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statement for June 30, 2014 of e 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 582,293,682 |.....covrieerereirenenns | e 582,293,682 | ............. 581,958,164
2. Stocks:
2.1 Prefermed STOCKS. ... vttt sttt st ss s ssessensns | sesessesseneans 12,494,907 | ..o | vt 12,494,907 | ...coveuvee. 11,471,894
2.2 COMMON SOCKS.....uceueerrererrereiresessissssssssse st sssssesssssssssesssssssssessasssssessasssnssessessnssnssesses | sesssssessons 220,408,989 | ......ccovrirrenne 180,511 | o 220,228,478 | ............. 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 15,765,407 | ...oooveeevereveeeeereeeiens | e 15,765,407 | ... 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 ($....11,859,341), cash equivalents (§.......... 0)
and short-term investments ($.....21,315,983)........ccooerververreeeee et teesaesses s | eerveerieeninns 33,475,324 | ..o | e 33,175,324 | ................. 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 25,940,318 | ... | i 25,940,318 | ....cccceonuee 23,883,002
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 890,078,628 | .......cecvvvrnen. 180,511 | v 889,898,117 | ..covveve. 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 5,620,233 | ... | s 5,620,233 | ..coovvvireiinane 5,496,569
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcvries | ververrvnnnns 10,142,958 | ..cooveverinne 608,825 | ..coevvrrnnn 9,534,133 | oo 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 173,718,484 | oo 404,700 | ..ccoonn 173,313,784 | ... 141,366,715
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS.............ccoviuiicieieiiieesssssssississiniees | s 8,473,230 | ..o | v 8,473,236 | ..coovvveune. 10,248,825
16.2 Funds held by or deposited with reinsured COMPANIES............ccccoveveiicveeirerereeieesiees | eveerereresesnnas AAT,568 | ..o | eereeenneenenn 417,568 | 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..........ccccocecveveeceviies | coveeivivevenns 7,323,077 | oo | vveveviieienns 7,323,077 | oo 2,665,750
18.2 Net deferred taX @SSEL........ovvrrrrrerreirresie st esssenes | eesseneseseees 22,239,482 | ..o | s 22,239,482 | .....coeeonue. 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 1,253,115 | o | e 1,253,115 | oo 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 1,136,761 | oo | cvvveieieiins 1,136,761 | 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 3,351,908 | ..o 1,255,798 | ...ocvveen 2,096,110 | .cocvvvrene. 1,937,696
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 1,123,755,450 | ...oovvvvvrenn. 2,449,834 | ......... 1,121,305,616 | .......... 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 1,123,755,450 | .ooovvvvvren. 2,449,834 | .......... 1,121,305,616 | .......... 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 | e 0
2501. Receivable from insureds for deductible payments.............ccccccevieeinicreieceseesee s | evvereieninienns 1,633,164 | oo, 298,765
2502. Prepaitd BXPENSES. ......cucveveirriiiiieisiete st sssese sttt ss e se bbb s s s bbb b s sse s s s bessebesssssesananss | sessebessssesesinns 957,034 | .o 957,034 | oo 0 [
2503. COMMISSION FECEIVADIE..........ouuvererireeireiieiieri st ses s esssennes | nesssnessenssas 592,042 |....ovoiiiniieeins | s 592,042 | ..o 732,178
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoccevieveiveeveeeceiiiens | vvevereeeienienns 169,669 | ..cocvvvvcvircreieie, {1 169,669 | ...coevevrirernnes 108,513
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........rvrrerrerresrissisressrressssesssesssnsssssanes | seessssssessnes 3,351,908 | .o 1,255,798 | .o 2,096,110 | cooovivvvrnnes 1,937,696
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statement for June 30, 2014 of e N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current acCident YEar $.....82,830,347).........ovvcurrerereeenssseeseessessssssss st sssssssssssssesssssssssessssssssesssssssssessessnssesaens | stessessssssessessessessens 290,561,660 | ..coocvevvvrererrirerne 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 66,186,342 | ...oovvverieieinn 63,396,473
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES............ccuvvvevrvivieeeeeeeeeee e sesteseseess | eveesessssaesesessesesseens 11,794,278 | oo 10,226,798
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cuueveviviieieieiee ettt ssstesas | stesaesssessssessssssseses 11,921,553 | oo 5,837,226
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvrrerurrirrienrerrinirerereieieersseeeesssssessssesssssesss | sessesssesessesssssssssessnes A54TAT4 | 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 $.....154,043,256 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 136,421,784 | oo 125,011,309
10, AQVANCE PIEMIUML......cuiviiieiteiirctesesetes ettt es ettt be bbb e s b st bbb s s s et bt e b s s s bbb b s s b s s s s st bbb es s sebebanbebensesetans | bessebessssesessnsetesnsesessnns 737,300 | cooveeriereeecee 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).........cvevrvrirerereiiisieie ettt ssssssesnsns | stessesssessssssssssssesees 35,826,151 | .oveveverereerene 16,423,488
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 233,668,654 | .....coocvevvirirerinnnn 232,838,265
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieiiiiecieicecee et sesees | sresesssesss e sssssaenes 18,976,839 | ..o 19,278,624
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiii s | s 2,786,518 | oo 1,110,820
16.  Provision for reinsurance (including §.......... 0 CEIEITIBA). .. vttt bt nes | sestesssessesae s snsnsaese 4,616,358 | ...coovevieieeienns 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 §......... 0 and interest thereon §.......... O DU DU
25.  Aggregate Write-ins fOr lIADIIES...........ovururererrer ettt s st s st | sfentsssensenssns e st sne e nes 98,022 | .o 8,471,770
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........c.ruieriirireireiereineseeeeise e seessesessesessssesesnes | seseeeesessessnsessssesens 840,685,248 | ...ovvovererereienne 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 840,685,248 | ......cccvvvirnirinnens 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 245,511,588 248,310,336
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 280,620,367 | .coovrrerereririeniens 283,419,115
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns 1,121,305,616 | .ovoocvevcrircrirnns 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) (LINE 25 @DOVE).......ccuurrruirieuniiiniisessniseniesssessinssssessssnssesssssnssssssssenssessessnsssssesnes | seseesesssssnsnssssssssnsseenss s 90,022 | woreresnseressssssssssneseenes 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.

Qo3




statement for June 30, 2014 of e N@tional Interstate Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(Written $.....249,088,925).........coevereeeeeeesesise st sses s sess s ssesss e se st s ssensnnsens | srsessersieses 226,189,634 | .............. 216,880,636 | .............. 438,474,304
(WIIEN $.....75,496,327)......ooeeveereerieeeeeeeeeee et ssessaensaenses | susesssnsssnesns 73,145,891 | ...coooaenn 64,121,473 | .............. 133,896,513
. (written § .158,744,794 | .. ... 146,747,271 297,863,405
(written $ 140,590,731 | ....ccooeee. 134,254,838 274,507,412
DEDUCTIONS:
2. Losses incurred (current accident year $.....76,601,123):
2 DHIECL..v.vevevettet ettt bbbt bbb bbbttt bbb bbbt b st s s bnsenaenes | essessesineas 160,245,528 | .............. 145,636,171 | ..ovvvneee. 295,234,882
2.2 Assumed ...53,524,636 | .. 31,750,917 ...60,705,815
2.3 CBUBH. ... ettt a ettt n bt nes | crereesstanes 116,135,542 | ... 92,334,497
2 NBL ..ot R bRttt nas | Siessenteesienes 97,634,623 85,052,592

00 N O W

10.
1.

13.
14.
15.
16.

17.
18.

19.
20.

21,
22.
23.
24
25.
26.
27.
28.
29.
30.
31,
32.

33.

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

. Loss adjustment expenses incurred.....
. Other underwriting expenses incurred.............

. Aggregate write-ins for underwriting deductions..
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus

INVESTMENT INCOME

. Netinvestment iNCOME BAMEA. ..ottt enne
Net realized capital gains (losses) less capital gains tax of $.....569,783
Net investment gain (108S) (LINES 9+ 10)......cvvevciiieieicrceeses ettt bt a st s st nas

. Net gain or (loss) from agents' or premium

(amount recovered §.......... 0 amount charged off $.......... 1) OO

Finance and service charges not included in PremiUMS..........c.ccoieiiiiiriieiccee ettt esssnes | esessessesssssnsenns 108,343 | ..ooviiienne 173,920 .o 329,261

Aggregate write-ins for MISCEIlANEOUS INCOME..........ovurirrirrieirierirrisissiese et sssss st st ssenssnssessessenes | srsssssssnsssssas (2,289,420) (2,077147) | .ovevveennn. (3,879,679)

Total other income (LINES 12 thrOUGN 14).........cviueieiiieieeesee ettt nses s | ebnssssessesans (2,181,077) | cevevereraa (1,903,227) | ..o (3,550,418)

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign iNCome taXES (LINES 8 + 11+ 15).....ucuiiieieieceiee ettt nntens | ebsnsessassesaes (4,856,124) | ....cvvevrrnee 3,534,564 |................ 27,764,204

DivideNds 10 POICYNOIAETS. ......cvuereeciie ettt sens s sssessees | 2reeessntsssesssssnssnsensessnsans | crsssessnsnssnsssnenssssnssnsesnes | soesssssnsesssnnssnssnseesssnnees

Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LINE 16 MINUS LINE 17).......cuivrrirrirrieieissisie sttt ssessssssessessessssssessessans | sessessnssnssens (4,856,124) 27,764,204

Federal and foreign inCome taXES INCUIMEA............oueireiiiiiieie ettt ens | cbsnssssessessnsanea 376,613 | .o 509,953 | i, 5,839,043

Net income (Line 18 MinuS Ling 19) (10 LINE 22).......ccovurrrieririneinrireiissinsiseississesssssssssssssssssssssessesssssssssssssssssssessenss | eosesssssnsseses (5,232,738) 21,925,161
CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PrHHOT YEAI.........coveiiviieieieieisee ettt senns | ceessesesnes 283,419,115 | ..o 269,695,939 | .............. 269,695,939

Net iNCOME (fTOM LINE 20).........curererieereeiiecieeisiseessseseee st st ess st sse st sss sttt et st essnssessansas | sessesssensssnns (5,232,738) | ..o 3,024,611 | .o 21,925,161

Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of §
Change in net unrealized foreign exchange capital gain (loss)

Line 6 + Line 7)

OTHER INCOME

balances charged off

...18,132,130

..16,944,866
..39,726,428

12,351,287 11,441,294 24,129,483
......... 693,315 |.. ....1,465,545 ...2,741,292
13,044,602 12,906,839 26,870,775

Change in Net defErred INCOME tAX..........c.eiiiireicictc ettt b s | sbessesseseessssanens 764,289 (207,403)
Change in NONAAMILEA SSELS...........cccveiiriieiricc ettt ettt st s s bbbt bnseaes | ersebesssnsesnns 1,508,484 |......cccevu (1,010,480)
Change in provision for reinsurance. .(2,057,207)] .. 1,029,403

Change in surplus notes...............

Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin

32.2 Transferred from surplus (Stock Dividend)

32.3 TranSTEITEA 0 SUIPIUS.........evuevcveeeieteeeie ettt st b st en st b st s s b s b snssssessnss | sosssessessessnsesssssessssssanees

Surplus adjustments:
331 Paid N

33.2 Transferred to capital (Stock Dividend)...

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

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

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

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

..(10,000,000)

................................................................................................ (2,798,748)

................................................................................. 280,620,367

................................ 0 [0
.................. 2,089,893 |................13,723,176
.............. 271,785,832 | .............283,419,115

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5

Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)......

frOmM OVEMIOW PAGE......cvveeiieiciii e sbesseses | cbessesessssessessessssensenaes 0

1401.
1402.
1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

..... 545,907 | ..
(2,835,328) ...

1,334,191
(5,213,870)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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statement for June 30, 2014 of e N@tional Interstate Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE............cvevieeecieeete ettt ss st sass s snsesanns | ereseesinans 138,714,437 | ............. 132,823,204 | ............. 272,990,273
2. NetinVestMENtINCOME.........cc.iiiiii bbb | eriesinesiens 13,849,504 | ............... 14,487,529 | ....couueuuee. 29,227,834
3. Miscellaneous income ....(2,181,077)] .... ...(1,903,227)] ... ....(3,550,418)
4. Tl (LINES T hTOUGN 3)....ouuevermieiicesie s sessss st sttt | eeeeesieens 150,382,863 | ............. 145,407,506 | ......cooonn. 298,667,689
5. Benefit and 0SS related PAYMENLS...........coeviiiiiiieiciceee ettt | evaesessesannes 76,547,374 | ..o 71,139,761 | .ccocvnee. 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..........ccvvrirririenrirrincneireneeesse e sessseeenes | veeeeeennes 50,121,258 | ..coooverenen 52,288,371 | ..cooenenee 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 $.....569,783 tax on capital gains (losses).. 5,603,723 | ... 4,004,225 .9,585,520
10 Total (LINES S HIrOUGN 9)....ccvvvurveurrrisieesisesisieesisesses st sesss s sss st sss st sssss s st | cevisnsessens 132,272,354 | ....ccveevne 127,432,357 | .oovvvrennn. 274,784,183
11. Net cash from operations (Line 4 MiNUS LiNE 10)........c.ccuriiurreriieneireinineieieesnstseese st ssessssssssesssssessssssessessssssessessas | cosssessesnees 18,110,508 | ....cccvvenvee. 17,975,149 | ..o 23,883,507
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. . oeevoeressreeesesis et skt | erenieeeneens 49,862,560 | ........cone 80,242,393 | .....ccooonn. 164,301,152
12,2 SHOCKS..ouuereersereesseeeesseeeess et et es s s8R E Rkttt | eenbseneset s 4,132,649 | oo 5,931,422 | ...coouveens 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 1,663,073
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeieierecicieessieiie st stes s ssssss et ssessssssssesssses | eessssasssssens 55,436,033 | ...cccevrnnes 87,836,888
13.  Cost of investments acquired (long-term only):
130 BOMAS .. veeueereesscetseeess et ees st f SRR Rkt | seensieennens 50,668,445 | .......ccoooe. 69,732,743 | ..coovvvennne 152,545,065
13,2 SHOCKS. . vvvuevereeeeseeeseeesse e eeesseeessee st es s sess s8Rt ennta | serneneeneenaes 8,405,840 | ...ccooeonne 26,565,767 | ..ooveernne 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..vvvvu ettt ettt | serenennentenenns 486,902 | .oooovvrerrirnn 199,984 [ ..coovvorvveeens 338,183
13.5  OthEr iNVESIEA @SSELS........cvveuuirirriiiriiirici sttt ettt enstens | srtsenesnentaneens 614,346 | ..ccoovvvvennnee 1,120,055 | ...ccovvriennee 2,120,055
13.6  MISCElIANEOUS APPICATIONS. .....c.ueueerrercieeeieeeisecereeete et eese et s et ess et esssessess st e ssessensesssessessenssessensesss | sosssssessssssnssesssssenssnssessns | oonssssseessnssnssessenssnssnssenss | cosssssssesssnssesasssnssssssssas
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 60,175,533 | oo 97,618,550 | ..covennn. 331,056,305
14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........curererierreriereere et
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........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)..........ccvviievrrcreeiceeiee ettt s s s s ssss s ssssess s snsenes | sressssssesees 10,157,393 [ ..o (9,755,943)[ ..ooovvvinnn 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... | coocevenenn 10,157,393 | ..o (9,755,943)] ... (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).......cccccververcvecees | corrverrrnace 23,528,402 | ..ccvvrernne. (1,562,456) ................ (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)....... 33,175,324 17,095,739

