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statement for March 31, 2014 ofhe 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 590,244,922 |.....coovvvierererenenne | e 590,244,922 | ............. 581,958,164
2. Stocks:
2.1 Prefermed STOCKS. ... vttt sttt st ss s ssessensns | sesessesseneans 11,318,017 | oo | v 11,318,017 | e 11,471,894
2.2 COMMON SOCKS.....uceueerrererrereiresessissssssssse st sssssesssssssssesssssssssessasssssessasssnssessessnssnssesses | sesssssessons 221,717,455 | oo 180,541 | ..coeeeve 221,536,914 | ....ccoev. 214,985,793
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 15,791,830 | .o | e 15,791,830 | c.ocoerece. 15,536,369
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 ($....17,691,316), cash equivalents (§.......... 0)
and short-term investments ($.....8,929,391)..........cocuruerieceeeee et sees s | eervesieeninns 26,620,707 | ..ooovveerereereeeeeeereeens | eerereiena 26,620,707 | ..cvvevrene. 9,646,923
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 25,628,335 | ... | i 25,628,335 | ..o 23,883,002
9. ReCeivables fOr SECUMLIES............coiuiiiiciiciice st | sbeesiesssesssennaes 201,590 | .ooovicrierierienienienins | e 201,590 | ..oovoerrerrerreee
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 891,522,856 | .....ccecvvrrnen. 180,541 | ..o 891,342,315 | ...cooc.. 857,482,146
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 5,716,256 | .....oovvomiveriiriiriieriinies | v 5,716,256 | ..oovvorerineee 5,496,569
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccecvevices | corverreriinnnns 9,917,350 | vooverererninns 958,699 | ..ovvevrrinas 8,958,651 | ..ocvvvevrrnns 6,636,788
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveeriereinns | vvvverennns 154,094,404 | ...coovvvvrn 231,497 | v 153,862,907 | ....couce.. 141,366,715
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS.............ccoviuiiciieieiieiesssissssissessiniees | s 6,937,515 | oo | e 6,937,515 | oo 10,248,825
16.2 Funds held by or deposited with reinsured COMPANIES............cccceveueiicveeirereeieieesieies | eveevereesesesienas 202,904 | ..o | i 202,904 | . 1,166,401
16.3 Other amounts receivable under reinSUranCce CONACES.............couuiviiiiniinsinniiniiniis [ | e | o0 |
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccococveeeeevires | coveeiviverenns 3,014,533 | ..o | e 3,014,533 | ..o 2,665,750
18.2 Net deferred taX @SSEL........ovvrrrrrerreirresie st esssenes | eesseneseseees 21,265,960 | ...cooovvvviiinicinens | i 21,265,960 | .......ccc..... 22,319,468
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 1,151,266 | oo | v 1,151,266 | ..oooocveveeee 1,175,238
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 1,751,074 | oo | e, 1,751,074 | oo 3,584,345
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 3,704,683 | ................. 1211115 | oo 2,493,569 | ..o 1,937,696
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 1,099,278,801 | ....ccvvvrvcne 2,581,851 | .......... 1,096,696,949 | .......... 1,054,079,940
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NA 27).....couuurvermrrireirerieesiessiesesssessssesesessssesssssesssesssessssesssessssssssessssesssns | sesessons 1,099,278,801 | .....cvvvvrevene 2,581,851 | .......... 1,096,696,949 | .......... 1,054,079,940
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 | oo |0 | e 0
2501. Receivable from insureds for deductible payments.............ccccccevieeinicreieceseesee s | evvereieninienns 1,328,266 | ....................123,336 | .................1,204,930 | ......coco.0.. 1,097,005
2502. COMMISSION FECEIVADIE.........oucrveeriiiiiiirire s | iesiesiesiins 1,153,681 | ..o | v 1,163,681 | 732,178
2503. Prepaitd BXPENSES. .......cvevirereiriretiriereseseesss ettt ss et ss s sssbess et ss s bsssebessnsesenanns | sevessesenissenes 1,087,779 | i 1,087,779 | 0 [
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoccevieveiveeveeeceiiiens | vvevereeeienienns 134,957 | oo, {1 134,957 | oo 108,513
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........rvrrerrerresrissisressrressssesssesssnsssssanes | seessssssessnes 3,704,683 | ..o 1,211,115 | e 2,493,569 | ..o 1,937,696
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statement for March 31, 2014 ofhe N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (CUrrent acCident YEar $.....32,976,584)..........c.ocurveeerceeereseereeesesseessss st ssssssssssssses s sses s ssesssssesssssssssnssesaens | stessessssssassessseseesens 275,224,334 | .o, 271,998,832
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 63,809,315 | .ooveriieeeena 63,396,473
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES............ccuvvvevrvivieeeeeeeeeee e sesteseseess | eveesessssaesesessesesseens 10,138,006 | ...cvvvvverrcreiricinns 10,226,798
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviieeiciicieees ettt sssesssensens | sesaesessssesssseessssssesen 6,653,559 | .ooveieiieiieeins 5,837,226
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvurererrirrienririnireeereieieersseeessssssessssesssssssss | essessssssessessssssssssssnnes 3,694,148 | oo 6,434,353
7.1 Current federal and foreign income taxes (including $
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....147,115,264 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 126,138,711 | oo 125,011,309
10, AQVANCE PIEMIUM.......cuiviiieiteiirctesesetes ettt bt s s bbb s e s b s bbb s s s et bt e b s se s s s e b b s s b s s s b s st bbb s s sebesanbebensesesans | bessebessssesessnsstesnsesesnns 808,365 | ..ovveerrereeee e 360,118
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).........cvevrviirerereiiisie et ssssssesessns | stessesssesssssssssssseses 21,746,652 | w.oovvvvererererererenn. 16,423,488
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 237,310,908 | ..ccooveriireinne 232,838,265
14.  Amounts withheld or retained by company for aCCOUNt Of OtNEIS..........c.cvuieieiiecieiceee ettt et sesens | stevesssesssseesssssaenees 20,014,053 | ..oooviceens 19,278,624
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiiii s | s 6,550,682 | ....oovviriririris 1,110,820
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. vvecvecrce ettt sttt se | sestesssesaesse s snsanaere 3,691,629 | oo 2,559,151
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 $.....487,628 and interest thereon §......... 0O OO OO
25.  Aggregate Write-ins fOr lIADIIES. ..........ovuevrererreeiesciee ettt sttt sttt ss st | sresssssssssessssesessnsanean 8,654,713 | oo 8,471,770
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........c.ruieriirireireiereineseeeeise e seessesessesessssesesnes | seseeeesessessnsessssesens 804,316,062 | ...ooverereerireieenne 770,660,825
27, PrOtECEA CEIl HADIIHIES. .........rveeeeeieiieiecie ittt et | 6 seEf e bbb | cbenb st senb e bbbt
28.  Total liabilities (LINES 28 @NA 27).........cvuumreererieeesersseeeseesseeessesss st st sss st st ess st essss st ssesesnssns | stssssssssssssssssssssnens 804,316,062 | ....ooocervriricricnens 770,660,825
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 SUIPIUS fUNAS............cceviiiiiiieiccsce et sesnas | ebsesssssssessessssess s s b sse s snsnd 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, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st 257,272,108 248,310,336
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 292,380,887 | .o, 283,419,115
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns 1,096,696,949 | .....ccooovvrvrcrir 1,054,079,940
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).......cccrrriirieniriniisissnisssiesssessinssssesssnssesssssnnssssessenesessessnssssseenes | senseeeesensnsnsesnsseeeeess@00%, 1 13| oviiiiinsvenssiiissiineseenas 8,471,770
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE). .....cuuruurerrerusarsaresseseesssesseseessssssssssssessssssssssssnsssssssssnssssssssssssssssssessans | sesssssssssssssssssssssenssssssssesssssssesns 0 ] i 0
3201.
3202.
3203.
3298.
3299.
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statement for March 31, 2014 ofhe N@tional Interstate Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WIIEEN $.....122,753,123)...ccuvvvrririesiee ettt sssssssenns | sssessssssans 110,860,916 | .............. 107,393,460 | .............. 438,474,304
(WIHEN §.....31,526,137).c.ccooeirreiisiesiis sttt sttt nsssnnss | sessssnssssanees 35,411,418 30,441,889 | .............. 133,896,513
. (written § ....17,330,316 ..72,398,665 297,863,405
(WIIEEN $.....70,089,419)......ccm vt essss st ssss s ssss s nsssnnss | sesssssssssness 68,942,017 65,436,684 274,507,412
DEDUCTIONS:
2. Losses incurred (current accident year $.....37,317,744):
2.1 DIFECL. e veeeeeee ettt ettt RSttt sntn | serentenensrend 67,367,882 | ...covvenvnn 60,469,838 | .............. 295,234,882
2.2 Assumed ....22,745,491 .17,046,758 ...60,705,815
2 T 07T =T OSSPSR SRR 50,226,738 | ...coovrerrenns 40,406,140
2 NEL. ..ttt | eenientent 39,886,636 |.....cccoonen. 37,110,456
3. Loss adjustment EXPENSES INCUITEM..........ccieieuiiiicieiieieissse ettt ssse st s st sebens et s s s ssnsesensnsenns | snsesessssnsesinns 7,705,392 W 1A11,772
4. Other underwriting expenses incurred............. ....20,202,752 ..19,649,932
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 0
6. Total underwriting deductions (LiNES 2 throUGN 5).........cceiieiiiiieieiceiecee et sesbesns | eeresesisaesaned 67,794,780 64,172,160
7. Net income of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cvvvireieiiiereieieieie e sssssssssesse e sssssssesssssssessesnss | soesssssssessenes 1,147,238 | ..oovreee. 1,264,525
INVESTMENT INCOME
9. Netinvestment iINCOME BAME...........ccu ittt | eesensnsnsresenes 6,124,349 24,129,483
10. Net realized capital gains (losses) less capital gains tax of $.....307,725..........ccccoovmerrervieriinnriieeiiesssssssessssssissnes | sessessssessssassies 337,917 | 451,153 | 2,741,292
11. Net investment gain (105S) (LINES 9 F 10)......c.vurrerieriireimeeieiiesiesiesiessessessss sttt ss s sssesisesins | oesssssssnsssneens 6,462,266 26,870,775
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..........ccoveviieieiciirieceiese e sss s s ssses e sens | esesessesessesssans 57,936 | ..oooererrireinns 91,146 | .o 329,261
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ovuririirieieirreerieisstesese st ssse s s s s s essenes | sressssssssssans (1,166,854) (924,457) [ ..oovvirrrenns (3,879,679)
15. Total other income (LINES 12 throUG 14)..........cuuiiuiiiiiieiiciieiieiieeieei ettt | srbsesssssssssees (1,108,918) [CCRRRCHK D] I— (3,550,418)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taXes (LINES 8 + 11+ 15) ...ttt sttt saes | ersessssensesnea 6,500,585 |....cccceernean 6,529,378 |.....cccevne.. 27,764,204
17. Dividends t0 PONCYNOIAETS. ..........ucuuiiirireicesiieieire ettt ettt ssesses et esseeeseesessennes | seesssssssnsessssnsensesssnsnnes | sesessessessnssnsesssessssnsessnnns | nersessssassensssssssnsessesnsenes
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........c.euieiiiiieieesceieeieee ettt st sss s sssssssssaes | sessesssssesassand 6,500,585 | ......cccovrnnee. 6,529,378 27,764,204
19. Federal and foreign income taxes incurred...... 1,701,340 |.. LAATT076 | 5,839,043
20. Netincome (Line 18 mMiNUS LINE 19) (10 LINE 22)........cvueverieeeeieeiieesie sttt sttt s sss s sssssssssenes | svsssssessssnsns 4,799,245 | ......covvnn. 5,052,302 21,925,161
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrHOT YEAI..........coveieiiieieieieissieie ettt senss | seessesesnes 283,419,115 | ..o 269,695,939 | .............. 269,695,939
22. Netincome (from LINE 20)........curuirererirrerneireieisseesessesesessesesseessstessssssssssesessess s sessessssssessessssssessassssssssessesssssessessnssns | ressessassnsssns 4,799,245 | .....coovveene 5,052,302 | ..cccovrrrene 21,925,161
23. Net transfers (to) from Protected Cell accounts............coevvrirreeinrienenns
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....487,628
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in Net dEfErred INCOME tAX........vuururriereeeeiieeereire ittt sttt st st enssnssnes | sessesessessnsennes (565,880)
27. Change in NONAAMILEEA @SSELS...........ccoevireiiiieirceeee e bbbt s et ss bbb sssesennns | evesassesssesens 1,376,467
28. Change in provision for reinsurance. (1,132,478)| ..

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 Transferred t0 SUMPIUS.........c.cvcveveeicreees ettt s st bbbt a st s s st e
Surplus adjustments:

331 Paid N
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

33.

34.
35.

..(10,000,000)

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)...........ccvieiiiiieieieiesie e | ersessssessessseas 8,961,772 | .o 9,999,677 |..ccovvven. 13,723,176
39. Surplus as regards policyholders, as of statement date (LineS 21 PIUS 38).........c.ccuvvveveererrireieiieieeieee e seeeesiens | cveveeseinns 292,380,887 | ..o 279,695,616 |.............. 283,419,115
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVErfloW PAGE..........ccieiriiiiicieesee et sees | rvsessesssssssessssssessesaens (0 (01 R 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........cvuiieereiiiieiieiieriisiisissessstesesesssssesesesssssssessesssssssesssssses | oveessesssssssessssssessasanes {01 {01 0
TA0T. ONBI .ottt | ettt 260,961 |.. ..354,215 | ..... 11,334,191
1402. Interest on funds held... .(1,427,815)]... .(1,278,672) | ..... (5,213,870)

1403.
1498.

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

Summary of remaining write-ins for Line 14 from overflow Page..........ccvrinrneininsneeseeseseeessseese s sseeens

3701.

3702.

3703.

3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... curuureuriuaieieeieisarssseseessesssessessnssssseessnssesssssnssnsssssesssssnsssssens | sessssssssssesssssnssssssssesens (O {01 0
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statement for March 31, 2014 ofhe 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...........cvcvieieiee ettt ae s st sse s ssans | seessnssssesens 62,623,904 | ......co.c..... 65,858,682 | ............. 272,990,273
2. NetinVeStMENTINCOME.........cc.iiiiii st | coesieniseniaas 6,647,906 | ....ccocooverenee 7,139,882 | ..o 29,227,834
3. Miscellaneous income ....(1,108,918)] .... ..(833,311)] .... ....(3,550,418)
4. Total (LINES 1 TOUGN 3)......uvveuiirrieicriirii ettt nant st | crineesisneess 68,162,892 | ... 72,165,253 | ...ccvos 298,667,689
5. Benefit and 0SS related PAYMENLS...........coeviiiiiiieiciceee ettt | evaesessesannes 32,386,327 | ccoveren. 29,121,716 | cccvevreee. 159,858,298
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..........ccvvrierririenrrrinrneienrneeesse e eesssseenes | veeeeeennes 29,507,965 | .ovvvereneee 26,833,955 | ......cce.... 105,340,365
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 $.....307,725 tax on capital gains (losses).. 2,357,848 | ... .7,099,150 .9,585,520
10, Total (LINES 5 HOUGN 9).....cvuuvercrermrrirriiiiieieiesrieisesi sttt rsnt s | oeerenessineens 64,252,140 | .....coc...... 63,054,821 | ..cccoonv 274,784,183
11.  Net cash from operations (Line 4 miNUS LINE 10)..........ccccuiuiiiiieieiciieie st ssas s ssse s ssstesesssenas | evissessessesenns 3,910,752 | cooveren 9,110,431 | e 23,883,507
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMGAS. ..ottt | crienntenenes 18,636,497 | ...ovvvvnven. 32,828,524 | ....coouv. 164,301,152
1202 SHOCKS. .vvvurereeteessecete sttt | cennene e 2,257,817 | v 2,719,798 | .coovvvrenne. 140,409,718
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OtEr INVESIE @SSELS........vveuerirrcriceriecei sttt en s es s nens s snes | rnessensssesssssesssnansensses | sessseessssessenssseesssenessens | oeesssessssressessssessssseses
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS.............ccvvvvieiecciesieceseieens | e | e
12.7 Miscellaneous proceeds [ .3,049,978
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeieierecicieessieiie st stes s ssssss et ssessssssssesssses | eessssasssssens 20,894,314 | ..coevee. 38,598,300
13.  Cost of investments acquired (long-term only):
131 BOMAS...oouvveceteeniseeies bbbttt | crieentsnenen 27,061,653 | .....vcvevnne 47,043,126 | ............. 152,545,065
13,2 SHOCKS. . vvrurvesereeseeeseeesse e eeesseeesseest e es e sess s8Rt | serneneenseeaes 4,641,947 | .o 6,774,495 | ............ 176,053,001
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..vvvvuvereeecer ettt Rt nent s | serenennentenenas 383,420 | oo 15,359 | v 338,183
13.5  OthEr iNVESIEA @SSELS........cvveuuirirriiiriiirici sttt ettt enstens | srtsenesnentaneens 614,346 | .coovvvriinnnd 625,000 | ..coovvrirerinnne 2,120,055
13.6  MisCEllaNEOUS APPHICAtIONS............coivieeiicicteie ettt saesens | ebisssssassssan 2,936,213 [ oo | e
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 35,637,580
14.  Netincrease or (decrease) in contract 10ans and PremiUm NOTES. ...t sessesssssses | sesessssesssssssesessesssssneans
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (14,743,266)
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..........c.ceveriveeeereieesie ettt bes s sssssasssenes | eesnssessesisssssessssssssssssses | eevessssssssesssssssessesessenseses | eevessssssessssssssesssnnees (0)
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 STOCKNOIAETS........c.cveveviecicieciecce ettt sttt tes s sssasbesessssessnassesessesensns | ctesiesesssissesesssesessesesssnes | sestesessssessnssesessnsesssnsens | sesseresessenns 10,000,000
16.6  Other cash provided (APPHEA)..........cccvviirevrrereieceeiee ettt s s s s ssss s ss e ss s snsenes | sresssssseseas 27,806,298 | ................. 6,281,006 | .oooovevrcrnnen. 753,172
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........c... | coocevnenn 27,806,298 | .........c...... 6,281,006 |....ccoouee.. (9,246,828)
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).......cccooverercvecees | corrverris 16,973,784 | ..covvverne. (468,243) | ................ (9,011,273)
19.  Cash, cash equivalents and short-term investments:
19.1 BEOINNING OF VBT .......ouitiiciectecc ettt bbbt bbbt stes s nstenss | eevsessansaesins 9,646,923 18,658,195
19.2 End of period (Line 18 plus Line 19.1)....... 26,620,707 18,189,953
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 e | enene e | snreneree e | e
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statement for March 31, 2014 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The Quarterly Statement of National Interstate Insurance (Company) has been prepared on the basis of accounting

practices prescribed or permitted by the State of Ohio Department of Insurance.

