ccccuvrer | vurne 07/25/2013 MBS Paydown 0.99478159. 9,498 19,498 (7 08/25/2026| 1..
3136AE  Z4  2|FNR 2013-70 VA PAC 3.00 08/25/2026............cccouures | vouee 08/25/2013{ MBS Paydown 0.98955014. 9,521 9,521 (8) 08/25/2026| 1..
3136AE  Z4  2|FNR 2013-70 VA PAC 3.00 08/25/2026............ccouuvns | vonee 09/25/2013 MBS Paydown 0.98430561......... 9,545 19,545 (3) 08/25/2026|1...........
31371L  RK 7 |FNCN 255290 PT 4.00 06/01/14........oovvvvvererrvvirvrvris | e 07/25/2013{ MBS Paydown 0.01815075......... | coveverermrrverivnrnnnes | covrinvirnnnns 11,448 | v 11,448 | oo 11,859 | i 11,505 | e (96) 06/01/2014{1...........
31371L  RK 7 |FNCN 255290 PT 4.00 06/01/14.......coovvvorererncerririnens | e 08/25/2013| MBS Paydown 0.01581337......... | ceveverererneerneninenns | vevvrerinnens 10,605 | .cooovvvrnees 10,605 | .............10,986 | ..............10,658 | ...ccccevrirrrnncs (103) 06/01/2014|1...........
31371L  RK 7 |FNCN 255290 PT 4.00 06/01/14.......coovvevvererrirrvrnnis [ e 09/25/2013{ MBS Paydown 0.01334987......... | coveevrmrrnerovnnines | vvvvveirinnns AT | s TATT | el 1578 | 11,233 | (127) 06/01/2014{1...........
3137A1 X9  9|FHR 3719 LE SEQ 4.00 08/15/2028...........cccovevvvers | o 07/15/2013 MBS Paydown 0.27887531 112,388 (868) 08/15/2028|1...........
3137A1 X9 9 |FHR 3719 LE SEQ 4.00 08/15/2028...........cocrurevvriee | o 08/15/2013 MBS Paydown 0.26271749. (735) 08/15/2028(1..
3137A1 X9  9|FHR 3719 LE SEQ 4.00 08/15/2028...........ccoevrmvvines | v 09/15/2013| MBS Paydown 0.25141367. (580) 08/15/2028|1...........
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.......ccovvvmevrerirnceiins | eeee 07/15/2013| MBS Paydown 0.39651049......... | ccoevrveeneeinerncnns | ovvrneenan /1,214 | i 71214 | i 72,148 |l TUTAS | (147) 11/15/2020( 1...........
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.......cccocvvvrverrvrnirenn | e 08/15/2013| MBS Paydown 0.38288284......... | ..cocovvvvricnnicncis | cevieenn.63,028 | .........63,028 | ..............63,855 | .............63,498 | .....cccoceevnns (151) 11/15/2020| 1...........
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.......c.ovvvmevererirncenins | eene 09/15/2013| MBS Paydown 0.37350251......... | c.oeverveernvnnverneres | ovvernenren 43,384 | 43,384 | (43,953 | i 43,708 | o, (117) 11/15/2020( 1...........
3137A2 W9  8|FHR 3752 PD PAC 2.75 09/15/2040.........c.coecernrrernees | cenee 07/15/2013| MBS Paydown 0.71126493 (78) 09/15/2040| 1...........
3137A2 W9  8|FHR 3752 PD PAC 2.75 09/15/2040.........ccccouvrmurres | v 08/15/2013| MBS Paydown 0.69048142 (170) 09/15/2040(1...........
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040.........c.oveervvernens | crene 09/15/2013| MBS Paydown 0.67721392......... | ccovvveereremerriennrs | coererrieeen VA T2T | e 14,727 | 15,169 | 15,159 | (82) 09/15/2040| 1...........
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025............cocvvrrvrers | o 07/15/2013| MBS Paydown 0.29276192......... | ccoveerervvrmnrereneies | cerrrercrnnnn65,720 | ciririer065,720 | covirirnn.68,123 | 066,958 | oo, (618) 09/15/2025( 1...........
3137A6 DT  6|FHR 3815 GD SEQ4.00 09/15/2025...........cccovvuvvene | curne 08/15/2013| MBS Paydown 0.27763404......... | c.coevrveernernverinens | coerrneened7,183 | 57,183 | 59,274 | 58,260 [ oo (530) 09/15/2025|1...........
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025............cocevrvree | o 09/15/2013 MBS Paydown 0.26874264. (355) 09/15/2025| 1...........
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39........cccccovvrvurrmrrns | e 07/15/2013| MBS Paydown 0.68768231 .100,283 ..100,283 (795) 10/15/2039|1..
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39........cccmmrrmerirerirne | eene 08/15/2013| MBS Paydown 0.66329783 121,922 | v 121,922 | oo 127,461 | i 125171 | | e (1,098) [ oo | e (1,096) [ ..oovvrrrreennne 10/15/2039|1..
3137A6  FB 3 |FHR 3809 GA PAC 4.50 10/15/39........cccomrvevemrererinns [ v 09/15/2013{ MBS Paydown 0.64670565......... | cooeererernerininines | e 82,961 | oo 82,961 | .oooereren86,730 | oo 85,171 [ (847) 10/15/2039| 1...........
3137A9  J7  2|FHR 3843 GJ PAC 3.50 10/15/39.......cvvrvererirrirnenns [ v 07/15/2013| MBS Paydown 0.55505573......... | c.ecvereverneerieinenns | vevererennns 26,778 | oo 26,778 | .ooeierenn28,263 | oo 27,972 | (538) 10/15/2039( 1...........
3137A9  J7 2 |FHR 3843 GJ PAC 3.50 10/15/39.......ccomvvemrrrcrirnnins | ceeee 08/15/2013| MBS Paydown 0.53476984......... | ..ocvvereneerneeinneins | eeeverinnes 21,807 | oo 21,807 | ooeeeeren23,017 | 22,779 | (315) 10/15/2039( 1...........
3137A9  J7  2|FHR 3843 GJ PAC 3.50 10/15/39......cccovvvvvrrvmrvrrrenens | e 09/15/2013| MBS Paydown 0.52071082 15,113 | s 15,113 | oo 15,952 | i 15,787 | e (249) 10/15/2039] 1...........
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3137A9 VR 4 |FHR 3835BA SEQ 4.00 08/15/2038..........ccccocerrenecn MBS Paydown 0.81829796......... [ cccoverrererrririins 13,104 | oo 13,104 | e 13,718 (47) 08/15/2038| 1...........
3137A9 4| FHR 3835 BA SEQ 4.00 08/15/2038. MBS Paydown 0.80145769 .32,502 ..34,025 (926) 08/15/2038 1..
3137A9 4| FHR 3835 BA SEQ 4.00 08/15/2038. MBS Paydown 0.78587465 .30,075 .31 (826) 08/15/2038 1..
3137AE 2 |FHR 3910 JC SEQ 2.00 12/15/2037. MBS Paydown 0.83991706......... [ .cccvevrvrernririirns 14,732 (60) 12/15/2037|1..
3137AE 2|FHR 3910 JC SEQ 2.00 12/15/2037........cvvveereerrrnns MBS Paydown 0.82363034........ | ccoovverrrrerirerinnns 15,717 | e 15717 | e (87) 12/15/2037(1...........
3137AE 2|FHR 3910 JC SEQ 2.00 12/15/2037.........coeerererrienene MBS Paydown 0.8157914........... 7,565 | .oovvirreena 7,565 | e (27) 12/15/2037(1...........
3137AF 3 |FHR 3949 JA SEQ 3.00 11/15/2025..........ccccovvuerrrinne MBS Paydown 0.54905038 23,308 | .ooeierrnn23,308 | oo (197) 11/15/2025/ 1...........
3137AF 3| FHR 3949 JA SEQ 3.00 11/15/2025..........ccvvvmrernne MBS Paydown 0.53607769. 18,551 | 18,851 | e (179) 11/15/2025(1...........
3137AF 3| FHR 3949 JA SEQ 3.00 11/15/2025.........cocvvvrrernnee. MBS Paydown 0.52597495......... [ cccoveniererrririirnns 14,447 | o TABAT | (155) 11/15/2025/ 1...........
3137TAJ 7| FHR 3960 YH SEQ 2.00 08/15/2040 MBS Paydown 0.8525968........... [ .ccccoviirerniininens 25,251 | .cooeen25,251 | i (165) 08/15/2040| 1...........
3137AJ 7 [FHR 3960 YH SEQ 2.00 08/15/2040 MBS Paydown 0.8396761........... [ cccoverrrerereririirs 21,125 (71) 08/15/2040| 1...........
3137AJ 7| FHR 3960 YH SEQ 2.00 08/15/2040 MBS Paydown 0.82765837. 19,649 (67) 08/15/2040| 1..
3137AP 4| FHR 4029 NE PAC 2.50 03/15/2041. MBS Paydown 0.85821278 8,403 (20) 03/15/2041|1..
3137AP 4 | FHR 4029 NE PAC 2.50 03/15/2041 MBS Paydown 0.8481433 8,358 (26) 03/15/2041| 1..
3137AP 4| FHR 4029 NE PAC 2.50 03/15/2041........cocrvvvrvrrnrinee MBS Paydown 0.83812849......... 8,312 (32) 03/15/2041(1...........
3137AQ 1| FHR 4059 BC SEQ 2.50 04/15/39.........ccovvurerrrirrnnne MBS Paydown 0.93934562 24807 | oo 24,807 | o (162) 04/15/2039| 1...........
3137AQ 1| FHR 4059 BC SEQ 2.50 04/15/39.........ccvvvrrervririinns MBS Paydown 0.93733449......... 4,022 (6) 04/15/2039( 1...........
3137AQ 1| FHR 4059 BC SEQ 2.50 04/15/39.........ccovvvrerrrininne MBS Paydown 0.93526938......... 4,130 (8) 04/15/2039| 1...........
3137AR 5| FHR 4080 DA PAC 2.00 03/15/2041 MBS Paydown 0.94323315. 4,383 (10) 03/15/2041|1...........
3137AR 5| FHR 4080 DA PAC 2.00 03/15/2041 MBS Paydown 0.93854865 3,256 9) 03/15/2041(1..........
3137AR 5| FHR 4080 DA PAC 2.00 03/15/2041 MBS Paydown 0.92979933 6,081 (20) 03/15/2041|1..
3137AR 6 | FHR 4083 CA SEQ 2.00 12/15/2038. MBS Paydown 0.93129145. 1,958 0 12/15/2038
3137AR 6 [ FHR 4083 CA SEQ 2.00 12/15/2038. MBS Paydown 0.91568228 .15,609 128 12/15/2038|1..