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

[ 20.0001
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statement for June 30, 2014 ofthe NAtional 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 (Company) has been prepared on the basis of
accounting practices prescribed or permitted by the State of Ohio Department of Insurance. The Ohio Department
of Insurance requires insurance companies domiciled in the state of Ohio to prepare their statutory financial
statements in accordance with the National Association of Insurance Commissioners’ (NAIC) Accounting Practices
and Procedures Manual subject to any deviations prescribed or permitted by the Ohio Department of Insurance.
There are no deviations prescribed or permitted by the Ohio Department of Insurance utilized in these financial

statements as shown below:

State of

Domicile 06-30-2014 12-31-2013
1. Netincome(loss) state basis Ohio $ (5,232,738) $ 21,925,161
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome(loss), NAIC SAP $ (5,232,738) $ 21,925,161
5. Statutory surplus state basis Ohio $ 280,620,367 $ 283,419,115
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP $ 280,620,367  $ 283,419,115

Note 2 — Accounting Changes and Correction of Errors

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 Q2 2014:

Amortized Present Value Amortized
Cost Before of Projected Recognized Cost After Fair Value at Date
CUSIP OTTI Cash Flows OTTI OTTI Time of OTTI Reported
362381AA3 $ 487,990 $ 486,199 $ 1,791 $ 486,199 $ 414,421 06/30/2014
36298YAA8 505,264 499,672 5,592 499,672 420,025 06/30/2014
46629EAC7 1,198,734 1,165,103 33,631 1,165,103 1,144,588 06/30/2014
TOTAL XXXX XXXX $ 41,014 XXXX XXXX XXXX
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statement for June 30, 2014 ofthe NAtional 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 $ (211,107)
2. 12 months or longer (1,221,870)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 33,360,058
2. 12 months or longer 38,776,397

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 June 30, 2014.

E. Repurchase Agreements and/or Securities Lending Transactions

The Company does not have any repurchase agreement and/or securities lending transactions at
June 30, 2014.

l. Working Capital Finance Investments
The Company does not have any working capital finance programs at June 30, 2014.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 —Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiaries 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 Restrictions 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 with Off-Balance Sheet Risk and Financial Instruments with
Concentrations of Credit Risk

No significant change.
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statement for June 30, 2014 ofthe NAtional 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 Partially

Insured Plans

No significant change.

Note 19 — Direct Premiums Written / Produced by Managing 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 June 30, 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 $ 4,209,298 $ 5,057,500 $ - $ 9,266,798
Total Preferred Stocks $ 4,209,298 $ 5,057,500 $ - $ 9,266,798
Bonds
State and Local Government $ - $ - $ - $ -
Industrial and Misc - 2,000,000 2,000,000
Residential Mortgage Backed - 834,443 834,443
Other Loan-Backed and Structured - - 500,000 500,000
Trust Preferred Securities -
Parent, Subsidiaries and Affiliates -
Total Bonds $ - $ 2,834,443 $ 500,000 $ 3,334,443
Common Stock
Industrial and Misc $ 47,324,588 $ - $ 3,843,527 $ 51,168,115
Mutual Funds 4,181,395 4,181,395
Total Common Stocks $ 51,505,983 $ - $ 3,843,527 $ 55,349,510
Total assets at fair value $ 55,715,281 $ 7,891,943 $ 4,343,527 $ 67,950,751
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statement for June 30, 2014 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following table provides information as of December 31, 2013 about the Company’s investments

measured at fair value.

Assets at fair value
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
Total assets at fair value

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

The Company uses the end of the reporting period as its policy for determining transfers into and out of each
level. During the three months ended June 30, 2014 there were no securities transferred between Level 1 and
Level 2. During the six months ended June 30, 2014 there were four perpetual preferred stocks totaling $4.0
million that transferred from Level 1 to Level 2. During the three and six months ended June 30, 2013 there
was one $1.0 million redeemable preferred stock and three perpetual preferred stocks totaling $0.1 million that
transferred from Level 2 to Level 1 due to changes in trading activity.

2. Rollforward of Level 3 Items

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

at fair value using level 3 inputs for the three months ended June 30, 2014.

Total
Gains Total
(Losses) Gains
Beginning included (Losses) Ending
Balance at Transfers into  Transfers out in Net included Balance at
4/1/2014 Level 3 of Level 3 Income in Surplus  Purchases Issuances Sales Settlements 06/30/2014
Other Loan-
Backedand $ 500,000 $ - $ - % - $ - $ - $ - $ - 3 - $ 500,000
Structured
Securities
Industrial
and Misc 3,050,000 - - - 43,527 750,000 - - - 3,843,527
Common
Stocks
Total $3,550,000 $ - $ - 3 - $ 43527 $ 750,000 $ - $ - 3 - $4,343,527

The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the six months ended June 30, 2014.

Total
Gains Total
(Losses) Gains
Beginning included (Losses) Ending
Balance at Transfersinto  Transfers out in Net included Balance at
1/1/2014 Level 3 of Level 3 Income in Surplus  Purchases Issuances Sales Settlements 06/30/2014
Other Loan-
Backed and $ 500,000 $ - $ -8 - $ - $ -3 - $ - 3 - $ 500,000
Structured
Securities
Industrial
and Misc 1,500,000 - - - 93,527 2,250,000 - - - 3,843,527
Preferred
Stocks
Total $2,000,000 $ - $ - $ - $ 93527 $2,250,000 $ - $ - 3 - $4,343,527
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statement for June 30, 2014 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the three months ended June 30, 2013.

Total
Gains Total
(Losses) Gains
Beginning included in (Losses) Ending
Balance at Transfers into  Transfers out Net included in Balance at
4/1/2013 Level 3 of Level 3 Income Surplus Purchases Issuances Sales Settlements  06/30/2013
Industrial
and Misc $ 995,300 $ - $ -8 $ (21,400) $ - % - $ - 8 - $ 973,900
Bonds
Industrial
and Misc 962,500 - - - - - - - - 962,500
Preferred
Stocks
Total $1,957,800 $ - $ - $ $(21,4000 $ - $ $ - $ - $1,936,400

The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the six months ended June 30, 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 06/30/2013
Industrial
and Misc $ - $ - $ - % $(26,100) $1,000,000 $ - $ - 3 $ 973,900
Bonds
Industrial
and Misc (5,970) 968,470 - - 962,500
Preferred
Stocks
Total $ - $ - $ - $ $(32,070) $1,968.470 $ $ - 3 $1,936,400

3. Policy on Determining when Transfers between Levels are Recognized

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

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

The Company uses data from outside sources (including nationally recognized pricing services and
broker/dealers) in establishing fair value. Pricing services use a variety of observable inputs to estimate the
fair value of fixed maturities that do not trade on a daily basis. These inputs include, but are not limited to,
recent reported trades, benchmark yields, issuer spreads, bids or offers, reference data and measures of
volatility. Included in the pricing of mortgage-backed securities are estimates of the rate of future prepayments
and defaults of principal over the remaining life of the underlying collateral. Inputs from brokers and
independent financial institutions include, but are not limited to, yields or spreads of comparable investments
which have recent trading activity, credit quality, duration, credit enhancements, collateral value and estimated
cash flows based on inputs including delinquency rates, estimated defaults and losses, and estimates of the
rate of future prepayments. Valuation techniques utilized by pricing services and prices obtained from external
sources are reviewed by the Company’s internal 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 the specific issuers. If the
Company believes that significant discrepancies exist, the Company will perform additional procedures, which
may include specific inquiry of the pricing 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
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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. Fair Values for All Financial Instruments by Levels 1, 2, and 3

The table below reflects, as of June 30, 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 $ 602,863,485 $ 582,293,682 $ 2,942,037 $ 591,392,534 $ 8,528,914 $ -

Preferred stock 13,404,877 12,494,907 7,715,047 5,196,830 493,000 -

Common stock 55,349,510 55,349,510 51,505,983 - 3,843,527 -
Cash & Short term

investments 33,175,324 33,175,324 33,175,324 - - -

Totals $ 704,793,196 $ 683,313,423 $ 95,338,391 $ 596,589,364 $ 12,865,441 $ -

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.

I. Risk Sharing Provisions of the Affordable Care Act
Not applicable.

Note 22 — Events Subsequent

Subsequent events have been considered through August 1, 2014, the date of issuance of these financial
statements. There were no events occurring subsequent to the end of the quarter that merited recognition or
disclosure in these statements.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.
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Note 25 —Losses and Loss Adjustment Expenses

Reserves as of December 31, 2013 were $335,395,305. As of June 30, 2014, $77,350,749 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $278,904,843 as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been a $20,860,287 unfavorable prior year development since
December 31, 2013 to June 30, 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. For purposes of
computing the recorded case and IBNR estimates, management of the Company analyzes historic data and
estimates the impact of various loss development factors, such as our historic loss experience and that of the
industry, trends in claims frequency and severity, our mix of business, our claims processing procedures,
legislative enactments, judicial decisions, legal developments in imposition of damages and changes and
trends in general economic conditions, including the effects of inflation. Additionally, management utilizes
analysis that is derived from a review of quarterly results performed by actuaries employed by Great American
Insurance Company.

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 Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

B. Not applicable.
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6.3

6.4
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8.1
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? Yes [ X] No[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] No[ ]
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? Yes[ ] No [X]
Ifyes,dateof 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? Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Great American Holding Inc. acquired Summit Holding Southeast, Inc. and its two insurance company subsidiaries,

Bridgefield Employers Insurance Company and Bridgefield Casualty Insurance Company.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
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? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is beingmade. .. 12/31/2010............
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. .. 12/31/2010............
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheetdate). ... 10/18/2011............
By what department or departments?

Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
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] No[ ]
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] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