The Ohio Department of

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

financial statements.

State of

Domicile 03-31-2014 12-31-2013
1. Netincome state basis Ohio $ 4,799,245 $ 21,925,161
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP $ 4,799,245 $ 21,925,161
5. Statutory surplus state basis Ohio $ 292,380,887 $ 283,419,115
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP $ 292,380,887 $ 283,419,115

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 following table shows each loan-backed security with an other-than-temporary impairment

(“OTTI") recognized during Q1 2014;

Amortized Present
Cost Value of Amortized
Before Projected Recognized Cost After Fair Value at Date
CUsIP OTTI Cash Flows OTTI OTTI Time of OTTI Reported
362381AA3 $ 591,411 $ 498,371 $ 93,040 $ 498,371 $ 395,242 03/31/2014
36298YAAS8 603,975 511,044 92,931 511,044 407,086 03/31/2014
46629EAC7 1,219,399 1,216,067 3,332 1,216,067 1,091,580 03/31/2014
TOTAL XXXX XXXX $ 189,303 XXXX XXXX XXXX
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statement for March 31, 2014 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 $ (1,560,634)
2. 12 months or longer (744,615)

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 68,980,460
2. 12 months or longer 12,901,714
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 March 31, 2014.

E. Repurchase Agreements and/or Securities Lending Transactions

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

2014.
l. Working Capital Finance Investments
The Company does not have any working capital finance programs at March 31, 2014.

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
B. Funding Agreements with Federal Home Loan Bank (FHLB)

Not applicable.

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

Concentrations of Credit Risk

No significant change.

Q06.1



statement for March 31, 2014 ofthe N@tional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments 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.

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

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 March 31, 2014 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 $ 4,112,650 $ 4,977,500 $ - $ 9,090,150
Total Preferred Stocks $ 4,112,650 $ 4,977,500 $ - $ 9,090,150
Bonds
State and Local Government $ - $ - $ - $
Industrial and Misc - 2,000,000 500,000 2,500,000

Residential Mortgage Backed - - -
Trust Preferred Securities - - -
Parent, Subsidiaries and Affiliates - - -

Total Bonds $ - $ 2,000,000 500,000 2,500,000
Common Stock
Industrial and Misc $ 46,502,413 $ 3,050,000 49,552,413
Mutual Funds 4,048,899 - 4,048,899
Total Common Stocks $ 50,551,312 $ 3,050,000 53,601,312
Total assets at fair value $ 54,663,962 $ 6,977,500 3,550,000 65,191,462
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NOTES TO FINANCIAL STATEMENTS

measured at fair value.

Assets at fair value

Industrial
and Misc
Bonds

Industrial
and Misc
Common
Stocks

Total

Industrial
and Misc
Bonds

Industrial
and Misc
Preferred
Stocks

Total

Preferred Stock
Industrial and Misc
Total Preferred Stocks
Bonds
State and Local Government
Industrial and Misc
Residential Mortgage Backed
Trust Preferred (Hybrid) Securities
Total Bonds
Common Stock
Industrial and Misc
Mutual Funds
Total Common Stocks

The following table provides information as of December 31, 2013 about the Company’s investments
Level 1 Level 2 Level 3 Total
$ 6,784,500 $ 1,000,000 $ - $ 7,784,500
$ 6,784,500 $ 1,000,000 $ - $ 7,784,500
$ - $ - $ - $ -
- 4,962,011 500,000 5,462,011
2,326,135 - - 2,326,135
$ 2,326,135 $ 4,962,011 $ 500,000 $ 7,788,146
$ 44,205,940 $ - $ 1,500,000 $ 45,705,940
3,923,466 - - 3,923,466
$ 48,129,406 $ - $ 1,500,000 $ 49,629,406
$ 57,240,041 $ 5,962,011 $ 2,000,000 $ 65,202,052

Total assets at fair value

The Company uses the end of the reporting period as its policy for determining transfers into and out of each
level. During the three month period ended March 31, 2014 there were four perpetual preferred stocks totaling
$4.0 million that transferred from Level 1 to Level 2. During the three month period ended March 31, 2013
there were no securities transferred between Level 1 and Level 2.

Rollforward of Level 3 ltems

The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the period ended March 31, 2014.

Total
Gains Total
(Losses) Gains
Beginning included (Losses) Ending
Balance at Transfers into  Transfers out in Net included Balance at
1/1/2014 Level 3 of Level 3 Income in Surplus  Purchases Issuances Sales Settlements 03/31/2014
$ 500,000 $ - $ -8 - $ - $ - $ - $ - 3 - $ 500,000
1,500,000 - - - 50,000 _1,500,000 - - - 3,050,000
$2,000,000 $ - $ - $ - $ 50,000 $1500,000 $ - $ - 3 - $3,550,000

The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the period ended March 31, 2013.

Total
Gains Total
(Losses) Gains
Beginning included (Losses) Ending
Balance at  Transfersinto  Transfers out in Net included Balance at
1/1/2013 Level 3 of Level 3 Income in Surplus  Purchases Issuances Sales Settlements 03/31/2013
$ - $ - $ - $ - $ (4,700) $1,000,000 $ - $ - 3 - $ 995,300
- - - - (5,970) 968,470 - - - 962,500
$ - $ - $ - 8 - $(10,670) $1,968.470 $ - $ - 3 - $1,957,800

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.
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NOTES TO FINANCIAL STATEMENTS

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 and affiliated investment professionals who are familiar with
the securities being priced and the markets in which they trade to ensure the fair value determination is
representative of an exit price. To validate the appropriateness of the prices obtained, the Company'’s internal
investment professionals, who report to the Chief Investment Officer, compare the valuation received to
independent third party pricing sources and consider widely published indices (as benchmarks), recent trades,
changes in interest rates, general economic conditions and the credit quality of specific issuers. If the
Company believes that significant discrepancies exist, the Company will perform additional procedures, which
may include specific inquiry of the pricing source, 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. The Company believes these estimates reflect fair value, but 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 professionals review these
broker quotes using any recent trades, if such information is available, or market prices of similar investments.
The Company primarily uses the market approach valuation technique for all investments.

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 March 31, 2014, 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 Not Practical
Bonds $ 606,968,228 $ 590,244,922 $ 2,924,688 $ 595,788,683 $ 8,254,857 $
Preferred stock 12,162,091 11,318,017 6,629,858 5,043,833 488,400
Common stock 53,601,312 53,601,312 50,551,312 - 3,050,000
Cash & Short term
investments 26,620,707 26,620,707 26,620,707 - -
Totals $ 699,352,338 $ 681,784,958 $ 86,726,565 $ 600,832,516 $ 11,793,257 $

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

Fair Value Admitted Value Level 1 Level 2 Level 3 Not Practical
Bonds $ 594,917,363 $ 581,958,164 $ 2,858,365 $ 583,779,490 $ 8,279,508 $
Preferred stock 12,073,690 11,471,894 9,939,316 1,064,144 1,070,230
Common stock 49,629,406 49,629,406 48,129,406 - 1,500,000
Cash & Short term
investments 9,646,923 9,646,923 9,646,923 - -
Totals $ 666,267,382 $ 652,706,387 $ 70,574,010 $ 584,843,634 $ 10,849,738 $

D. Reasons Not Practical to Estimate Fair Values

Not applicable.

Note 21 — Other Items

G. Offsetting and Netting of Assets and Liabilities

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

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, 2013 were $335,395,305. As of March 31, 2014, $38,467,938 has been paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $298,168,701 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $1,241,334 unfavorable prior year development since December 31, 2013 to March 31, 2014. The
unfavorable development in 2014 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.

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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8.2

8.3
8.4

9.1

9.11

9.2
9.21

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:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.
Republic Indemnity Company of America, which owns Republic Indemnity Company of California, became a subsidiary of Great American Holding, Inc.

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

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

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

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

Yes[ |

No [X]
No[ ]
No [X]

No[X]

Yes[ ] No[X] NAT[ ]

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

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

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

By what department or departments?
Ohio Department of Insurance

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

Yes[ ] No[ ] N/A[X]

Yes[ ] No[ ] NA[X]

by any governmental entity during the reporting period? Yes[ ]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ |
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

American Money Management Corporation Cincinnati, OH NO NO NO YES

Great American Advisors, 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? Yes[X]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ |

If the response t0 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

10.1
10.2

1.

N

1.2

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [ X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
PART 1 - FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [X] No [
If yes, indicate any amounts receivable from parent included in the Page 2 amount: B
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] 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: G 0
. Amount of real estate and mortgages held in short-term investments: B 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

15.1
15.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

171

17.2

17.3
17.4

17.5

Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (S

ubtotal Lines 14.21 to 14.26)...

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE...........cccovviverreierrieieiessie s

Book/Adjusted Carrying Value

Book/Adjusted Carrying Value

If yes, give full and complete information relating thereto:

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ 1] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1  Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: e 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: B 0
16.3 Total payable for securities lending reported on the liability page: B 0
. 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[ ]
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
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No [X]

1 2 3 4
Old Custodian New Custodian Date of Change Reason
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. #1310, Cleveland,OH 44113
16076 Ancora Advisors LLC 2000 Auburn Dr., #300, Cleveland, OH 44113
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PART 1 - INVESTMENT

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

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

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

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

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

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

than zero? Yes[ ] No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ | | erissississisnninns | coeessessssssneenni0
Total e | e XXXooo | i D0, S [ (] I [ [ (O [ (1 [ 0
5. Operating Percentages:
5.1 A&H loss percent (23.0)%
5.2 A&H cost containment percent (1.3)%
5.3 A&H expense percent excluding cost containment expenses 4.7 %
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
NAIC
Company
Code

2

ID
Number

3

Name of Reinsurer

4

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Rating

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 ... IS IO 466,732 | oo 526,200 | ..ooovrrrrirniinnee 352,577 | oo 357,064 4,096,409
2. Alaska.......coooooierierineinnn. AK|....... Looeree | e 878,959 | .ooviierinn 522,078 | ooovvvverierinn 367,606 | ..coovrrrierinnn 297,372 4,626,690
3. ANZONA.. AZ|.... Liorvons | e 3,238,325 | oo 2,240,980 | ..ooovvvrirnnne 552,556 | oooovrreireiins 529,963 | .ooovvirrii 5,183,925
4. Arkansas...........ccocoeeeeiiennnn. AR ... Leoeree | e 907,934 | oovrverrernnnd 639,996 | ...coovvveririnnn AT 797 | oo 601,984 2,965,557
5. California.......c..coocurerrnernenenad CA|... RSO I 19,007,982 | ..ccovvvrnee. 14,473,871 | oo 8,086,167 | ..ccovvverrrennes 8,081,402 92,715,187 .
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Liooroe | o 491478 | oo 802,953 | oo 273,420 | oo 629,740 | .ooovvrrenn 5,608,827 | ..coovrrrrrnnee 3,210,645
7. Connecticut........c.cocverrvrrenens CT|...... Liorvoos | e 3,213,561 | oo 2,196,982 | .coovviviinne 1,184,000 | .oooovvrverrinnnee 912,361 . A1,779,732
8. Delaware........cccoccosvreerennnn . DE | oo Liooves | v (U<} | — (9,431) | oo 1,251,196 | cooovrerrrennes 1,402,783
9. District of Columbia................ DC|...... Lo | e | ceeneenenenssnnenenee 134) [t | e
10.  Florida......cocooveenermrreereneenc FL [ i Livorroos | e 4,881,093 | ....c.c00.ee.e4,593,800 | oo 3,475,091 2,659,794 20,776,440
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo ...1,078,870 s 951,769 ...1,625,730 ....1,329,915
12, Hawaii.......coooovverrrrrrrnnene H Livorvoos | e 2,969,346 | ................3,021,469 | ................ 1,565,373 2,854,414 15,652,727
13, 1daho.....ccooevvevnevnivnenninnecn D i Lo [ v 728177 | e 508,603 | oo 355,458 | .o, 517,046 4,747,664
14, MNOIS......vovererereereeirerreenen L [ (- ....1,375,067 . .1,737,581 ..744,928 ..18,025,031
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Livovvons | e 1,532,765 | oovvieennn 1,764,704 | i 400,321 635,112 5,031,603
16, 1OWA..cooceerieee A Liooros | e 109,202 | ..o 82,453 | 2,008,588 | ....coovvrrrenne 1,266,647 | ...coooonvvne. 13,058,454
17, Kansas.......oocneeeneeeeeeseineens KS|....... Liovvons | e 3,528,812 | oo 3,268,902 | ..ooocvrrinene 316,004 | .o 193,468 4,247,133
18.  Kentucky.......cooovernrinninnis KY ... Livoovoos | e 1,093,194 | oo 648,854 | ...coovveriinne 230,396 | .oooovirriieiin 160,350 | ..ooverrinnes 2,758,407
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... Liovees | v 422,168 | ...ooveis KU L0 2 A 294219 | i 405,232 | ..o 2,976,824 | ..covvvvennee. 2,937,249
20.  Maine.....oooververireiieiieiiens ME ... IS IO 26,558 | .oveerireieinnes 20,691 | cooireis 166,330 | coovveereeieenne 23,355 381,979 512,945
21, Maryland.......c.coconerirnrinrinnnns MD ... Liovvons | e 1,274,537 | oo, 1,483,720 | oo 423,627 | oo 549,046 4,700,106 3,482,311
22.  Massachusetts..........ccc.coevennee MA| ... Liorvons | e 6,176,848 | ..coovvvvrienn 7,092,869 | ..cooovrieinnes 2473112 | o 1,098,424 | ... 19,561,284 | ............... 19,467,642
23, Michigan.......ccccorvrervnivirnins Ml ....... [
24, Minnesota........ccccooeeverenee s MN | Lioovos | e 655,139 | oo 660,973 | oo 1,222,579 | oo 229,566 | ....ovrorienn 4,318,890
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Levooree | o 243,972 | oo 257,712 | oo 87,917 | o 361,969 | .ooovvveeiene 2,450,278
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Livorvons | e 2,606,272 | .ooovvriniinn 2,122,775 | oo 659,603 | ...ovveierrriin 602,748 10,253,615
27. Montana........cccooevververeenee MT | . Lovoeree | e 867,072 | oovvererine 1,019,027 | oo 527,069 | ..oooovreriirinn 676,477 2,463,867
28.  Nebraska.......ccccoueenmecnneen . NE | e Livorvoos | i 1,797,464 | ... 1,569,541 | oo 483,422 | ..o 204,851 | oo 5,538,808
29. Nevada.......ccooommrcrmrcrmrcrene NV | IS IO 843,942 | oo 584,234 309,840 6,669,358
30. New Hampshire...........cceee... NH | .. Lecen. 32,064 25,636 ....66,989 3,497,952
31, New Jersey.....ccooevmeveeeeeeeNJ | e Lo 25,291 680,802 123,364 359,280
32, New MexXico.......ocovvuvrrrnee . NM | Licorvoos | cerreineirnecnnen 51647 | 101,480 | coovvevreeeene 31,903 | i, 106,481 710,694 764,763
33.  New York..... LNY (- ..17,852,175 ...3,565,801 ..38,647,997 35,631,324
34, North Carolina.........cccceeeeeer... NC | ..o Lecen. 3,566,234 32,533,554 28,415,826
35.  North Dakota...........coooceneeeen.ND | .o Levorrors | e 36,497 | 32,709 | e (10,414) | e 11,997 390,916 380,239
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. . ...1,033,39%4 ..12,280,840 14,432,529
37.  Oklahoma........cccocvnvrrnrnnn . OK | . Livoorooe | e 2,686,869 | .................2,888,915 | oo 367,678 | oo 317,261 3,865,037
38, Oregon.......ccuevmeernernerineen. OR | e Livoovors | cvvrrernenennnn838,807 | o 1,033,337 | i 400,963 | oo 259,042 | .oovviein 2447752 | oo 2,227,497
39. Pennsylvania..........cccccooeeeee . PA | o Lo | e 2,709,595 24,157,966 ...26,960,195
40. Rhode Island...........cccoconen R i Levovvors | vrrrernenineenen1,287 | 8,708 | 000 26,567 | s 189,145 869,629 886,850
41.  South Carolina..........ccocconvuennee SC....... Livorvoos | oo 2,452,205 | .ooovvviinn 1,086,827 | ..cooovereeereen895,701 | i 513,927 | oo 5,050,064 | ...ocovvvrenne 2,943,220
42.  South Dakota..........cccreverrvennee SD|....... Lioveos [ v 239,072 | oo 264,892 | .ooovvrrernenn 105,127 | e 333,796 563,854 535,881
43, TeNNESSEE......cccomrrmrrmriirniennes TN|....... Livoroos | e 3,516,247 | .ooovvirienn 2,348,330 | ccocovrrinnes 1,682,863 | ...coovvrieinn 737,536 14,115,252 ...11,201,525
Y -V TR X e Liovvons | s 3,781,699 | .ovvrerin 5,788,501 | ..ovoerrrrnne 8,402,045 | ..oovviiinnn 6,132,529 | ..coovvrrnns 46,959,788 | ......covennes 48,997,534
45, Utah..occiens UT|...... Livoovoos | e 3747542 | oo 4,684,551 | oo 443,635 | oo, 75481 | oo 9,337,129 | i 5,404,285
46.  Vermont.........cooceeveeveeereennn. VT ... Looevee | e 467,017 | oo, 158,125 | oo 111,703 1,279,498 1,320,076
47, Virginia.....ocooeceeeeeennieeeeeieneens VA|...... Livorvoos | e 1,869,887 | ...ccoovrrnne. 2,192,773 | oo 873,690 | .ooovrrrrrin 523,762 | coovvrrrin 8,435,822 | ..ooovriinne 7,122,636
48.  Washington..........cccceeveerennes WAT....... Leoeree | e 848,602 | ..ooovvrrrrrinne 865,886 | ...oooveririinnn 388,691 | oo 133,930 2,285,255 1,761,587
49.  West Virginia..........cccoooevennen. WV |....... Lo | s 47,752 | v 165,072 | oo 113,489 | oo, 67,024 962,616 569,249
50.  WiSCONSIN.......vverrererirerirrirans WI....... Livorroos | e 3,122,636 | .cooovrreene 2,663,996 | ..ooorvvnrirnnnne 422,640 | ...oovvvrrnn 236,770 | .oovrrrenn. 8,993,014 | oo 6,891,336
51, Wyoming......ccoconermeenernen WY | e Liorvoos | s 61,525 | oo 101,951 139,448 ...143,792
52.  American Samoa....................AS | ....... N
53, GUaM....cocooevvrrcreiernereee GU [ N
54.  Puerto RiCO.....ccovvverreeireircenns N
55.  US Virgin Islands N
56. Northern Mariana Islands......MP | ....... N
57.  Canada.......ccccoevirerrernnenn. CAN |....... N | et | e
58. Aggregate Other Alien............ (O I 0.0 O [ (01 I 0
59, TotalS.....ooverierireierneneses [C) Ity I [P 122,753,123 | ............. 115,511,878
DETAILS OF WRITE-INS
58007, ..o | e XXX....
58002. ...ooeerreriereeeieeeseeeeeeseeeseesseesieeens | e XXX.....
58003. ....ooeeeeeeeeeeeeeeeieeeesnssesineens | s XXX it [ ertritniieeiseiseessesisesssees | seeesessessssssses s ssnsss | sstsesssesssnsssessseessesssesssns | seessesssssesss st esssesssenses | eesessess st st et s et | eestessee sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXeooor | e 0 [ oo 0 | o [0 R 0 [ oo 0 | e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )0 O 0 ] i [0 [V 0 |t [0 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

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

n

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

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited
Hangar Acquisition Corp.

Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAI Holding Bermuda Ltd.

GAI Indemnity, Ltd. #

Marketform Group Limited

Marketform Holdings 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

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
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR
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American Financial Group, Inc.
Great American Financial Resources, Inc. »

—

* Denotes insurer

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
Continental General Insurance Company *

QQAgency of Texas, Inc.

Great American Advisors, 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 *

reat American Holding, Inc.

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

Livestock Market Enhancement Risk Retention Group * »

American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd

Great American International Insurance Limited *

Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

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

Republic Indemnity Company of America *
Republic Indemnity Company of California *

@ 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
KY 31-1422717
DE 34-1017531
NE 47-0717079
OH 47-0463747 71404
TX 34-1947042
OH 31-1395344
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
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
CA 95-2801326 22179
CA 31-1054123 43753
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Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.5%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety Claims and Litigation Services, LLC OH 46-4570914
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.2
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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. .| American Premier Underwriters, Inc.
(07210 T 3 To 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

Great American Specialty & Affinity Limited
Hangar Acquisition Corp

APU Holding Company
.. |APU Holding Company.

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

31-1446308

Premier Lease & Loan Services Insurance Agency,
.................................................................................... 911242743 | ..o | e [ e | INC WA.......... [NIA............... |APU Holding Company............c.ccccecsurerririrerannnne. | OWnEIrship......... | ...100.000 | American Financial Group, INC.........cccoeevienns | cvrrieinnns
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SCHEDULE Y
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
91-1508644 Premier Lease & Loan Services of Canada, Inc...... [WA........... APU Holding Company .. | Ownership......... ...100.000 | American Financial Group, Inc.
. 1311262960 | ... Risico Management Corporation .| APU Holding Company .| Ownership. ...100.000 | American Financial Group, Inc...
31-0823725 Dixie Terminal Corporation..............cccevereverriernnnns American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc
.................................................................................... 98-0606803 | .....cccovverruees [ cererreerireens [ cveeivireesseennne. | GAl' Holding Bermuda Ltd American Financial Group, Inc.............ccccceuvueer. | Ownership......... | ...100.000 | American Financial Group, INC.........cccovvvviveens [ covivieinnne
.................................................................................... 98-0556144 | .......coocvvvers | veereresiieins [ cevrieseisieieenen.. | GAl Indemnity, Ltd GAl Holding Bermuda Ltd .... |Ownership......... | ...100.000 | American Financial Group, INC..........cccccoeuerreeres | cererirnne
....................................................................................................................................................................... Marketform Group Limited............ccooverevrveierennen. GAl Holding Bermuda Ltd.............ccccerevevrrnnenenn. | Ownership........ | ...100.000 | American Financial Group, INC.........cccccvverevies | crerernnnns
....................................................................................................................................................................... Marketform Holdings Limited............ccocooverreiinnnnns Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, INC..........cccoccvrereere | correrrennns
.................................................................................... 98-0412245 | ......covevevvene | crereinrrerinns [ cverevieinereneenn. | L@vENham Underwriting Limited........c..oveeecveiennen. Marketform Holdings Limited... Ownership......... | ...100.000 | American Financial Group, INC.........cccovuureurevnns [ covrrirennes
....................................................................................................................................................................... Marketform Limited..........cocevnirrrrernincrcrninens Marketform Holdings Limited.............ccccccooeveeee. | Ownership......... | ...100.000 | American Financial Group, INC.........cccoovuereerevens [ covvrinenns
....................................................................................................................................................................... Gabinete Marketform SL..........c.cocooenerivininiinie. Marketform Limited .. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccovvneurevns | cornirrinne
....................................................................................................................................................................... Marketform Australia Pty Limited..............ccccooeeeeee. [AUS.......... [NIAL.............. | Marketform Limited .... |Ownership......... | ...100.000 | American Financial Group, INC.........ccccocveereunies | correrrenncs
....................................................................................................................................................................... Studio Marketform SRL.........c.cccccevvvcvvnreceveveeens [ ITAeeio [ NIAL.............. | Marketform Limited..........ccccoooevevieericiceneenee. | Ownership........ | ...100.000 | American Financial Group, INC........cooevevierinns [ corevenninns
....................................................................................................................................................................... Marketform Management Services Limited............. |GBR..........|NIA............... | Marketform Holdings Limited.................c............ | Ownership......... | ...100.000 | American Financial Group, INC..........cccceceuriernns [ corrererrins
................................................................................... Marketform Managing Agency Limited.................... | GBR.......... [NIA............... | Marketform Holdings Limited..................c........... |Ownership......... | ...100.000 | American Financial Group, INC..........ccocoerrerrerrns | cerrerrernn.
98-0431601 | ....ooverererrine | cerrererenenies [ Sampford Underwriting Limited..........cccccoeeveiennee. GBR.......... A Marketform Holdings Limited.............ccccovrevenene. Ownership......... ...100.000 | American Financial Group, INC........c..cccoeererrerenne | correrennnns
................................................................................... Marketform Trust Company Limited..............ccc.ee.e. | GBR......... [NIA............... | Marketform Group Limited............ccccccoeevrevnennene. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccvvereireern | cevrerrevnnns
06-1356481 | ..vovvevererens [ e | e Great American Financial Resources, Inc............... DE............ NIA......ccoeee. American Financial Group, InC..........cccocvveiennen. Ownership......... ...100.000 | American Financial Group, InC........c..cccocvrrevrunn. Toiin
31-1422717 AAG Insurance Agency, Inc. Great American Financial Resources, Inc........... Ownership ...100.000 | American Financial Group, Inc
.|34-1017531 |... Ceres Group, Inc.........c....... .| Great American Financial Resources, Inc........... | Ownership. ...100.000 |American Financial Group, Inc...
47-0717079 Continental General Corporation...........c.ccccveeeeeeee [NEuiinnvc. Ceres Group, INC.......vveveeeeeeneneeneninseereineens Ownership ...100.000 | American Financial Group, Inc.
47-0463747 Continental General Insurance Company.... Continental General Corporation Ownership ...100.000 | American Financial Group, Inc
. |34-1947042 | ... QQAgency of Texas, Inc...... .| Ceres Group, Inc . | Ownership. ...100.000 | American Financial Group, Inc...
31-1395344 Great American AdViSors, INC..........cccceeevvieieevinns Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc
13-1935920 Great American Life Insurance Company............... OH.oovvveeees [Ace Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc
. |45-2969767 | ... Aerielle IP Holdings, LLC .| Great American Life Insurance Company........... | Ownership American Financial Group, Inc...
26-4391696 Aerielle, LLC Great American Life Insurance Company........... Ownership American Financial Group, Inc.
311021738 | oo [ e Annuity Investors Life Insurance Company............. cevnees A Great American Life Insurance Company........... Ownership American Financial Group, INC..........cccuevrereees | covenrvneinne
27-BOT8B2TT | ..o | v | e Bay Bridge Marina Hemingway's Restaurant, LLC.. |MD............ NIA oo Great American Life Insurance Company........... Ownership American Financial Group, INC..........cccvevnemveeees | covennineinae
.................................................................................... 27-0513333 | .o [ eveneeneineees | creveeneseeeenen.. | Bay Bridge Marina Management, LLC................... [MD............ [NIA............... | Great American Life Insurance Company........... | Ownership American Financial Group, InC.........cccvvverences | coreereenns
.................................................................................... 20-1246122 | ..o [ cverereniiees | cveveeseneeneen.. | Brothers Management, LLC.........oocevvvevcvivvneen | FLocceeo [NIALL............ | Great American Life Insurance Company........... | Ownership American Financial Group, InC..........ccccoeeeenencs | coveerennns
.................................................................................... 45-3988240 | ......cccocovveens | vvrreireinnins | cecvreiesseeienenenne. | FT Liquidation, LLC......coovvveeieieevicveeivcecviieceens | OHe | NIALL............. | Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC..........cccceceureernns [ correreinnnns
.................................................................................... 20-4604276 | ......ccoecvvvves | ceveesreiennes | cecvireiesnseeennnenn. | GALIC - Bay Bridge Marina, LLC............ccccoeeeveeee [MD............ | NIAL.............. | Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC..........ccccecevvernns [ covrireirnnns
.................................................................................... 45-5565693 | ......ccceovviiens | vvrerniieieinis | ceceriiessnieeeennnnnn. | GALIC - Sorrento, LLC . |FL.ocoeceeeee [NIA............... | Great American Life Insurance Company........... | Ownership......... | .....65.000 | American Financial Group, INC..........ccccoeevvivevnns [ 2iiiciins
.................................................................................... 3113777 | evevvieies | veevievessienns [ cevvevesiesenennn.. | GALIC Brothers, Inc Great American Life Insurance Company........... | Ownership......... | .....80.000 | American Financial Group, INC.........c.ccccoevrevies [ coerreirnnne
.................................................................................... 45-1144095 | ....ooovvvvevres [ eorrerierenniens | cvesriesesnieseneees | GALIC POINEE, LLC..ooviioiieccee e Great American Life Insurance Company........... | Ownership......... | .....65.000 | American Financial Group, INC.........ccccccouevveviins | 2ueiirinne

.................................................................................... 26-3260520 | ......cococrervrens | cevrvrieresninns | crrseieseneeeenenn. | M@nhattan National Holding Corporation................ | OH............ [NIA............... | Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC.......c..cccoccvrrerrenrs | correrrernns
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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........ 67083...... 45-0252531 Manhattan National Life Insurance Company......... Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, Inc.
. 1522179330 | ... Skipjack Marina Corp........c.cvueeevneeneereens .| Great American Life Insurance Company........... | Ownership ...100.000 | American Financial Group, Inc...
74-2180806 United Teacher Associates, Ltd...........c.ccceeeennnne Great American Financial Resources, Inc........... Ownership ...100.000 | American Financial Group, Inc
58-0869673 | ...oovvveverrres [ erreereinirienns [ v United Teacher Associates Insurance Company..... United Teacher Associates, Ltd..............ccccuuee. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvvevrien | veverrirennns
.................................................................................... 42-1575938 | ...vveveiverevns [ cvreiesieiiens | cevenesissienennnn.. | Great American Holding, Inc American Financial Group, Inc............................ | Ownership......... | ...100.000 |American Financial Group, INC........cccccoovererenns [ coererrenns
.................................................................................... 27-3062314 | ..oovevevevees [ eovrviereiiiens | cveveieiesecenee.. | Agricultural Services, LLC.......vvvveecvcieeecieees Great American Holding, InC..............ccoevevnneee. | OWnership........ | ...100.000 | American Financial Group, INC.........cccocovverevies | crerrennnnns
.................................................................................... 45-4110027 | .oovvevereienes [ evrerenesniens | cvvenieseseeeenenns. | United States Commodities Producers LLC............ [MT............ [NIA............... | Agricultural Services, LLC............ccccocrvvveirennene. | OWnership......... | .....75.000 | American Financial Group, INC........c.cccooverereenns | ceverrennns
Livestock Market Enhancement Risk Retention
0084...... American Financial Group, Inc........ 14084...... 274395897 | ..o | erererinrineirenes | v Group NV.oo (A, United States Commodities Producers LLC........ Ownership......... | coo.... 1.000 | American Financial Group, INC..........ccevevvnirnenns 2
.................................................................................... 27-2354685 | ..o | cvrvinresiines | cveveeneneeeenenn. | United States Livestock Producers, LLC................. [NV............ [NIA............... | Agricultural Services, LLC.............cccccovvvvvreenne. | Ownership......... | .....75.000 | American Financial Group, INC.........ccccvvvrenencs | covrerrenns
Livestock Market Enhancement Risk Retention
0084...... American Financial Group, Inc........ 14084...... 274395897 | ....ovveeeeecees | oo | e Group NV............ A, United States Livestock Producers, LLC............. Ownership......... | ... 99.000 |American Financial Group, INC..........ccoeevriveiines 2
American Empire Surplus Lines Insurance
310912199 | ... | e [ Company DE............ A Great American Holding, INC.........cccccvvviiveiinnnas Ownership......... ...100.000 | American Financial Group, INC..........cccoceverrevenn | cererennns
American Empire Surplus Lines Insurance
310973761 | ..vvverererven | vevvereieirenins [ American Empire Insurance Company................... OH....cco.e.. A Company Ownership......... ...100.000 | American Financial Group, INC.........ccccovvrerrerenn | correrrrnnns
591671722 | oo [ e [t American Empire Underwriters, InC............cccovvenee. [, SO NIA. .o American Empire Insurance Company. .. | Ownership. ...100.000 | American Financial Group, Inc
GAI Australia Pty Ltd..........cccorvrrrrnnnns .| Great American Holding, Inc .| Ownership. ...100.000 | American Financial Group, Inc...
Great American International Insurance Limited..... Great American Holding, Inc. .. | Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 23418...... 730556513 | ..o | e [ Mid-Continent Casualty Company............cccocoeene. Great American Holding, Inc. .. | Ownership......... ...100.000 | American Financial Group, INC.........ccccvevvverrcenee | covreerennns
0084...... American Financial Group, Inc........ 15380...... 73-1400844 | ... | e [ Mid-Continent Assurance Company.............cc.cee... Mid-Continent Casualty Company . | Ownership......... ...100.000 | American Financial Group, INC.........ccccveureevreunee | covrerrennns
Mid-Continent Excess and Surplus Insurance
0084...... American Financial Group, Inc........ 1379%...... 38-3803661 | ...vovvreverrres [ errerereinirieins [ v Company DE............ A, Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvvevriren | veverrinnnns
.................................................................................... 30-0571535 | ....cocevvereeenn | verveeirerseisies [ coveeiieisesienennn. | Mid-Continent Specialty Insurance Services, Inc.... |OK............ |NIA............... | Mid-Continent Casualty Company. Ownership......... | ...100.000 | American Financial Group, INC..........c.cccoevrerreers | correrennns
0084...... American Financial Group, Inc........ 23426...... 73-0773259 | ..o | e [ Oklahoma Surety Company...........cccccererrerrrenenns OH.....c..... A Mid-Continent Casualty Company...........c..cc...... Ownership......... ...100.000 | American Financial Group, INC........c..cccoeererrerenn | corerrnnns
0084...... American Financial Group, Inc........ 22179...... 95-2801326 | .....coovrevvernne | e [ Republic Indemnity Company of America............... CA..ccooe. A Great American Holding, INC........cccovvvvrirriiinnins Ownership......... ...100.000 | American Financial Group, INC........c.ccccocevevrernen | correrrrnnnns
0084...... American Financial Group, Inc........ 43753...... 31-1054123 | oo | e [ Republic Indemnity Company of California............. (67, W A Republic Indemnity Company of America........... Ownership......... ...100.000 | American Financial Group, INC.......c.ccccovvrerrerrees | correrrrenns
0084...... American Financial Group, Inc........ 16691...... 31-0501234 Great American Insurance Company...............c...... American Financial Group, INC..........ccevevrernenae Ownership......... ...100.000 | American Financial Group, Inc
. | 45-2969767 |... Aerielle IP Holdings, LLC. .| Great American Insurance Company.. . | Ownership American Financial Group, Inc...
26-4391696 Aerielle, LLC Great American Insurance Company. Ownership American Financial Group, Inc.

311463075 | ..o e s American Signature Underwriters, Inc.....................
. |59-2840291 |... Brothers Property Corporation.
20-5173494 Brothers Le Pavillon, LLC............c.cccooveveveieiiies
20-5173589 Brothers Le Pavillon (SPE), LLC.........cc.cccovvvirennns
. |25-1754638 | ... Brothers Pennsylvanian Corporation...
59-2840294 Brothers Property Management Corporation
.................................................................................... 20-4498054 | .....covverei | v | crerreennnneeneenns | Crescent Centre Apartments...........ocvcevineren

Great American Insurance Company. Ownership American Financial Group, Inc.
.| Great American Insurance Company.. . | Ownership. American Financial Group, Inc...
Brothers Property Corporation.............cccccceevnni Ownership......... ...100.000 | American Financial Group, Inc
Brothers Le Pavillon, LLC Ownership
.| Brothers Property Corporation. . | Ownership ...100.000 | American Financial Group, Inc...
Brothers Property Corporation Ownership ...100.000 | American Financial Group, Inc
Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC..........ccccvvvnirnienee T

...100.000 | American Financial Group, Inc
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1277904 Crop Managers Insurance Agency, Inc. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, INC.........ccccoeueeeereunee | correerennns
. 131-0589001 | ... Dempsey & Siders Agency, Inc....... .| Great American Insurance Company.. . | Ownership ...100.000 | American Financial Group, Inc...