3137AR 6 [ FHR 4083 CA SEQ 2.00 12/15/2038 MBS Paydown 0.91371573 1,967 | oo 1967 | o, 2 12/15/2038(1...........
3137AS 0| FHR 4088 PA PAC 3.00 12/15/40..........cccosvvrvrenirinne MBS Paydown 0.9298378........... 1224 | 1224 | (7) 12/15/2040(1...........
3137AS 0| FHR 4088 PA PAC 3.00 12/15/40..........cccnvvrirerrerinne MBS Paydown 0.91368007......... | «ceeeerrevmerierirenns 10,422 | ............ 10,422 | ............ 10,917 (102) 12/15/2040(1...........
3137AS 0 [FHR 4088 PA PAC 3.00 12/15/40........cccovvereriririrrnes MBS Paydown 0.91141443 1,461 | o 1461 | (12) 12/15/2040( 1...........
3137AT 4| FHR 4097 TG SEQ 2.00 05/15/2039 MBS Paydown 0.94799664........ [ .ccccoovrvrernirrinnen. 14,160 | ............. 14,160 | .............. 13,748 19 05/15/2039| 1...........
3137AT 4| FHR 4097 TG SEQ 2.00 05/15/2039 MBS Paydown 0.94254518 7,605 [ .ooiineen 7,605 | i 5 05/15/2039| 1...........
3137AT 7 |FHR 4106 EC PAC 1.75 04/15/41.......coovvvvvirerrrirnnnes MBS Paydown 0.95433534......... [ cccovervrrrernirrirnns 11,729 (7 04/15/2041(1...........
3137AT 7|FHR 4106 EC PAC 1.75 04/15/41 MBS Paydown 0.94819191 12,287 (8) 04/15/2041|1..
3137AT 7 |FHR 4106 EC PAC 1.75 04/15/41. MBS Paydown 0.94177277 .12,838 9) 04/15/2041
3137AU 5|FHR 4119 PAPAC 1.50 09/15/41.. MBS Paydown 0.94991246. 9,058 (5) 09/15/2041
3137AU 5|FHR 4119 PAPAC 1.50  09/15/41......cvvrnviririneianne MBS Paydown 0.94422394. 7,680 (4) 09/15/2041|1...........
3137AU 5[FHR 4119 PAPAC 1.50  09/15/41.....covvvrvrirrirrns MBS Paydown 0.93942615. 6,477 (4) 09/15/2041(1...........
3137AU 7| FHR 4123 AE SEQ 2.00 09/15/2039 MBS Paydown 0.95024276......... | .ccccoovrerernriniirns 16,380 (16) 09/15/2039| 1...........
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3137AU X8  7|FHR 4123 AE SEQ 2.00 09/15/2039........ccovvermerermenns | ceene 08/15/2013| MBS Paydown 0.93704363......... | c.coeveveenmrenneeinenes | vererneenn 19,192 | 019,192 | 019,258 | 019,256 [ oo | i (28) 09/15/2039| 1...........
3137AU X8  7|FHR 4123 AE SEQ 2.00 09/15/2039........cccvvvmrvicmnres | ceeee 09/15/2013| MBS Paydown 0.93087509. (2) 09/15/2039| 1..
3137AW VA 0|FHR 4145 UC PT 1.50 12/15/2027 .1 07/15/2013| MBS Paydown 0.9594458.. 0 12/15/2027(1..
3137AW VA 0[FHR 4145 UC PT 1.50 12/15/2027.... 08/15/2013 MBS Paydown 0.9506615.. 3 12/15/2027|1..
3137AW VA 0|FHR 4145 UC PT 1.50 12/15/2027.........covevermrermernes | v 09/15/2013| MBS Paydown 0.94231253......... | ccocrrnrerneevvninens | overirerrnenn 3,008 | i 3,008 | iiiiiennn2,992 | 2,992 [ | e 3 12/15/2027(1...........
3137AY NZ  0|FHR 4161 TB PAC 2.50 11/15/2039.........cccrmvvrivirnce [ v 07/15/2013| MBS Paydown 0.97880311......... (0) 11/15/2039( 1...........
3137AY NZ  0|FHR 4161 TB PAC 2.50 11/15/2039........ccvevvvrvrrnrns | vorne 08/15/2013 MBS Paydown 0.97354941......... (0) 11/15/2039/ 1...........
3137AY NZ  0|FHR 4161 TB PAC 2.50 11/15/2039.........ccccrmvvrevirace [ v 09/15/2013| MBS Paydown 0.96796286......... (1) 11/15/2039( 1...........
3137AY UE  9|FHR 4163 YA PAC 2.50 10/15/2041.......c.ocervrvirirns | cerne 07/15/2013 MBS Paydown 0.98500592 (6) 10/15/2041 1...........
3137AY UE  9|FHR 4163 YA PAC 2.50 10/15/2041........ccconvvevvrrneres [ v 08/15/2013| MBS Paydown 0.98183736. 9) 10/15/2041(1...........
3137AY UE  9|FHR 4163 YA PAC 2.50 10/15/2041.......ccconvrrvrincres [ v 09/15/2013| MBS Paydown 0.97865059......... (11) 10/15/2041(1...........
3137B0 TR 5|FHR 4186 MC PT 1.50 03/15/2028............ccevvvrrerreres | o 08/15/2013 MBS Paydown 0.95799235. 1 03/15/2028| 1..
3137B0 TR  5|FHR 4186 MC PT 1.50 03/15/2028 .109/15/2013| MBS Paydown 0.95300625 4 03/15/2028(1..
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42. 09/15/2013| MBS Paydown 0.99015385. (46) 05/15/2042(1..
31393W W8  8|FHR 2641 WE PAC 4.50 01/15/2033........c.covcrmvvvvrrnns [ e 07/15/2013 MBS Paydown 0.12315838......... | ccoevvrrneerernrinninns 60 01/15/2033(1...........
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033.........cocoverermrene | creee 08/15/2013| MBS Paydown 0.11442758 .13,096 110 01/15/2033( 1...........
31393W W8  8|FHR 2641 WE PAC 4.50 01/15/2033..........covrmrvrerrins [ e 09/15/2013 MBS Paydown 0.11046438 5,945 36 01/15/2033( 1...........
31393Y  YS 8 |FNR 2004-45 VB SEQ 4.50 10/25/2028...........ccocovuvee | wouee 07/25/2013{ MBS Paydown 0.24630899......... | ..ocovvriirerriiininns (153) 10/25/2028(1...........
31393Y  YS 8 |FNR 2004-45 VB SEQ 4.50 10/25/2028...........ccoconuvee | vonee 08/25/2013 MBS Paydown 0.18465632......... | c.ocvvrereirerniinienns (110) 10/25/2028(1...........
31393Y  YS  8|FNR 2004-45 VB SEQ 4.50 10/25/2028..........c.ccocores | vouue 09/25/2013| MBS Paydown 0.14305403......... | .cccovverrerenienens (16) 10/25/2028(1...........
31394F UT  0|FNR 2005-94 YD PAC 4.50 08/25/2033.... 07/25/2013| MBS Paydown 0.03012926. 9,459 08/25/2033|1..
31394F UT  0|FNR 2005-94 YD PAC 4.50 08/25/2033 .| 08/25/2013| MBS Paydown 0.0.. 25,431 08/25/2033
31394M  ZK  9|FHR 2717 BV SEQ 6.00 09/15/2017.......c.vvevvrvrerres [ e 07/15/2013 MBS Paydown 0.01077122 .29,688 69 09/15/2017|1..
31394M  ZK  9|FHR 2717 BV SEQ 6.00 09/15/2017........covvvrevvrncres | e 08/15/2013{ MBS Paydown 0.0.........cccouvevenee | covvrrerermrineiisnnnines | v 10,771 108 09/15/2017| 1.......c..
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.........cocorvrenrvrrnns | ceeee 07/15/2013| MBS Paydown 0.50495163 .21,966 (153) 12/15/20181...........
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.........ccorvvvreriers [ e 08/15/2013{ MBS Paydown 0.4861686........... | c.coverermrrerreineres | v 14,087 | .ovvreerr. 14,087 | oo 14,466 | e 14,228 | ..o, (55) 12/15/2018(1...........
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.........cccrevvrerrinris [ e 09/15/2013| MBS Paydown 0.46732985. 4129 | 14129 | 14509 | 14,270 | .o, (67) 12/15/2018| 1...........
31394T C7  8|FHR 2759 BD PAC 5.00 08/15/2032..........cccouvevevres | o 07/15/2013| MBS Paydown 0.08355501......... | c.ecvererereerreinenns | vevererennens 31,875 | oo 31,875 | 33,045 | e 31,904 [ .o (167) 08/15/2032|1...........
31394T C7  8|FHR 2759 BD PAC 5.00 08/15/2032..........cccevvvmeenes | o 08/15/2013| MBS Paydown 0.0482938........... | ccoceeeeerneerneeinneens | eeveerinnns 52,892 | .coern.52,892 | ..o 54,834 | 52,940 | ..o (361) 08/15/2032| 1...........
313947 C7  8|FHR 2759 BD PAC 5.00 08/15/2032.........ccvvvvvvvrinies | corne 09/15/2013{ MBS Paydown 0.02635324......... | ccoverrmrveinninnnes | coerivvinnenns 32911 | 32911 | 34,119 | 32,941 | s (218) 08/15/2032( 1...........
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019........cccovvvvvrvens | e 07/15/2013| MBS Paydown 0.46814385. 24,243 ...24,390 (101) 06/15/2019|1..
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019........cccovmvvverres | e 08/15/2013| MBS Paydown 0.44898044... .19,163 (63) 06/15/2019
31395A 4M  4|FHR 2809 DC SEQ 4.50 06/15/2019........ccvvvmrvvrns | cerne 09/15/2013 MBS Paydown 0.43103554. (60) 06/15/2019
313950 BA  3|FHR 2881 TE PAC 5.00 07/15/2033.........ccocomvemerrrnes | v 07/15/2013| MBS Paydown 0.30889236......... | ..cocveervrerereernens (525) 07/15/2033| 1...........
31395 BA  3|FHR 2881 TE PAC 5.00 07/15/2033........ccccevermrvrvrnns [ enes 08/15/2013 MBS Paydown 0.28086291......... | c.oevvereererinninnenns (347) 07/15/2033(1...........
313950 BA  3|FHR 2881 TE PAC 5.00 07/15/2033.........ccccomverevirnee | v 09/15/2013| MBS Paydown 0.25824961......... | ..cocveererererniernnns (318) 07/15/2033| 1...........
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313950 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019.....ccccvevrmrrerenns [ enee 07/15/2013{ MBS Paydown 0.58978003. 11/15/20191..