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

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, 329,386
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 ... Livorvons | e 1,882,421 | oo 1,834,395 | ..o 986,832 | oovvieiieii 968,563 4,095,371
2. Alaska.......coooooierierineinnn. AK|....... Livorvoes | e 3,477,399 | oo 3,330,949 | oo 840,625 | ..ooovvvrriirinn 516,862 4,982,521
3. ANZONA.. AZ|.... Lo | e 4,765,332 | oo 3,438,099 | .o 1,167,110 | oo 954,331 | oo 5,244,230
4. Arkansas...........ccocoeeeeiiennnn. AR ... Livoevees | e 1,896,417 | covoevvrers 857,928 | ..oooovverierinnn 939,322 | v 1,693,405 3,489,980
5. California.......c..coocurerrnernenenad CA|... RSO I 37,536,548 | ...ccovvvenee 36,122,380 | ..oovvvnnnee 20,424,109 | ...oooorvrennee 17,722,737 96,283,440
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Levooroos | e 3,317,836 | oo 1,968,923 | ...coovvrerrinns 816,389 | ..oooverrrian 980,851
7. Connecticut........c.cocverrvrrenens CT|...... Livorvoos | e 7,020,261 | .ooovviieinee 5,887,813 | oo 2,449,055 | ..cocovviiinnn 1,799,527
8. Delaware........cccoccosvreerennnn . DE | oo Levorroos | e 1,151,104 | oo 931,886 | .oooevrrrenne 2,473,686 | ..oovvvvrnne 2,171,243
9. District of Columbia................ DC|...... Lo | v 1,859 | e (134) s | s
10.  Florida......cocooveenermrreereneenc FL [ i Livorvoos | e 8,847,371 | ....cce.........9,084,618 | ... 7,334,600 8,276,526 21,083,967
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo ....2,458,738 . ..2,695,697 ...2,548,000 ....1,961,225
12, Hawaii.......coooovverrrrrrrnnene H Livorvoos | e 7,130,312 | vooerrreen6,305,486 | o 3,884,380 3,882,346 14,636,476
13, 1daho.....ccooevvevnevnivnenninnecn D i Liovvons | e 3,796,490 | .oovvrrernn 3,793,088 | oo 608,667 | ....ovvverreirnn 806,987 5,093,885
14, MNOIS......vovererereereeirerreenen L [ (- ....3,403,503 . ..5,065,709 ...2,083,070 ..18,056,335
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Livovvons | oo 2,268,060 | ...cooererrnr 3,007,289 | oo 884,607 1,009,071 5,373,083
16, 1OWA..cooceerieee A Liooros | e 622,637 | ..o 565,981 | o 2,640,251 | oo 2,019,049 | ..coovveneee. 12,799,440
17, Kansas.......oocneeeneeeeeeseineens KS|....... Liorvons | e 5,620,301 | .ovoerrrerenen 4,699,898 | ..coovrvvirinnne 649,392 | ..o 524,906 4,739,359
18.  Kentucky.......cooovernrinninnis KY ... Livoovons | e 2,865,980 | ..coovvririinne 2,277,978 | oo 463,962 | ...ooovrrrinn 360,373 | oo 2,673,436
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... Licovvons | e 2,617,960 | ..ocovvrverinnne 1,443,091 | oo 629,198 | .oovviieiei 729,102 | oo 3,055,077 | v 2,938,531
20.  Maine.....oooververireiieiieiiens ME ... Lo | s 89,174 | oo 37,946 | oo 212,456 | oo 39,511 399,162 478,983
21, Maryland.......c.coconerirnrinrinnnns MD ... Liovvons | v 3,112,669 | .o 3,453,216 | oo 841,667 | .ooovvvrrennn 1,069,315 4,931,816 4,081,009
22.  Massachusetts..........ccc.coevennee MA| ... IS I 11,166,104 | ............... 10,491,690 | .oovovrirnenes 5,435,835 | .o 2,794,497 | oo 20,598,293 | .....ccooeunee. 20,841,240
23, Michigan.......ccccorvrervnivirnins Ml ....... [
24, Minnesota........ccccooeeverenee s MN | Livoovoos | e 2,340,438 | .o 3,052,405 | ..oooovrinnes 1,700,710 | cooevreenee 515,062 | .oovrierinnn 4,375,878
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Levorroos | e 1,566,070 | ...cccoevrree. 1,678,633 | oo 633,260 | ...ccoorrrennes 1,077,341 | oo 2,200,402
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Liorvoos | e 4,786,249 | ...cooovrinnns 4,213,960 | ..ccovvvvrenne 1,775,032 | oo 1,542,820 11,271,410
27. Montana........cccooevververeenee MT | . Livooroes | e 2,132,962 | oovovvrerinn 2,358,567 | .o 858,332 | .ooerrrinn, 2,136,619 2,507,376
28.  Nebraska.......ccccoueenmecnneen . NE | e Liorvoos | e 2,755,147 | oo 2,509,247 | cocovvirrinne 2,888,935 | .o 457,623 | ..ooovinn. 3,584,029
29. Nevada.......ccooommrcrmrcrmrcrene NV | Livorroos | e 1,270,750 1,741,236 | oo 2,813,350 675,754 6,948,273
30. New Hampshire...........cceee... NH | .. Lecen. ....1,829,545 .1,606,934 929,892 ..290,221 3,593,703
31, New Jersey.....ccooevmeveeeeeeeNJ | e Livooros | e 47,932 | oo 44,711 53,026 803,665 181,792 271,583
32, New MexXico.......ocovvuvrrrnee . NM | ISP IO 483,486 | ...oovrrirnns 400,977 | v 120,577 | v 182,006 759,725 764,180
33.  New York..... LNY (- ..23,124,047 ...21,496,551 ....10,953,303 ...6,325,208 ..36,833,912 40,292,486
34, North Carolina.........cccceeeeeer... NC | ..o Lecen. 15,238,014 16,346,644 | .....cccooncne 9,788,302 6,648,574 32,389,763 30,546,307
35.  North Dakota...........coooceneeeen.ND | .o Licooros | e 686,647 | ..ooovvrrreinnes 352,415 | oo 22,232 | o 64,060 491,508 390,092
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. ....1,032,148 6,258,542 | ... ..2,396,662 ..3,163,794 12,129,715 13,684,243
37.  Oklahoma........cccocvnvrrnrnnn . OK | . Livorroos | e 3,239,319 3,867,894 | oo 748,143 1,127,757 4,048,701
38, Oregon.......ccuevmeernernerineen. OR | e Levoreons | oo 1,202,202 | ...ocovvvrrnns 1,385,736 | cvovverrrrries 580,664 | ....ocoorvvrrnnn. 437,630 | ..ovvvverrnen 2,461,083 | oo 2,403,515
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 12,537,026 | ....oeeveeee. 10,640,607 | ..ooovvvnvne 4,632,849 | ...ccovvene 5,863,159 25,169,732 ...26,540,127
40. Rhode Island...........cccoconen R i Liovees [ v 199,404 | ..o 35,824 | ..o 63,863 | .ovvreriiiinns 207,621 954,499 864,231
41.  South Carolina..........ccocconvuennee SC....... Livoroos | e 3,605,131 | oo 1,400,450 | ...cooorrenee. 1,680,834 | ..covvrrienn. 1,029,566 | .....occovvene. 7,607,865 | ..oooovrinne 3,132,029
42.  South Dakota..........cccreverrvennee SD|....... Lioveos [ v 613,749 | oo 661,979 | oo 299,435 | oo 474,975 468,938 550,448
43, TeNNESSEE......cccomrrmrrmriirniennes TN|....... IS I 13,184,747 | ..o 10,904,948 | ..cooovvvrenes 3,863,693 | .o 3,832,645 16,870,420 ..12,317,813
Y -V TR X e ISP I 17,362,869 | ..ccoovvvrnee. 21,613,586 | ..cocovvennee 15,167,499 | ...coovvennee. 11,960,083 | ...coovvvvnes 45,791,678 | oo 53,405,542
45, Utah..occiens UT|...... Livoovons | e 7,359,852 | oo 7,005,511 | oo 1,109,978 | oo 470,650 12,284 471 | 6,328,821
46.  Vermont.........cooceeveeveeereennn. VT ... Looeree | e 513,387 | oo 183,769 | ..ovveererian, 261,240 | .oooooreerernn 141,589 1,451,141 1,243,449
47, Virginia.....ocooeceeeeeennieeeeeieneens VA|...... Liorvoos | e 4,594,609 | ...ccoovvvene. 5,302,261 | .oovovrireinnee 1,831,073 | oo 1,270,398 | ...ccoovrvrnen 9,943,006 | ..ooovvvvinnee 7,465,088
48.  Washington..........cccceeveerennes WAT....... Livoeroes | e 2,145,150 | oovoverrerinn 1,844,179 | oo 534,709 | oo 259,518 2,419,706 1,707,552
49.  West Virginia..........cccoooevennen. WV |....... Liorvons | s 98,093 | ..o 219,544 | .o 183,291 | oo 98,244 | ..o 1,036,508 841,896
50.  WiSCONSIN.......vverrererirerirrirans WI....... Livorroos | e 3,899,911 | oo 3517124 | oo 2,620,953 | .oovvrriiinn. TT7,567 | oo 8,099,042 | ..ooovrrnne 7,060,191
51, Wyoming......ccoconermeenernen WY | e IS IO 171,703 | e 212,060 136,205 ....145,934
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 249,088,925 | ............. 237,208,853
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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statement for June 30, 2014 ofthe NAtional Interstate Insurance Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
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




statement for June 30, 2014 ofthe NAtional Interstate Insurance Company

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

Part 1 - Organizational Chart

American Financial Group, Inc.

Great American Financial Resources, Inc. »
AAG 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 *

Great American Holding, Inc.
Agricultural Services, LLC

* Denotes insurer

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 *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company
Bridgefield Casualty Insurance Company

o

@ 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
FL 59-1683711
FL 59-3385208
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




statement for June 30, 2014 ofthe NAtional Interstate Insurance Company

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.4%) 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
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statement for June 30, 2014 ofhe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
.................................................................................... 31-1544320 | ...................| 0000944707 [NYSE.................. | American Financial Group, INC.........c..cccccovrerrrrrnns rrerrennesenesssesenssesessssssesessssesessessssesessesesse | OWNEISAIPuuiviies | voiriieieinniens | rrrereisisse et nnsns | essesnsenns
.................................................................................... 316549738 | .....ocovvevvvevns | vevrereneeinns [ ceveeseisesieneenn. | American Financial Capital Trust 11 American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccocovrereers | correrrrinns
.................................................................................... 16-6543606 | ......overvrrerens | vervrererneineires [cenervrirerinnnenenee. | American Financial Capital Trust 11 DE........... |NIA............... |American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC.........ccccovvureerevnns [ covrrirennes
.................................................................................... 16-6543609 |.....ccovvevervans [ covvererrerinnns | vevereirenesneenennne. | American Financial Capital Trust IV.............ccoeee.. | DE......c... | NIA............... | American Financial Group, InC.............cccereeneeee. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccvvvevens [ vevereineene
.................................................................................... 310996797 | ....covvrerrvrens | ververirerrenins [ covevireneneneeenen. | American Financial Enterprises, Inc.........cccocovceevee | CToeeeeee | NIAL.............. | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccvevrerenees | correrrennns
.................................................................................... 31-0828578 | .....coovevvverens | vevveevererrenens [ cverieineiniseeen.. | American Money Management Corporation............ |OH............ |NIA............... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC.........ccccocveenerncs | covrerrennns
.................................................................................... 27-1577326 | ..coovovvvivves | cveeeveiennns | cecsireiseneeeennennn. | American Real Estate Capital Company, LLC........ |OH............ |NIA............... | American Money Management Corporation........ | Ownership......... | .....80.000 | American Financial Group, INC..........ccccoceureevnns [ corrirernnnns
.................................................................................... 27-2829629 | .....ooovvirves | vvrerniieeinines | ceevireesineeenennn.. | MidMarket Capital Partners, LLC........c.coovvviiicine American Money Management Corporation........ | Ownership......... | .....65.000 |American Financial Group, INC.........ccccoecevivevens [ cvirieinnns
.................................................................................... 41-2112001 [ .ovoveenriens | ereeriieieenns | cecvireeinnneeenenee. | APU Holding COMPANY......covveiiicicceccses American Financial Group, Inc.............cccceveneer. | Ownership......... | ...100.000 | American Financial Group, INC.........cccovvvvivenns [ covirieinnne
23-6000765 American Premier Underwriters, INC...........cccvvienee APU Holding Company..........ccceeeunreierenninns Ownership ...100.000 | American Financial Group, Inc

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

. | Ownership
Ownership

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

The Associates of the Jersey Company. .| 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




statement for June 30, 2014 ofhe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
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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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 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
59-1683711 Summit Consulting, LLC........ccooerernnrernniirennes Great American Holding, Inc ..| Ownership. ...100.000 | American Financial Group, Inc
.|59-3385208 |... Heritage Summit Healthcare, LLC... .| Summit Consulting, LLC.. Ownership ...100.000 |American Financial Group, Inc...
59-3409855 Summit Holding Southeast, Inc Great American Holding, Inc ... | Ownership......... ...100.000 | American Financial Group, Inc.
Americi 591835212 | ... | e [ Bridgefield Employers Insurance Company............ [ I A Summit Holding Southeast, InC...........cccocuveennee Ownership......... ...100.000 | American Financial Group, INC.........cccvcuveevrcrnee | covreerennns
Bridgefield Casualty Insurance Bridgefield Employers Insurance
0084...... American Financial Group, Inc........ 10335...... 59-3269531 | ...vevriirerries [ e [ Company........coeerernenercreenins Company........... Ownership......... ...100.000 | American Financial Group, INC........cccccovvvevriren | cererrirnnnns
0084...... American Financial Group, Inc........ 16691...... 31-0501234 | ..o [ e [t Great American Insurance Company. American Financial Group, InC..........cccocevviennee. Ownership......... ...100.000 | American Financial Group, INC........c..cccoeerrerrerene | coverrennns
.................................................................................... 45-2969767 | ...oovvrervres | eovrerivrenniens | cvneriesesnienennen. | A€TiENlE 1P HoIINgS, LLC...ooveeeas Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, INC.........c.ccccoevrecviies | 2ueiivinnne
.................................................................................... 26-4391696 | .....oovvrervrns [ evrvrerenniens | cvvvrenenneiennees [ABHEIE, LLC..iiiiiccceeee s Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, INC.........c.ccccoevvecviies [ 2ueiirinne

.................................................................................... 31-1463075 | ....oovvvevviens | corerernerernes | cvereriesneneneen. | American Signature Underwriters, Inc............ocoeeee. | OH..cccooco.. [NIALL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccevererrerns | corererrennee
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59-2840291 Brothers Property Corporation Great American Insurance Company.................. Ownership......... | ..... 80.000 | American Financial Group, Inc

.20-517349%4 | ...
20-5173589

Brothers Le Pavillon, LLC.... .| Brothers Property Corporation

. | Ownership
Brothers Le Pavillon (SPE), LLC............ccccceeeevnee | DE... Brothers Le Pavillon, LLC

Ownership

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

.................................................................................... 25-1754638 | ......coovevvvies | vveerseeinnns | cecviveesineeennnnn.. | Brothers Pennsylvanian Corporation............cocevee.. Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, INC..........cccovveevires | cerririrnnnn
.................................................................................... 59-2840294 | .........ccooeeevee | vevvrieiesiieiies [ eveieiieieeiennenen.. | Brothers Property Management Corporation........... Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, INC............ccccererrevers | correrrennns
.................................................................................... 20-4498054 | ....oooververvres [ eovrriiereiiiens | e, | Crescent Centre Apartments.........cvevececeienne, Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccouevrrecvrees [ Tovreirenne
.................................................................................... 3141277904 | ....cooovvevvvens | veveieveseienes [ coviieseseienenenn.. | Crop Managers Insurance Agency, Inc. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccccvuevrevees [ cererreirnens
.................................................................................... 31-0589001 | ...oveuvvrcreerenns [ corerierireireriens [ cveererisnnenenenen. | DEMpSey & Siders Agency, Inc Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccoveurevrers | ovvereirenne
.................................................................................... 31-1341668 | ......cooevvvees [ crervirirerinns [ cvereviennereneenn. | EdEN Park Insurance Brokers, INC.........coeevvvenenee. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccccconeurevrers | covrervirenne
....................................................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V.......[MEX.......... | lA................. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccccovrerrerens | corrirrnnnae
....................................................................................................................................................................... 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.........c.ccocoveeerernes | cevrerrernns
.................................................................................... 39-1404033 | ....ccovveevevees [ cereereesiieiens [ cveeeieesiseennnn. | Farmers Crop Insurance Alliance, Inc..................... |KS............ [NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.cccoeeevrreees | crrrirrinnns
.................................................................................... 13-3628555 | ......ccovveeens [ overiviesiees [ ceviveieiesiesieennn. | FCIA Management Company, Inc. .INY....e..... INIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccceceriveees | corrrirernnns
................................................................................... Foreign Credit Insurance Association..................... [NY............ |OTH............. | Great American Insurance Company.................. |Management..... | ................. | American Financial Group, InC.......c...ccccceurerreverne | Sererrennen.
311753938 | ... | e [ GAl Warranty Company...........cceveueeerevieerisenenns OH.....c..... NIA.....ccoooone. Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC........c..cccoeererrerenne | correrennnns
311765544 | ..o | e [ GAIl Warranty Company of Florida.............cccccceuue.. | I NIA...cooin. GAl Warranty Company..........cccoeveverereeniernens Ownership......... ...100.000 | American Financial Group, INC.......c..cccouererrerenn | coverrrinns
................................................................................... GAl Warranty Company of Canada Inc................... | CAN.......... INIA............... | Great American Insurance Company.................. |Ownership......... | ...100.000 | American Financial Group, Inc
45-5565693 GALIC - Sorrento, LLC........covvveereercreineieieierinns Great American Insurance Company. Ownership........ | ..... 35.000 |American Financial Group, Inc
. |45-1144095 |... GALIC Pointe, LLC.................. ....|FL. .| Great American Insurance Company.. . | Ownership......... | ..... 35.000 |American Financial Group, Inc...
61-1329718 Global Premier Finance Company. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
.................................................................................... 74-2693636 Great American Agency of Texas, IncC.................... Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 95-1542353 | ... Great American Alliance Insurance Company. . | Great American Insurance Company.. . | Ownership. ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc........ 15-6020948 Great American Assurance Company..................... Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 61-0983091 Great American Casualty Insurance Company....... OH.....c..... A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
. 1311228726 | ... Great American Claims Services, Inc . |DE.. .| 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.......c.ccccvvvrerreerne | correrrenns
0084...... American Financial Group, Inc........ 37532...... 31-0954439 | ... e e Great American E & S Insurance Company............ DE.....c..... A, Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccouueeereuerns | coririrnennns
0084...... American Financial Group, Inc........ 41858...... 31-1036473 | ..o | e [ Great American Fidelity Insurance Company.......... DE....cccc... A e Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.........ccccveuveerreunee | correereenns
.................................................................................... 31-1652643 | ......ooocvvvvs | vervevrervenines [ covevreincnieenn. | Great American Insurance Agency, Inc..........ooe.e. |OH...o..... | NIAL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.......ccccocvuerverrenes [ covrerrenns
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | ...oovvvereienee [ | e Great American Insurance Company of New York.. [NY............ A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC..........cccoeveervren | cevrreinnnn
0084...... American Financial Group, Inc........ 38024...... 3120974853 | ...oovvieveiriees [ oo [ Great American Lloyd's Insurance Company.......... [, SO A, Great American Insurance Company.................. Other...cveeens | v American Financial Group, INC.........ccccovvvieinnee. L~
.................................................................................... 31-1073664 | ......ccoocvevers | vervrererviieiies [ cvreiieseeieenn.. | Great American Lloyd's, INC......vevvecvcecivccisie, Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccoeerrevees [ coerrerrnnas