31-1341668 Eden Park Insurance Brokers, Inc...........ccccoveunnee Great American Insurance Company. Ownership ...100.000 | American Financial Group, INC.........ccccoeveerven | covereiennns
....................................................................................................................................................................... El Aguila, Compaiiia de Seguros, S.A. de C.V........|[MEX......... | IA................. | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........cccceceurirevrns [ correrernnns
....................................................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V......... [MEX..........[NIA............... | El Aguila, Compafiia de Seguros, S.A. de C.V.... | Ownership......... | .....99.000 | American Financial Group, INC...........ccccceuerveers | cererernn.
.................................................................................... 39-1404033 | ....cocovverveens | vevreveseienies [ covvieiieseeienennn. | Farmers Crop Insurance Alliance, InC.......c..c.ecvnee.. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoevrrevies [ coerrerrnnns
.................................................................................... 13-3628555 | ....ovevvviviens [ ceveirersiniienns | ceieressieiseneennnne | FCIA Management Company, Inc Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccvuevrevees [ cererreirnens
....................................................................................................................................................................... Foreign Credit Insurance Association.................... Great American Insurance Company.................. | Management..... | ................. | American Financial Group, InC..........cccccovvrerens | 3rrrinenes
.................................................................................... 311753938 | ..o [ [ | GALWarTanty Company........coceecererreneeneneenes Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccconeurevrers | covrervirenne
.................................................................................... 311765544 | ..o v [ cveveneineneneeee. | GAl Warranty Company of Florida..........cveienenee GAl Warranty Company..........ccccccveeeverevenreneenene. | OWnErship......... | ...100.000 | American Financial Group, INC..........cccoveuveiveis | ovvvreinene
....................................................................................................................................................................... GAl Warranty Company of Canada Inc................... Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC...........ccccvuvererens | vervireineene
.................................................................................... 45-5565693 | ......covviveens | vevrenireienins | cecvireesineesnnnee. | GALIC - Sorrento, LLC.....covveeieviccccceees Great American Insurance Company.................. | Ownership......... | .....35.000 | American Financial Group, INC..........cccccoveverirecs | 2uerrnnnee.
.................................................................................... 45-1144095 | ....coovvvivies | vvrenreeinnes | ceevireesnneeisneneees | GALIC POINtE, LLC..oicceeene Great American Insurance Company.................. | Ownership......... | .....35.000 | American Financial Group, INC..........ccccccovverirees | 2uerrnnne
.................................................................................... 61-1329718 | ....coovvverveens | vevreveseieiies [ coveieiveseeienennnn. | Global Premier Finance Company..........c.vevveieenes Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccouverrevies [ crerrerrnnns
.................................................................................... T4-2693636 | ......ccoocveverne | vervrerrerresies [ cveeiieiesiienenn.. | Great American Agency of Texas, INC.......cvvevvenee. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoverevies [ coerrerrnnns
0084...... American Financial Group, Inc........ 95-1542353 | ..ot [ e [t Great American Alliance Insurance Company......... Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.......c..cccouererrerenn | coverrrinns
0084...... American Financial Group, Inc........ 156020948 |....ovvvvviriens [ v | e Great American Assurance Company.............cc... Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.......c..cccovererrerenn | covrerrrnnns
0084...... American Financial Group, Inc........ 61-0983091 Great American Casualty Insurance Company....... OH............ (A, Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc

31-1228726 Great American Claims Services, Inc Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 10646...... 36-4079497 | ..o | e [ Great American Contemporary Insurance Company| OH............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........cccoveuveeererree | correvrennns
0084...... American Financial Group, Inc........ 37532...... 3120954439 | ..o [ e [ Great American E & S Insurance Company............ DE....... A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvverirens | cevrreinnnns
0084...... American Financial Group, Inc........ 41858...... 311036473 | oo [ evreereinisieins [ Great American Fidelity Insurance Company.......... DE........... A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........cccccovivevriren | vererrinnnns
.................................................................................... 31-1652643 | ......cooocveveeis | vevreiveveienies [ coveeiesesieen. | Great American Insurance Agency, Inc................... |OH............ INIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccoverrerrenns [ coererrenns
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | ....oovvevvirriens [ e | e Great American Insurance Company of New York.. [NY............ A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccoeererrerenn | correrennnns
0084...... American Financial Group, Inc........ 38024...... 310974853 | ....ooovevrrins | ververrireienins [ Great American Lloyd's Insurance Company.......... TXovieren A Great American Insurance Company................. (0] (01-Y SO IR American Financial Group, InC..........cccccoeveveune. 4.

31-1073664 | ..o | e [ Great American LIoyd's, INC........cccoevrererrieereiniennnns Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccvvvrerreerne | correrrenns

31-0856644 | ..o [ e e Great American Management Services, Inc............ Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccouueeereuerns | coririrnennns

311288778 | ..o | e [ Great American Protection Insurance Company..... OH...coeenee. A e Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.........ccccveuveerreunee | correereenns
.................................................................................... 31-0918893 | ......oovvevveevens | ververvirerreinies [ evevreincnieienn. | Great American Re Inc......oovvevvcvvencncvnencninees | DEee | NIALL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC........cccocreervervenns [ covrerrenns
0084...... American Financial Group, Inc........ 31135...... 31-1209419 | ..o | e [ Great American Security Insurance Company........ (O] A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC..........cccoeveervren | cevrreinnnn
0084...... American Financial Group, Inc........ 33723...... 311237970 | oo [ e [ Great American Spirit Insurance Company............. OH..covevee. A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccovuvevrien | ceverrinnnns
....................................................................................................................................................................... Insurance (GB) Limited Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoeerrevees [ coerrerrnnas

59-1263251 Key Largo Group, Inc Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC..........cccoeererrerenn | cererrnens

34-1607394
34-1899058

National Interstate Corporation
American Highways Insurance Agency, Inc

Great American Insurance Company.................. Ownership......... | ..... 51.500 |American Financial Group, Inc
.. |National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc
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31-1548235 Explorer RV Insurance Agency, INC.........ccocveveenne OH...coeene. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, INC.........ccccoeueeeereunee | correerennns
.198-0191335 | ... Hudson Indemnity, Ltd............. . | National Interstate Corporation . | Ownership. ...100.000 | American Financial Group, Inc...
66-0660039 Hudson Management Group, Ltd...........cccccooovuennnee VIR........... National Interstate Corporation Ownership ...100.000 | American Financial Group, INC.........ccccoeveerven | covereiennns
.................................................................................... 34-1607396 | .....ccovvevereres [ cervereerireenns [ cvessiieienneennn. | National Interstate Insurance Agency, Inc............... |OH............ [NIA............... | National Interstate Corporation........................... | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccoeevrirevves [ corrrireinnns
Commercial For Hire Transportation Purchasing
....................................................................................................................................................................... Group SC............ [NIA............... | National Interstate Insurance Agency, Inc...........|Management..... | ................. | American Financial Group, InC.........cccccceurevecnirs | Beverrnaen.
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | ... [ e [ National Interstate Insurance Company.................. OH...cooceoee. RE....cccovnnns National Interstate Corporation..............cccocueeee. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccovvrerrerenn | covrerrennnns
National Interstate Insurance Company of Hawaii,
American Financial Group, Inc 99-0345306 Inc. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccovereerererns | corerrreines
. |43-1254631 | ... TransProtection Service Company .| National Interstate Insurance Company.. ... | Ownership. ...100.000 | American Financial Group, Inc...
American Financial Group, Inc. 95-3623282 Triumphe Casualty Company National Interstate Insurance Company.............. Ownership ...100.000 | American Financial Group, INC..........cccovveerriren | cevererennn.
American Financial Group, Inc 86-0114294 | ... | e [ Vanliner Insurance Company............ccevreeeerevneenene National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccveuveeereunee | covreerennns
....................................................................................................................................................................... Vanliner Reinsurance Limited National Interstate Insurance Company.............. |Ownership......... | ...100.000 |American Financial Group, INC..........ccccecerrvrernns [ corrrrerrinns
.................................................................................... 20-5546054 | .....ooovviriens | vrrerriieennns | cevirienneeennn | Safety Claims & Litigation Services, LLC................ National Interstate Corporation........................... | Ownership......... | ...100.000 |American Financial Group, INC..........ccccoceurirevnns [ corrirerrnns
.................................................................................... 46-4570914 | ..o [ cvrviieieiriens | e, | Safety Claims and Litigation Services, LLC............ National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, InC.........cccccceurerverenns | cerrerrrrnnns
.................................................................................... 27-2226948 | .....oovvvevres | evreriernniien | cvvrriereineieneneen | PINECTESE PlACE LLC ..o Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccocevrevies [ cevrreinnnne
.................................................................................... 871850814, | ....cocoverevvis | vevrivrereininns [covrivreneisirennenn. | PLLS Canada Insurance Brokers InC.........c.vvvenee Great American Insurance Company.................. | Ownership......... | .....49.000 | American Financial Group, INC.........ccccccvvrvrens [ cervereirnens
.................................................................................... 31-1293064 | ......ccvvvvrans [ crereiniinerenes | cveirereinninenennn.. | Professional Risk Brokers, InC..........cocveviniiciniens Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccovevreurers | ovvereirenne
.................................................................................... 72-1331800 | ..oovevvcrervns [ eorereririirerinns [ e | Strategic Comp Holdings, L.L.C...ovvvviciicnee. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccoveureerers | corrervirenne
.................................................................................... 36-4517754 | ... | e [ v, | Strategic Comp Services, LL.C...ooeeveciicccne Strategic Comp Holdings, L.L.C...........c..ccc.cce..... | Ownership......... | ...100.000 | American Financial Group, INC..........ccccovveererens | vevereineene
.................................................................................... 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 American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccocovererives | cevrreinnnn
.................................................................................... 31-0883227 | ...ovevviverenes [ eevrevriieens [ vevvieenieennen. | Pioneer Carpet Mills, INC..evveicicccccns American Financial Group, Inc.............ccccceuvneer. | Ownership......... | ...100.000 | American Financial Group, INC.........cccccoevviveens [ covirieinnne
.................................................................................... 31-1119320 | oo [ e [ | TEJHOIINGS, INCeoiies American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccoceererreerns | correrrennns
.................................................................................... 31-0728327 | ...ooovvevevees L eevrveiieeiiees | v, | Three East Fourth, INC.aeeevcccccccccce 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 4

Lines of Business

1

Direct Premiums
Earned

Direct Losses
Incurred

2 3
Direct
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..........

147,945
30,255,430
..7,987,739

1452807 | .

: 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

Current
Quarter

Lines of Business

3
Prior Year
Year to Date

Current
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouivieieeiiiieiesie ettt ettt bbbt
. Inland marine........
. Financial guaranty.........cccccoeueevevercunnnnns

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of busiNess............ccocveveeevicrisieenene,

1 TOMAIS. .ot

Homeowners multiple peril...

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

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

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

................................................ 6,511
763,092

..27,206,456

......................................... 1,000,445
..65,248,379

......................................... 1,000,445

...65,248,379 ....64,896,302

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......ccooiviiniinninninninniinnnens
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

10

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 2014 2014 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 2014 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. 2011 + Prior..cce, | v 67,261 | oo, 61,083 | oo 128,344 L A7,693 | 82,788 | 404 | o 47,667 | oo 110,859 | oo 13,215 | oo (13,007) ] coevereeeeieirerian 208
2. 2012u s [ 32,011 | o 44573 | oo 76,584 | oo Y 32 | o 6,769 | oo, 32,373 | e 125 | oo 38,890 | .oooieririinnn, 71,388 | o 7,099 | oo (CHYL) ) 1,573
3. Subtotals
2012 4 Prior...cco. | coveerieeiicinns 99,272 | cooeerienn 105,656 | ....ococverernnnen, 204,928 | ..o 24425 | 3T | i 24462 | 95161 | YA ] 86,557 | .oveerieran 182,247 | oo 20,314 | oo (18,533) | wevveveverireieinas 1,781
4. 2013 s | e 39,859 | i 90,609 | ..o 130,468 | ....ocvovevee 13,205 | oo 8071 | v 14,006 | ..o 37,800 | oo 863 | .o 77,259 | oo 115,922 | oo 11,146 | .o (11,686) | ovveereririirirnas (540)
5. Subtotals
2013 + Priof...coo. | cooveeereereeee 139,131 | 0000 196,265 | 00 335,396 | i 37,630 | ceiiiieieiiceeeen838 | 38,468 | 132,961 | 1,392 | oo, 163,816 | coovveererraes 298,169 | ..o 31,460 | .o (30,219) | covvverererreieiaans 1,241
6. 2014 [, .0 ST 2.0 ST .S T P 0.0 S [P 5486 | oo, 5486 |..ccoernnee. )8 S R 9,666 | ..ooverirariinns 31,199 | o 40,865 |.....ccoo.e... XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 139,131 | o 196,265 | .....occvevveee 335,396 | .ovrveeiieeins 37,630 | oo 6,324 | ..o 43,954 | ..o 132,961 | oo 11,058 | oo 195,015 | .o 339,034 | oo 31,460 | .o (10 L) | I 1,241
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 | ..cccccovvvrenee. 283,419
L PR 226 % 2. oo (154)% [ 3. wovireerrererinns 0.4 %
Col. 13, Line 7
Line 8
4o, 0.4 %




statement for March 31, 2014 ofhe 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 0144 900O0O0O0T"1T =
* 3 2 6 2 0 2 0144550000 1 =*
* 3 2 6 2 0 2 014 3 6 500001 =*

* 3 2 6 2020145400500 00 1 *

Q15

Response

NO

NO

NO

NO




statement for March 31, 2014 ofhe 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 reCeIVADIE. ...........cccvveveeieriereeecte e ssssssessssesesssssssssseses | sessersssesessnnesss TOHODT [ iveriiinieesiseesnseieinns | cvveresnieisnnnen 184,957 | i 108,513
2597. Summary of remaining Write-ins fOr LINE 25.........ovirrinreireisiar s ssessesssssssssessnssnssssssnssnssness | sesesssssasessssenes 134,957 | oo [V I 134,957 | i 108,513

Q16




statement for March 31, 2014 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

............................... 15,536,369

.383,420

.................................... 127,960

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

..338,183

.................................... 495,529

............................... 15,791,829

............................... 15,536,369

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

............................... 23,883,002

................................. 1,130,988

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

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

............................. 808,599,692
............................... 31,703,601
.................................... 383,069
3,841,058
879,215
20,894,314
.................................... 998,353

............................. 780,524,064
............................. 328,598,066
................................. 1,779,920
................................. 4,004,405
................................. 4,456,515
............................. 304,710,870
................................. 5,896,964

............................. 823,280,394
.................................... 180,541

............................. 808,599,692
.................................... 183,840

............................. 823,099,854

............................. 808,415,852
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statement for March 31, 2014 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/Adjus:ed Carrying Acquizsitions Dispos;itions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o INAIC T (B):revereresereeieenesee s est sttt sst s | eesssneses s 482,528,268 | .......cocevvereriiinnee 37,453,013 | oo 22,014,546 | ...ooovveerericriennne 1,690,170 | .oovvvvvrrerrirennns 499,656,905 | ....urvverueririereisseerisssessnenes | sessseses st st | osessssenesesssssens 482,528,268
2. NAIC 2 (8).eevuerermereeieesiseeesieesise st st | st 83,266,772 | ..oovvvvoreerircrieinans 1,000,000 | ...ovvermenmirrrieneens 1,785,327 | oo (2,258,712) [ cvoovcveverrerirnnenns 80,222,733 | cvvvrrrceireeriiesesineenisssesis | oreessssessissssssssss s | s 83,266,772
30 NAIC 3 (@)t st sss st ssessans | sressessessneessessnens 11,965,526 | ..o 746,354 | ..o 2,726,352 | ..o 537,355 | oo 10,522,883 | .oovovceeieieirirsieireinereieissienes | seeensinsesseisee s | seseseseensneseensesnees 11,965,526
4. INAIC 4 (B)-erueeerrermeeieeeieeesseess sttt ss s eess sttt sssnens | sestseeess s s 8,807,456 | ...vveurermeeerrerereneesssenineeenns | coreeseeessseesseessneeeeans 829,294 |....ovverrrireris (466,458) | ...ovvvververrrrirereinn TBT1T04 | eeeeeeesseneenes | cevreeessessssss st seesessssssessnens | seesseessssssssnsesssesesnns 8,807,456
B INAIC 5 (8)reuueeermeresieesssesesiseessssesessseess s st st et ssst s | sisiessss e s st 1,000,445 | ...oooeverecerneenesseesesseesesnes | seeesssssesssseeessssssssens £ (1,329) ] ooeerereeernererneees 914,838 | ..vvoueeerneeesieenessesessseesssnes | seesssseesss st sesstnes | sesiessss s 1,000,445
B, INAIC B (8)..ouuvvermresieenisesisieesiseeses st ssst s st et ssst s | sbrnsssss s e 1,595,173 | coooiieirennnniinsssninssnessssissnnens | onsesessssnssssssensens 1,245,261 | .o, (4,461) ] oo, 345,451 | oo | e s | s 1,595,173
7. TOMAI BONGS.....coveeceecicseess ettt 589,163,639 | ....coovvrrrrrrerrrrnnns 39,199,367 28,685,258 | ..o (503,435) | cvovvrvererrirrirrinns 599,174,313 589,163,639
PREFERRED STOCK

8. INAIC Tttt | st 1,499,889 | ...oourvvrmcriiieerisereiteensinens | cerssessss st | et (1) [ 1,499,851 | ooooocevireeeiiceninesssiseesisnes | sesssisessss s sesssnes | sesesss s 1,499,889
9. NAIC 2.ttt snns | resessentans et ssentnes 6,300,852 [ ..o | e | et eneeas 240,648 | ..o 6,541,500 | ...vierieiriieieieirieierseeeins | ettt | et 6,300,852
10, NAIC 3ottt sttt sssssensenstes | cesnessnnsesnene st 3,065,800 | ..ovveerueerreereeereesseeniseesneneas | seeereesieesseses s enssens | eeeeseeess s 170,450 | cooooveeeerereeeeecein 3,236,250 | ..overueererereeereeneeetsnes et | eeeseees sttt sssssnens | seeseeess s esenans 3,065,800
11 NAIC 4ttt st | eebbsnenes et 578,309 | ovvvuueeerrreermneresiseeessnesesines | seseesssseesssesssssneees 564,938 | ...ooouererrererinenninesesnennsines | et sseseas 13,371 | eoereereeeinesesiseesssnessssseeees | eeseeesssseess s sssss s nesses | seeesss s 578,309
12.