313950 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019........ccccovuvvvmrrenns | e 08/15/2013| MBS Paydown 0.56725364. 11/15/2019 1..
313950 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019.....cccvevvvvverenns [ enee 09/15/2013 MBS Paydown 0.5506567 11/15/2019 1...........
31395L R8  6|FHR 2921 NE PAC 5.00 09/15/2033........covvvvurvvrer | v 07/15/2013 MBS Paydown 0.36073478 09/15/2033( 1...........
31395L  R8 6 |FHR 2921 NE PAC 5.00 09/15/2033.........c0onvvereveenens | coene 08/15/2013| MBS Paydown 0.32516279. 09/15/2033 1...........
31395L R8 6 |FHR 2921 NE PAC 5.00 09/15/2033.........cccnevrrvernens | ceeee 09/15/2013| MBS Paydown 0.29767053 09/15/2033| 1...........
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033.........cooeeverevenins | coene 07/15/2013| MBS Paydown 0.02706581 08/15/2033| 1..
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033...........cccovvmuvun | e 08/15/2013| MBS Paydown 0.02129465. 08/15/2033| 1...........
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033..........ccovvervvverne | v 09/15/2013| MBS Paydown 0.01659852 08/15/2033( 1...........
31395P  UD  2|FHR 2941 XD PAC 5.00 05/15/2033.........cccocourvrmerres | v 07/15/2013| MBS Paydown 0.20204386. ) ) 05/15/2033| 1...........
31395P UD 2 |FHR 2941 XD PAC 5.00 05/15/2033.........cocomvurmmvenees | ceeee 08/15/2013| MBS Paydown 0.14231275. ) ) 05/15/2033| 1...........
31395P  UD 2 |FHR 2941 XD PAC 5.00 05/15/2033........ccocovvermurvrnns | e 09/15/2013 MBS Paydown 0.10655326. ) ) 05/15/2033| 1..
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035.........cocvevrrevernees | ceeee 07/15/2013| MBS Paydown 0.7390194.. 172)] .. ). 01/15/2035| 1..
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035.........cccneermrinees | ceeee 08/15/2013| MBS Paydown 0.68712772 ) ) 01/15/2035| 1...........
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035..........ccccovvermevrrns | woee 09/15/2013 MBS Paydown 0.64645853 X X ,163) ,163) , 01/15/2035( 1...........
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034...........cccovvvimernee | ceene 07/15/2013| MBS Paydown 0.55349177......... | ceoveeneernmeenernenes | v 127,840 | covvrenne 127,840 | .ovvvonees 132,295 | oo 122,772 | oo | s (721) (4] [ I 127,840 | oo [ e [ e (V] I 3,729 | 05/15/2034/1...........
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034..........ccccovvrmernns | coene 08/15/2013| MBS Paydown 0.49388043......... | c.cooveveenneincinnies | e 119,223 | v 119,223 | oo 123,377 | oo 114,496 | oo [ v (756) (L61)) [ I 119,223 | oo [ [ i) (V)N I 3,974 |05/15/2034/1...........
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034...........cccovveivernne | cevee 09/15/2013| MBS Paydown 0.44305674. ) (665) 05/15/2034|1...........
313%6L JT 8 |FNR 2006-102 PD SEQ 5.00 01/25/203 .| 07/25/2013| MBS Paydown 0.16657438. .(54) (54) 01/25/2035| 1..
31396L  JT  8|FNR 2006-102 PD SEQ 5.00 01/25/2035... .| 08/25/2013| MBS Paydown 0.13708498 ) (72) 01/25/2035(1...........
3139%6L JT 8 |FNR 2006-102 PD SEQ 5.00 01/25/2035..........cccoures | vonee 09/25/2013 MBS Paydown 0.12423927. ) (21) 01/25/2035(1...........
31396X HH 0 |FNR 2007-77 TC PAC 5.50 09/25/2034...........ccoovevews | o 07/25/2013| MBS Paydown 0.21375378......... | cccceovererniivnicnnis | cevveennen.83,849 | .ei..83,849 | ...........87,046 | ... 81,018 | v | v (282) (282) 09/25/2034(1...........
31396X HH 0 |FNR2007-77 TC PAC 5.50 09/25/2034............ccocenes | oene 08/25/2013| MBS Paydown 0.15572242......... | ccovevveevrvenerieners | cviirerrrnnnn 78,052 | e 78,052 | .............81,028 | oot 75,416 (269) (269) 09/25/2034|1...........
31396X HH 0 |FNR 2007-77 TC PAC 5.50 09/25/2034............coocrnes | ceree 09/25/2013 MBS Paydown 0.10135653 70,653 | .oooevereeivinnes [ e (241) (241) 09/25/2034|1...........
31397C  TL  3|FHR 3242 QB PAC 5.50 01/15/2034.........cccocvcrerrne | cuene 07/15/2013| MBS Paydown 0.08390599. , , 36,294 107 107 01/15/2034|1...........
31397C  TL  3|FHR 3242 QB PAC 5.50 01/15/2034..........cccovvrerenns | e 08/15/2013{ MBS Paydown 0.0579465........... | ccoverrmrreroveinenes | e 25,959 | ..o 25,959 | .o 25911 | ...... 25,905 100 100 01/15/2034/1...........
31397C  TL  3|FHR 3242 QB PAC 5.50 01/15/2034..........cccovvrereuns | v 09/15/2013| MBS Paydown 0.01843382 39,513 | 39,513 | oo 39,439 | oo 39,429 189 189 01/15/2034/1...........
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.........ocvovvvrrnrs | cerne 07/15/2013{ MBS Paydown 0.04789437......... 4,359 4,359 | s 4372 | oo 4,356 1) (1) 09/15/20211.....cvvc.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.........ocvovrvrrers | curne 08/15/2013 MBS Paydown 0.04567681......... 2,883 2,883 ..2,891 | ... 2,881 (1) (1) 09/15/2021| 1..........
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.........ccoruvermrvenns | o 09/15/2013 MBS Paydown 0.04343931......... 2,909 2,909 2,907 (1) (1) 09/15/2021(1..
31397S XM 1|FNR 2011-40 KA SEQ 3.50 03/25/2026............ccccrners | oene 07/25/2013| MBS Paydown 0.18447229. 2 2 K [P 2 0 03/25/2026| 1..
313978 XM 1|FNR 2011-40 KA SEQ 3.50 03/25/2026.............cccouue. | e 08/25/2013| MBS Paydown 0.18447063......... 2 2 3] s 3 0 03/25/2026|1...........
31397S XM 1|FNR 2011-40 KA SEQ 3.50 03/25/2026............ccocores | vonee 09/25/2013| MBS Paydown 0.18446897......... 2 2 K [P 3 0 03/25/2026|1...........
31397U RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24.........ccccovvmrceens | v 07/25/2013{ MBS Paydown 0.86805744. (43) 07/25/2024|1...........
31397U RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24...........cococvvvvnes | wevee 08/25/2013 MBS Paydown 0.86257729. (50) 07/25/2024(1..
31397U RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24..........ccccovvvrceers | e 09/25/2013| MBS Paydown 0.85708116. (56) 07/25/2024] 1.
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31398C TG  3|FHR 3536 DE SEQ 4.00 12/15/2026...........ccccovvrereuns | enee 07/15/2013 MBS Paydown 0.0.............. 5,537 5,537 ...5,697 (1) ...5,537 12/15/2026| 1..
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027.........cccoovecves | vouue 07/25/2013| MBS Paydown 0.2557987.. .16,694 (214) ..15,942 04/25/2027(1..
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027.........ccccovvvere | wurne 08/25/2013| MBS Paydown 0.2349626 , \ , (360) 04/25/2027|1.......c.
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027.........cocovvvers | wuune 09/25/2013 MBS Paydown 0.221914609......... | ccoeerermrrerovnnenes | ovvivrininins 11,743 | o 11,743 | oo 12,297 (184) 04/25/20271...........
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039..........cc.coouvvne | ceeee 07/25/2013| MBS Paydown 0.19677397......... | cvcveererneernreiinnns | vevveninens 39,086 | ...ocoovuvn. 39,086 | ..covvvrecs 40,380 (505) 08/25/2039| 1...........
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039..........ccccovvvvne | ceene 08/25/2013| MBS Paydown 0.17774229. 38,063 | ..oovvrrnenne 38,063 | ..ooovrrrne 39,324 (588) 08/25/2039| 1...........
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039. .109/25/2013| MBS Paydown 0.16707011 (292) 08/25/2039) 1..
31398R  ZU  2|FNR 2010-57 DB PAC 4.00 01/25/2038. .1 07/25/2013| MBS Paydown 0.0884924 44, , , (812 01/25/2038|1...........
31398R  ZU  2|FNR 2010-57 DB PAC 4.00 01/25/2038..........cocoevvvrs | ovee 08/25/2013{ MBS Paydown 0.06689509......... | coeeeveerirerovrinines | v 43,195 | oo 43,195 | oo 44,722 | oo 43,615 | .o (918 01/25/2038( 1...........
31398R  ZU  2|FNR 2010-57 DB PAC 4.00 01/25/2038..........ccccourene | cuvee 09/25/2013| MBS Paydown 0.05478422 24222 | e, 24,222 | oo 25,079 | oo 24,457 | .o (496 01/25/2038|1...........
31402D 7J  3|FNCI 726397 PT 4.00 07/01/2018......cvvvverererirrcrirnee | ceene 07/25/2013| MBS Paydown 0.08563531 07/01/2018|1...........
31402D  7J  3|FNCI 726397 PT 4.00 07/01/2018.......cccvvevenvirirrans | e 08/25/2013| MBS Paydown 0.08018954. 07/01/2018| 1..
31402D  7J  3|FNCI 726397 PT 4.00 07/01/2018.......ccvoererecerririries | ceene 09/25/2013| MBS Paydown 0.07681064. 07/01/2018| 1..
31403D JE  0|FNCI 745561 PT 5.00 08/01/2020.........c0omvernrererirnee | ceene 07/25/2013| MBS Paydown 0.15954805. 08/01/2020( 1...........
31403D JE  0|FNCI 745561 PT 5.00 08/01/2020..........cccrvrvnrervernnes | enee 08/25/2013| MBS Paydown 0.15428308 08/01/2020( 1...........
314030 JE  0|FNCI 745561 PT 5.00 08/01/2020.........c0ovvercererernee | ceene 09/25/2013| MBS Paydown 0.14329331 08/01/2020| 1...........
31403D KD  0|FNCI 745592 PT 5.00 01/01/2021........cocovvvervririennns | e 07/25/2013 MBS Paydown 0.15419313 01/01/2021{1...........
314030 KD  0|FNCI 745592 PT 5.00 01/01/2021.......oevorererveerrinirnee | ceene 08/25/2013| MBS Paydown 0.14873326. 01/01/20211...........