31-0856644 | .......coevvrer | e [ Great American Management Services, Inc............ Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC..........cccoeererrerenn | cererrnens
31-1288778 Great American Protection Insurance Company..... [OH............ A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
31-0918893 Great American Re Inc .. | Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
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0084...... American Financial Group, Inc........ 31135...... 31-1209419 Great American Security Insurance Company........ OH.... Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 33723...... 31-1237970 | ... Great American Spirit Insurance Company . | Great American Insurance Company.. . | Ownership ...100.000 | American Financial Group, Inc...
....................................................................................................... Insurance (GB) Limited..........cccocoeurvirieniieiricinnns Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
.................................................................................... 59-1263251 | oo [ erveenniieens [ | KeY Largo Group, INC...eeveeivcicicceecesceeas Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccccourvrires | verrrrerennes
.................................................................................... 34-160739% |................... | 0001301106 | NASDAQ............ | National Interstate Corporation.............c.cccveureurenne Great American Insurance Company.................. | Ownership......... | .....51.400 | American Financial Group, INC...........cccocnevrerees | covvereenenne
.................................................................................... 34-1899058 |......cocvevvvrenne | vervreirerseienies [ coveieiieseisneenn. | American Highways Insurance Agency, Inc............ [OH............ NIA............... | National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, INC..........cccceuererrenns [ cererrenns
.................................................................................... 311548235 | .....ocovveveveis | vevriereseieines [ eeveieiesesieeen. | EXplorer RV Insurance Agency, Inc........ocovceeeveeeee. [OH.eo. | NIAL.............. | National Interstate Corporation........................... | Ownership......... | ...100.000 | American Financial Group, INC........cccccceuerrerrenns [ coererrenns
.................................................................................... 98-0191335 | ....ovveverreans [ cerereiineireiines | eveereviesnsneneennn. | Hudson Indemnity, Ltd . IA................. | National Interstate Corporation.................c..c...... | Ownership......... | ...100.000 | American Financial Group, INC.........ccccocverrerrers | ovrerrirenne
.................................................................................... 66-0660039 | .......cocvvrens [ cererreririirerinns [ coveererenneneneeens | Hudson Management Group, Ltd..........cocooeveveeveees | VIR...occooo. [NIALL............. | National Interstate Corporation..................cc....... | Ownership......... | ...100.000 | American Financial Group, INC..........ccccevererrerns | corerirnennee
.................................................................................... 34-1607396 | ......ocvcvrrnns [ corererireirennns | coveirevenneneneen. | National Interstate Insurance Agency, Inc...............|OH............ [NIA............... | National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, INC..........ccccccvvrerrerens | coririrrrinae

Commercial For Hire Transportation Purchasing

....................................................................................................... Group National Interstate Insurance Agency, Inc...........|Management..... |................. | American Financial Group, Inc
0084...... American Financial Group, Inc........ 32620...... 34-1607395 National Interstate Insurance Company National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc
National Interstate Insurance Company of Hawaii,
0084...... American Financial Group, Inc........ 11051...... 99-0345306 | .....coovvevrrrrrne | verrererereinnes [ Inc. OH.....c..... DS.... National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccoeererrerenne | corerennnns
.................................................................................... 43-1254631 | ...oooovvrevres [ cvreieresiiens | e | TransProtection Service Company..........eveeeee. |MO....... | DS National Interstate Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, INC..........ccccccerererers | cerrerrrrnns
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | ..o | e [ Triumphe Casualty Company National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.......c.ccccvuererrerrne | correrrrinnns
0084...... American Financial Group, Inc........ 21172...... 86-0114294 | ....ovvrvrvine e e Vanliner Insurance Company.............ccoueerevenreneen. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........cccovereerererns | corerireinns
....................................................................................................................................................................... Vanliner Reinsurance Limited . National Interstate Insurance Company.............. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccovuureerevens [ covvvirennns
.................................................................................... 20-5546054 | ....coovvereirens v | e | Safety Claims & Litigation Services, LLC................ [MT............ [NIA............... |National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, INC.........ccccocvrrerreunes | correrrernns
.................................................................................... 46-4570914 | ..o [ v | v | Safety Claims and Litigation Services, LLC............ [OH............ [NIA............... |National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, InC.........ccccocveerrernes | cerrerrennns
.................................................................................... 27-2226948 | .......ovvvvves | cveeeieeninns | ceerireesseennnn. | Pin€Crest Place LLC.......c.oovvveveeeveviicseiiececninens | FLecceos | NIAL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccecervernns [ correreininns
.................................................................................... 871850814. | ....cecovevviees [ cervereienreiens [ cvevvivececnineenn. | PLLS Canada Insurance Brokers Inc...................... [CAN.......... [NIA............... | Great American Insurance Company.................. | Ownership......... | ....49.000 |American Financial Group, INC.........c.cccoeevrirevves [ corrvireinnns
.................................................................................... 31-1293064 |......ccoeceveere | vevrieireseienies [ eoveieieseeiienennn. | Professional Risk Brokers, Inc.........cccooveeeviveieenns [ ILeiciieenes | NIAL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccceveverrenns [ cererrenns
72-1331800 | ..o | vevrereieieisies [ Strategic Comp Holdings, L.L.C......cccevvvvvreiernnnns LA o NIA....ccoooone. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........c..cccoeererrerenn | cererrnnns
36-4517754 Strategic Comp Services, LL.C....ocovvvvrrvivrrriinnnns LA e NIA...oon. Strategic Comp Holdings, L.L.C.............. Ownership ...100.000 | American Financial Group, Inc

. 320050970 | ...
31-0686194
31-0883227
.31-1119320 | ...
31-0728327

Strategic Comp, L.L.C..
One East Fourth, Inc

Pioneer Carpet Mills, Inc
TEJ Holdings, Inc.....
Three East Fourth, Inc.

.| Strategic Comp Holdings, L.L.C..
American Financial Group, Inc.
NIA....... American Financial Group, Inc.
.| American Financial Group, Inc....
American Financial Group, Inc.

.| Ownership
Ownership

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

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

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

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

4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned
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PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

1
Direct Premiums
Earned

Direct Losses

3
Direct

Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty...........cccocvveerrererenennns
. Ocean marine
. Inland marine........
. Financial guaranty.........cccccoeeevieieireinnnns
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage
. Aircraft (all Perils)......ccoceveveveeirireieienns

. International..

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..........

2894018 | .

..1,864,271
..112,085,555
29,140,373

30, WAITANY. ...t
31. Reinsurance-nonproportional assumed Property..........cccoeerereerreeneenenenee | ceereererreenerece e XXX ertisirrerinenns
32. Reinsurance-nonproportional assumed liability........ e
33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee.
34. Aggregate write-ins for other lines of bUSINESS...........ccoevevrveeivereiercereeen.
35, TOAIS. ...t
BA0T. bbb
BA02. e
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).....c.cccovvnivivinnriniircinninnens
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Prior Year
Lines of Business Quarter Year to Date Year to Date
e Ittt ettt entenens | eetestet st sttt anes 8,664 | .o 1375 | e 9,488
2. Allied lines.... 997,632 | oo 1,760,725 | oo 1,376,875
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty
8. OCEAN MAMNE.......couivieieeieeiieeiee ettt et
9. Inland marine........
10, FINANCIAI QUATANTY......cuieieiiieeireietcese ettt bbb ssss s ssstesas | ebsesssessessesssssssessessesssbesses e b stessesssansans | S4ebsesssssssessessss st esses e b s ses e sssbsnsessessesntas | 4bbessessssastes e s s b s s e s s b s s st st s bt n s st aees
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability = CIAIMS MAGE............cccvieiiirieicieisieiiiis | et sssssses | sesebsesssse st e s e s s b s s bbb s ss st n s e s s nbenss | entessessssesses s s e s s s e st st n b s s b s s s ssns s

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

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

. 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

..... ..25,070,533

19.2 Private passenger auto Iability...........cooeveeirieieicininieesssseessiene | e 1,031,954

- 18,975,972

..... ..65,281,597

...52,276,989

........................ 2,032,399

.130,529,975

......................................... 2,178,648
.127,810,398

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




statement for June 30, 2014 ofhe N@tional Interstate Insurance Company

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

10

1 2 3 4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 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 Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2011 + Prior..cce, | v 67,261 | oo, 61,083 | oo 128,344 036,649 | e D1702 | 94 | s 48,960 | ...ccoeereeeeee 100,756 | oo 20,830 | .o (11,769) | oo 9,061
2. 2012u s [ 32,011 | o 44573 | oo 76,584 | oo 15,572 | v 121 | o 15,693 | oo, 30,770 | i RIE T I 37,247 | covoereeeen68,335 | e 14,331 | oo, (6,887) ] .o 7,444
3. Subtotals
2012 4 Prior...cco. | coveerieeiicinns 99,272 | cooeerienn 105,656 | ....ococverernnnen, 204,928 | ....ooveeiiee 51,961 | 381 | 52342 | e 82472 | A2 | 86,207 | ...ocooere 169,091 | i 351671 | oo (18,656) | ..vocverrrrirecianas 16,505
4. 2013 s | e 39,859 | i 90,609 | ..o 130,468 | ...oocooeeeeeeee22,917 | i 2,091 | 025,008 | 036,356 | e 1,260 | oo 72198 | .o 109,814 | 19414 | . (15,060) | veovovvverririenana 4,354
5. Subtotals
2013 + Priof ... | coooeeereereeee 139,131 | 0000 196,265 | 000 335,396 | i 74878 | e 2872 | e 77,350 | 118,828 | 1,672 | oo, 158,405 | .ovieereereeeen 278,905 | o 54,575 | oo (CRNATS) ] — 20,859
6. 2014 [, .0 ST 2.0 ST .S T P D00 S [P 17,063 | oo, 17,063 | ..o D0, S I A T 56,032 | cooveeriereeneen 77,843 [, XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 139,131 | o 196,265 | .....occvevveee 335,396 | .ovrvierieeins T4.878 | oo 19,535 | oo 94,413 | o 118,828 | oo 23,483 | .o 214437 | oo 356,748 | e 54,575 | oo (33,716) | ceoverrrerirreins 20,859
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 392 % 2. e (17.2)% [ 3. e 6.2 %

Col. 13, Line 7

Line 8

4 i 74 %




statement for June 30, 2014 of e 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 900O0O0O0 2 =
* 3 2 6 2 0 2 0144550000 2 =
* 3 2 6 2 0 2 014 3 6 50000 2 =

* 3 2 6 202 01450050000 2 =*

Q15

Response

NO

NO

NO

NO




statement for June 30, 2014 of e 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. ...........cccvvevevieriercsccie et ssssssessssesessssssessseses | sessessnsesessnnesss 109,009 | evevrireiviesieeieenieieins | vevereinreinnnnnnn 169,669 | o 108,513
2597. Summary of remaining Write-ins fOr LINE 25.........ovirrinreireisiar s ssessesssssssssessnssnssssssnssnssness | sesesssssasessssenes 169,669 | ..o [V I 169,669 | oo 108,513

Q16




statement for June 30, 2014 ofhe  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

.................................... 257,864

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

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

............................... 15,765,407

............................... 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

................................. 1,442,970

............................... 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
............................... 59,074,285
.................................... 870,690
1,619,729
................................. 1,627,950
53,995,209
................................. 2,234,706

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

............................. 815,197,579
.................................... 180,511

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

............................. 815,017,068

............................. 808,415,852




statement for June 30, 2014 ofhe 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

20ISsO

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

NAIC 1 (8)-eeruereveaereseresiseesssse s seess s st est s st senssnns | sesssssssssenessseens 499,656,905 | .......overrerrrreennne 37,348,732 | oo 32,378,519 | oo 8,506,620 | ....oourrvrnnririnne 499,656,905 | ......crevrvrrmereenns 513,133,738 | ooooreceerernnseeessnennsseessnns | serneesssnenesiseens 482,528,268
2. NAIC 2 (8).eevuerermereeieesiseeesieesise st st | st 80,222,733 | ..o 2,030,000 | .covovovreermerniineeeenn 2,085,499 |...covvmvrrrireriinnne (10,876,571) | ..ovcvveercerirrcrieenne 80,222,733 | ..ooocrverrrirnennns 89,310,663 | ...cvvvvvereerernircrnernnenniseeninns | ceresneeesinesesseens 83,266,772
30 NAIC 3 (@)t st sss st ssessans | sressessessneessessnens 10,522,883 | ....ooeeeeeieieeineeenersneineines | e 24,720 | oo 1,493,349 | ..o 10,522,883 | ...vvvvereeiriiines 11,991,512 | ooeeeerereeeies [ v 11,965,526
4. INAIC 4 (B)-eruevereermeeeeeeie st eeeseest st sess sttt stsesnens | sesssenesseesss s esenans 7511704 | oo 1,000,000 | ..ovoomeeerceerreereeenne. (10721 146,365 | ..ooovvverereceicii 7511704 | oo, 8,055,877 | ..veereeereeereeeeseeinressseeeseennns | worneesssesesesssesesnens 8,807,456
B INAIC 5 () eeumerermeeesneeesseeeesseesisseesssssesssssss s st esss e sessssesssssenessas. | eesssnesssssssssssnessssnees 914,838 | .vooueverecereeneseseernenesnes | e seesss s sesesens 88,457 | .ovvvrereenereinerernenns (G T4 914,638 | ..oonrverrereerereiieens 824,503 | ...ooeeerereiireeeieenesseeesnenes | ereeessseesi s 1,000,445
B, NAIC B (8)..eruerermerrerreerisesisieesisesesies st sss st ssst st senssens. | eestsssssssssssssssssessens 345,451 | oo | e e 52,078 | ..ovoricireninisscsnissesnssessins | eresesssssesne s 345,451 | i 293,373 | oo sssnenenns | s 1,595,173
7. TOMAI BONGS.....coveeceecicseess ettt 599,174,313 | oo 40,378,732 35,211,466 | ..ovveeeeerereireienns (731,914) | v 599,174,313 603,609,665 | .....ccvvrerrerirririreirrneieens 0 589,163,639