13, NAIC Bttt st esneen | setert s 27,045 | oo | o | s | sessesnssssn s 27,045 | .o | s | s 27,045
14, Total Preferred STOCK. ... ...ttt ssssessessens | ensssssssssssssssessasens 11,471,894 | s () 564,938 | ..o 411,061 | o 11,318,017 | oo [0 RN {1 11,471,894
15, Total Bonds and Preferred SIOCK..........ccuuuuurreemreeerrreernneeeiseeeesseesesesseessneeessens | seeesssssesssssessnans 600,635,533 | ...vveereererrrrrennnne 39,199,367 | ..ovvrveererrrirreeeenn 29,250,196 | .oooormvreerrererereeennane (£} | [— 610,492,330 | ..oorveereeernererseereieeeeeee ([P (1 ST 600,635,533
(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:

NAIC 1§.......... 0; NAIC2§..... 0; NAIC3§... 0; NAIC4S...... 0;

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

NAIC6S.......... 0.
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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 8,929,391 |..cocvvvrrnnee XXX ovitvvvineeinsinsns | eeeveiseneensensiesseenenees 8,929,391 | ..o L
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.......ciuriieieieiiieieie sttt bensessens | sosssssessessssessesessssssans 7,205,475 | coooveeeeereeeeeis 23,562,907
2. Cost of Short-term INVESIMENS ACAUITE............ccueiciciicieeee ettt saessesnns | bestessesassesssssesessnnsesees 12137714 | oo, 65,932,318
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............c.urviuiveieicicieieeeiseie ettt b bt s s bensenaes | sestesesssesae s s enaenees 10,413,798 | oo 82,289,750
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieiice ettt ettt bbb s b b se b b s s b s sae b bssebessnns || saebessssesessnsesssssetessesesessesesassetesnss | sbssebessstesessnses s st ebesseb et s et bnsetenes
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 8,929,391 | (oo 7,205,475
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 8,929,391 | oo 7,205,475

QsI03
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

QS104, QSI105, QSI06, QSI07, QSI08
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SCHEDULE A - PART 2

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

1 Location 6 8
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Land and Office Building, 3250 Interstate Drive. Richfield OH ....01/15/2014 | Lou Rittenour. 72,924 73,394
Land and Office Building, 3250 Interstate Drive. Richfield OH ....01/15/2014 | Kaczmar Architects Inc. 16,559 16,559
Land and Office Building, 4059 Kinross Lakes Parkway. Richfield OH ...01/15/2014 | Snavely Building Co. 39,395 39,470
Land and Office Building, 3250 Interstate Drive Richfield OH ....03/15/2014 | Snavely Building Co 253,997 253,997
0199999. Totals 0 0 382,874 383,420
0399999. Totals 0 0 382,874 383,420
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred

NONE
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SCHEDULE B - PART 2

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

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

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

1 2 Location 5 6 7 8 9 10 11 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 Common Stocks - Unaffiliated
000000 00 0| PRIMUS CAPITAL FUND VI, LP Cleveland | OH......... | PRIMUS CAPITAL FUND VII, LP 12/13/2012.... 1 614,346 7,231,571
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 614,346 0 7,231,571
4499999. Subtotal - Unaffiliated 614,346 0 7,231,571
4699999. Totals. 614,346 0 7,231,571
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's 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 B/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. Special R and Special A

3133EA 7 1| FED FARM CREDIT 1.82 11/13/2020.........ccvvuuummervermmerressmnereessmessessssessssssesssssssessssssessssssnsssssssssssssssnsessesss. | sesnneeses ....02/25/2014 | ANCORA ADVISORS LLC. 557,983 580,000 3,020 (1

3133EC CU 6| FED FARM CREDIT 1.80 01/15/2021.........cevvumerirreimeriisrinesiisesisessssssssessssssssesssesesssesssesessssssssesessssssins | sovesessens ...02/25/2014 | ANCORA ADVISORS LLC 124,202 130,000 267 |1

3133EC CU 6 | FED FARM CREDIT 1.80 01/15/20271.......covvurmmrrermmereesmmerssssmsssesssmessessassssssssesssssssssssssssesssssssssssssssesssssenss | soseessenns ....03/25/2014 | RAYMOND JAMES & ASSOCIATES 300,897 315,000 1,118 |1

3133EC Q6 4 |FED FARM CREDIT 1.74 05/21/2020........c.ccmmerreummerrirmmessesmmnensessessssssesssssssesssssssessssssesssssssssssssssssssssns. | nosesseenns ....01/28/2014 | RAYMOND JAMES & ASSOCIATES 562,185 585,000 1,923 |1

3133ED F2 3 |FED FARM CREDIT 2.35 02/12/2020..........ccccmmveumerermereimerisnseisesessenssesessessssesssssesssssssssessssessssssssssssssssessens | sosssessens ...03/25/2014 | CLARKE (G.X.) & CO. 573,419 575,000 1,652 |1

3137A)  6F 6| FHR 3955 BG 2.50 02/15/2041........ovooumrreeemereiessessessseesessssessssssessssssessssssssssssssesssssssesssssssessssssessssssssses | sesnmseenes ....03/24/2014 | CANTOR FITZGERALD & CO 1,229,233 1,258,131 2,272 |1

3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040 ....02/25/2014 | CANTOR FITZGERALD & CO 236,422 243,577 320 |1

3137B7 3L 1|FHR 4289 WE SEQ 3.00 08/15/2031 .02/12/2014 | ANCORA ADVISORS LLC 585,772 571,834 810 (1

432342 CM 3 [HILLSBORO SLD WST A 5.00 09/01/2023 ....03/18/2014 | Payment on Intercompany Balance 3,214,140 3,000,000 7,083 | 1FE

502810 AC 8 |LA CROSSE RES REF 6.00 11/01/2021 (XEL)........cevvvvermmrrrermmessesmsssissssssssssssssssssssssssssssssssssessssssssssssnnes | sosessessos ....03/18/2014 | Payment on Intercompany Balance 2,399,840 2,000,000 45,667 | 1FE

574298 CS 2| MD ST TRANSPRTN AUTH 5.00 03/01/2023.........ccouuummrmerermmrereesmeesissmsssssssesssssssssssssesssssssssssssssessessseesss | soseessssns ....03/18/2014 | Payment on Intercompany Balance 3,410,544 2,990,000 7,060 | 1FE

696550 WX 6| PALM BEACH CNTY SC 5.00 08/01/2022..........coouvuemieeiiririseieisssesessisssssssssssssssssessssssssssssssssssssssssssssssssssssnss | svsssssens ...03/18/2014 | Payment on Intercompany Balance. 2,856,625 2,500,000 16,319 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 16,051,262 14,748,541 87,510 | ......... DS S
Bonds - Industrial and Miscell

00100F AC 9|ACIS 2014-3A A1F CLO 3.7 02/01/2026 Re ...01/16/2014 | JEFFERIES & CO 995,000 1,000,000 1FE

039483 BB 7| ARCHER-DANIELS 4.479 03/01/2021 ....03/06/2014 | WILLIAM BLAIR & COMPANY. 446,974 410,000 510 | 1FE

04280P AC 1 |AWPT 2014-2A A1F CLO SEQ SSNR 3.53 03/26 .02/06/2014 | JEFFERIES & CO 500,000 500,000 1FE

04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036. ....01/16/2014 | AMHERST SECURITIES CORP 989,238 1,177,664 287 [1FM

05565Q BU 1|BP CAPITAL MKT PLC 3.561 11/01/2021 Reoe 02/20/2014 | WILLIAM BLAIR & COMPANY. 361,043 350,000 3,947 |1FE

075887 AW 9| BECTON DICKINSON 3.25 11/12/2020...........ooveeeereeeeereeereeesereeseseesseeesseesesesssesesssssssesesesesssesesssesssesesssssnse | svveisseens ...03/25/2014 | STIFEL NICOLAUS 723,739 705,000 8,656 |1FE

12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........coocoerrveerrreriiesesissessesissssessssssssssssssssssssesssssssssssssnes | soseesesnns ...01/16/2014 | CS FIRST BOSTON 384,318 395,058 1,210 |1FM

251510 DP 5| DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35...........covuuereimerirneriisesisesissesisessssessssessssessssessssesssessssesssness | sovessseses ...01/29/2014 | RBS SECURITIES/GREENWICH 746,354 741,949 258 | 3FM

379520 AB 9|SEACO 2013-1A A ABS 2.98 04/17/2028 Re ....01/02/2014 | MORGAN STANLEY. 453,615 466,667 773 |1FE

379520 AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028 Reoe ....01/02/2014 | RBS SECURITIES/GREENWICH 454,271 466,667 773 |1FE

40538C AJ 9 [HLA 2014-1A B2 CLO MEZ 4.644 04/18/2026, ...02/07/2014 | BANC OF AMERICA SECURITIES 500,000 500,000 1FE

64129X AE 9| NEUB 2014-16A A2 CLO SSNR 3.51 04/15/26 .02/11/2014  MORGAN STANLEY. 1,000,000 1,000,000 1FE

74348Y MA 6| PROSPECT CAPITAL NOTZ 4.75 08/15/2019 ....03/06/2014 | JANNEY MONTGOMERY SCOTT 1,000,000 1,000,000 2,903 |2FE

872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/203.........vcoummvrerrmarressmmsrsessasesessssesssssssesssssanesssssssessssssnesssssssesssssssesssssnnes | soseesssses ....02/18/2014 | AMHERST SECURITIES CORP 805,028 910,922 3,011 [1FM

87407P  AJ 9| TAL 2014-1A A ABS SNR 3.51 02/22/2039.......c00ccrrvvirmcrrismmsessisssessissesssssssessssssssssssssssssssssessssssssssssnnes | noseesssons ....02/19/2014 | BANC OF AMERICA SECURITIES 999,991 1,000,000 1FE

89236T BB 0| TOYOTA MTR CRED MTN 2.10 01/17/2019......0corrvvermerresrssesessssessesssesssssssssssssesssssssssssssssssssssssssssssssssses | sessaneeses ...01/28/2014 | RAYMOND JAMES & ASSOCIATES, 150,824 150,000 123 |1FE

92329X AJ  7|VENTR 2014-16A A2F CLO SEQ 4.395 04/2026 R ...02/14/2014 | RBS SECURITIES/GREENWICH 500,000 500,000 1FE
3899999. Total Bonds - Industrial and Miscellaneous 11,010,392 11,273,927 22449 |.......... P S—
8399997. Total Bonds - Part 3 27,061,653 26,022,468 109,959 |.......... XXXvvveerennes
8399999. Total Bonds 27,061,653 26,022,468 109,959 | .....co... P S—
Common Stocks - Industrial and Miscellaneou:

06738E 20 4 |BARCLAYS PLC-SPONS ADR ....03/12/2014 | DEUTSCHE BANK 25,500.000 398,547 XXX L

06738E 20 4|BARCLAYS PLC-SPONS ADR ...03/18/2014 | STRATEGAS RESEARCH 10,000.000 157,943 XXX L

08915P 10 1|BIG 5 SPORTING GOODS CORP..........ovverumrreismereisisesessmsssssssessssssssssssssesssssssssssssssessssssessssssnesssssnness | cooseessens | ooed 02/10/2014 | CANTOR FITZGERALD & CO 1,910.000 30,627 XXX L

12477X 10 6| CAIINTERNATIONAL INC......oooumirviimmrriirmmriessessssssmessesssessssssessesssssssssssssesssssesesssssssssssssnesssssesesssssnsessess. | svessssnns | s 02/14/2014 | CANTOR FITZGERALD & CO 1,444.000 31,611 XXX L
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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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)
143905 10 7| CARRIAGE SERVICES INC........covouriririmrimersserissssesesssssesssesssssesssesssssessssesssssessssssssssesssssssssessssessssesssnnne | nossssnees ...03/17/2014 | CANTOR FITZGERALD & CO 5,448.000 95,755 XXX L
143905 10 7| CARRIAGE SERVICES INC.........iirviermrriimmrressinessessseesessssessessesesssssssesssssssesssssssesssssssesssssssssssssssssssssnnes | seoneeeses ....03/19/2014 | CANTOR FITZGERALD & CO 2,074.000 36,675 XXX L
143905 10 7| CARRIAGE SERVICES INC........coooiiiirimiiieiiesissssisesssssssse s ssse s ssssssssesessssessssesssssssssesssssssssesssnnns | nossssneess ...03/20/2014 | CANTOR FITZGERALD & CO 1,950.000 34,433 XXX L
150602 20 9| CEDAR REALTY TRUST INC.....cvveeuurreemmmarressenersssssesssssssesssssssessssssssssssssesssssssssssssssessssssssssssssessssssnnssssss. | seonneeses ....03/28/2014 | CANTOR FITZGERALD & CO 5,397.000 33,325 XXX L
172967 42 4| CITIGROUP INC......oooormiriiermeirissmesiessseessssssesssssseessss st esss sttt sesssesssssseens | seoseesies ...01/24/2014 | SANDLER & O'NEIL PARTNERS 6,000.000 297,361 XXX L
30219E 10 3| EXPRESS INC.....ccoouiiiriiiiiiciiie s sstsess sttt st sst s ssssesssesssssessssessssenssnnsens. | sossssssns ...02/10/2014 | CANTOR FITZGERALD & CO 7,117.000 122,136 XXX L
337915 10 2| FIRSTMERIT CORPORATION.......coovuummrrriummarisssmmessissmsessssssesssssssssssssssssssssssssesssssssssssssssssssssssssssssnes | noseessssos ....02/04/2014 | CABRERA CAPITAL MARKETS 2,604.000 51,081 XXX L
37045V 10 0| GENERAL MOTORS CO ....03/14/2014 | ISI GROUP. 10,000.000 336,954 XXX L
427093 10 9|HERCULES OFFSHORE INC. .01/21/2014 | CANTOR FITZGERALD & CO. 18,950.000 108,059 XXX L
427093 10 9[HERCULES OFFSHORE INC ....01/22/2014 | CANTOR FITZGERALD & CO 9,820.000 55,925 XXX L
427093 10 9 [HERCULES OFFSHORE INC........ostiuuirerreimeremerssesssesssesssssesssesesssesssasessssesssesesssesssssesssnesssssesssnesssenessnnse | snmessens ....01/24/2014 | CABRERA CAPITAL MARKETS 10,948.000 52,605 XXX L
427093 10 9 [HERCULES OFFSHORE INC.......ccovvuiurriimmmrreesmmersessseessssssessesssesssssssesssssssessssssssessssssnssssssssessssssnsesssssnsense | sossesnes ....02/21/2014 | CANTOR FITZGERALD & CO 11,689.000 53,649 XXX L
481130 10 2 [ JOURNAL COMMUNICATIONS INC-A.......ouriuriimrimreierisessisesisssssesesssssssssessssssssessssssssssesssssssssessssessane | sissssines ....02/03/2014 | CABRERA CAPITAL MARKETS 1,110.000 9,185 XXX L
481130 10 2 [ JOURNAL COMMUNICATIONS INC-A.......cooommrreemmmrressmsesessssessssssssssssssessssssssssssssesssssssesssssssessssssessssssnn. | sossesnnes ....02/05/2014 | CABRERA CAPITAL MARKETS 1,761.000 14,799 XXX L
481130 10 2 [ JOURNAL COMMUNICATIONS INC-A.......covouumrreimmmerrissmeesessesesessssesssssssesssssssessessssessssssessesssssesssssssessesssns | aossssnies ...02/11/2014 | CABRERA CAPITAL MARKETS 14,501.000 128,531 XXX L
576690 10 1| MATERION CORP......evtiivirtitieiteeesisriseesiss st sss sttt sttt snt s | aenssaesnns ....03/03/2014 | CABRERA CAPITAL MARKETS 4,841.000 143,499 XXX L
59156R 10 8|METLIFE INC ....01/24/2014 | SANDLER & O'NEIL PARTNERS 1,500.000 74,485 XXX L
595137 10 0| MICROSEMI CORP .01/28/2014 | CANTOR FITZGERALD & CO. 1,328.000 31,255 XXX L
653656 10 8| NICE SYSTEMS LTD-SPONS ADR ....01/07/2014 | CANTOR FITZGERALD & CO 1,342.000 52,884 XXX L
653656 10 8| NICE SYSTEMS LTD-SPONS ADR Reoe ....01/28/2014 | CANTOR FITZGERALD & CO 776.000 31,286 XXX L
74386T 10 5| PROVIDENT FINANCIAL SERVICES..........oimreevieieeeesieesseisesessessssesssssesssssssssssssssssssssssssssssssssssssssssssssonss | sioseeses ...02/20/2014 | CABRERA CAPITAL MARKETS 4,756.000 80,180 XXX L
74386T 10 5| PROVIDENT FINANCIAL SERVICES........comerreiemrrriimmereessmmessssssessssssssssssssssessssssssssssssesssssssesssssssesssssnnes | ernneenes ....02/21/2014 | CANTOR FITZGERALD & CO 4,529.000 76,427 XXX L
749941 10 0| RF MICRO DEVICES INC........coosiiiiiiiriiiirsiiisssiissssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sossesseses ...01/07/2014 | CANTOR FITZGERALD & CO 10,936.000 53,745 XXX L
749941 10 0| RF MICRO DEVICES INC.......ciirvierrereirrreiissessisssessssssesssssssssssssssssssisssssssesssssssssssssesssssssssssssnsssssses | sossesssses ....02/04/2014 | CABRERA CAPITAL MARKETS 4,729.000 25,361 XXX L
76150W 10 7 | REVERSE MORTGAGE INVESTMENT........crviuumrreiumereeismsessssssesssssssesssssssesssssssessssssesssssssessssssnesssssssesssses | sossessssns ....02/06/2014 | FRIEDMAN BILLINGS RAMSEY 100,000.000 1,500,000 XXX A
83013P 10 5|SIZMEKINC ...02/10/2014 | Stock Merger 254008108 22,362.000 225,856 XXX L
83013P 10 5|SIZMEKINC .02/20/2014 | CABRERA CAPITAL MARKETS 2,778.000 26,625 XXX L
85571W 10 9| STARWOOD WAYPOINT RESIDENTIAL TRUST ....02/03/2014 | Spin Off 85571B105 3,000.000 79,320 XXX L
86183P 10 2 STONERIDGE INC....oourveeierreiiarresimssesssessessssssssssssesssssssesssssssesssssssessssssssssssssessssssssssssssesssssssessssssnsenns | soseessesos ....02/20/2014 | CABRERA CAPITAL MARKETS 3,056.000 31,948 XXX L
871237 10 3| SYKES ENTERPRISES INC.......iiuiuiuiiiiissnsiisissssssssssssessesssssessssssesssssssessssssssessssssssesssssssesssssssessssssssssssssennssss | noseesesoos ....02/20/2014 | CABRERA CAPITAL MARKETS 1,578.000 31,794 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneous. 4,513,867 XXX 0 [onne P S—
Common Stocks - Parent, Subsidiaries and Affiliates
92206@ 10 7| VANLINERINS CO. | ........... | ...03/31/2014 | UNIGROUP, INC 128,080 XXX K
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates 128,080 XXX 0
9799997. Total Common Stocks - Part 3 4,641,947 XXX 0
9799999. Total Common Stocks 4,641,947 XXX 0
9899999. Total Preferred and Common Stocks 4,641,947 XXX 0
9999999. Total Bonds, Preferred and Common Stock: 31,703,601 XXX 109,959 |......... S S—