31403D KD  0|FNCI 745592 PT 5.00 01/01/2021......ovvvvererncerrerrnee | ceene 09/25/2013| MBS Paydown 0.14384741 01/01/2021| 1.
31412Q SE  0|FNCI PL 932117 PT 4.00 11/01/2024.........ccovvrvvinee | o 07/25/2013| MBS Paydown 0.2486063........... | ..ocvererernierieiinnes | vereeriiens 36 | v , 11/01/2024{1...........
31412Q SE  0|FNCI PL 932117 PT 4.00 11/01/2024........ocoonvvermernes | v 08/25/2013| MBS Paydown 0.24226692 30,588 | ..ovvvrrnnne 30,588 | .oovvrrrne 31,638 | oo 31,200 [ | e {178) [ | verieneen{175) [ [ 30,588 | e | e | e (V] IO 816 |11/01/2024|1...........
31412Q  SE 0| FNCIPL 932117 PT 4.00 11/01/2024.........coccovrvrven | vorne 09/25/2013 MBS Paydown 0.23897584......... | covveevrmrnerevinines | v 15,879 | v 15,879 | v 16,425 | .o 16,202 | oo 11/01/2024/1...........
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030..........ccconuveriee | rene 07/25/2013| MBS Paydown 0.51933396......... | ..ocverererneerieinenns | vevererinnns 25,344 25,988 | ..ccoeeerrn25,788 | i 10/01/2030( 1...........
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030.........cccomvvvrnee | cevee 08/25/2013| MBS Paydown 0.50667321......... | ..ocverevereeernreinneins | eeeererennes 25,322 .25,965 10/01/2030{ 1...........
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030..........ccccvevereee | oene 09/25/2013| MBS Paydown 0.50239933 8,548 , ...8,765 10/01/2030( 1...........
31417Y  GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24........vvevevvrers | o 07/25/2013{ MBS Paydown 0.3843712........... | covverermrvereveineres | e 61,588 | .coovvrnen. 61,588 | ..coccvvnuend 63,607 | ..cccoerrernn63,020 | oo 10/01/20241...........
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24........ovvvvevvrers | v 08/25/2013 MBS Paydown 0.36074873......... | coveeevermrrerivenenes | v 94,490 | oo 94,490 | .o 97,588 | .o 96,688 | oo | e (1L710) | e | v (1,710) [ oo | e 94,490 10/01/2024/1...........
31417Y  GK  7|FNCI PL MA0201 SEQ4.00 10/01/24..........ccccovvvvenns | cerne 09/25/2013{ MBS Paydown 0.34885385......... | c.cooernrverivinies | v 47,580 | oo 47,580 | .o 49,140 (1CZ10) ) IO ISR 47,580 10/01/20241...........
31417Y R2  5|FNCN MA0504 PT 3.50 08/01/2020..........ccccomvvmeree | eeee 07/25/2013| MBS Paydown 0.29864106. ...63,165 65,929 (401 63,165 08/01/2020( 1...........
31417Y  R2  5|FNCN MA0504 PT 3.50 08/01/2020..........cccocrevvrnne | e 08/25/2013| MBS Paydown 0.28704341 ...69,586 72,630 (507 ..69,586 08/01/2020| 1..
31417Y R2  5|FNCN MA0504 PT 3.50 08/01/2020..........cccrmurrrerere | reee 09/25/2013| MBS Paydown 0.27880469. 49,432 51,595 (412 49,432 08/01/2020(1..
31417Y  SD O |FNCIPT 3.50 09/01/2025...........ccoeveumreeriinriniirerires | e 07/25/2013{ MBS Paydown 0.39796818......... | coveevrmrverevinines | v 37,406 38,731 | oo 36,556 | ..o (P210) 1 ORI ISV 37,406 09/01/2025|1...........
31417Y  SD 0| FNCIPT 3.50 09/01/2025..........ccccovvrrerererernrrrreriennnns | e 08/25/2013| MBS Paydown 0.38931968. 32,711 33,869 | .o 31,967 (V) ISR IS 32,711 09/01/2025( 1...........
31417Y  SD O |FNCIPT 3.50 09/01/2025.........cccoevvrrererrereenernenies | ceeee 09/25/2013| MBS Paydown 0.37933259......... | ceeceereeerneerneeinneins | veeeerinnnns 37,774 39,111 | oo 36,915 | s (G153 U ISV 37774 | s e | e (V] IO 992 |09/01/2025| 1...........
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020..........ccovvrevvrenne | e 07/25/2013{ MBS Paydown 0.31615244......... | ccovevrnrninniinines | oerinvirnnnns 48,466 50,696 (318 09/01/2020| 1..
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020..........cccermrrmerens | ceeee 08/25/2013| MBS Paydown 0.30495159. 44,803 46,865 (340 09/01/2020(1..
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31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020 09/25/2013| MBS Paydown 0.29555562 37,584 139,314 1.
31418A CR 7 |FNCN PL MA0979 PT 3.00 02/01/2022. 07/25/2013| MBS Paydown 0.70200548......... 8,021 1.
31418A CR 7 |FNCN PL MA0979 PT 3.00 02/01/2022 08/25/2013| MBS Paydown 0.68656986......... 7,100 T
31418A CR 7 |FNCN PL MA0979 PT 3.00 02/01/2022..................... 09/25/2013 MBS Paydown 0.67076079. T
31418V T5 1|FNCIAD7771 PT 4.00 07/01/2025...........ccoevrvrrerncs 07/25/2013| MBS Paydown 0.36389118 T
31418V T5 1|FNCIAD7771 PT 4.00 07/01/2025.........c.ovvvorererenne 08/25/2013| MBS Paydown 0.34530812 | IS
31418V T5 1|FNCI AD7771 PT 4.00 07/01/2025.... 09/25/2013 MBS Paydown 0.33549198 1.
31419D MQ 1 |FNCI AE3066 PT 3.50 09/01/2025 07/25/2013{ MBS Paydown 0.37409544. | IS
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025.........coeveevermrrernne 08/25/2013{ MBS Paydown 0.3611749%......... | covvevrmrnercvrnines | v 38,762 | IO
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025...........ccocvvrnrvenecne 09/25/2013| MBS Paydown 0.35258291......... | c.oeverererneerniniienns | vevereninns 25,776 T
314190 NW 7 |FNCIAE3104 PT 3.50 09/01/2025.........cccoovvverrernnens 07/25/2013{ MBS Paydown 0.18085247......... 2,167 | P
31419D NW 7 |FNCI AE3104 PT 3.50 09/01/2025. .1 08/25/2013| MBS Paydown 0.16123259. 39,470
31419D NW 7 |FNCI AE3104 PT 3.50 09/01/2025. .| 09/25/2013| MBS Paydown 0.1414868..
373506 AV 6| GAENVIR WTR AUTH 4.00 03/15/2021 07/15/2013| Sinking Fund Redemption 100.0.
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021...........cvvrn. 08/15/2013| Sinking Fund Redemption 100.0.
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021............cnc.... 09/15/2013| Sinking Fund Redemption 100.0. 1FE......
378294 AY 8| GLENDALE PPTY-SER A 5.00 07/01/2019............... 07/01/2013| Partial Call 100.0...........cccrvevec. 1,000,000 1FE......
402228 AV 2 |GULF COAST WST REF 6.10 08/01/2024 (IP). 07/08/2013| Call 100.0........uvvuurvrmrernrrirerienins [ crereriereneesseinenes | evereees 1,200,000 2FE......
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029.... .1 07/02/2013| Partial Call 100.0 .20,000 1FE......
54627A CD  7|LA SFM HMOWNR ZONE B-1 5.70 12/01/2038....... 08/01/2013| Partial Call 100.0...........ccccovrvenee .25,000 1FE......
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038....... 09/01/2013| Partial Call 100.0...........c.c...c..... .10,000 1FE......
54811G AQ 3|LOWER CORIV AUTH- 5.375 05/15/2020............... 08/13/2013| Def 11110 AU 340,037 1FE......
54811G GF  1|LWR CO RVR-PREREF 5.375 5/15/2020.................. 09/04/2013| Call 100.0.........cvvurverrvrrrrrerireens 320,000 1FE......
57419P HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039 09/03/2013| Partial Call 100.0...........ccccvrvennee .90,000 1FE......
60416Q CD  4|MN HFA-NON AMT-MTG 4.50 01/01/2031... 07/01/2013| Partial Call 100.0...........ccccovrvenee .30,000 1FE......
60416Q DL 5|MNHSGFIN MTG SRS D 4.50 07/01/2034............. 07/01/2013| Partial Call 100.0.............c..ec..c. .30,000 1FE......
60416Q FT  6|MNHSG FIN AGY-A 2.60 09/01/2042............cccoe.c.. 07/01/2013| Partial Call 100.0...........cccvvenec. 4,769 1FE......
60416Q FT  6|MNHSGFIN AGY-A 2.60 09/01/2042...................... 08/01/2013| Partial Call 100.0...........coccovvvenee 4,752 1FE......
60416Q FT  6|MN HSGFIN AGY-A 2.60 09/01/2042 09/01/2013| Partial Call 100.0...........ccc..ec...... 9,913 1FE......
605356 AX  0|MS ST HOME CORP SR A 4.50 12/01/2031 07/01/2013| Partial Call 100.0. .15,000 1FE......
60535G AX  0|MS ST HOME CORP SR A4.50 12/01/2031.... 08/01/2013| Partial Call 100.0.............c..ec..... .10,000 \ , 1FE......
605356 AX 0|MS STHOME CORP SR A4.50 12/01/2031............ 09/01/2013| Partial Call 100.0...........ccccevvveeee 10,000 | cvvriinene 10,000 | .coovvverenee 10,777 | v 10,592 [ .o | v (629 (629) [ v | e 10,000 | oo [ 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.........c.cocoevvrrrrerenne 07/01/2013| Partial Call 100.0...........coccerrvenee 25,000 | coovvernene 25,000 | .cooovrrenee 25,899 | .o 25,054 | oo | e (691 (691) | vevereervrinenn | errrerrseenn28,000 [ oo [ 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.........c.cocoevvrnrrerenne 08/01/2013| Partial Call 100.0...........c.c.......... 25,000 | covveernenne 25,000 | .cooorrrrnee 25,899 | oo 25,054 | ..o | e (691 (691) | ceveveererrnenn | eerrrrrneenn25,000 [ oo [ 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038..........cccccoevvrnrrrnnns 09/01/2013| Partial Call 100.0........c.ovvvevvrnns | crverrerirnrrnseirnnnns | errrernnni25,000 | viiierr00i25,000 | crvrirern.25,899 | oieenni25,054 [ oo | v (691 (691 1FE......