PREFERRED STOCK
8. INAIC Tttt | st 1,499,851 | ..o 1,000,000 | ovooomeremmreesneenssmenessseeessees | cereeessessseseess s 3,962 | oo 1,499,851 | ..oocvvecriicieinnes 2,503,813 | .ooerrrrereieennieessnenninennes | e 1,499,889
9. NAIC 2.ttt snns | resessentans et ssentnes 6,541,500 [ ..vooiieiirieireeeeinieernnes | e | et eneens 118,800 | ..o 6,541,500 | ..ooovvverrreiriiriinnnns 6,660,300 | ...vvveereeeieireieireeeseeeees | e 6,300,852
10, NAIC 3ottt sttt sssssensenstes | cesnessnnsesnene st 3,236,250 | ..uvverrernerereeenennneenssnenennens | seeereees et | reeeseess st enest s 54128 | oo 3,236,250 | oeooceereerrrieeeenne. 3,290,378 | .oovereeereeemeeeeneeieeensseeeneennns | conresneneeene s 3,065,800
11 NAIC 4ottt sttt | sneess st 13,371 | oot seeissseees | eesssseesss s eess s s s seees | eebseeen st | enens ettt 13,371 | oo 13,371 | eereeeeeeeiseeesnessssneeees | seeesessesss s 578,309
12.
13, NAIC Bttt st esneen | setert s 27,045 | oo | o | s | sessesnssssn s 27,045 | .o 27,045 | oo | s 27,045
14, Total Preferred STOCK. ... ...ttt ssssessessens | ensssssssssssssssessasens 11,318,017 | oo 1,000,000 [ ..o [ 176,890 | ..o 11,318,017 | oo 12,494,907 | oo {1 11,471,894
15, Total Bonds and Preferred SIOCK..........ccuuuuurreemreeerrreernneeeiseeeesseesesesseessneeessens | seeesssssesssssessnans 610,492,330 | ...ovvoorerrerrrrennnne 41,378,732 | oo 35,211,466 | .oovoovreereerreeneeenns (CRT0 2| 610,492,330 | ..oovvevrerriiienens 616,104,573 | ..oorveererereeeeeseeeeieeeeenne (1 ST 600,635,533

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 18....21,315,983; NAIC2§.......... 0; NAIC3S...... 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 | s 21,315,983 |.....cccvvnee. 9,0 R [T 21,315,983 | oo R
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. ..........cvueiciciiecicece ettt b s s ssesnns | bevtessesassessesaesesssnsesee 28,909,654 | ...covveririeera 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 14,799,145 | oo 82,289,750
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceurririreiiniierieieieesssseesssiesiens | eviesesissessssesessssenees 21,315,983 | 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)....vuiviiieriiiiiisiesieiistssissiessesssssssesssssssssessesssssssassesssssnsessens | sossessesssssssassessessssanses 21,315,983 | oo 7,205,475

QsI03




statement for June 30, 2014 of e N@tional Interstate Insurance Company

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

QS104, QSI105, QSI06, QSI07, QSI08
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statement for June 30, 2014 ofhe N@tional Interstate Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
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 ....05/15/2014 | Snavely Building Co. 99,060 99,485
Land and Office Building, 3250 Interstate Drive. Richfield OH ....06/15/2014 | Lou Ritenour. 3,989 3,997
0199999. Totall 0 0 103,048 103,482
0399999. Total 0 0 103,048 103,482
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durmg 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 BJ/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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Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QE02, QEO03
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statement for June 30, 2014 ofhe N@tional Interstate Insurance Company

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. Political Subdivisions of States, Territories and P ion
463020 PY 7 [IRONDALE-B-REF-TXB 2.70 10/01/2021.........cevrvreermerreereerrisressssssmseesisssssssssessessssssssssssssssessssssssessssnns | sessesnnes ....06/06/2014 | RAYMOND JAMES & ASSOCIATES 377,500 380,000 1FE
969073 KM 6| WILL CNTY IL HSD #210 A 5.00 01/01/2029.......000csttmvemrssirissssessesssssssssssesssssssssssssssssssssssssessssssssesssssssesssses | nosseresees ....05/21/2014 | WILLIAM BLAIR & COMPANY. 1,123,100 1,000,000 20,278 |1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession 1,500,600 1,380,000 20,278 | .......... P S
Bonds - U.S. Special R and Special A t
3130A1 FE 3 |FED HOME LN BANK STEP-UP 04/15/19.......c.ccmmrrrirmnerisinessessssssssssssssssssssssssssesssssssssssssssssssssssssssssssses | nosessssnns ....04/25/2014 | STIFEL NICOLAUS 1,248,813 1,250,000 226 |1
3130A2 FQ 4 |FED HOME LN BANK 2.75 07/14/2021.........coseevveerrevriieesisesessissesssssesessssssssssssssssssssssssssssssssssssssssnnes | soseesseons ....06/16/2014 | STIFEL NICOLAUS 784,215 785,000 1
3133ED KX 9|FED FARM CREDIT 2.45 08/05/2020. ...06/25/2014 | CLARKE (G.X.) & CO. 669,833 670,000 2,325 |1
3133ED KY 7 |FED FARM CREDIT 2.50 11/05/2020. .06/27/2014 | CLARKE (G.X.) & CO. 964,904 965,000 3,686 |1
3136AC A5 0|FNR 2013-18 PA PAC 2.00 11/25/2041 ....06/25/2014 | CANTOR FITZGERALD & CO 932,377 951,253 1,533 |1
3136G1  JE O FANNIE MAE 2.00 04/16/20271.........cvuumeverreimeremeeiseresmesssesssssesssesssssessssssssssesssssessssessssessssessssessssessssesssns | nosssssnees ...06/12/2014 | RAYMOND JAMES & ASSOCIATES, 929,120 955,000 3,024 |1
3137BA XY 3| FHR 4342 BD PAC 2.50 12/15/2043..........ocerrvrereeeriirseerioesessssesessisssssssssssssssssssssssssssssssssssssssesssssssssnes | sesnneenes ....06/02/2014 | JANNEY MONTGOMERY SCOTT. 886,698 887,183 247 1
3137BA  ZV 7| FHR 4336 WV SEQ 3.00 10/15/2025.........covoiveeeeereeereeieseeseseeessseessesesssssssssesssssesssssssssesssssssssessssssssssesssensens. | covsssinnes ...06/11/2014 | CANTOR FITZGERALD & CO 635,138 616,172 770 |1
3137BB FW 5| FHR 4349 CD PAC 2.50 03/15/2044............coovorerriieneerisesseesssssisssesssssssssssssssssssssesssssssssssssssssssssssssnns. | eneenes ....06/25/2014 | JANNEY MONTGOMERY SCOTT 649,391 650,000 1,309 |1
45129W MB 3 [ID STHSG 7 FIN HOME A G2 3.50 5/21/2044..........cooooerrieimeeerriisssieissessissssssssssesssssssssssssesssssssessssnses | nosessesnns ....05/05/2014 | WELLS FARGO BROKERAGE SERVICES 1,047,031 1,000,000 1,847 |1
60416Q FY 5| MN HSG FIN AGY A 3.00 07/01/2044..........ooeieoereeeeriereiseeiieseisessseseisesssessssessssessssesssessssessssessssessssesess | sossssnnees ...06/11/2014 | RBC CAPITAL MARKETS 1,000,000 1,000,000 1FE
64972C BD 4 |NYCHSG DEV A TXBL 3.05 06/15/2036 ....06/19/2014 | BARCLAYS CAPITAL 1,000,000 1,000,000 1FE
91743P AH 8| UTAH HSG CORP D G2 4.00 06/21/2044 ....06/03/2014 | WELLS FARGO BROKERAGE SERVICES 1,080,000 1,000,000 2,000 [1Z
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 11,827,519 11,729,609 16,967 | .......... DS S
Bonds - Industrial and Miscell
00084U AJ 1[ACASC 2014-1A B2 CLO MEZ SEQ 4.22 07/26 [SS— ....06/06/2014 | DEUTSCHE BANK 497,500 500,000 1FE
03765D AJ 9|APID 2014-18A A2B CLO SEQ 4.2 07/22/2026 Reo ....06/26/2014 | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
08180F AC 5|BSP 2014-IVA A1B CLO SEQ SSNR 3.61 07/26 Roeeee ...05/02/2014 | DEUTSCHE BANK 1,000,000 1,000,000 1FE
08180F AG 6|BSP 2014-IVA A2B CLO MEZ SEQ 4.26 07/26 Re ....05/02/2014 | DEUTSCHE BANK 296,280 300,000 1FE
09626Q AJ 6|BLUEM 2014-2A B2 CLO MEZ 4.085 07/20/26 Reoe ....06/09/2014 | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
125634 AN 5|CLIF 2014-1A A ABS PT SNR 3.29 06/18/29 ...06/17/2014 | WELLS FARGO BROKERAGE SERVICES 499,794 500,000 1FE
23204G AA 8| CUSTOMERS BANCORP 4.625 06/26/2019. .06/24/2014 | US BANCORP 1,000,000 1,000,000 2
46639 AE 0|JPMCC 2013-C10 A5 SEQ SSNR 3.1425 12/47 ....04/03/2014 | JP MORGAN SECURITIES INC. 1,462,500 1,500,000 917 | 1FM
67108W AL 3 |0ZLM 2014-7A A2B CLO MEZ 4.249 07/17/26 Re ....06/13/2014 | DEUTSCHE BANK 498,750 500,000 1FE
67108W AN 9|0ZLM 2014-7A B2 CLO MEZ 5.35 07/17/2026 Reoe ....06/13/2014 | DEUTSCHE BANK 498,400 500,000 1FE
743487 AN 2| PROSPECT CAPITAL 5.00 07/15/2019......ccvvummmrrvermmneriesssssissssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns. | sorsneeses ....04/07/2014 | Exchanged 1,030,000 1,000,000 2FE
81881L AC 1|SHACK 2014-6A B2 CLO MEZ SEQ 4.41 07/26 Reoe ....06/12/2014 | BANC OF AMERICA SECURITIES 495,450 500,000 1FE
89678F  A* 1| TRI-STATE CAPITAL 5.75 7/1/2019. .00ttt sesss s s s sss s s sssnsssnes | osssessns ....06/05/2014 | Private Placement 1,000,000 1,000,000 4z
3899999. Total Bonds - Industrial and Miscellaneou 10,278,674 10,300,000 N7 [ XXX
8399997. Total Bonds - Part 3 23,606,792 23,409,609 38,162 |.......... P S—
8399999. Total Bonds 23,606,792 23,409,609 38,162 |.......... P S—
Preferred Stocks - Industrial and Miscell
313148 87 6| FARMER MAC C 6.00 | ........... | ...06/17/2014 | BANC OF AMERICA SECURITIES 40,000.000 1,000,000 P1UFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous 1,000,000 XXX (U P XXX
8999997. Total Preferred Stocks - Part 3 1,000,000 XXX (U] P XXX
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1 2 3 6 7 8 9 10
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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)

8999999. Total Preferred Stocks 1,000,000 XXX reorrerrrnerinenins | conseeseriisssesssessssnesssnessnsseneeens0 | e DS S
Common Stocks - Industrial and Miscell

06985P 10 0| BASIC ENERGY SERVICES INC.......oosiiiiiiiiiriiiesiieisiessise s s sssesesssssssssesssssssssesssssssssesssesessssssssnes | sovesesseos ...05/16/2014 | CABRERA CAPITAL MARKETS 1,728.000 43,088 XXX L

073295 10 7| BBCN BANCORP INC.......ccooumrrrimmmmrresimmrsissseressssssesssssssssssssssssssssessssssssssssessssssssssssssesssssssesssssnsssssssnnse | noseesssnns ....05/22/2014 | CANTOR FITZGERALD & CO 10,655.000 160,284 XXX L

143905 10 7| CARRIAGE SERVICES INC........cirviermrieiirressiessesseesesssessessesessssssssesssssssessssssesssssssesssssssssssssssssssssness | seoniesees ....04/09/2014 | CABRERA CAPITAL MARKETS 1,985.000 35,684 XXX L

143905 10 7| CARRIAGE SERVICES INC.......covourirmirimriresiserisessssessssssssesssssessssesssssessssesssssessssssssssessssesssssessssesssssesssnnne | novsssnees ...04/10/2014 | CABRERA CAPITAL MARKETS 611.000 10,981 XXX L

143905 10 7| CARRIAGE SERVICES INC........ciervieimrriimmsrissmnessessseesessssessessssesssssssesssssssesssssssesssssssesssssssssssssssssssssnees | eoneeenes ....05/09/2014 | CABRERA CAPITAL MARKETS 2,044.000 31,859 XXX L

150602 20 9|CEDAR REALTY TRUST INC ...05/12/2014 | CANTOR FITZGERALD & CO 3,461.000 21,789 XXX L

189754 10 4|COACH INC .06/18/2014 | ISI GROUP. 3,500.000 137,950 XXX L

189754 10 4|COACH INC ....06/19/2014 | INTERSTATE GROUP 4,300.000 155,784 XXX L

278642 10 3| EBAY INC....oooooeieeoeeeeseieee ettt snnen | srsisenines ...06/20/2014 | STRATEGAS RESEARCH 3,000.000 147,113 XXX L

278642 10 3| EBAY INCu...oooourrieemsereeissereessssesesissessessssesssssse s st | eenernenes ....06/24/2014 | UBS WARBURG 2,000.000 97,719 XXX L

292218 10 4| EMPLOYERS HOLDINGS INC.......cvviuuumrriemmmereeissessisssessssssssssssssssssssessssssssssssssessssssssssssssssssesssssssssssssnnes | sossesessos ...05/01/2014 | CABRERA CAPITAL MARKETS 2,941,000 66,194 XXX L

292218 10 4| EMPLOYERS HOLDINGS INC.......cvveiuurreeimmreeiasmreessssessssssssesssssessssssssssssssasssssssssssssssssssssssssesssssassesssssnnes | sossesssnes ....05/27/2014 | CABRERA CAPITAL MARKETS 2,008.000 44,413 XXX L

320817 10 9| FIRST MERCHANTS CORP.......cevvvvuumrreiimmersiissesssssssessssssessssssesssssses s ssssssssssssessssssssssssessssssessssss | sosssssssos ....05/27/2014 | CABRERA CAPITAL MARKETS 8,124.000 165,268 XXX L

320817 10 9| FIRST MERCHANTS CORP.......ccoriimrimrrieaenieereesesssesessessssessssessssessssessssesssssssssessssessssessssessssesssssssssesses | aosssesens ...06/26/2014 | CABRERA CAPITAL MARKETS 1,605.000 33,852 XXX L

337915 10 2|FIRSTMERIT CORPORATION ....04/29/2014 | CANTOR FITZGERALD & CO 1,679.000 32,474 XXX L

343873 10 5|FLUSHING FINANCIAL CORPORATION .05/16/2014 | CABRERA CAPITAL MARKETS. 1,650.000 31,708 XXX L

38983D 10 2|GREAT AJAX CORP ....06/30/2014 | FRIEDMAN BILLINGS RAMSEY 50,000.000 750,000 XXX A

427093 10 9 [HERCULES OFFSHORE INC........covvuuuurriimmmereismessesssseessssssessessses st sssssssesssssssesssssesessssssesssssessesssssnsenns | aossssnies ....04/24/2014 | CABRERA CAPITAL MARKETS 7,723.000 33,248 XXX L