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36241L S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026... 03/15/2014| MBS Paydown 23,484 ..24,820 77 ..23,484 02/15/2026
38373A D9 4| GNR 2009-69 PV PAC 4.00 08/20/2039 03/20/2014| MBS Paydown 11,654 .12,257 (17) ..11,654 08/20/2039
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040. 03/20/2014| MBS Paydown .14,682 33 10/20/2040
383756 2G  5|GNR2012-102 DN SEQ 1.50 09/20/2040..........ccocv | vouee 03/20/2014| MBS Paydown 33,842 | 33,842 | 33,820 3 | s | e 33,842 [ oo [ | e (V1 IS 85 |09/20/2040| 1...........
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036...........ccovvver | vonee 03/20/2014| MBS Paydown AT,043 | o AT,043 | 48,204 LRSI TS I 47,043 [ oo [ | e (V] IO 268 |03/20/2036|1...........
38376E  VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039........ccoevvers | o 03/16/2014| MBS Paydown 40,660 | ............40,660 | ...ooovvrnnnn 42,601 | oo A2,217 | e | e (32) (<741 [T R 40,660 [ ..oovvorireirns [ e | e (1[N 278 | 04/16/2039| 1...........
38376G TM 2| GNR 2010-102 AD SEQ 3.581 11/16/39........covcvvvres [ v 03/16/2014| MBS Paydown 295,861 | ............295,861 | ....ccoouue. 306,937 | ..ovevenee 296,546 | ...ocvoerireririins | v [CICT£:) ) IR I [CICT£:) ) T 295,861 [ ..o | e | cereeeenieenns (VN I 1,884 [11/16/2039|1...........
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.........ccoccorvvenere | cenee 03/20/2014| MBS Paydown T2,706 | oo 72,706 | oo 75,646 | ..ocoonncen. T4,880 | .ooovvocrieiiiens | v (65) [(G15) ) T IS 72,706 [ .oovevrineinns [ v | e (V1 IO 447 108/20/2038|1...........
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39.........cccovvrrerres | v 03/20/2014| MBS Paydown 50,695 | ..o 50,695 | ..coovvrene 52,612 | ... 52,087 10 10 [ v | e 50,695 [ ..ovvoiereriis [ v | e (V] I 331 |04/20/2039| 1...........
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39.......cccevvmrenes | eeee 03/20/2014| MBS Paydown 55,278 95 95 | o | e 55,278 02/20/2039| 1...........
38377W W9 1 |GNR 2011-106 ME PAC 3.00 06/20/38...........ccccouuree | oene 03/20/2014{ MBS Paydown..........ccoervmrneirenes | crrverrveneirernnincines | overerinens 146,040 233 233 06/20/2038 1..
38378T AF  7|GNR 2013-71 GA PAC 2.50 07/20/2041 .103/20/2014| MBS Paydown .19,089 (5 (5) ..19,089 07/20/2041
0599999. Total BoNds = U.S GOVEIMMENL........vuuiieieisieiiseisieis ettt 811,034 | ..........811,034 | ...........840,851 | ............825,070 | ..ccccooorrrnn. 0 [ s (8,932 0 (8,932) 0 811,034 | o0 | o0 [ 0 14,528 XXX..
Bonds - U.S. States, Territories and P ions
452152 NZ 0 | IL ST-A-PREREF 5.00 03/01/2022..........cccnsvenerinnnns | o | 03/01/2014| Call..ier s 315,000 | ..o 315,000 | oo 315,000 | ..o 315,002 (2) (2] ] [ 315,000 [ ..oveiviiniiines [ o | e 0] s 7,875 |03/01/2022[ 6*.........
1799999. Total Bonds - U.S. States, Territories and Possessions.................c........... 315,000 | ............ 315,000 | ............ 315,000 | ............ 315,002 | ................. 0 (2) 0 (2) (V) 315,000 | ............... (| I (] 0] .. 7875 |... XXX... [.XXX..
Bonds - U.S. Political Subdivisions of States, Territories and P:
358775 5Z 3 |FRISCO-PREREF-REF 5.2502/15/2015......cccccovvnee | oene 02/15/2014| Call.......cooecverierieereeeeeeresrieenns | cveeriieeiiesseseiesnies | evveeens 1,400,000 | ......... 1,400,000 | .........1,436,591 | ......... 1,402,524 (2,524) 02/15/2015| 1FE......
604280 CD 7 |MINOCQUA WISD 1 TXB 5.40 03/01/2025............. | ..... 03/01/2014| Sinking Fund Redemption........... [ .ccereeeenievven | covveerinens 55,000 | ..oocvernvene 55,000 | ..............56,100 | .............. 55,934 (934) 03/01/2025| 1FE......
613910 RC 4 |MONTGOMERY MUD-PRE 5.00 03/01/2022........... |..... 03/01/2014{ Calll........oveerreeeeereeeeeerereiene 880,000 ..880,000 884,459 [ ..o | e (4,459) | s [ s (4,459) [ ..o 03/01/20226*.........
613910 RD 2| MONTGOMERY MUD-REF 5.00 03/01/2022.. 03/01/2014| Call 120,000 ..120,000 ..120,608 (608) 03/01/2022| 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: .2,455,000 ,455,000 463,525 | o0 | (8,525) | 0 (8,525) | .veviienn 0].....2455000 | ...cc....0 | v | o0 | 163,235 | ... XXX... [.XXX...
Bonds - U.S. Special R and Special A t
040665 AK 7 |AZ ST UNIV REF B TXB 5.0503/01/2014.........ccccce. | e 03/01/2014| MAHUFIY........ooocvvrrerrerrrirnireiies | crirerernneisnineiiienes | e 140,000 | ..covvveneee 140,000 | .oovvonee 139,811 | v 139,993 | .oooveerrvviiines [ e 7 7 03/01/2014| 1FE......
18610R AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021..........ccoonvrevvins | ceene 02/15/2014| Sinking Fund Redemption........... | «.eeeveeeverncinenes | covvirieenns 100,000 | cooovvvrnee 100,000 | ..ovvvrnees 100,100 | coovvvrneee 100,066 | ..ooovverrecries | e (66) (66) 02/15/2021| 1FE......
19647P BA  0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044........... | ..... 03/01/2014| MBS Paydown 4,377 A3TT | s 4377 | o A3TT | o | e 0 0 02/01/2044| 1FE......
30472N AV 7|FAIRFIELD IN SCH BLDG 5.00 07/15/2016............. | ... 01/15/2014{ Calll........oveeevereerersereeereeenies | ceeereseeresiesssnins | cvveeinn 1,060,000 (587) 07/15/2016| 2FE......
3128M1 CK  3|FGCI G11974 PT 5.50 05/01/2021.......ccvovrvmerrrecirnee | ceene 03/15/2014| MBS Paydown 12,442 1) 05/01/2021| 1...........
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022...........ccovvrerrvrnne | e 03/15/2014| MBS Paydown 12,253 2) 04/01/2022(1...........
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25 03/15/2014| MBS Paydown 62,209 (243) 03/01/2025)
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015 .103/18/2014| MBS Paydown 7,842 1 08/18/2015)
3136A0 DT  1|FNR 2011-77 A SEQ 3.50 08/25/2036.. 03/25/2014| MBS Paydown 62,931 40 08/25/2036
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26..........ccoosermvree | eeee 03/25/2014| MBS Paydown .50,091 858 07/25/2026|1...........
3136A3 TS 0 |FNR 2012-11 PN PAC 4.402 11/25/40.........cocovvrvrns | o 03/25/2014| MBS Paydown .32,200 0 11/25/2040( 1...........
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40.........coovmerererirmeene | ceeee 03/25/2014| MBS Paydown .19,665 5 09/25/2040| 1...........
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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)
3136A5 P6 7 |FNR2012-53 PB PAC 2.25 02/25/41.......cooonvvrrnrirnens | e 03/25/2014| MBS Paydown 53,201 | oo 53,201 | e 54,631 473 A73 | e | e 53,201 02/25/2041|1...........
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38.... 03/25/2014| MBS Paydown 71,797 ..75,342 63 63 W71,797 01/25/2038| 1..
3136A7 5E  8|FNR 2012-96 PD PAC 2.00 07/25/2041 .1 03/25/2014| MBS Paydown .21,609 ..21,891 33 33 ..21,609 07/25/2041(1..
3136A8 XC  9|FNR 2012-99 AB SEQ 1.75 05/25/2039.........cccovvvuree | o 03/25/2014| MBS Paydown 12,700 (3) (3) 05/25/2039|1..
3136AA  MJ  1|FNR 2012-139 BH PAC 2.00 02/25/2042...........cccooeee | vouee 03/25/2014| MBS Paydown .25,443 55 55 | o | e 25,843 | s [ | e (V1 IS 81 |02/25/2042|1...........
3136AA Y7  4|FNR 2012-145 TA PAC 1.25 11/25/2042........coovevvee | o 03/25/2014| MBS Paydown 23,867 | cvoveerrnn 23,867 | o 23,787 | oovreeeenn25,331 [ e | e 1 1 [ [ 28,887 [ s | v | e (V] IO 49 [11/25/2042(1...........
3136AA YL 3| FNR 2012-133 GE PAC 1.50 08/25/2041........ccoocovures | vurne 03/25/2014| MBS Paydown 3,323 3323 | v, 3,318 | ... 3,503 0) (0) [ covrrrreienins [ 3,323 [ e | e | e (1[N IO 8 |08/25/2041|1...........
3136AB  H7  1|FNR 2013-5BD SEQ 2.00 03/25/2040..........cccoccrvers | v 03/25/2014| MBS Paydown 13,203 | e 13,203 | oo 13,181 | v, 13,712 [ e | e 0 0 | e | e 13,203 | i e [ v (V] IO 41 |03/25/2040(1...........
3136AC EK  3|FNR 2013-10 NE PAC 2.00 01/25/42........ccccouvremurcnne | wuene 03/25/2014| MBS Paydown 33,293 | e 33,293 | oo 33,678 | oo 35,315 42 A2 [ s [ 033,203 | e | | i (V] I 111 1 01/25/2042| 1...........
3136AC  JY  8|FNR2013-17 PC SEQ 2.00 03/25/2039...........ccouvree | cveee 03/25/2014| MBS Paydown 5,250 5,250 | ........ 5332 | ... 5,571 (3) (3) [ cererrerrverne [ rrrrinenenn8,250 [ i e | e 0 | oo 18 [03/25/2039|1...........
3136AD 2H  1|FNR 2013-43 XP PAC 1.50 08/25/2041.........c.covvruers | ceene 03/25/2014| MBS Paydown 21,167 | v 21,167 | 20,655 10 10 [ | e 2167 | s [ [ v (V1 IO 54 |08/25/2041|1...........
3136AD P9 4|FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037.......... | ..... 03/25/2014| MBS Paydown .30,987 ..30,215 14 14 ..30,987 07/25/2037(1..
3136AE 6N 2|FNR 2013-74 HA SEQ 3.00 10/25/2037.........ccccvvreve | wvrne 03/25/2014| MBS Paydown 11,457 .11,708 7 (7) .11,457 10/25/2037|1..
3136AE EZ  6|FNR 2013-53 WG PAC 2.00 06/25/2042...........cccouure | o 03/25/2014| MBS Paydown A2,104 | 12,104 | 11618 [ 11,859 | | s 8 8 06/25/2042| 1..
3136AE  S7 3| FNR 2013-53 WL PAC 1.50 01/25/2042..........ccccouvevve | vurne 03/25/2014| MBS Paydown 32,495 | i 32,495 | e 30,616 27 27 01/25/2042(1...........
3136AE  Z4  2|FNR 2013-70 VA PAC 3.00 08/25/2026............ccouuvrs | vonee 03/25/2014| MBS Paydown 28,995 | .oiiernn28,995 | 29,675 | .overereene 29,636 | ..oocvererirririens | e (12) (12) 08/25/2026|1...........
3136AF NE  0|FNR 2013-75 VG PAC AD 3.25 08/25/2026............... | ..... 03/25/2014| MBS Paydown A1,355 | 11,355 | e 11,664 | .ooovvren 11,653 5) (5) 08/25/2026( 1...........
3136AG LA 8|FNR2013-93 VA SEQ 3.00 01/25/25..........cocovvvvvures | curne 03/25/2014| MBS Paydown 18,854 | ..............18,854 | .o 19,278 | oo, 19,257 8) (8) 01/25/2025|1...........
31371L  RK 7 |FNCN 255290 PT 4.00 06/01/14........oovvvoererneernerinees | ceeee 03/25/2014| MBS Paydown 22,528 | i 22,528 | ... 23,337 | ...... Y787 A RN I (25) (25) 06/01/2014|1...........
3137A1 X9  9|FHR 3719 LE SEQ 4.00 08/15/2028...........ccoevrmvvines | v 03/15/2014| MBS Paydown 95471 | 95,471 | 98723 | 96,234 891 891 08/15/2028|1...........
3137A2 PF  2|FHR 3766 HE PT 3.00 11/15/20 03/15/2014| MBS Paydown T7,686 | oo 77,686 | oo 78,705 | e 78,245 108 108 11/15/2020(1..
3137A2 W9  8|FHR 3752 PD PAC 2.75 09/15/2040. .103/15/2014| MBS Paydown .31,683 32,599 80 80 09/15/2040
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025.... 03/15/2014| MBS Paydown 72,938 | i 72,938 | . 75,604 | 74,187 314 314 09/15/2025| 1..
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39........cccommrvmrrrmrnns | eene 03/15/2014| MBS Paydown 93,691 | 193,691 | i 97,947 | il 96,038 742 742 10/15/2039( 1...........
3137A9  J7  2|FHR 3843 GJ PAC 3.50 10/15/39.......cvvrrvrirevrivenes [ v 03/15/2014| MBS Paydown 27482 | ...........27,482 | ..............29,006 | ...... 28,654 100 100 10/15/2039( 1...........
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038..........ccccovermvreree | o 03/15/2014| MBS Paydown 59,923 | .............59,923 | ..............62,732 | ...... 62,297 (231) (231) 08/15/2038|1...........
3137AE LS 2|FHR 3910 JC SEQ 2.00 12/15/2037.......vveervvircrrnres | werne 03/15/2014| MBS Paydown 22875 | 22,875 | 23,383 | 23,316 32 32 12/15/20371...........
3137AJ HW  7|FHR 3960 YH SEQ 2.00 08/15/2040...........ccevcevrurs | wurne 03/15/2014| MBS Paydown 49,694 | ...........49,694 | ...........50,782 | ...ccccouunn. 50,635 | ..oocverreririnns [ e (179) (179) 08/15/2040| 1...........
3137AP  GN  4|FHR 4029 NE PAC 2.50 03/15/2041.........cocomevrmrrinns | e 03/15/2014| MBS Paydown 20277 | ciiieen20,277 | 20,987 | 23,340 28 28 03/15/2041|1...........
3137AQ ZE  1|FHR 4059 BC SEQ 2.50 04/15/39........cccvvermrmrnrerns | vurne 03/15/2014| MBS Paydown 46,699 | ...........46,699 | .............48,216 | ......cc..... 50,647 | .oovvrvvererernnes | v (452) (452) 04/15/2039( 1...........
3137AR  RT  5|FHR 4080 DA PAC 2.00 03/15/2041........ccoovververenvrnns | ceenn 03/15/2014| MBS Paydown 12,571 ...13,851 33 33 03/15/2041|1..
3137AR  Z6  6|FHR 4083 CA SEQ 2.00 12/15/2038.........cc.ccovvcverrns | e 03/15/2014| MBS Paydown 24,764 25,129 188 188 12/15/2038
3137AS Q8 0| FHR 4088 PA PAC 3.00 12/15/40..........cocovevvmrrvcrnns | cevne 03/15/2014| MBS Paydown 4919 | e 4,919 | 5,152 | 5,105 52 52 12/15/2040
3137AT Q5 4 |FHR 4097 TG SEQ 2.00 05/15/2039.........ccocomrrrmrerne | ceene 03/15/2014| MBS Paydown 27,235 | 27,235 | 26,444 | 27,495 | .ooovvcreciiees | e (24) (24) 05/15/2039| 1...........
3137AT W5  7|FHR 4106 EC PAC 1.75 04/15/41.....oovvvervrrcrerans [ e 03/15/2014| MBS Paydown 51,314 | 51,314 | 51,506 | e 51,449 26 26 04/15/2041(1...........
3137AU ML 0|FHR 4102 LA PAC 1.75 01/15/2040..........cooevervvrvvees | ceene 03/15/2014| MBS Paydown 2,039 | coieenn2,039 | s 1,979 | 1,979 [ v | e 0 0 01/15/2040| 1...........
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3137AU VW 5[FHR 4119 PAPAC 1.50 09/15/41......ovveverrreincres | ceene 03/15/2014| MBS Paydown 34,615 17 17 09/15/2041|1...........
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039. e 03/15/2014| MBS Paydown 24,492 0) 0) 09/15/2039| 1..
3137AW VA 0|FHR 4145 UC PT 1.50 12/15/2027 .| 03/15/2014| MBS Paydown 6,845 0) (0) 12/15/2027(1..
3137AY NZ 0|FHR 4161 TB PAC 2.50 11/15/2039.. 03/15/2014| MBS Paydown 21513 | 20513 | 21,572 [ 022,423 | | s 2 2 11/15/2039|1..
3137AY UE  9|FHR 4163 YA PAC 2.50 10/15/2041........cccovvvevvrrvenes [ v 03/15/2014| MBS Paydown 15,787 31 31 10/15/2041(1...........
3137B0 TR  5|FHR 4186 MC PT 1.50 03/15/2028...........ccorvvvrrevrrnee | coeee 03/15/2014| MBS Paydown 33,913 339 339 03/15/2028|1...........
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42.........coccovver | vonee 03/15/2014| MBS Paydown 22,13 | 22,113 | covvvvrennns 22,386 | oovrvrirenn 22,373 | o | v (125) ((5) ) [T ISV 22,113 | v | e | v (1[N 115 [05/15/20421...........
3137B7 3L 1|FHR 4289 WE SEQ 3.00 08/15/2031.........ccooeververnens | e 03/15/2014| MBS Paydown 3,765 3,765 | ........ 3,857 | ..... 3,857 (6) ()] R IS 3,765 | covoeeceiees | e | e (V1 IR 9 |08/15/2031 1...........
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033........covvvvrvrnierns | cenee 03/15/2014| MBS Paydown 15,068 | oo 15,068 | ..cooovrvrne 14,668 | ...cccoonee. 14,890 11 I OO IR 15,088 [ ...coouveerirens | e | cevreeireeenns (V] I 107 | 01/15/2033| 1...........
31393Y  YS  8|FNR 2004-45 VB SEQ 4.50 10/25/2028..........c.ccocoeres | vonue 03/25/2014 MBS Paydown...........cveurenerinns | covrmrernevisniseinenes | cvvvieninns 109,988 | ............109,988 | ............ 111,535 | v 109,779 352 352 [ e [ e 109,988 | ..oocvvvvriens [ eevrrrerinrins [ v (V] I 724 |10/25/2028|1...........