60535Q LY 4|MS STHOME CORP SF MTGE 2.75 12/01/2032.. 08/01/2013| MBS Paydown 0.98885106. 0 1FE......
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60535Q LY 4|MS STHOME CORP SF MTGE 2.75 12/01/2032...... | ..... 09/01/2013 MBS Paydown 0.97377562 15,075 12/01/2032| 1FE......
60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027.........cocoee | vonee 07/01/2013| Partial Call 100.0...........cccoevvveeee .20,000 11/01/2027| 1FE......
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027... e 08/01/2013| Partial Call 100.0............ccrrvevev. .10,000 11/01/2027| 1FE......
60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027.........cocoee | vouee 09/01/2013| Partial Call 100.0...........cccvvenec. .15,000 11/01/2027| 1FE......
60637B BD 1 |MISSOURI ST 4.625 05/01/2028...........cooovvreverrrmirres | ceene 07/01/2013| Partial Call 100.0...........coccovrvenee 5,000 05/01/2028| 1FE......
60637B BD 1 |MISSOURI ST 4.625 05/01/2028...........cocooverrerrrmerras | ceeee 08/01/2013| Partial Call 100.0...........c.c..ec...... 5,000 05/01/2028 1FE......
606378 BD 1 |MISSOURI ST 4.625 05/01/2028 e 09/01/2013| Partial Call 100.0...........cccoevrvenee 5,000 05/01/2028| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.. e 07/01/2013| Partial Call 100.0.............c..ec...e. .10,000 11/01/2030| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.............. | ... 08/01/2013| Partial Call 100.0...........cccvvenee. 5,000 11/01/2030| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.........ccc0. | e 09/01/2013| Partial Call 100.0...........ccccovrvenee .10,000 11/01/2030{ 1FE......
63967C N6  5|NE ST SFH F 4.40 03/01/2020..........cccoveermerernerrcrins | ceene 08/01/2013| Partial Call 100.0.............c.......... .50,000 03/01/2020 1FE......
63967C N6 5|NE ST SFH F 4.40 03/01/2020 e 09/01/2013[ Call 100.0........vvvevrererviirirrrieiins | errververnniserisniseeres | oo 1,455,000 | .........1,455,000 | .........1,481,918 | ........1,462,666 | ......ccocoevrvrrs | c0rrenr(13,306) | coovvvirervrnn | vreenn(13,308) [ oo 03/01/2020 1FE......
64469D EF 4 |NH SFME AMT AQUIS 5.7501/01/2037.. .107/01/2013| Sinking Fund Redemption 100.0. 01/01/2037| 1FE......
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........... | ..... 07/01/2013| Partial Call 100.0...........ccc..ec..... 09/01/2025| 1FE......
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........... | ..... 09/01/2013| Sinking Fund Redemption 100.0. | ......cccooeverrvrvvrer | wrvrrernenn30,000 [ 130,000 [ o 31,491 [ 31,193 [ s [ oo (271 [ [ e (1271) | 09/01/2025| 1FE......
647200 N5 9|NMMTG FIN SFM 5.00 09/01/2030..........ccvorvvrrerenee | ceene 08/01/2013| Partial Call 100.0.............c...c...... 09/01/2030| 1FE......
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 09/01/2013| Partial Call 100.0........coccvvvvreres | crrvereverererivrveres | wrvreernenn25,000 [ 125,000 [ 126,495 [ 026,386 [ e [ oo (1455) [ [ e (1,455) | e 03/01/2043| 1FE......
658207 MZ  5|NC ST HSG FIN SRS 2 4.25 01/01/2028... e 07/01/2013| Sinking Fund Redemption 100.0. | ........cccovvvvvvrcveres | orrvrnererend0,000 | v 40,000 | oo 81,892 | 1,632 [ e | e (1,719) [ | e (1,719) [ 01/01/2028| 1FE......
658877 DZ  5|N DAKOTA ST HSG 4.50 01/01/2028..........coccenerrnune | ceeee 07/01/2013| Partial Call 100.0...........ccc..ec...c. 01/01/2028 1FE......
658909 CL 8|NORTH DAKOTA ST HSG F 4.50 01/01/2035........... | ..... 07/01/2013| Partial Call 100.0...........cccooevrvenee . W ATAB28 | [ e (8,593) | s [ e (4,593) | 01/01/2035| 1FE......
686087 LA 3 |OR ST HSG SFM AMT B 4.50 07/01/2023..........ccooee | e 07/01/2013| Partial Call 100.0.........ccmvvermerres | ervrreerneriserseriienes | veeiveenns 115,000 | cooovrvrne 115,000 | vovrvrnees 117,622 | oo 17,177 115,000 07/01/2023| 1FE......
708796 YR 2 |PAHSG FIN AG 5.00 04/01/2028...........ovvenvreririanns | conne 07/10/2013| Partial Call 100.0...........coccoerrennee 225,000 | ..cooonee. 225,000 | ..cooonen. 238,363 | ..ccovnne 235,919 [ oo | e 11,557) [ oo | eerereed (11,557 [ [ v 225,000 [ ..ocvereveerinns | oo | e (V] I 8,719 | 04/01/2028 1FE......
83712T BZ  3|SC ST HSGFIN/DEV SR 25.00 07/01/2027 ............. | v..e. 07/01/2013| Partial Call 100.0...........coccevrrenee 10,000 | vooveeeerra10,000 | oo 10,808 [ o 10,619 | s | erreireed(857) [ | e (857) | e | vvirereenn 10,000 | oo [ [ v (V] I 500 |07/01/2027| 1FE......
880459 6U 1|TNHSGDEV AGY 5.7501/01/2037 e 07/01/2013| Partial Call 100.0...........ccccorrennee .80,000 01/01/2037| 1FE......
880459 6U 1|TNHSGDEV AGY 5.7501/01/2037 N 08/01/2013| Partial Call 100.0...........ccccoevrvenee 50,000 | ooereerne50,000 | i 52,729 | 51,584 | s | e (1879) [ e | e (1L879) [ 01/01/2037| 1FE......
88271H EP  0|TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 07/01/2013| Partial Call 100.0.............c..ec..c. 5,000 09/01/2028| 1FE......
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 08/01/2013| Partial Call 100.0...........cccvvenec. 5,000 09/01/2028| 1FE......
88271H EP  0|TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 09/01/2013| Sinking Fund Redemption 100.0. | ........c.ovvurrvevvenns | covvererrrens 35,000 09/01/2028| 1FE......
889396 LA 3| TOLEDO OH WTRWKS REV 5.00 11/15/2016......... | ..... 07/25/2013| Def 111111 A 372,080 | ...........365,000 | ............391,481 | 1iiiiiii372,276 | oo [ veeeeenn(1,842) | o [ e (1,642) | o 11/15/2016| 1FE......
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024............... | ... 07/01/2013| Partial Call 100.0...........cccrvrvec. .35,000 07/01/2024| 1FE......
97689P  6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038... e 09/01/2013| Sinking Fund Redemption 100.0. | .....ccoovvonnnninnns | covninininns 195,000 | ............195,000 | ............204,460 | ...........201,922 | ..cocooornirnins | orneene(8,515) [ oo | evieenend(8,515) [ o o e 0 [ , 09/01/2038| 1FE......
3199999, Total - Bonds - U.S. Special REVENUE & ASSESSMENL.........iuiiiiiiiiiriisiieissiesersssisss s enssnssssenses | seenes 18,065,261 | .......17,840,028 | ......18,593,747 | .....17,812544 | ..............0 | ....(380,115) | .......c.....0 | .......(380,115) | ............... 0]....18013903 | ........0 | ...... 51,358 | .....51,358 |....703,213 | ...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
00249E AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017......ccc0o. | e 09/01/2013| Sinking Fund Redemption 100.0. | .......ccccveernveenneens | covvverinnns 12,205 | oo 12,205 | oo 12,205 | oo 12,205 (VN OO ISV 12,205 [ .oveeiieriens | e | eevreeieenns (V1 IO 37 | 11/01/2017| 2FE......
007036 GS  9|ARMT 2005-2 2A1 SEQ CSTR 06/25/2035..........cccoe. | e 08/25/2013| MBS Paydown 0.24142938......... | coovevrnrveivernnnes | coevvvinninns 17,250 | cooovvrnes 17,250 | coovvvennee 16,140 | oo 16,140 674 (Y2 [N I 17,250 [ oo | s | e (1 [ I 41 106/25/2035| 1FM.....
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007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 .1 09/25/2013| MBS Paydown 0.23858882 5,681 5,681 4 06/25/2035( 1FM.....
035229 CY 7 |ANHEUSER BUSCH 5 01/15/15.... .109/12/2013| BNP PARIBAS... 2,663,590 2,520,000 ..(35,866) 01/15/2015| 1FE......
117788 AA  0|BSKYB FINANCE UK PLC 5.625 10/15/2015 .| R.. 109/12/2013| JP MORGAN SECURITIES INC. | ...ovvvivrrerirerirenes | v 542,910 | ..coo.ee.. 500,000 10/15/2015| 2FE......
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027...........ccovverevnnee. R.. | 07/25/2013| MBS Paydown 0.925.................. 8,333 8,333 10/25/2027| 1FE......
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027..........couvvevrreneee R.. |08/25/2013| MBS Paydown 0.916666667....... 8,333 8,333 10/25/2027| 1FE......
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027.........couvvvvrrnnec R.. [09/25/2013| MBS Paydown 0.908333333....... 8,333 8,333 10/25/2027| 1FE......
12479L  AC  4|CAI 2013-1A A ABS 3.35 03/27/2028 . | R.. | 07/25/2013| MBS Paydown 0.966666667....... 8,333 8,333 03/27/2028 1FE......
12479L AC  4|CAI 2013-1A A ABS 3.35 03/27/2028 . | R.. | 08/25/2013| MBS Paydown 0.958333333....... 8,333 8,333 03/27/2028 1FE......
12479L  AC  4|CAI2013-1A A ABS 3.35 03/27/2028............ceccrevnnee. R.. [09/25/2013| MBS Paydown 0.95. 8,333 8,333 03/27/2028 1FE......
1248ME  AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.......cccccouuns | e 07/25/2013| MBS Paydown 0.847950991....... | ..ocverererneerneiieies | vvvveriiens 13,407 04/25/2037| 1FM.....
1248ME AG  4|CBASS 2007-CB4 A2D SEQ STEP 04/37.....cccocoveres | cvrne 08/25/2013{ MBS Paydown 0.835112615....... | c.coverervrirerccrnines | v 67,029 04/25/2037| 1FM.....
1248ME  AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37......cccccooune | o 09/25/2013 MBS Paydown 0.828442814....... | ..cocovrnrvenviinenes | ovrinvinnnnns 34,823 04/25/2037( 1FM.....