481130 10 2 [ JOURNAL COMMUNICATIONS INC-A......couveumrermremresmerissssssessssssssessssssssssessssssssessssssssssessssssssesssnsessane | snssesens ...04/08/2014 | CABRERA CAPITAL MARKETS 573.000 4,765 XXX L

481130 10 2 [ JOURNAL COMMUNICATIONS INC-A.......coooumrreimmmrressmsrsessssesesssssesssssssessssssssssssssesssssssessssssssessssssessssssns | sossesnnes ....04/11/2014 | CABRERA CAPITAL MARKETS 2,764.000 23,149 XXX L

481130 10 2 [ JOURNAL COMMUNICATIONS INC-A.......ooviumriimriireinesisessisesisssssssessssessssesssssssse s ssssesssssssssessssessens | sonssssines ...04114/2014 | CABRERA CAPITAL MARKETS 4,985.000 41,656 XXX L

481130 10 2 [ JOURNAL COMMUNICATIONS INC-A........ooommrreimmmrressmsesessssessssssssssssssessssssssssssssesssssssesssssssessssssnssssssns | sossesnnes ....05/07/2014 | CABRERA CAPITAL MARKETS 3,978.000 32,095 XXX L

489170 10 O [ KENNAMETAL INC.....oovuumriviermieriasmessissesessssssssssssssssssesssssss st s ssssssessssesessssssesssssssssssssnsessesses | aessesnnes ....05/21/2014 | CABRERA CAPITAL MARKETS 1,160.000 53,258 XXX L

576690 10 1|MATERION CORP ...05/21/2014 | CABRERA CAPITAL MARKETS 971.000 32,111 XXX L

653656 10 8| NICE SYSTEMS LTD-SPONS ADR .05/09/2014 | CABRERA CAPITAL MARKETS 845.000 32,169 XXX L

74386T 10 5|PROVIDENT FINANCIAL SERVICES ...04/29/2014 | CANTOR FITZGERALD & CO 1,906.000 32,671 XXX L

74386T 10 5| PROVIDENT FINANCIAL SERVICES.........commerreiirrerimmereeissseressssesessissssssssssesssssssssssssesssssssesssssssesssssnnee | senneenes ....05/07/2014 | CABRERA CAPITAL MARKETS 1,277.000 21,537 XXX L

74386T 10 5| PROVIDENT FINANCIAL SERVICES.........cocerriiumrrriimmersessmeessssssesssssssessssssessssssssssssssesssssssessssssssesssssnnes | seonneenes ....06/30/2014 | CABRERA CAPITAL MARKETS 1,971.000 33,987 XXX L

781270 10 3| RUDOLPH TECHNOLOGIES INC.........ostvuuririmrrirriisenrirsessessieesssesssseessssessssessssssssssessssssssssssssssssssssssssssnnes | aosesesens ...06/30/2014 | CABRERA CAPITAL MARKETS 1,747.000 17,130 XXX L

83013P 10 5[ SIZMEK INC....oourveeerreiessresiisseeesissssssisssssss s | eneessenos ....05/07/2014 | CABRERA CAPITAL MARKETS 4,699.000 45,888 XXX L

83013P 10 5| SIZMEK INC.....coorieeieeuriiirciiiesiie i | cevisesses ...06/13/2014 | CANTOR FITZGERALD & CO 2,437.000 22,908 XXX L

83013P 10 5[ SIZMEK INC.....ooveeeerreirmreeeesssesisssssssisssssss s s nennes | eneessenos ....06/16/2014 | CANTOR FITZGERALD & CO 2,373.000 22,123 XXX L

86183P 10 2 STONERIDGE INC.....oourveerumrrismmriessesessissssessesssse st sssssssesssssssessessssessssssseesessssesssssssessessssessssssnessssssnenns | noseessssos ....05/08/2014 | CANTOR FITZGERALD & CO 2,987.000 32,318 XXX L

86933F 10 7|SUTHERLAND ASSET MANAGEMENT. ....06/20/2014 | Capitalized Interest. 1,066.670 16,000 XXX A

87157D 10 9[SYNAPTICS INC .04/30/2014 | CABRERA CAPITAL MARKETS 713.000 43,481 XXX L

D18190 89 8| DEUTSCHE BANK AG-REGISTERED ...06/20/2014 | UBS WARBURG 2,000.000 73,587 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou 2,580,236 D88 SO [OOSR | I [P XXX

Common Stocks - Parent, Subsidiaries and Affiliates
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92206@ 10 7 | VANLINER INS CO....cuuuiveuuiesuiraeserssssnessssssssssssssssessesssessssessssesssssss et ssss s sssssssssessssssssssessssssssssesssssssssenees | nossssssees ...06/30/2014 | UNIGROUP, INC 183,656 XXX K
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates 183,656 XXX 0 XXX.