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018........cocvrvverrerrarnes | ceene 03/15/2014| MBS Paydown 20,822 | v 20,822 | o 21,381 | o 21,014 | e [ e 5 L2 O ISV 20,822 12/15/2018(1...........
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019. e 03/15/2014| MBS Paydown 40,104 40,850 | ..o 40,326 | ..o | e (37) (37) ..40,104 06/15/2019| 1..
313950 BA  3|FHR 2881 TE PAC 5.00 07/15/2033.. .103/15/2014| MBS Paydown 55,140 ..57,656 55,420 101 101 ..55,140 07/15/20331..
31395 KT  2|FHR 2882 UM SEQ 4.50 08/15/2019.... 03/15/2014| MBS Paydown 348,058 | ............348,058 | ............359,859 | ............ 331,465 2,693 2,693 08/15/2019|1..
31395 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019.....c.cccvvrvrrerinns [ enes 03/15/2014| MBS Paydown 42,502 | coverrnn82,502 | e 82,927 | 42,629 | oo | e (12) (12) 11/15/2019/ 1...........
31395L R8 6 |FHR 2921 NE PAC 5.00 09/15/2033.........ccconevrmmvennens | eeee 03/15/2014| MBS Paydown 81911 | 81911 | 84,906 | 81,542 339 339 09/15/2033|1..........
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033.........ccoeeuevvvnncs | e 02/15/2014 MBS Paydown 7,457 TAST | e 1463 | e 7,446 23 23 [ | v AT | i [ | e (V1 IS 38 |08/15/2033| 1...........
31395P UD 2 |FHR 2941 XD PAC 5.00 05/15/2033.........ccovevrrerernens | ceene 02/15/2014| MBS Paydown 45,404 | ..o 45404 | ..........A7149 | ... 33,449 2,022 2,022 | oo | 88,804 | s [ [ (V1 IO 276 | 05/15/2033| 1...........
31396A FH 2 |FHR 3028 ME PAC 5.00 02/15/2034..........cccovvermeenes | ceeee 03/15/2014 MBS Paydown...........oveereenerenns | coeeerneninseineiiienes | vvevneinns 193,277 | oo 193,277 | oo 197,315 | e 184,379 | oo | e 1,592 [ v | e 1,592 [ oo 02/15/2034|1...........
31396E TN  6|FHR 3075 PD PAC 5.50 01/15/2035.........ccccouvrmevnes | v 03/15/2014| MBS Paydown 98,731 | e 98,731 | .o 101,909 | e 90,624 2,442 2,442 01/15/2035(1...........
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034...........cccovvvimernne | ceene 03/15/2014 MBS Paydown...........cvvevrenerenns | wovreeerneeinseiseisienes | veeiseenns 115,260 | coovvvvrne 115,260 | .o 119,276 | oo 106,256 | oo | e 3,405 3,405 05/15/20341..
31396L  JT 8 |FNR2006-102 PD SEQ 5.00 01/25/2035.. .101/25/2014| MBS Paydown 8,930 .8,930 8,908 39 39 01/25/2035)
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.........ccoruvermerenne | v 03/15/2014| MBS Paydown 9,437 9437 | 9,465 | 9427 | oo | s 4 4 09/15/2021|1..
31397S XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026............coccrveee | oree 03/25/2014| MBS Paydown 8 8 LI 8 | e | s 0 0 8 | e | e | e (V1 IO 0 |03/25/2026|1...........
31397U RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24.........c.cocovvvvines | cevee 03/25/2014| MBS Paydown .34,464 352 K1V (RN RN 34,464 | ..o [ | e (V1 IO 201 |07/25/2024|1...........
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027........cccrvevnee | o 03/25/2014| MBS Paydown 12,982 41 A1 | s | v 12,982 [ v e | eeveerieenns (V] IO 78 | 04/25/2027|1...........
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039...........c.ccoouvnc | oee 03/25/2014| MBS Paydown .26,323 118 18 [ e | e 26,323 | oo e | e (1[N I 163 | 08/25/2039 1...........
31398R  ZU  2|FNR 2010-57 DB PAC 4.00 01/25/2038..........cccoourene | cevne 03/25/2014| MBS Paydown 29,872 20 20 | o | e 29,872 | .ovvvvverernns [ v | e (V] I 185 | 01/25/2038] 1...........
31402D 7J  3|FNCI 726397 PT 4.00 07/01/2018......cvvvvererererrcrirnee | ceene 03/25/2014| MBS Paydown 48,346 [(G10) ) T IS 48,346 | ..o [ e | e (V1 IO 355 |07/01/2018| 1...........
31403D JE  O|FNCI 745561 PT 5.00 08/01/2020..........ccccrvrvnrervennes | enee 03/25/2014| MBS Paydown .50,850 [CLC) ) T 50,850 | ouvererrriirirns | cererinrirenene | e (V[ 419 | 08/01/2020(1...........
314030 KD  0|FNCI 745592 PT 5.00 01/01/2021......oocvoerercerriririee | ceene 03/25/2014| MBS Paydown .23,586 (8) . | . . 01/01/2021(1..
31412Q  SE 0| FNCIPL 932117 PT 4.00 11/01/2024 .| 03/25/2014| MBS Paydown .70,785 (24) . ..70,785 . 0. 11/01/2024
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030.. 03/25/2014| MBS Paydown 27,072 171 10/01/2030
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24......c.vvvvvevvrers | o 03/25/2014| MBS Paydown 84,137 53 53 10/01/20241...........
31417Y  R2  5|FNCN MA0504 PT 3.50 08/01/2020..........cccovrevvrenne | e 03/25/2014| MBS Paydown 62,881 98 98 | oo | e 62,881 [ .overriiins [ e | e (1[N 364 |08/01/2020| 1...........
31417Y  SD  O|FNCIPT 3.50 09/01/2025..........ccrvverrererrerrrennrnenines | ceeee 03/25/2014| MBS Paydown 67,348 | i 67,348 | 89,733 | 65,262 [ | i 1,501 | e | v 1,501 [ | e 67,348 | ..o [ | e (V] IO 414 109/01/20251...........
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31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020..........occeomrvmerens | eeee 03/25/2014| MBS Paydown 76,493 299 299 09/01/2020| 1..
31418A CR 7 |FNCN PL MA0979 PT 3.00 02/01/2022.........cccoocruvne | o 03/25/2014| MBS Paydown 14,577 163 163 02/01/2022(1..
31418V T5 1|FNCIAD7771 PT 4.00 07/01/2025.........coovvemevrerres | eeee 03/25/2014| MBS Paydown .39,781 , 1895 | e [ i (20) (20) 07/01/2025| 1...........
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025.........coovvervemrererrins | e 03/25/2014| MBS Paydown 44136 | 44136 | oo 45320 | oo 44,907 237 237 09/01/2025( 1...........
314190 NW 7 |FNCIAE3104 PT 3.50 09/01/2025...........ccovvvrereerenne | ceeee 03/25/2014| MBS Paydown 5412 5412 | s 5611 | ... 5,521 19 19 09/01/2025(1...........
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021.......ccvvrvvene | oeee 03/15/2014| Sinking Fund Redemption........... [ .eceeeeneeneennen | covveeeinnens 70,000 | ..............70,000 | ..............69,290 | .............. 69,290 523 523 03/15/2021| 1FE......
45201L WF  8|IL STHSGDEV AUTH C 3.875 12/01/2043.............. | ... 03/01/2014| MBS Paydown 8,782 | v 8,782 | i 8,782 | 8,782 0 12/01/2043| 1FE......
462467 MP 3 |IOWAFIN SFH 4.50 01/01/2029. 01/01/2014| Partial Call .20,000 ,000 | e 21,573 | 21,237 | e | e (1,237) | oo [ s (1,237) [ oo 01/01/2029| 1FE......
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038....... | ..... 02/01/2014| Partial Call 15,000 | v 15,000 | .coovvverenee 15,990 | .oovvrienee 15,656 [ ..o | v (556) (556) 12/01/2038| 1FE......
57419P HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039..........cccoeee | e 03/24/2014| Partial Call 50,000 | coovernnne 50,000 | ..ccoovrreneen 51,925 | oo 51,359 [ v | e (1,359) | oo [ s (1,359) [ oo 09/01/2039| 1FE......
60416Q CD  4|MN HFA-NON AMT-MTG 4.50 01/01/2031......c.cccooer | cvvne 01/01/2014| Partial Call 40,000 | ..ooeeeri40,000 | o 82,244 | A1T54 | i | e (1,754) | oo [ s (1,754) [ oo 01/01/2031| 1FE......
60416Q DL 5|MNHSGFIN MTG SRS D 4.50 07/01/2034............. | ..... 01/01/2014| Partial Call .35,000 (2,186) (2,186) 07/01/2034( 1FE......
60416Q FT  6|MNHSGFIN AGY-A 2.60 09/01/2042..........ccccrnvvere | worne 03/01/2014| Partial Call 7,652 7 (7) 09/01/2042( 1FE......
60535G AX 0|MS STHOME CORP SR A4.50 12/01/2031............ | ..... 03/01/2014| Partial Call 35,000 | coieeernn35,000 | i 37,719 [ 36,938 | i | e (GRS E:) ) R I (1,938) [ .ooorernrreinne 12/01/2031| 1FE......
60535Q FD 7| MS HOME CORP 5.4 06/01/2038..........ccoveevermrvrvirnns | vorne 03/01/2014| Partial Call 70,000 | .ooeeerernn 70,000 | oo 72,516 | oovererr69,953 | oo | i (1,530) | cvvvvrrererrvrienes | evrvrrneend (1,530) [ cooevvnrerrernene 06/01/2038| 1FE......
60535Q LY 4|MS STHOME CORP SF MTGE 2.75 12/01/2032...... | ..... 03/01/2014| MBS Paydown 42,494 | . 42,494 | 42,494 0 12/01/2032[ 1FE......
60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027.........cocoe | vonee 03/01/2014| Partial Call 40,000 | ..ccoeereri40,000 | oo 43,082 40,000 11/01/2027| 1FE......
60637B BD 1 |MISSOURI ST 4.625 05/01/2028...........cocoovvrrrmrrrmrrres | ceene 03/01/2014| Partial Call .30,000 31,941 30,000 05/01/2028| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.......c.ccc0. | e 03/01/2014| Partial Call .20,000 .21,454 11/01/2030| 1FE......
644690 EF 4 |NH SFME AMT AQUIS 5.7501/01/2037......cccrcverees | ceeee 01/01/2014| Sinking Fund Redemption........... 5,000 | ................5,000 | ........ 5,230 01/01/2037| 1FE......
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........... | ..... 03/01/2014| Sinking Fund Redemption........... [ .eceeeeneerneennens | ovvverinens 30,000 | ..ccoeeernn30,000 | .oorirnirnee 31,491 09/01/2025| 1FE......
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030.........ccvrvrvermrnens | o 03/01/2014{ Sinking Fund Redemption........... | cveeverervveroviinines | ovvvviirinnne 15,000 | ...ocooereen 15,000 | oo 16,230 09/01/2030| 1FE......
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 03/01/2014| Partial Call 45,000 | ..ooereerrnid5,000 | oo 47,691 03/01/2043| 1FE......
647200 X6 6 |NM MTGE FIN SFM C |4.50 10/01/2043..........cooceee | e 03/01/2014| MBS Paydown 8,613 ...8,958 10/01/2043| 1FE......
658207 MZ  5|NC ST HSG FIN SRS 24.25 01/01/2028...........cccoouw. | e 01/01/2014| Sinking Fund Redemption........... [ .ccereneenievnen | covveerinens 30,000 .31,419 01/01/2028| 1FE......
658877 DZ  5|N DAKOTA ST HSG 4.50 01/01/2028..........ovveveverine | coene 01/01/2014| Partial Call 140,000 01/01/2028 1FE......
658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035........... | ..... 01/01/2014| Partial Call .95,000 01/01/2035| 1FE......
686087 LA 3 |OR ST HSG SFM AMT B 4.50 07/01/2023..........ccooce | e 01/01/2014| Partial Call .70,000 07/01/2023| 1FE......
708796 YR 2 |PAHSG FIN AG 5.00 04/01/2028...........ooveoverrneernnns | ceene 01/21/2014| Partial Call 260,000 04/01/2028 1FE......
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040...........oervrrrees [ e 02/03/2014| Partial Call .90,000 10/01/2040| 1FE......
79165T LB  5|STLOUIS MO MUNI FIN 5.00 02/15/2014.........cccooe | vouee 02/15/2014| MARUIY........ooovvveverererecereeiseines [ crverieneseesssisenns | eeereens 1,125,000 02/15/2014| 1FE......
83712T BZ 3| SC ST HSG FIN/DEV SR 25.00 07/01/2027..........c... | vuvne 01/01/2014| Partial Call .10,000 07/01/2027| 1FE......
88271H EP  0|TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 02/01/2014| Partial Call .10,000 09/01/2028| 1FE......
88271H EP  0|TEXAS ST HSG MTGE REV B 4.45 09/01/2028........ | ..... 03/01/2014| Sinking Fund Redemption........... [ .ocveeeneeneeenneens | ceveverirnnes 20,000 09/01/2028| 1FE.......
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024............... | ... 01/01/2014{ Sinking Fund Redemption........... | ceeeevrerverovninenes | ovrvnvirnnnns 25,000 07/01/2024| 1FE......
97689P 6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038..........cocc. | e 03/01/2014| Sinking Fund Redemption.. 220,000 09/01/2038| 1FE......
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3199999. Total Bonds - U.S. Special Revenue and SPECial ASSESSMENL. ... ... ruuurrusirrsirrsuersirisseesserssssssesssess e sssssssens s sssssssssessssnsssesssnssssess | snsseees 7,395,629 | ........ 7,395,629 | ......... 7,708,298 | ........ 7442756 | oo 0 [ . (33,658) [ ..vercereenad 0 ] s (33,658) | ..ooovveenad 0] e 7,395,629 | ..ooviinninnnd (V)] [P 0 [ s 0] 108,965 | ...... XXX... [ XXX....
Bonds - Industrial and Miscellaneous
00249E AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017......ccc00. | e 03/01/2014| Sinking Fund Redemption........... [ .ceereneerneennenns | vevveeenens 11/01/2017| 2FE......
007036 GS  9|ARMT 2005-2 2A1 SEQ CSTR 06/25/2035..........ccce. | vouee 03/25/2014| MBS Paydown 06/25/2035( 1FM.....
014477 AM  5|ALERIS INTL INC 7.625 02/15/2018..........ovverrrevmrr | e 01/23/2014( JP MORGAN SECURITIES INC. | ....coovivivrrrerivenes [ v 02/15/2018| 4FE.......
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.............. | ... 03/25/2014| MBS Paydown 03/25/2037| 1FM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............... | ..... 03/25/2014 Pass-Through Loss 03/25/2037( 1FM.....
02377U AA 2| AMER AIRLINES 2013-2 4.95 01/15/2023...........cocee. | cevne 01/15/2014| Sinking Fund Redemption........... [ .cccvvererevencernnns 01/15/2023| 2FE......
039483 AY 8 |ARCHER DANIELS 5.45 03/15/2018........c.cccoovvrmueens | vonee 03/06/2014{ WILLIAM BLAIR & COMPANY.... | c.ocvvrrriiernrircires | v 426,563 03/15/2018| 1FE......
04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036...... | ..... 03/25/2014| MBS Paydown 40,478 11/25/2036| 1FM.....
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ... 03/25/2014| Pass-Through Los: 06/25/2037( 1FM.....
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... |..... 03/25/2014| MBS Paydown 84,478 09/25/2020| 5FM.....
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 R.. |03/25/2014| MBS Paydown .25,000 10/25/2027| 1FE......
12479L AC  4|CAI 2013-1A A ABS 3.35 03/27/2028 . | R.. | 03/25/2014| MBS Paydown .25,000 03/27/2028| 1FE......
1248ME AG  4|CBASS 2007-CB4 A2D SEQ STEP 04/37.....cccovccrees | vurne 03/25/2014| MBS Paydown .88,492 04/25/2037( 1FM.....
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........coecerrerernees | o 03/18/2014| MBS Paydown .25,000 03/18/2028| 1FE......
125634 AL 9|CLIF 2013-3A A ABS 3.67 11/18/2028..........cccouevenes [ e 03/18/2014| MBS Paydown 14,778 11/18/2028| 1FE......
WELLS FARGO BROKERAGE
126307 AC  1|CSC HOLDINGS INC 8 02/15/19.....cccvvrreererniranes [ e 01/23/2014| SERVICES | | v 471,000 02/15/2019| 3FE......
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... | ..... 03/25/2014| MBS Paydown 48,475 , 04/25/2035| 1FM.....
131347 BY  1|CALPINE CORP 7.875 01/15/2023........ccccovvvererermernes | e 01/23/2014| GOLDMAN SACHS.... 204,195 (42) 15,346 01/15/2023 3FE......
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36........coccovres | e 03/25/2014| MBS Paydown 14,233 (4) () [ coveennerneins v 14,233 [ s | e 04/25/2036( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........ccocve. | ceene 03/25/2014| Pass-Through Loss 0 [ o | e | e [ e | e (V] IO 16 |04/25/2036( 1FM.....