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........covverrvvervrns | o 07/18/2013{ MBS Paydown 0.966666667....... 8,333 03/18/2028 1FE......
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........covvererernres | o 08/18/2013 MBS Paydown 0.958333333....... 8,333 03/18/2028 1FE......
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........cccovvrerrmres [ enen 09/18/2013 MBS Paydown 0.95 8,333 03/18/2028| 1FE......
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 07/25/2013{ MBS Paydown 0.218740962....... | ..ocoveererercvrneres | vevinrirenine 17,746 04/25/2035| 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 08/25/2013{ MBS Paydown 0.213912559....... | c.covevervrrrerevenenes | coevireinnnns 22,693 04/25/2035( 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 09/25/2013{ MBS Paydown 0.209588851....... | ...cverevvevercrenires | vvvivvirnnnns 20,321 04/25/2035| 1FM.....
14912L  2Y  6|CATERPILLAR FINL F 5.50 03/15/2016.........coeccevees | e 09/12/2013| CITIGROUP ..1,782,249 03/15/2016| 1FE......
BANC OF AMERICA
1563527 AG  1|CENTRAL GARDEN & PET CO 8.2503/01/2018..... | ..... 08/08/2013| SECURITIES 25,250 ) ) 03/01/2018| 5FE......
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018..... | ..... 09/24/2013| DEUTSCHE BANK 122,078 ) V] o | v 124783 | s | 0eed(2,705) | ..o(2,705) | . 03/01/2018| 5FE......
1563527 AG  1|CENTRAL GARDEN & PET CO 8.25 03/01/2018..... | ..... 09/24/2013| PERSHING SECURITIES CORP | ....covereerieiienns | vevererrnens 72,361 | oo 73,000 | .coovovirenee 75,568 | ...oovvene. T4,830 | .o [ e (390) (1G12710) 1 TR IS T4,439 | oo | e (2,078) | ....... (2,078) | ........ 6,023 |03/01/2018| 5FE......
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........coocees | wevne 08/25/2013| MBS Paydown 0.759871568....... 4,754 ) ) 04/25/2036| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36........ccccovrss | e 09/25/2013 MBS Paydown 0.742548351....... | ccoveevermrneivenines | vvrivvinnnnns 11,569 ) ) 04/25/2036( 1FM.....
18451Q AH 1 |CLEAR CHNL WORLD 7.625 03/15/2020...........cco0. | e 07/24/12013{ BARCLAYS CAPITAL.....coovverres | crrvererrerirersniseiies | ovvrerinns 191,978 03/15/2020 4FE......
257867 AX  9|DONNELLEY & SONS7  05/15/18........cccvvvvvrivcis | e 08/26/2013| Cash Tender 111.5.... 21,185 05/15/2018| 3FE......
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025.............c.. | cec.. 07/15/2013| MBS Paydown 0.87370119......... | ceeveverererneerininenns | vevererinnns 23,030 01/15/2025| 2FE......
29445U AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037......... | ..... 07/25/2013{ MBS Paydown 0.093532817....... | c.ocvvvneirervnncrns | veveiiens 130,303 04/25/2037| 1Z........
294450 AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037......... | ..... 08/25/2013| MBS Paydown 0.087491959....... | c.oovevevevrrveivens [ v 102,695 04/25/2037| 1Z........
294450 AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037......... | ..... 09/25/2013{ MBS Paydown 0.082694716....... | c.oveveererercvenires | v 81,553 04/25/2037| 1Z........
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042. .107/15/2013| MBS Paydown 0.98072288......... 3,614 10/15/2042| 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042. .1 08/15/2013| MBS Paydown 0.97831324......... 3,614 10/15/2042| 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042........ccoovvrver | ceeee 09/15/2013 MBS Paydown 0.975903617....... 3,614 10/15/2042| 1FE......
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... | ... 07/25/2013{ MBS Paydown 0.644776963....... | ..cocevrnrvenvnrnenes | covrvnvinninns 13,070 07/25/2036( 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... | ..... 08/25/2013 MBS Paydown 0.635972732....... | c.coverermerervnneres | e 13,206 07/25/2036| 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... | ..... 09/25/2013| MBS Paydown 0.627334697....... | c.oveevernrverevnnenes | ovvivrinnnins 12,957 07/25/2036| 1AM.....
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32051G SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35 07/25/2013| MBS Paydown 0.336551724....... | c.coeeeneernneinnernenes | rreirnernn 38,969 | i 38,969 | oo, 32,539 3,086 08/25/2035| 1FM.....
32051G  SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35 08/25/2013 MBS Paydown 0.33120104......... 225913 | ciiiee25,510 [ | e 1,664 [ | 1,664 [ .o 08/25/2035( 1FM.....
32051G SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35. .1 09/25/2013| MBS Paydown 0.318797978.. ..60,068 9,170 08/25/2035| 1FM.....
362257 AB 3| GSAA2006-17 A2 SEQ FLT 11/25/2036 07/25/2013 MBS Paydown 0.72782914......... 0 11/25/2036| 1FM.....
362257 AB 3| GSAA2006-17 A2 SEQ FLT 11/25/2036 08/25/2013| MBS Paydown 0.720792063 0 [ o | errrerrenee38,185 [ s [ [0 | e 11/25/2036| 1FM.....
362257 AB 3| GSAA 2006-17 A2 SEQ FLT 11/25/2036 09/25/2013| MBS Paydown 0.71349876......... 0 [ oo | eerrrerreene 36,467 | oo [ [0 [ i 11/25/2036| 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036 07/25/2013 MBS Paydown 0.1548515........... 3,316 | oo | 8,141 [ s [ [0 | s 08/25/2036( 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036 08/25/2013| MBS Paydown 0.153261777....... | coeeeeeeneernveinnenns | oververrnnen 1,949 | i 7,949 | i 7,949 | 003,656 | 14,292 | s e | v 4,292 | v [ e 1949 i | | e | s 08/25/2036| 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036 09/25/2013| MBS Paydown 0.152311821 2,565 | oo | e 750 [ | e [0 | 08/25/2036 1FM.....
36298Y AA  8|GSAA2006-14 A1 SEQ FLT 09/25/2036. 07/25/2013| MBS Paydown 0.16425525. 2172 | e | e 081 | s [ [0 | s 09/25/2036 1FM.....
36298Y AA 8| GSAA2006-14 A1 SEQ FLT 09/25/2036 08/25/2013| MBS Paydown 0.163566238....... | ...coveverneernneennenns | conerrverrnnee 3,445 | 3,445 | 3,445 | 1,593 [ 1,852 | s i | e 1,852 [ v | e 3445 | i | e |0 [ 09/25/2036 1FM.....
36298Y AA 8| GSAA2006-14 A1 SEQ FLT 09/25/2036 09/25/2013| MBS Paydown 0.16270826. 2,306 | oo | v, 290 | [ [ ) 09/25/2036( 1FM.....
36828Q QH 2| GECMC 2005-C4 AJ MEZ CSTR 11/2045 .1 08/28/2013| CITIGROUP. 249 (11,499) . [ 11/10/2045| 1FM.....
37045V AB 6| GENERAL MOTORS 4.875 10/02/2023.... 09/24/2013| SEAPORT GROUP 0 | cevvveerneennees | 001,000,000 | oo | e 7,500 10/02/2023| 3FE......
40052T AA  7|GRYPHON FUNDING 0.00 8/05/2050 07/05/2013| Paydown 100.0........ccrevvvvvrvernnens | crrverrrermnserisnnnres | vvvinernnnn 20,885 [ 120,885 | v 10,263 | oo 4,028 0 [ eovervrvererns | verrerenen20,885 | i [ | i (1 [ I 50 |08/05/2050| 6*.........
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050 08/05/2013| Paydown 100.0.........ocevrerernens | crrverermreneensninnenns | vervrenenne 12,084 | 12,034 | e 5914 | ... 2,321 0 | e | e 12,084 | s [ [ v (V] IO 32 | 08/05/2050] 6*.........
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050 09/05/2013| Paydown 100.0..........cccevvvrerivnns | coverinrienncnninens [ vvriineneeen 21,790 | 21,790 | v, 10,708 | oo 4,202 0 [ e | vererreeeen2,790 | i [ | i (0 I 67 | 08/05/2050| 6*.........
411707 AA  0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043 09/20/2013| MBS Paydown 0.9925...........cccc. | cvverrerermeennnnnens | oververrnenn 15800 | oo 7,500 | oo 7,500 | cooovrreerir 7,500 (0) (0) [ covnermerrerne [ eervrrreneeen 1,800 | i | e | e (V] I 158 | 03/20/2043| 1Z........
45112A  AA 5|ICONX 2012-1A A ABS 4.229 01/25/2043 07/25/2013| MBS Paydown 0.965..........ccooeve | coverrrerernernnnnnenns | vervrennnen 17,8000 | i 17,800 | oo | v 17,501 [ v | e 1 1 01/25/2043| 1Z........
460690 BF 6| INTERPUBLIC GRP 10.00 07/15/2017 07/15/2013| Call 105.0........ccovvvervverrnrrrenns [ ervverrerreeeninesens | e 1,228,500 | ........1,170,000 | ......... 1,368,684 | ......... 1,231,966 [ ...ooovvvvrvvnrs | weeere(47,998) [ o | e (47,998) [ o 07/15/2017| 2FE.......
46284P AL 8 |IRON MOUNTAIN 8.00 06/15/2020... 08/23/2013| Call 104.0........ccoomevrerrrrrrerirens 252,600 ..251,360 06/15/2020| 4FE......
46284P AM 6 |IRON MOUNTAIN 8.375 08/15/2021. .108/22/2013| Cash Tender 109.75. ..70,565 ...69,561 08/15/2021| 4FE......
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35.. 07/25/2013| MBS Paydown 0.84757734......... L7978 | ... 8,123 08/25/2035| 1FM.....
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 08/25/2013| MBS Paydown 0.801342606....... | ...occvvvenvenneirnennn | verreeenn217,303 | c1ir0217,303 | oo 183,893 | coovvvrne 187,248 08/25/2035| 1FM.....
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 09/25/2013| MBS Paydown 0.77582012......... | ccoevererernircvrrcnens | vervirenenn 119,956 | i 119,956 | e 101,512 | ccvvrre 103,365 08/25/2035| 1FM.....
46626L FL 9 |JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035 08/25/2013| MBS Paydown 0.13649578......... | ccoeeerveenveenverinenes | oveeinennnn 31,456 | i 31,456 | oo, 29,520 | .ovvrirnens 29,520 | .oovvvererrneeinns | e 1,995 | s [ 1,995 [ [ 31,856 [ e | e (V1 I 05/25/2035| 1FM.....