9799997. Total Common Stocks - Part 3

2,763,892 XXX 0
9799999. Total Common Stocks 2,763,892 XXX 0
9899999. Total Preferred and Common Stock 3,763,892 XXX 0
9999999. Total Bonds, Preferred and Common Stocks 27,370,685 XXX 38,162 | .......... XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 20 21 22
F 11 12 13 14 15 NAIC
0 Current Bond Desig-
r Prior Year Year's Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in 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. During Year| Date (a)
Bonds - U.S. Government
36241L S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026... e 06/15/2014| MBS Paydown .28,298 ..29,907 ..(189) (189) 02/15/2026
38373A D9 4| GNR 2009-69 PV PAC 4.00 08/20/2039 06/20/2014| MBS Paydown 12,748 ..13,408 (72) 08/20/2039
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040. 06/20/2014| MBS Paydown .11,696 15 10/20/2040
383756 2G  5|GNR2012-102 DN SEQ 1.50 09/20/2040..........ccocv | vouee 06/20/2014| MBS Paydown 36,459 | .oc0err.36,459 | i 36,437 | ovcrirne 36,436 | ...ocverriinns [ e 3 3 09/20/2040(1...........
38376E  VJ  1|GNR 2009-110 AB SEQ 4.00 04/16/2039.........cceccrvee | e 06/16/2014| MBS Paydown 35,557 | vrveeeernn 35,557 | o 37,254 | oo 36,895 | ..o [ s (138) (138) 04/16/2039| 1...........
38376G TM 2| GNR 2010-102 AD SEQ 3.581 11/16/39.......ccccevcrvrrs | vurne 06/16/2014{ MBS Paydown..........ccceverrerenns | crrvernnneirernnincres | overnrinens 735,003 | .oooveee. 735,003 | ..ovvonee. 762,519 | covenne T2TA51 | v | e 6,990 [ .oovvrieivins [ e 6,990 | ..ooriiierinns 11/16/2039/ 1...........
38376X L5 0|GNR2010-31 AP PAC 4.00 08/20/38..........coccovvernees | ceeee 06/20/2014| MBS Paydown 80,329 | v 80,329 | ..covvvrend 83,578 | oo 82,652 . (263) (263) 08/20/2038|1...........
38377E NN 0|GNR 2010-42 NH PAC 4.00 04/20/39........cocovrvrrer | v 06/20/2014| MBS Paydown 58,071 | e 58,071 | oo 60,266 | ...oovvene. 59,630 | ceevvrrereririnees | v (118) (118) 04/20/2039| 1...........
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39.........cccvervvvres | eene 06/20/2014| MBS Paydown 54,370 | e 54,370 | .coe0eeern56,010 | i 55,558 27 27 02/20/2039|1...........
38377W W9 1 |GNR 2011-106 ME PAC 3.00 06/20/38...........ccoccomures | covee 06/20/2014 MBS Paydown...........ovveureenerenns | covmeerneeiseineiiienes | ovevneinns 128,350 | covvrerne 128,350 | .o 134,287 | e 131,572 06/20/2038|1...........
38378T AF  7[GNR 2013-71 GA PAC 2.50 07/20/2041.......cocovrurns | curne 06/20/2014| MBS Paydown .14,896 ....14,896 ...14,936 07/20/20411...........
0599999. Total Bonds - U.S Government 1,195,777 195,777 .1,240,609 ,200,150 | covvvvvveen0 | 15,886 | 0 | 5,886 | 0 | 1195777 |0 0 0 118,588 XXX... [.XXX...
Bonds - U.S. States, Territories and P: ions
677519 K2 5 I OH ST HGR ED 4.50 05/01/2015........ccccovrnrrnirnnnnns | ..... |05/01/2014| [ 525,000 | ............ 525,000 | ..cooonee. 559,713 | civvvvnn. 525,366 | ..oooririiriinns | o, [(ILEK)) I [N (1,463) | ..ovvovvvvienies | 00000 825,000 [ ovoiviviierinnn [ eovrininniiiiins | evnvinninnd | s 11,813 |05/01/2015[ 1FE......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS..........ouvrereirereeeas 525,000 | ..o 525,000 | .coooeeen. 559,713 | oo 525,366 | ..cooooernnens 0] s (W) I (U (1,463) | oo 0 ] .iienn525,000 | o0 | i |0 | s 11,813 | ... XXX... [.XXX...
Bonds - U.S. Political Subdivisions of States, Territories and P:
274605 MU  5|EAST PROVIDENCE RI 5.50 05/15/2014.........cccccoee | e 05/15/2014{ Maturity. 250,000 | ..ooooeee. 250,000 | ............ 271,130 | cooverenee 250,000 0 [ vervrererrnenn | ereeeeenn250,000 | oo s [0 | s 6,875 |05/15/2014| 2FE......
539243 RC  1|LIVONIAMIPUB SD SRS A 5.00 05/01/2014.......... | ..... 05/01/2014| MALULIY........ooocvvrrerrireernrineiies | erereeernenissiseisienes | veeineenns 750,000 | ...cooneee. 750,000 | ....occ.. 808,823 | ....ccevnne 750,780 | ..ovvvvcrveriiens | cevirenes (3,120 (3,120) [ ..overeerireirne [ errreeeen 50,000 | oo | cerereiieiinns | e | s 18,750 |05/01/2014| 1FE......
935477 DZ 9| WARREN OH SD-SCH IMPT 5.00 12/01/2016......... | ..... 06/01/2014 Call......ccovvveiirniinirrinisiinniienns | v | s 1,500,000 | ......... 1,500,000 | ........ 1,654,470 | ......... 1,503,140 [ ..o | s (7,849) | oo [ v, (7,849) | ..ovovvvevnene | 20000 1,500,000 | oo | o | v | s 37,500 | 12/01/2016| 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession . . 2,500,000 2,500,000 | ......... 2,734,423 | ........ 2,503,920 | .o 0] (10,969) [ ..vvvverrnenad 0 | s (10,969) [ ..ooovvenenad 0 ] .n2,500,000 | cooviininnn0 | i |0 | 63,125 |...... XXX... [.XXX...
Bonds - U.S. Special R and Special A t
196479 TZ 2|COHSG SF PR1AA5.00 11/01/2028..........cccovvvveres | o 05/01/2014| Sinking Fund Redemption........... [ .ceeeereeeniennenns | ovveerinens 35,000 | .oocrernene 35,000 | .coovvrrenen 37,903 | oo 37,204 | oo | e (2,049) (2,049) [ ..o [ 35,000 | e | e | 0 | s 875 |11/01/2028| 1FE......
19647P BA  0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044........... | ..... 06/01/2014| MBS Paydown 44,961 | s 44,961 | oo 44,961 | oo 44,961 | oo [ e 0 0 [ e | eerrereennB,961 | s s [0 [ 491 | 02/01/2044( 1FE......
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040.........ccocovrvrerereirineres | e 04/17/2014| Partial Call 210,000 | ............ 210,000 | ............ 218,574 | ............ 216,526 | ..ovvoerrerriens | cevirenns (6,727) | coooevevervrenns [ s (6,727) | cooverevvvvrine | evreeerenn210,000 | oo | ervveriinniinens | e | s 7,188 | 11/15/2040( 1FE......
3128M1 CK  3|FGCI G11974 PT 5.50 05/01/2021.......ccovmrvrrevrrerinne | ceene 06/15/2014| MBS Paydown A4,073 | e 14,073 | oo 14,271 | oo, 14172 [ s | e (11) (M) [ e [ e 14,073 | e | e | e | s 326 |05/01/2021|1...........
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022...........covcveemrrrmerns | cenee 06/15/2014| MBS Paydown 1754 | 11,754 | oo 11,974 | s 11,856 [ .overcerevrineis | cevreeineens (11) (M) [ e [ v 1754 | e | i | e [ 262 |04/01/2022(1...........
RAYMOND JAMES &
3128X4 FR 7 |FREDDIE MAC 4.7 08/03/15.......ccovvuemerenrereerisrinnens | ceeee 05/29/2014| ASSOCIATES 525,013 | oo 500,000 | ..cooonen. 499,500 | ....ovvve 499,849 46 46 | oo [ 499,868 | e | 25,144 | 25,144 | L 19,583 |08/03/2015(1...........
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25.......c.ovvvereverevernrrinnns | e 06/15/2014| MBS Paydown 50,232 | v 50,232 | oo 52,650 | .coovrinen. 51,619 | e [ e (118) (118) | v | ervrerreeennd0,232 | s [ [ vvrirerinenn0 [ e 930 |03/01/2025| 1...........
31315P HR 3 |FARMER MAC 3.0505/14/2014.........ccovvemirirrerncins | ceeee 05/1412014| MARUIIY........ooovveerererircerenisnines [ crrerieeiseessniseens | ceereens 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,001 () (3) [ cererrvrenerne | eereeern 1,000,000 | oo | v | e | 15,250 |05/14/2014(1...........
RAYMOND JAMES &
31331Y AW 0 |FED FARM CREDIT 5.00 04/01/2015..........ccoovvermuren | coene 05/29/2014| ASSOCIATES | | e 1,283,628 | ......... 1,235,000 | ........ 1,355,845 | ......... 1,256,925 | ...coovvvevrienins | e [CRUESEe) R I (9,099) [ ..oovervvrvvrirne | e 1,253,179 | e | .. 30,449 | .....30,449 | ...... 41,510 |04/01/2015(1...........
3133ED F2 3 |FEDERAL FARM CREDIT BANK 2.35 02/12/2020.... | ..... 05/23/2014 Call.......coorreerreerereeieereeeres 575,000 | ..ot 575,000 | ..o 573,419 B ORI IOV 1,581 [ e | e 1,581 [ oo | errreeeneDT5,000 | oo | v | o0 [ e 3,791 [02/12/2020( 1...........
3133XC  T6  0|FHLB SK-2015 1 PT 5.14 08/18/2015.........ccovvevevres | conee 06/18/2014| MBS Paydown 6,484 6,484 | i, 6,459 | ..o BATT | o | e 2 2 oo | eeveineeeneen8,884 | s [ | eeriineenn0 | e 140 [08/18/2015( 1...........
RAYMOND JAMES &
31359M XX 6| FANNIE MAE 5.00 03/02/2015.........covvvrrvvreerernrinns | cenes 05/29/2014| ASSOCIATES 2,386,793 2,305,000 2,513,626 | ......... 2,340,198 | .cooovvrrerreries | e (U RAE) | [ I (15,915) | oo | 00000002,333,663 | v | 2053,130 | .....53,130 | ...... 86,758 | 03/02/20151...........
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3136A0 DT 1|FNR2011-77 A SEQ 3.50 08/25/2036...........cccovvevrns | o 06/25/2014| MBS Paydown 91,348 | 91,348 | 93,046 | ..ocovnncen. 92,087 | oo [ e (234) (7)) I ISV 91,348 08/25/2036( 1...........
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26.. 06/25/2014| MBS Paydown 50,530 53,957 | ...... 52,790 759 759 ..50,530 07/25/2026| 1..
3136A3 TS  0|FNR2012-11 PN PAC 4.402 11/25/40.. .| 06/25/2014| MBS Paydown .34,572 ..36,247 34,572 643 643 ..34,572 11/25/20401 1..
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40..........cccouvevvrrevrernns | e 06/25/2014| MBS Paydown 22,883 22,991 | ...... 22,968 8) (8) 09/25/2040(1..
3136A5 P6  7|FNR 2012-53 PB PAC 2.25 02/25/41..........ccovvvoverines | v 06/25/2014| MBS Paydown 39,057 | ieirrennnn 39,057 | oo 40,106 | .c.ocovvvrees 39,915 312 312 02/25/2041|1...........
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38.........ocvovvvverers | v 06/25/2014| MBS Paydown 83,618 | e 83,618 | o 87,746 | .............. 87,285 | ..o [ s (512) (512) 01/25/2038|1...........
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041........ccccovcrvvns | o 06/25/2014| MBS Paydown 34,285 | .............34,285 | ............. 34732 | oo 34,668 36 36 07/25/2041(1...........
3136A8 XC  9|FNR2012-99 AB SEQ 1.75 05/25/2039.........cccnvvernees | coene 06/25/2014| MBS Paydown 22,508 | cooieeenn22,508 | oo 22,439 | o, 22,843 | oo | e 4 4 05/25/2039| 1...........
3136AA MJ 1| FNR 2012-139 BH PAC 2.00 02/25/2042...........cocoovee | wovne 06/25/2014| MBS Paydown 34,068 | ..............34,068 | .....ccce.ne 34,738 | v 34,704 48 48 02/25/2042(1...........
3136AA Y7  4|FNR 2012-145 TA PAC 1.25 11/25/2042.........cocccvves | o 06/25/2014| MBS Paydown .32,162 32,054 | ...... 32,060 18 18 11/25/2042(1...........
3136AA YL  3|FNR 2012-133 GE PAC 1.50 08/25/2041.........coccruens | o 06/25/2014| MBS Paydown 4543 | i A543 | 4536 | oo 4,536 0 08/25/2041|1...........
3136AB  H7  1|FNR 2013-5BD SEQ 2.00 03/25/2040............cccoevurs | o 06/25/2014| MBS Paydown .15,500 ABATA | 15,474 [ oo | i 1 1 ..15,500 03/25/2040| 1..
3136AC EK  3|FNR 2013-10 NE PAC 2.00 01/25/42.........ccoovuremerrne | ceene 06/25/2014| MBS Paydown .37,758 ..38,194 38,168 34 34 ..37,758 01/25/2042(1..
3136AC  JY  8|FNR2013-17 PC SEQ 2.00 03/25/2039.........c.ccnuverse | weene 06/25/2014| MBS Paydown 6,238 16,335 | i 6,331 | oo | e (17) (17) 03/25/2039| 1.
3136AD 2H 1 |FNR 2013-43 XP PAC 1.50 08/25/2041.........cccovvrur | ovee 06/25/2014| MBS Paydown 23,305 | cooeeerrenn23,305 | e 22,741 | ... 22,820 44 44 08/25/2041(1...........
3136AD P9  4|FNR2013-41 AE SEQ SSUP 2.00 07/25/2037.......... | ..... 06/25/2014| MBS Paydown 26,450 | ..............26,450 | ..cooovinnene 25791 | oo 25,822 49 49 07/25/2037| 1...........
3136AE 6N 2|FNR 2013-74 HA SEQ 3.00 10/25/2037........c.coevecvues [ o 06/25/2014| MBS Paydown 15,936 | coveeerenn15,936 | e 16,285 | .o 16,255 [ .o | v (79) (79) 10/25/2037(1...........
3136AE  EZ  6|FNR 2013-53 WG PAC 2.00 06/25/2042............ccooue. | voune 06/25/2014| MBS Paydown 14825 | ... 14,825 | s 14,231 | v 14,302 39 39 06/25/2042|1...........
3136AE  S7  3|FNR 2013-53 WL PAC 1.50 01/25/2042..........cccouuvne | o 06/25/2014| MBS Paydown 39,802 | vivreerrn39,802 | oo 37,501 | o 37,709 142 142 01/25/2042|1...........
3136AE  Z4  2|FNR 2013-70 VA PAC 3.00 08/25/2026............ccooures | vonee 06/25/2014| MBS Paydown 29,213 | 29,213 | 29,898 | ..o 29,833 [ v | e (48 (48) 08/25/2026|1...........
3136AF NE  0|FNR 2013-75 VG PAC AD 3.25 08/25/2026.. 06/25/2014| MBS Paydown 11,448 (19) 08/25/2026| 1..
3136AG LA 8|FNR2013-93 VA SEQ 3.00 01/25/25 .| 06/25/2014| MBS Paydown .18,996 (32) 01/25/2025)
31371L  RK 7| FNCN 255290 PT 4.00 06/01/14 06/25/2014| MBS Paydown .10,008 (21) 06/01/2014| 1.
3137A1 X9 9 |FHR 3719 LE SEQ 4.00 08/15/2028...........ccovurevvreee | o 06/15/2014| MBS Paydown 94,518 702 08/15/2028|1...........
3137A2 PF  2|FHR 3766 HE PT 3.00 11/15/20........ccccecvvmrrimmrrerrns | s 06/15/2014 MBS Paydown............cveirenernns | covrmrernmnisnineiienes | cvvvieninne 120,920 (94) 11/15/2020 1...........
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040.........c.oveervvernens | crene 06/15/2014| MBS Paydown .26,527 34 09/15/2040| 1...........
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025............cocvvrrvrers | o 06/15/2014| MBS Paydown 74,582 152 09/15/2025( 1...........
3137A6 FB  3|FHR 3809 GA PAC 4.50 10/15/39.......ccovvemrvermrrreres | v 06/15/2014 MBS Paydown...........ovvevrenereens | covrmrernerissennerinenes | vvviininns 111,174 720 10/15/2039( 1...........
3137A9  J7 2 |FHR 3843 GJ PAC 3.50 10/15/39.......ccomvverrrerirnnrns | ceeee 06/15/2014| MBS Paydown .29,527 7 10/15/2039( 1...........
3137A9 VR 4 |FHR 3835BA SEQ 4.00 08/15/2038..........ccccovrmrrerns | e 06/15/2014| MBS Paydown 55,186 (496) 08/15/2038( 1...........
3137AE LS  2|FHR 3910 JC SEQ 2.00 12/15/2037.. 06/15/2014| MBS Paydown .29,785 (87) 12/15/2037(1..
3137AJ  6F  6|FHR 3955 BG 2.50 02/15/2041. .106/15/2014| MBS Paydown 42,590 17 02/15/2041
3137AJ HW  7|FHR 3960 YH SEQ 2.00 08/15/2040...........ccoevcvvrurs | wurne 06/15/2014| MBS Paydown 140,003 (42) 08/15/2040
3137AP  GN  4|FHR 4029 NE PAC 2.50 03/15/2041.........ccocoeevrmrrinns | e 06/15/2014| MBS Paydown 23,919 (3) 03/15/2041|1...........
3137AQ ZE  1|FHR 4059 BC SEQ 2.50 04/15/39........ccevvermrmrnrens | vorne 06/15/2014| MBS Paydown .50,306 (444) 04/15/2039( 1...........
3137AR  RT  5|FHR 4080 DA PAC 2.00 03/15/2041........ccoovvenerrnnrens | ceene 06/15/2014| MBS Paydown .20,458 (49) [ oo | 20,458 | e | e | e (V] IO 163 | 03/15/2041| 1...........
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3137AR  Z6 6|FHR 4083 CA SEQ 2.00 12/15/2038.........cccoorvvernecn. MBS Paydown 19,213 | 19,213 | e 18,781 93 | e | e 19,213 [ [ [0 | 149 |12/15/2038] 1...........
3137AS Q8  0|FHR 4088 PA PAC 3.00 12/15/40 MBS Paydown 5,196 ...5,443 51 12/15/2040 1..
3137AT Q5 4|FHR 4097 TG SEQ 2.00 05/15/2039. MBS Paydown 31,511 ..30,595 05/15/2039| 1.
3137AT W5  7|FHR 4106 EC PAC 1.75 04/15/41 MBS Paydown 35,172 04/15/2041(1..
3137AU ML 0|FHR 4102 LA PAC 1.75 01/15/2040...........ccocoevrrenee MBS Paydown 7,337 01/15/2040(1...........
3137AU V0 5|[FHR 4119 PAPAC 1.50 09/15/41........covvvvirierirns MBS Paydown 32,622 09/15/2041|1...........
3137AU X8  7|FHR 4123 AE SEQ 2.00 09/15/2039.........cccorvvvrrrrerne MBS Paydown 37,925 | i 37,925 | 38,055 09/15/2039| 1...........
3137AW VA 0|FHR 4145 UC PT 1.50 12/15/2027.........convvevirrrerrnnes MBS Paydown 8,266 8,229 121512027 1.........
3137AY NZ  0|FHR 4161 TB PAC 2.50 11/15/2039........cccruvvrrrcrnneen MBS Paydown 22,204 11/15/2039] 1...........
3137AY UE  9|FHR 4163 YA PAC 2.50 10/15/2041........cccovvrirerrrns MBS Paydown .13,608 10/15/2041(1...........
3137B0 TR  5|FHR 4186 MC PT 1.50 03/15/2028...........ccoccnvrenrrenns MBS Paydown .25,231 03/15/2028|1...........
3137B4 4F  0|FHR 4236 WC PAC EXCH 3.00 05/15/42. MBS Paydown 16,416 05/15/2042| 1..
3137B7 3L 1|FHR 4289 WE SEQ 3.00 08/15/2031.... MBS Paydown 9,138 08/15/2031| 1..
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033.... MBS Paydown 11,305 01/15/2033| 1..
31394N 5L  8|FHR 2713 H SEQ 4.00 12/15/2018.........c0rvvvrvrrirnnene MBS Paydown 27,197 12/15/2018| 1...........