251510 DP  5|DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35.......... | ..... 03/25/2014| MBS Paydown 7,265 (5) ()] SN IS 7,265 | oo | e | e (V1 IO 34 104/25/2035| 3FM.....
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025............c.0. | ... 01/15/2014| MBS Paydown 35215 | v 35,215 | oo 35215 | v 35,215 | v | s 0 (V1 U IR 35,215 | v | e | v (1[N 394 | 01/15/2025| 2AM.....
294450 AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037......... | ..... 03/25/2014| MBS Paydown 281,235 | .o 281,235 | coonneen. 273,501 | covvrrne 275,758 | .oovvecviecirnens | e 2,274 2,274 | oo | s 281,235 [ v [ v | e (V] I 115 | 04/25/2037| 1FM.....
BANC OF AMERICA
30225X AC 7 |EXTERRAN HOLDINGS INC 7.25 12/01/2018.......... | ..... 01/24/2014| SECURITIES | | e 396,563 | i00375,000 | oo 378,965 | 1o 377,310 [ oo | v (57) (57) 12/01/2018| 3FE......
30251G AN 7|FMG RES AUG 2006 6.875 04/01/2022. R.. [01/23/2014| WILLIAM BLAIR & COMPANY.... 13 13 04/01/2022| 3FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042. 03/15/2014| MBS Paydown 0 10/15/2042| 1FE......
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... | ..... 03/25/2014| MBS Paydown \ , 96 96 07/25/2036( 1FM.....
32051G  SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35....... | ..... 03/25/2014| MBS Paydown 64,855 | ..o 64,855 | ... 54,154 | s 52,822 | ovrerriirinn | e 6,047 [ .o | e 6,047 | oo 08/25/2035( 1FM.....
362257 AB 3 |GSAA2006-17 A2 SEQ FLT 11/25/2036.........ccoovvre | vonee 03/25/2014| MBS Paydown 21,857 | v 21,857 | oo 21,857 | e 12,312 0 11/25/2036| 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036.........ccooconeee | vonee 03/25/2014| MBS Paydown 12,483 | e 12,483 | oo 12,483 | e 10,022 | ..ocooeees 3,444 3,444 08/25/2036( 1FM.....
36298Y AA 8| GSAA2006-14 A1 SEQ FLT 09/25/2036.........ccovvrvres | o 03/25/2014| MBS Paydown 8,398 8,398 6,400 2,154 2,154 09/25/2036 1FM.....
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028 . |R.. | 03/17/2014| MBS Paydown 25,000 | covvernine 25,000 | .o 24,318 | oo 24,318 15 15 04/17/2028| 1FE......
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379520 AC  7|SEACO 2013-2A AABS 3.67 11/17/2028.................. MBS Paydown 12,500 | v 12,500 | 12,499 | 12,499 | 0 11/17/2028| 1FE......
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050 Paydown 50,261 0 08/05/20506...........
411707 AA  0[HNGRY 2013-1A A2 ABS 4.474 03/20/2043. MBS Paydown 7,500 0 03/20/2043| 2AM.....
45112A  AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043.... MBS Paydown 17,500 (0) 01/25/2043| 1AM.....
466112 AF  6|JBS USALLC/JBS USA 7.25 06/01/2021.................. RBC CAPITAL MARKETS.......... | coeveeenrinnrrerrenes | v 421,556 | ...........400,000 | ...........393,051 | ............ 394,398 43 06/01/2021| 3FE......
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35............... MBS Paydown.........ccuveerevernns [ corrrenrirernnneirens | e 199,210 | ...........199,210 | ............ 168,581 | ........... 171,642 | o | oo 1,765 | i | e 1,765 [ .o 08/25/2035| 1FM.....
46625M MC  0|JPMCC 2002-C1 F SUB CSTR 07/12/2037............... MBS Paydown 247,058 | ...........247,058 | ...........249,992 | ........... 246,836 | ..covveriririrnns (195) 07/12/2037( 1FM.....
46626L FL  9|JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035 MBS Paydown 10,138 | ....er.en 10,138 | 9,514 | 9,436 (4) 05/25/2035| 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36...........ccennc. MBS Paydown ANT32 | e 1732 | 33151 | 47,784 622 03/25/2036( 1FM.....
46627M  FA 0 [JPALT 2006-S1 3A2 SEQ FLT 03/25/36...........ccec0uuue Pass-Through Loss 0 03/25/2036 1FM.....
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036.................. MBS Paydown 18,667 | v 18,862 | i 18,671 | 16,635 0 09/25/2036| 2FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036. Pass-Through Loss 0 09/25/2036| 2FM.....
536022 AC  O|LINN ENERGY LLC 8.625 04/15/2020. CS FIRST BOSTON ....435,000 (420) 04/15/2020 4FE......
BANC OF AMERICA
59001A AN 2| MERITAGE HOMES 7.15 04/15/2020... SECURITIES | | v 436,000 400,553 (4) 04/15/2020| 3FE......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037. MBS Paydown 46,161 ..43,031 953 06/25/2037| 1FM.....
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037.. MBS Paydown.........ceuverreeernns [ ovrvvernnirernineirens | e 145,873 136,538 819 03/25/2037( 1FM.....
63860L AC 4 |NSTR2007-B 2AV2 SEQ FLT 04/25/2037................. MBS Paydown.........c.covvererernns [ ovrrerneirersencrens | e 110,357 | v 110,357 | v 98,356 895 04/25/2037| 1FM.....
WELLS FARGO BROKERAGE
704549 AK 0 |PEABODY ENERGY 6.00 11/15/2018.. SERVICES ....430,500 ..400,000 ..406,922 (94) 11/15/2018| 3FE......
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... MBS Paydown .83,998 ....83,998 .. 17,844 787 08/25/2046| 1FM.....
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037................ MBS Paydown 95,824 | ..o 95,824 | ... 72,809 | oo 95,869 166 05/25/2037| 1FM.....
760985 UR  0|RAMP 2003-RS4 Al5 SEQ STP 05/25/2033.............. MBS Paydown.........c.coevererernns [ ovrreneirernencireis | e 159,783 | oo 159,783 120,004 | ..ovverrriirinne 22,774 05/25/2033( 1FM.....
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033............... MBS Paydown 27,332 | e 27,332 | oo 23779 | 24,209 28 09/25/2033( 1FM.....
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035 MBS Paydown 3,096 .3,096 2,911 1 03/25/2035| 1FM.....
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029............ccccoun.. MBS Paydown........cceneerereneins | eeernerrsrinersnerienes | vveineinns 106,613 | ..ovvvvne 106,613 106,595 | ..ooeernrrerirnnee 8 08/20/2029| 1FE......
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37.......0cvvevvrvrenns MBS Paydown........cccvvreeernne [ o | ceverneins 151,405 | .oovvcvennee 151,405 144,266 | ..o | o842 | i | i 4442 | e 03/25/2037( 1FM.....
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31..........cccvvenve MBS Paydown 10,367 | e 10,367 12 08/25/2031| 1FM.....
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037. MBS Paydown 41,898 | oo 41,898 124 06/25/2037( 1FM.....
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036.. MBS Paydown 1,003 .1,003 1 11/25/2036| 1FM.....
87407P AA  8|TAL 2013-1A A ABS 2.83 02/22/2038... MBS Paydown 25,000 | coevvrenene 25,000 0 02/22/2038| 1FE......
87407P  AJ  9|TAL 2014-1A A ABS SNR 3.51 02/22/2039............... MBS Paydown 8,333 8,333 (0) 02/22/2039| 1FE......
88314R  AA  4|TMCL 2013-1A A SEQ 3.9 09/20/2038............cccrvvene MBS Paydown 37,500 | e 37,500 5 09/20/2038| 1FE......
BANC OF AMERICA
88732 AP 3| TIME WARNER CABLE 8.75 02/14/2019.................. SECURITIES e | v 637,950 | ...coovrne 500,000 | ............ 600,600 | ............ 600,027 | ..cooovvrverirnns (2,299) [ ..o | oo 597,729 | e | 40,221 | 40,221 | ...... 22,483 |02/14/2019| 2FE......
96032U  AA WESTR 2012-3A A ABS 2.50 03/20/25.......c0cooceinens MBS Paydown 68,487 | v 68,487 | .o 68,487 | .o 68,278 | ..o 8 | | ernnnneedB8,487 | s [ [ (V)] [ 285 | 03/20/2025| 1FE......
3899999. Total Bonds - Industrial and Miscellaneous.............coccvrnrenes 7573424 | ........ 7,165,840 | ......... 7,186,375 | ......... 7,115,014 | ........5,598 | .......38,153 | ..ccooiiiennnn0 [ i 43,750 | oo 0] . 7294797 | i 0 |...278,627 |..... 278,627 |..... 126,649 |...... XXX... [.XXX..
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Bonds - Hybrid Securities
92978U 20 7|WACHOVIA CAPITAL TR IV 6.375 03/01/2067 ... 02/19/2014{ Litigation Proceeds..... 49,266 . (VN UOOPOORORPOOR POOPPORPOROOPTOROOORN IVORPORPORONY PPN 49,266 | ...... 49,266 03/01/2067| 2FE......
92978X 20 1| WACHOVIA CAPITAL TR IX 6.375 06/01/2067. 02/19/2014 Litigation Proceeds..... 37,144 . 0 ... 37,144 37,144 . | 06/01/2067| 2FE......
4899999. Total Bonds - Hybrid Securities 86,410 0 (V] (U [ 0 0 0 0 0 0] . 86,410 | ...... 86,410 .0 [ XXX... [ XXX....
8399997, TOtal BONMS = Pt 4. ..ottt | eniiae 18,636,497 | ....... 18,142,502 | ....... 18,574,814 | ...... 18,161,367 | .......... 559 | ... (12,965) [ oo [ (7,367) | o 0] . 18,271,460 | ..o 0. 365,037 |..... 365,037 |..... 311,252 |...... XXX... [ XXX....
8309999, TOtAI BOMAS. ... tesreereeees s s8££ttt | nnins 18,636,497 | ....... 18,142,502 | ....... 18,574,814 | ....... 18,161,367 | .......... 559 | ... (12,965) [ ..ovvvvernnenad [ (7,367) | ovevvers 0. 18,271,460 | ..o 0. 365,037 |..... 365,037 |..... 311,252 |...... XXX... [ XXX....
Preferred Stocks - Industrial and Miscellaneous
90985F 2# 2 I UNITED COMMUNITY BANK SERIES B 5.00........... I ..... |01/10/2014| [ 583.330 LK KU [ S 564,938 | ..o 564,938 (] IR [P 564,938 | ..o | e 18,392 | ...... 18,392 | ........ 4,456 |..... XXX... |P4AZ....
8499999. Total Preferred Stocks - Industrial and Miscellaneous.............. s 583,330 | ..o XXX | v 564,938 | ..ooovvne 564,938 | .o [ I 0 0 0 (I 564,938 | ..o 0] . 18,392 | ...... 18,392 | ........ 4,456 |...... XXX... [ XXX....
8999997. Total Preferred Stocks - Part 4.......cccovvuiiviiinniininninnssissiisnins 583,330 | ... PO, T [ 564,938 | ..o 564,938 | oo [ I 0 0 0 0 | i 564,938 | ..ot 0] . 18,392 | ...... 18,392 | ........ 4,456 |...... XXX... [.XXX....
8999999,  TOtAl PreferEA SHOCKS. .. ... trutresirsiers e tessssesess stk 583,330 | ... PO, S [ 564,938 | ..o 564,938 | .o [ I 0 0 0 () I 564,938 | oot 0] . 18,392 | ...... 18,392 | ........ 4,456 |...... XXX... [ XXX....
Common Stocks - Industrial and Miscellaneous
025676 20 6 |AMERICAN EQUITY INVT LIFE HOLDING CO 01/24/2014| CABRERA CAPITAL MARKETS. ...103,910 ..55,634 121,454 | ... (65,820) [ ..vvvveernreeenes | weererinerireriies | v (65,820)] ... ..55,634
025676 20 6 |AMERICAN EQUITY INVT LIFE HOLDING CO......... | ..... 02/14/2014| CANTOR FITZGERALD & CO.... ....181,531 126,249 | ............231,880 | ..... (105,831) | vvvvereererens | crereeerneeiiseinee | cevennd (105,631) | ...
06985P 10 0 |BASIC ENERGY SERVICES INC.......cocoovvvevermrirernns | e 02/21/2014{ CANTOR FITZGERALD & CO.... 118,802 | .voveeee e XXX | s 54,187 | oo 72,968 | ... (26,679) [ ..vvoverrrernnne [ e | v (26,679) | ovoovvvcerrinns
06985P 10 0 |BASIC ENERGY SERVICES INC.......ccvvverrrrerirerires | e 03/28/2014| CANTOR FITZGERALD & CO.... | ......... 6,099.000 | ..oooornees 164,335 | .oooovvese XKX s | i 79,414 | .............89,705 | ....... (18,566) [ ...vvvocernrearenns | weereninerrseries | oveenn (18,566) | ...cvovvvrnrene
25400B 10 8 |DIGITAL GENERATION INC.......ccoerirrmrrerinrirernnnes [ e 02/10/2014| Stock Merger 83013P105........... | .ooeee. 22,362.000 | ............ 292,942 193,825 | ............284,892 | ....... (91,067) [ ..o [ e [ v (91,087) | oo
278715 20 6 |EBIXINC.....oveuireiricrieiieeieniseensesisenesienessesnns | e 01/28/2014| CANTOR FITZGERALD & CO.... | ....... 12,120.000 | ...ocveveee 161,262 | .coovvvenes )90 T IS 211,788 | .............46,489 | ...... (57,812) [ v | eeerverineriveriies [ v (YA 7] I——
378967 10 3| GLOBAL CASH ACCESS HOLDINGS.........ccoccrmvvvnees | eeee 03/17/2014| CANTOR FITZGERALD & CO.... | ....... 15,413.000 | ..ooovveneee 121,406 | oot XX [ e 107,625 | ............153,976 | ....... (46,351) [ evvreerrrinnnn | eeerneriineinerines [ v (46,351) | ovvvueereiins
492914 10 6|KEY ENERGY SERVICES INC.......ccooovvrverrmririrrnns | ceeee 01/07/2014| CANTOR FITZGERALD & CO.... | ....... 16,895.000 | .....c...... 124,274 | oo XK | e 195,423 | .......... 136,476 | ....... (13,834) [ v | e [ v (13,834) | oo | e 119,636
749941 10 0 |RF MICRO DEVICES INC. e 03/03/2014| CABRERA CAPITAL MARKETS. | .......21,795.000 154,973 111,431 | e 109,777 | e 1,654 | oo | e | e 1,654 | .o 111,431
83013P 10 5|SIZMEKINC.. .103/28/2014| CANTOR FITZGERALD & CO.... ..6,344.000 ..66,050 ..62,642 0 ..62,642
85571B 10  5|STARWOOD PROPERTY TRUST INC.......cocormvernee | eene 02/03/2014| Spin Off 85571W109.... 79,320 0
871570 10 9[SYNAPTICS INC...coovvviririeiineirssiiississsisssisssisssnsnnes | ceens 02/20/2014| CABRERA CAPITAL MARKETS. | ......... 1,707.000 | .coooovinnae 105,682 | .o XXX oo | i 70,580 | oo 88,440 | ...... (17,859) [ ovvevenvrinnnis | eeennnissisniins | v (17,859) | ovvovvivninns | o 70,580
9099999. Total Common Stocks - Industrial and MISCEIANEOUS. ..ottt snssssssnsensnnss | snsresees 1,674,487 | .o XXX | v 1,348,119 | ......... 1,398,699 | ..... (441,966) | ..oovoverennnn. (U 0 ... (441,966) | ..ooovnnvnnd 0 s 1,178,701
9799997 Total COMMON SEOCKS = PAM 4. cvesieseistisesis st | srerscnes 1,674,487 | .o XXX eiivee [ e 1,348,119 | ..oo.oe. 1,398,699 | ..... (441,966) | ..ooovvvririn [ I 0. (441,966) | ...ocvviennnd [ 1,178,701
9799999. Total COMMON StOCKS. ......vvuierriisiiieiiseiseiisriesi e o 1,674,487 [ .o XXXeoiiiee [ e 1,348,119 | ......... 1,398,699 | ..... (441,966) | .coooovvnnnnnnn [ 0. (441,966) | ...oocvvennd [ 1,178,701
9899999. Total Preferred and COMMON SEOCKS........vuuururuiiusirsirsiereeiesstrsssisssess s ettt ettt | erion 2,257,817 | oo XK | v 1,913,056 | ......... 1,963,636 | ..... (441,966) | ..o 0 | oo 0. (441,966) | ...ocvvennnd [ I 1,743,639
9999999. Total Bonds, Preferred and COMMON SOCKS...........cc.uiuuiirriiiriiririieiiieiseeiseis st snnsnnes | oneins 20,894,314 | ... XKXcoovos | o 20,487,870 | ....... 20,125,003 | ..... (436,368)| ....... (12,965) | ..ooovevennnd 0. (449,333) | ...ccconuvnnd 0 ... 20,015,099

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:
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Sch. DB-Pt A-Sn 1
NONE

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

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

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt B-Sn 1-Footnote B
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 (239,426) (199,702) (147,435) | XXX..
Fifth Third Cincinnati, OH ....24,063,632 | .......... 11,185,296 | ...ooeeee 17,742,292 | XXX..
First Hawaiian Honolulu, HI 97,900 97,067 95,660 | XXX..
0199999. Total Open Depositories. XXX 0 0 23,922,106 11,082,661 .17,690,517 | XXX..
0399999. Total Cash on Deposit XXX pe 0 0 23,922,106 | ..........11,082,661 | ..........17,690,517 | XXX..
0499999. Cash in Company's Office XK | 0.0 S P DO S P XXX 800 800 800 | XXX..
0599999. Total Cash [ 0,0, S XXX..ooooee 0 0 23,922,906 | ........ 11,083,461 | .......... 17,691,317 | 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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