46627M  FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36 07/25/2013| MBS Paydown 0.35185578......... | ccocevnrivnicniicnni | eviieennn 22,435 | i 23,240 | oo 18,462 | ..ocooeee 18,411 [ | 0000ei2,236 [ e [ 2,236 [ e | 22435 | s | | e (V1 IO 63 |03/25/2036| 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36 08/25/2013| MBS Paydown 0.34516176......... | c.coevervrenrevverivenes | vvrernenenen 15,108 | v 19,412 | oo 15,421 | oo, 15,379 [ v | e 733 [ | e 733 s [ e 15,106 | e | e | v (V1 ISR 60 | 03/25/2036| 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36 09/25/2013| MBS Paydown 0.34177463......... 9,823 | oo 7,803 | e 7,782 | oo | 8333 e | 333 e | 8,051 | s [ [ (V1 IO 34 103/25/2036| 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036 06/25/2013| MBS Paydown 0.318116017 BTAT | o, 6,747 | oo 4,836 | o839 | o e | 839 | [ 8,819 [ [ [ e (1 [ I 79 [09/25/2036| 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036. 06/25/2013| Pass-Through Loss 09/25/2036 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036. .| 07/25/2013| MBS Paydown 0.31044333 09/25/2036 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036. 07/25/2013| Pass-Through Loss 09/25/2036 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036. 08/25/2013| MBS Paydown 0.30527768......... | .cocvereeerneeineinnernn | corrirnernen 15,185 | 15,185 | 115,185 | 10,885 | 12,054 | e [ | 2,054 [ | e 15,185 | e | e | e (V1 IO 33 |09/25/2036| 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036 08/25/2013| Pass-Through LOSS..........cc.coveve | coververennninneinnnins | vvnrrerieeinnennnins | eervvnnennnn 10,643 | i 10,643 | oo | e 1840 | i [ | e 40 [ i [ | e | e | i (1 [ I 23 |09/25/2036| 1FM.....
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46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036..........ccovces | vonee 09/25/2013 MBS Paydown 0.29804777......... 22,843 AT | e e [ e 4311 | e 09/25/2036 1FM.....
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........ccoc0e. | e 09/25/2013| Pass-Through Loss 579 09/25/2036 1FM.....
478160 AY  0[JOHNSON & JOHNSON 2.1505/15/2016.........cccocn. | oene 08/29/2013 WILLIAM BLAIR & COMPANY..... [ c.oocverrereerieinenns | evvreens 1,594,826 1,557,213 (2,787) 05/15/2016 1FE......
543218 AA 9 |LONGVIEW FIBRE PAPER 8.00 06/01/2016............. | ..... 08/19/2013| Call 104.0........coorvrrrerrircrinnens 217,360 (293) 06/01/2016| 4FE......
61755F AA  3|MSST 2007-1 A1 SEQ FLT 06/25/2037..........cccovvvvee | e 08/25/2013| MBS Paydown 0.23611996......... 5,578 06/25/2037| 1FM.....
61755F  AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........ccocovvvers | curne 09/25/2013| MBS Paydown 0.23109436. 36 36 06/25/2037| 1FM.....
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037... .1 07/25/2013| MBS Paydown 0.930942642 135 135 03/25/2037(1Z........
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037... .108/25/2013| MBS Paydown 0.907982176 566 566 03/25/2037| 1Z........
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037.......coccovvvevns | e 09/25/2013 MBS Paydown 0.892030462 366 366 03/25/2037(1Z........
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037.........ccoovvee | oene 09/25/2013| MBS Paydown 0.704222739....... | ..cocvrevernervvvvnen | cvvrrnrerenD5,782 | 155,782 | e 89,716 | e 49,716 | oo | e 1,022 | | v 1,022 | .o 04/25/2037| 1Z........
681904 AM 0| OMNICARE INC 7.75 06/01/2020.........ccovvereerrrinees | ceeee 08/28/2013| Cash Tender 112.875.... 243,810 | ............216,000 | ...........215,891 | ...ccooouce 215,868 421 421 06/01/2020| 3FE......
RAYMOND JAMES &
742718 DV 8|PROCTER & GAMBLE 1.4508/15/2016..........cccconves | e 09/24/2013| ASSOCIATES | e | v 797,168 | ..covonvee. 785,000 | ............ 784,812 | oo 784,881 28 28 08/15/2016 1FE......
74819R AG  1|QUEBECOR MEDIA 7.75 03/15/2016..........ccconrvernnee I.... | 08/29/2013 Call 101.292........ 57,736 | v 57,000 | .oovvernens 57,887 | coovvrirnnn Y4 Y A IR IO (196) (196) 03/15/2016 4FE......
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ... 07/25/2013| MBS Paydown 0.527879487 08/25/2046| 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ..... 08/25/2013{ MBS Paydown 0.516930682 08/25/2046 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ... 09/25/2013| MBS Paydown 0.507705156 08/25/2046( 1FM.....
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........ccccoe. | oo 07/25/2013{ MBS Paydown 0.731874377 05/25/2037| 1Z........
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037........cocoevrs | e 08/25/2013 MBS Paydown 0.708127245....... | c.oceveverercvnncnes | v 29,684 | 29,684 | 28,534 | 28,594 [ i | e 13328 [ | 1,328 | 05/25/2037(1Z........
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........c.ccceee | eeee 09/25/2013| MBS Paydown 0.682226344....... | ...ccccovvenvvvvrrincn | corrineeren 32,376 | i 32,376 | 31,122 | i 31187 [ | e 1,439 [ | v 1,439 [ 05/25/2037| 1Z........
760985 UR 0 |RAMP 2003-RS4 A5 SEQ STP 05/25/2033.............. | ... 07/25/2013{ MBS Paydown 0.562016032.. . 05/25/2033| 1FM.....
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033.............. | ..... 08/25/2013| MBS Paydown 0.556004888 05/25/2033| 1FM.....
760985 UR 0 |RAMP 2003-RS4 AI5 SEQ STP 05/25/2033.............. | ... 09/25/2013 MBS Paydown 0.553926458 05/25/2033| 1FM.....
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033.........cccc. | vouee 07/25/2013| MBS Paydown 0.900715071 09/25/2033| 1FM.....
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033...........ccc. | e 08/25/2013| MBS Paydown 0.896279316 09/25/2033| 1FM.....
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033............... | veuc. 09/25/2013 MBS Paydown 0.887336143 09/25/2033| 1FM.....
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035........... | ..... 08/25/2013| MBS Paydown 0.202532342.. 03/25/2035| 1FM.....
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035........... | ..... 09/25/2013 MBS Paydown 0.197149903 03/25/2035| 1FM.....
78571C  AA  6|SABRE INC 8.50 05/15/2019........cvvvrrrrmrirrcirrnrinenns | ceene 09/20/2013| BARCLAYS CAPITAL 05/15/2019| 4FE......
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029...........cocceevuee | oene 07/20/2013| MBS Paydown 0.660215049 08/20/2029| 1FE......
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029.........c.couverees | oeee 08/20/2013| MBS Paydown 0.619357601 08/20/2029| 1FE......
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029...........coccevucs | e 09/20/2013| MBS Paydown 0.584192995 08/20/2029| 1FE......
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37......cocovevvvvvcns | o 07/25/2013{ MBS Paydown 0.60931624. 61, , , .58, 03/25/2037| 1FM.....
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37......cocvvevvmircns | v 08/25/2013 MBS Paydown 0.51928709......... | ccoverermrirereernines | v 90,029 | .ovvrrrnne 90,029 | ..covvvrend 86,147 | .oovvrrnnn. 85,559 2,610 2,610 03/25/2037( 1FM.....
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37......ccovvvvervrrens | e 09/25/2013{ MBS Paydown 0.43944637......... | ccoovevrnrnerinernnnes | coerineinninns 79,841 | v 79,841 | oo 76,398 | oo 75,876 2,022 2,022 03/25/2037( 1FM.....
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31.........ovcovvecns | e 07/25/2013{ MBS Paydown 0.247354675....... 8,544 8,544 | .o, 7721 | s 7,745 313 313 08/25/2031( 1FM.....
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.3758/25/31........cc.ccecuees | e 08/25/2013| MBS Paydown 0.245833045....... 2,845 2,845 | i 2,572 | ... 2,580 22 22 08/25/2031| 1FM.....
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86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31........cccovvrns | ceene 09/25/2013| MBS Paydown 0.244481963....... 2,527 2,527 | ... 2,283 | ... 2,290 22 P27 ISR IS 2527 | oo | e | e (V] IO 50 | 08/25/2031| 1FM.....
863619 AB 8 |SASC 2007-OS| A2 SEQ FLT 06/25/2037...........ccce. | e 07/25/2013| MBS Paydown 0.23291752 28,973 ..27,379 621 621 .28,973 06/25/2037(1Z........
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037. e 08/25/2013 MBS Paydown 0.22777544. ..20,568 ..19,437 212 212 ..20,568 06/25/2037
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037........ccccoruvs | vonee 09/25/2013 MBS Paydown 0.22022149. ..30,216 ..28,554 803 803 ..30,216 06/25/2037(1Z........
87311X AB 4 |TW TELECOM HLDS 8.00 03/01/18........covvverererernes | coene 08/26/2013| Cash Tender 107.779........cccovvvee | covrmremmrvnerveivenes | cvvviverinns 177,835 | v 165,000 | ..oovvvnees 170,748 | ..evveerr 168,490 | oo [ s (707) (L4070 [T I 168,375 03/01/2018| 4FE.......
87407P AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038.........c.covvvrereres | ceeee 07/20/2013| MBS Paydown 0.958333333....... 8,333 8,333 | s 8,332 | cvverreernn8,332 | s [ e 0 (V1 PRI ISP 8,333 02/22/2038| 1FE......
87407P  AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038.........ccccovvrvrreres | e 08/20/2013| MBS Paydown 0.95 8,333 8,333 | s 8,332 | tiireren8,332 | e | e 0 0 [ | e 8,333 | oo [ e | e (1[N 113 [02/22/2038| 1FE......
87407P AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038.........ccovvvreveres | ceeee 09/20/2013| MBS Paydown 0.941666667....... 8,333 8,333 | ........ 8,332 | cvverreernn8,332 | s [ e 0 (V1 PRI ISP 8,333 | covorrerrienn | e | e (V] I 133 | 02/22/2038| 1FE......
960320 AA  1|WESTR 2012-3A A ABS 2.50 03/20/25.........cccoovvvvrs | ceene 07/20/2013| MBS Paydown 0.781466486....... | ....c.covvereeernveinneins | corvverinnns 25,301 | v 25,301 | oo 25,301 (30) [ coveereeineine [ v 25,307 [ ovreeriieinns [ o | e (V1 IO 341 |03/20/2025| 1FE......
96032U AA  1|WESTR 2012-3A A ABS 2.50 03/20/25..........cccouvire | ceene 08/20/2013| MBS Paydown 0.756129008....... | ...ccorerernierieinenes | covvererrinns 25,337 | v 25,337 | oo 25,337 (V4] [T R 25,337 [ oo [ v | e (V] I 394 |03/20/2025| 1FE......
96032U  AA  1|WESTR 2012-3A A ABS 2.50 03/20/25........coccvmveins | ceene 09/20/2013| MBS Paydown 0.729686085....... | ...cveereseerinmrinnins | ovreenienes 26,443 | oo 26,443 | oo 26,443 [43)] ] 26,443 | oo [ | e (V] 466 |03/20/2025 1FE......
3899999. Total - Bonds - Industrial & MISCEIANEOUS..........cvuiiriiiiieriiiieissiesissss st ensssssnsenees | seeres 14,904,218 | ....... 14,399,693 | ....... 14,810,083 2,566 0. 14,652,116 | o0 [ 252,102 |..... 252,102 |..... 546,109 |...... XXX... [.XXX....
8399997. Total - Bonds - Part 4 8,728,416 .37,260,871 8,974,630 .35,878,676 | ........35,801 | ....(355,712) | .0 | s (319,911)] ... 8,435,058 ..293,359 |..... 293,359 |..1,345,353 XXX
8399999. TOAI = BOMAS. .tttk et | snniae 38,728,416 | ....... 37,260,871 | ....... 38,974,630 | ....... 35,878,676 | ........35,801 | .....(355,712) | .ooovvvenenn | oo (319,911 ] s | e 38,435,058 | ..o [ 293,359 |..... 293,359 |..1,345,353 XXX...
Common Stocks - Industrial and Miscellaneous
002824 10  0|ABBOTT LABORATORIES.........ccocommrverierireerneinens | ceeee 08/07/2013| ANCORA ADVISORS LLC.......... | veveuuee 9,100.000 | ..ovvvvnees 326,914 |...ccoo.uce. ). 9.0 N IS 222,872 | oo 465,798 | ..... (130,252) | .vvvvercervrnas | ervreeerneriiseines | cvvennd (130,252) | cevvvververcenn | e 222,872 | v [ 104,042 |..... 104,042 | ........ 1274 |...... XXXeoo | Lo
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC.......ccceee | e 07/16/2013| CANTOR FITZGERALD & CO.... | ......... 4,436.000 | ............ 194,920 | .o XXXervoor | s 205,007 | cocovvrrne 111,819 | .. (9,362) | cvovverrerrrinnns [ v | e [CIIC7A T S 186,524 | ..ovvovvvierins | e 8,39 | ........ 8,396 | ..ovorrriinies | e XXX | Levoriinns
095229 10 O |BLUCORA INC......ctvurrimrrrerieeirrererieriesssessenisine | ceeee 09/20/2013| CABRERA CAPITAL MARKETS. 2,807.000 63,439 ). 9.0 TN IS 43,582 . (VN OPORORORSOR ISVRR 43,582 | ..o | 19,856 | ...... 19,856 | .ovovvecrrnnns | e XXXeoo | Lo
095229 10 O |BLUCORA INC.....otvurririreereeieiseinerissesseesensnee | ceeee 09/27/2013| CANTOR FITZGERALD & CO.... | ......... 7,812.000 | .ovrernees 179,342 | oo XXX eovoer | s 131,750 . (V1 IO ISP 131,750 | oo | e 47,593 | ... 47,593 | oo [ e XXXeoo | Lo
RAYMOND JAMES &
302104 10 4 |EXONE COMPANY......ccomirimirmerirerirnnirneeserissnsenins | ceeee 07/09/2013| ASSOCIATES | . 1,500.000 | ..ooooveenne 106,236 0
302104 10 4 |EXONE COMPANY.......ocomrmiimriririnrneinnieissirersnies | e 08/07/2013| FRIEDMAN BILLINGS RAMSEY | ............ 750.000 | .ooovrvrrnne 47,127 0
452308 10 9|[ILLINOIS TOOL WORKS........ccovrvmrrierirrereererinnnes | ceens 08/07/2013| ANCORA ADVISORS LLC.......... | veverue 5,500.000 | ..covvnees 404,473 | .ot XXX | e 254,815 | e 334,455 | ....... (79,640) [ ..vvevevvenrvnere | eeervrrineriverires [ v (79,640) | ..vovvverrire
48020T 10 1|JONES GROUP INC/THE.......ccoormiurmrrreinerrierinnins | e 08/27/2013| CANTOR FITZGERALD & CO.... | ......... 9,562.000 | ..oovevnees 138,956 0
559079 20 7 |MAGELLAN HEALTH SERVICES INC........ccccovvrurnns [ e 08/21/2013| CANTOR FITZGERALD & CO.... 825.000 46,564 | ..o XKX i | 038,836 [ i 32,928 | ......... (1/434) | oo | e | e (1,434) | oo
651824 10 4 |NEWPORT CORP......coovtrimrereereeineineiiessssensensnnne | ceeee 09/20/2013| CABRERA CAPITAL MARKETS. .10,240.000 159,592 0
653656 10 8 |NICE SYSTEMS LTD-SPONS ADR.......ccocovrvniirnnnne R.. [09/20/2013| CABRERA CAPITAL MARKETS. 1,525.000 263,418 | XXX [ 44,232 | 51,057 | oo (8,825) | cvvvvvererriernns | veeerinniseiieniies | e (6,825) | ..ovvviririne
690070 10 7 |OUTERWALL INC....cooivomiriirinrrienienirseesenissninenins | e 07/29/2013| CABRERA CAPITAL MARKETS. | ......... 3,304.000 | ..ooovrnees 185,250 | ..ovvveeee XXX s | e 183,896 | v 72,970 | ......... (8,988) | cvvvvverererrrrines [ v | e (8,988) [ ..oovrrririnne
740585 10 4 |PREMIERE GLOBAL SERVICES INC........cocooovvvrmrens | eene 07/19/2013| GREENTREE BROKERAGE...... | ......... 5,152.000 | coovvernnens 55,257 | cooverree KKK [ ovrinernnnn88,902 | i 44,020 | ......... (1,122) | oo [ | e (1,122) [ oo
740585 10 4 |PREMIERE GLOBAL SERVICES INC........c.ccocvvmurne | eene 07/23/2013| CABRERA CAPITAL MARKETS. 5,947.000 63,597 | oo XX | 63,108 | 32,098 | ..cocoovae (381) (381)
74112D 10 1 |PRESTIGE BRANDS HOLDINGS INC........ccccosvrernens | ceene 08/15/2013| CABRERA CAPITAL MARKETS. | ......... 1,341.000 | ..ooovrnrenns 42,085 [ .o XXX | v 17,739 | 26,860 | ......... (10272 ) ORI IUSTORRRRIO IR (9,122) [ oo
74112D 10 1 |PRESTIGE BRANDS HOLDINGS INC.......cccvuvvvrrvirre [ e 09/26/2013| STIFEL NICOLAUS.........cccoovvvie | v 6,041.000 | ...cocouee. 182,441 | oot XX | v 117,374 | 77877 | .o (21,718 [ v [ [ v, (VA A )] I
G8988C 10 5| TOWER GROUP INTERNATIONAL LTD......cccocovvrne | conne 08/08/2013| STIFEL NICOLAUS.........coovcrniws | cvviene 12,014.000 | ............ 206,765 0
9099999. Total - Common Stocks - Industrial & MiSCElIANEOUS. ..........rvrirruirisiiseieiesss s sees st snnssnses | sresenes 2,466,375 | ..o XXX | 001,889,958 | ... 1,249,882 | ..... (268,843) | oovvvrinnn (U 0] . (268,843) | ...ovvvenad 0

Common Stocks - Parent, Subsidiaries and Affiliates

92206# 10 5|VANLINERGROUP, INC..coooovvrimvinrvncinniinicnniinns | wone | 07/30/2013] Dissolution.........coeueecviciicciinnes | 202,000,000 | ... 129,354,051 | ........ XXX....... | .....141,262,660 | ..... 127,799,736 |...2,763,192 | .. ....2,763,192 ...129,354,051 | ...
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SCHEDULE D - PART 4

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

¥1°6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.......... SO OOTRPRRRTONR PPN 129,354,051 | oo XXX eroenns | e 141,252,660 | ..... 127,799,735 |...2,763,192 | ..coovvvnnnenad [ I 0 ... 2,763,192 | oo 0 .. 129,354,051 | ..o (U [P (1 I 0 XXX....
9799997 Total - ComMMON StOCKS = Pt 4. nsssnis | siiae 131,820,426 | ... XXXoooovns | e 143,142,618 | ..... 129,049,617 [...2,494,349 | .o [0 | i 2494349 | .0 | 131,210,526 609,901 |..... 609,901 L XXX....
9799999. Total - Common Stocks .....131,820,426 .....143,142,618 | ..... 129,049,617 |....2,494,349 .....2,494,349 .....131,210,526 ...609,901 |..... 609,901 XXX....
9899999. Total - Preferred and COMMON SHOCKS. ... uuuiiuuieuiisieieieses sttt | seees 131,820,426 | ..o XXX | e 143,142,618 | ... 129,049,617 |....2,494,349 0 [0 ] 2,494,349 | .0 | 131,210,526 | .. 609,901 |..... 609,901 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cvuurerrermieimiiiieiiereseeisisisesssssesissessssse st essesesssssessessssesens | ovees 170,548,843 | ... XXX ooovvns | oo 182,117,248 | ..... 164,928,293 |....2,530,150 | ..... (355,712) | covvevreerinan 0] ... 2,174,438 | ...cocceenu 0. 169,645,583 | .......cc...... 0 .. 903,259 |..... 903,259 |..1,354,484 |..... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




statement for September 30, 2013 ofthe 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
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 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 (702,938) (516,787) (410,412) | XXX..
First Hawaiian. Honolulu, HI 14 105,306 103,722 101,970 | XXX..
Fifth Third CINCiNNGL, OH....ovvvveissenvisissssrirssssnsins | cosseresrsssssnenns | senssssnsessssnes | sessesssssssssssssssssssnes | sossesssssssessssssssssssenes | svssssssnes 1,821,038 | oo 5674417 | coovvvvvenns 4,897,369 | XXX..
0199999. Total Open Depositories. XXX 14 0
0399999. Total Cash on Deposit. XXX . 14 0 . XXX..
0499999. Cash in Company's Office 0,0 ST XXX [ v O, ST [ XXX 800 800 800 | XXX..
0599999, Total Cash [ 0,0, S XXX 14 (V) [ 1,224,206 | ... 5,262,152 | ............ 4,589,727 | XXX..

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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