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019........c.covvvvrrrnncee MBS Paydown .34,336 06/15/2019| 1...........
31395 BA  3|FHR 2881 TE PAC 5.00 07/15/2033.........c0ovevrvcrnnns MBS Paydown 49,086 07/15/2033( 1...........
31395) KT  2|FHR 2882 UM SEQ 4.50 08/15/2019..........cccvvrrernnc. MBS Paydown 319,890 08/15/2019| 1...........
31395 MW  3|FHR 2892 DB SEQ 4.50 11/15/2019.......cocvvererrirnn MBS Paydown 43,641 11/15/20191...........
31395L R8 6 |FHR 2921 NE PAC 5.00 09/15/2033..........cccovvrererinnne MBS Paydown 76,318 09/15/2033| 1...........
31396A FH 2 |FHR 3028 ME PAC 5.00 02/15/2034. MBS Paydown 209,491 02/15/2034(1..
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035. MBS Paydown .76,902 79,377 01/15/2035)
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034.. MBS Paydown 135,309 140,023 05/15/2034|1..
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021........ccevererrrernns MBS Paydown 7,301 | e 7,301 | 7,323 09/15/2021|1...........
31397S XM 1|FNR 2011-40 KA SEQ 3.50 03/25/2026 MBS Paydown 8 8 | e 8 | e (VI OUPOOPOUPPOOPPOR FVUPPOURPOOPPORPRORIO I IVOUPPOPPOOPTON VUTPPORTOPPOURRY ISUPPPOORPPURPOR | B IOPPOORRPOPOON 0 |03/25/2026|1...........
31397U RJ  0|FNR2011-63 MV SEQ 3.50 07/25/24.............cccovvunee. MBS Paydown .34,767 35,891 | ... 35,353 321 07/25/2024|1...........
31398F JG  7|FNR 2009-80 MA SEQ 4.00 04/25/2027 MBS Paydown 16,693 | ..o 16,693 | e 17,481 | o 16,950 (7) 04/25/20271...........
31398R E7  6|FNR 2010-57 DP PAC 4.00 08/25/2039 MBS Paydown 29,605 | ...occee0rnn29,605 | oo 30,585 | ..vvrernene 30,011 55 08/25/2039|1...........
31398R  ZU 2 |FNR 2010-57 DB PAC 4.00 01/25/2038 MBS Paydown 33,596 | ..o 33,596 | i 34,784 | 33,607 | oo (98) 01/25/2038|1...........
31402D 7J  3|FNCI 726397 PT 4.00 07/01/2018.......cocovvvrervrrcerns MBS Paydown 36,194 | i 36,194 | 37,212 | e 36,622 | .o (86) 07/01/2018( 1...........
314030 JE 0|FNCI 745561 PT 5.00 08/01/2020 MBS Paydown .29,736 5 08/01/2020| 1.
31403D KD  0|FNCI 745592 PT 5.00 01/01/2021. MBS Paydown .21,602 (15) 01/01/2021
31412Q  SE 0| FNCIPL 932117 PT 4.00 11/01/2024 MBS Paydown 45,657 171 11/01/2024
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030 MBS Paydown 17,519 100 10/01/2030( 1...........
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24........cocvvvvrrnecn MBS Paydown 49,082 | .oierrnn49,082 | i 50,692 | .ovrvrrren 50,184 | .o (46) 10/01/2024/1...........
31417Y R2  5|FNCN MA0504 PT 3.50 08/01/2020...........coccoevenncc. MBS Paydown 54,382 | ..o 54,382 | o 56,761 | .oveeverenn 55,515 | .ovvverrcrires (48) 08/01/2020| 1...........
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31417Y  SD O |FNCIPT 3.50 09/01/2025.........cccoeverrererrereenernenines | ceeee 06/25/2014| MBS Paydown 66,119 | oo 66,119 | 1oii.68,460 | .ooirn85,343 [ | 1,543 [ e | s 1,543 09/01/2025| 1.
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020..........covvrevrmrane | e 06/25/2014| MBS Paydown 76,671 122 122 09/01/2020(1..
31418A CR 7 |FNCN PL MA0979 PT 3.00 02/01/2022..........ccooceneee | eene 06/25/2014| MBS Paydown .16,001 136 136 02/01/2022|1..........
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025..........cocovvrvvrerrens | e 06/25/2014| MBS Paydown 24,933 59 59 07/01/2025( 1...........
314190 MQ 1 |FNCIAE3066 PT 3.50 09/01/2025............covvrrereererne | ceeee 06/25/2014| MBS Paydown 44,294 193 193 09/01/2025(1...........
31419D NW 7 |FNCIAE3104 PT 3.50 09/01/2025..........ccovvvrreremrenns | ceene 06/25/2014| MBS Paydown 5,466 16 16 09/01/2025( 1...........
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021........coccrvvves | o 06/15/2014| Sinking Fund Redemption........... | ceeeveveerernnvcres | overeriens 115,000 | .oovvorinnee 115,000 | ........... 113,834 | ........... 113,825 844 844 03/15/2021| 1FE......
45129W MB  3|ID ST HSG 7 FIN HOME A G2 3.50 5/21/2044.......... | ..... 06/21/2014| MBS Paydown 1,503 .1,503 1) (1) 05/21/2044| 1Z........
45201L WF  8|IL STHSGDEV AUTH C 3.875 12/01/2043.............. | ..... 06/01/2014| MBS Paydown 5,301 5,301 | oovieenn5,301 | e 5,301 0 12/01/2043| 1FE......
45506A BL 4 |IN ST HSG & CMNTY DEV 4.50 06/01/2028............. | ..... 06/01/2014| Sinking Fund Redemption........... [ ..cceveneenievneis | covveeriens 75,000 06/01/2028| 1FE......
46613C TV  7|JEAFLELEC SYS SRS C 5.00 10/01/2014............. | ..ee 04/01/2014[ Call.......coomreereerinerieriseinerienes | e | eeeeeens 1,000,000 10/01/2014| 1FE......
49130T NP 7|KY HSG CORP SER B 4.25 07/01/2027.........cocevrns | vurne 06/03/2014| Partial Call .20,000 07/01/2027| 1FE......
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038....... | ..... 04/01/2014| Partial Call .25,000 12/01/2038| 1FE......
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038....... | ..... 06/01/2014| Sinking Fund Redemption........... | .cceeeeneeneenneens | covvverirnes 20,000 12/01/2038| 1FE......
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039........ccoceee | vurne 06/16/2014| Partial Call .50,000 09/01/2039| 1FE......
60416Q CD  4|MN HFA-NON AMT-MTG 4.50 01/01/2031......c.ccccoer | vvvne 06/01/2014| Partial Call .35,000 01/01/2031| 1FE......
60416Q DL 5|MNHSGFIN MTG SRS D 4.50 07/01/2034............. | ..... 06/01/2014| Partial Call .30,000 07/01/2034| 1FE......
60416Q FT  6|MNHSGFIN AGY-A 2.60 09/01/2042..........cccconvvere | vorne 06/01/2014| Partial Call 27,071 09/01/2042( 1FE......
60535G AX 0|MS STHOME CORP SR A4.50 12/01/2031............ | ..... 05/01/2014| Partial Call .20,000 12/01/2031| 1FE......
605356 AX 0|MS STHOME CORP SR A4.50 12/01/2031............ | ..... 06/01/2014| Sinking Fund Redemption........... [ ..ccerneenievien | vvveeriis 25,000 12/01/2031| 1FE......
60535Q FD 7| MS HOME CORP 5.4 06/01/2038..........ccoooevumrrrernns | corne 05/01/2014| Partial Call 140,000 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.............ccourrervmrins [ o 06/01/2014| Sinking Fund Redemption........... | cveevreeverevirnines | ovvvreirinnns 20,000 06/01/2038| 1FE......
60535Q LY 4|MS STHOME CORP SF MTGE 2.75 12/01/2032...... | ..... 06/01/2014| MBS Paydown 53,159 | .............53,159 | .............53,159 | ...... 12/01/2032[ 1FE......
60636X 8E  6|MO ST HSG SFH SR E-2 4.50 11/01/2027.........couce. | v 06/01/2014| Partial Call 140,000 (2,233) 11/01/2027| 1FE......
60637B BD 1 |MISSOURI ST 4.625 05/01/2028...........cooovvreverrrmirres | coene 06/01/2014| Partial Call .30,000 | cooereernn30,000 | i 31,941 | 31,440 | | e (1,485) [ | e (1,485) 05/01/2028| 1FE......
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.........cc00. | o 06/01/2014| Partial Call 140,000 (2,353) 11/01/2030| 1FE......
61212R 4G 8|MT ST BRD OF HSG B-13.50 12/01/44.........cccoccees | . 06/01/2014| Partial Call .25,000 12/01/2044| 1FE......
64469D EF 4 |NH SFME AMT AQUIS 5.7501/01/2037........cocovevns | oo 04/01/2014| Partial Call .85,000 01/01/2037| 1FE......
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........... | ..... 06/01/2014| Partial Call .10,000 09/01/2025| 1FE......
647200 V3 5|NEW MEXICO SF MTGE B-1 3.75 03/01/2043.. .106/01/2014| Partial Call .30,000 03/01/2043| 1FE......
647200 X6 6 |NM MTGE FIN SFM C |4.50 10/01/2043........c.ccocere | oene 06/01/2014| MBS Paydown 6,602 8 10/01/2043| 1FE......
658207 MZ  5|NC ST HSG FIN SRS 24.25 01/01/2028.........cccoruree | o 06/01/2014| Partial Call .15,000 (579) 01/01/2028 1FE......
677377 U9 2| OHIO HSG 4.80 11/01/2028..........oovvverrerercerrrirnnns | e 05/01/2014| Partial Call 140,000 (2,552) 11/01/2028| 1FE......
686087 LA 3 |OR ST HSG SFM AMT B 4.50 07/01/2023..........ccooee | e 04/01/2014| Partial Call 145,000 (794) 07/01/2023| 1FE......
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034........... | ..... 04/01/2014| Partial Call 140,000 0) 07/01/2034| 1FE......
686087 PG 6 |OR HSG & CMNTY SVC 4.00 07/01/2043.........cocccnne | coene 04/01/2014| Partial Call .35,000 (2,595) 07/01/2043| 1FE......
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70920P AG  9|PASTPUB SCH CMNTY COL 5.00 05/01/2014....... | ..... 05/01/2014| MAULY........ooovveerrncrirecirneerineines [ cererieeineesisninnins | ceereeens 1,000,000 | ......... 1,000,000 | .........1,071,090 | ...coo.e. 1,001,024 [ ..coovvei | s (4,094) | oo [ v (4,094) | oo | e 1,000,000 [ ..ooeoueveerines | s | eerreeireenns 0 . 25,000 |05/01/2014| 1FE......
83712T BZ 3| SC ST HSG FIN/DEV SR 2 5.00 07/01/2027 04/01/2014| Partial Call .10,000 ....10,000 ...10,561 ...(581) ..375 | 07/01/2027| 1FE......
880459 6U 1|TNHSGDEV AGY 5.7501/01/2037 .| 06/01/2014| Partial Call 305,000 ..305,000 ..311,881 (7,821)].. .14,351 | 01/01/2037| 1FE......
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028.. 06/01/2014| Partial Call .15,000 ....15,000 . ...15,851 ...(875) ..440 | 09/01/2028| 1FE......
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENE..........wiiiiiirireiierisiiesersseessssssssssssessessssssesssssssesssssesssssssssessessssssenssesans | coveres 12,752,061 | ....... 12,596,627 | ....... 13,216,690 | ....... 12,063,773 | oo 0. (65,133) [ ovoverernnand 0...(65133) ] .coooorre0 | ... 12,643,338 | ...............0 [.....108,723 |....108,723 |..... 319,539 |...... XXX... [.XXX...
Bonds - Industrial and Miscellaneous
00249E  AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017......cooo. | vouve 06/01/2014| Sinking Fund Redemption........... | cveevrervernniinenes | ovrvnvirnnnns 36,616 | .ovovrrnen. 36,616 | .ovvvverene 36,616 | .ovrvrrrenn 36,616 (V1 ORI 36,616 | .ovvvervriicirns | e | v (1[N 549 |11/01/2017| 2FE......
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035..........coc0e. | e 06/25/2014| MBS Paydown 9,688 9,688 | .o 9,064 | ... 9,054 185 LIS TN IR 9,688 | oo | e | e (V1 IO 92 | 06/25/2035| 1FM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 ..........c... | cce. 05/25/2014| MBS Paydown 55,054 | v 55,054 | ..oooovrrene 45553 | oo 55,210 [ coovvvrerieriiens | ereeeeiiens (97) [CL4 T T I 55,054 [ ..oveorrineinns [ e | e (V] I 1,164 |03/25/2037| 1FM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............... | ... 06/25/2014| Pass-Through LOSS...........cccvevene | crvrerernrminmninnineies [ v | cevvnseienes 10,936 | oo 9,049 0 [ e | e | e [ | (V1 IO 284 |03/25/2037| 1FM.....
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036...... | ..... 06/25/2014| MBS Paydown 21141 | 21,141 | o 17,758 847 L7 A [N RO 21141 [ s e | e (V1 IO 32 | 11/25/2036| 1FM.....
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ... 06/25/2014{ Pass-Through LOSS..........ccccvvreer | crvrvnrermrrnerinnnnines | v | coviverneis 37,960 | .ovvvirnns 27,568 | oo | e | s (1,285) | cvovvverervrieees | cvrvrreend (1,285) [ cooveervirerns | eeereriieinnrneiennnis | eeveeensnnnes [ | e (V[ 366 | 06/25/2037| 1FM.....
WELLS FARGO BROKERAGE
06985P AH 3 |BASIC ENERGY SERVICES 7.75 02/15/2019........... | ... 04/10/2014[ SERVICES | | v 356,310 | ............333,000 | ..........341,176 | ............ 337,466 | ..o | e (405) (405) 02/15/2019| 4FE......
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... |..... 06/25/2014| MBS Paydown 88,457 | ...ccce.....88,457 | ... n.89,508 | oo 89,476 | ..o [ e (944) (944) 09/25/2020| 5FM.....
11042B  AA  0|BRITISH AIRWAYS 5.625 06/20/2020.. . | 06/20/2014| Sinking Fund Redemption.. 2,188 2,188 0 06/20/2020| 2FE......
12479L  AA  8|CAI 2012-1A A ABS 3.47 10/25/2027..... . | R.. | 06/25/2014| MBS Paydown 25,000 | .ooeerrennn25,000 | i 24,995 | s 24,995 | oo | s 0 0 10/25/2027| 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028...........cccovvrrnee R.. | 06/25/2014| MBS Paydown 25,000 | .oeeeernn25,000 | oo 24,998 | e 24,998 | ..o [ e 0 0 03/27/2028| 1FE......
1248ME AG  4|CBASS 2007-CB4 A2D SEQ STEP 04/37.....ccovcveves | cerne 06/25/2014| MBS Paydown 379,559 | ..........379,559 | ..........311,238 | ............ 321,334 | | e 47,896 | ..o | e 47,896 | ..o 04/25/2037( 1FM.....
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........coccorvvvevurns | v 06/18/2014| MBS Paydown 25,000 | ..ce0eeernn25,000 | oo 24,996 | oo 24,997 | oo [ e 0 0 03/18/2028| 1FE......
125634 AL 9|CLIF 2013-3A A ABS 3.67 11/18/2028.........ccocoorevernes | o 06/18/2014| MBS Paydown AAT78 | e b ATT8 | il AATTT | LT A4 I I 0 0 11/18/2028| 1FE......
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... | ..... 06/25/2014| MBS Paydown 54,686 | ............54,686 | ...........49,735 | ... 49,355 86 86 04/25/2035( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........ccocve. | ceene 06/25/2014| MBS Paydown 19,787 | v 19,787 | 17,654 | 18,691 [ .oveeevererivenes | cevererin (549) (549) 04/25/2036( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........coocees | wevne 06/25/2014| Pass-Through Los: .. 0 04/25/2036( 1FM.....
22545R CN 4 |CSMC 2006-TF2A SVA2 SEQ FLT10/15/2021.......... | ..... 06/15/2014| MBS Paydown 3,000,000 | .........3,000,000 | .........2,707,500 | .......... 2,950,755 | .ovvvererivrin | e 84,805 | oo | v 64,405 | ..oovrerinne 10/15/2021| 1FM.....
251510 DP  5|DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35. .| 06/25/2014| MBS Paydown 24,720 (52) 04/25/2035| 3FM.....
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025 04/15/2014| MBS Paydown .80,623 .80,623 | .............80,623 | ............ 107,232 | v 1 01/15/2025| 2AM.....
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025.............c.. | cec.. 06/25/2014| Make Whole Call..... 695,723 671,234 | ...........671,230 | cocevrrneen 892,762 13 13 01/15/2025| 2AM.....
29445U AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037......... | ..... 06/25/2014| MBS Paydown 256,438 256,438 | ............249,386 | ............ 252,354 | .o | e 3,599 3,599 04/25/2037( 1FM.....
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.........ccovvervuns | o 06/15/2014| MBS Paydown 10,843 | ............10,843 | ............. 10,843 | ..ooccevnnnes 10,843 0 10/15/2042[ 1FE......
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... | ..... 06/25/2014| MBS Paydown 40,563 | ............40,563 | ..............37,800 | ...cccco..c 38,184 353 353 07/25/2036| 1FM.....
32051G  SD  8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35....... | ..... 06/25/2014| MBS Paydown 18,276 | ........... 18,276 | .............15,260 | .....cccoo.ue. 14,824 [ oo | v (46) (46) 08/25/2035( 1FM.....
362257 AB 3 |GSAA2006-17 A2 SEQ FLT 11/25/2036.........ccocovvre | vonee 06/25/2014| MBS Paydown 26,193 | .o 26,193 | 26,193 | e 14,682 0 11/25/2036| 1FM.....
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036..........coccovuve | vonee 06/25/2014| MBS Paydown 10,381 | ..............10,381 | ..............10,381 | ... 6,994 2,864 2,864 08/25/2036( 1FM.....
36298Y AA 8| GSAA2006-14 A1 SEQ FLT 09/25/2036..........ccccrves | e 06/25/2014| MBS Paydown 5,780 25,780 | e 3715 | e 1482 | v | e | s 1,482 [ ..5,780 09/25/2036( 1FM.....
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028. . | 06/17/2014| MBS Paydown .25,000 ..24,318 50 50 ..25,000 04/17/2028| 1FE......
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379520 AC  7|SEACO 2013-2A AABS 3.67 11/17/2028.................. R.. | 06/17/2014| MBS Paydown 12,500 | v 12,500 | 12,499 [ 12,499 | | s 0 0 11/17/2028| 1FE......
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050............ccccoceuuves | vouee 06/05/2014| Paydown 52,078 0 08/05/20506...........
411707 AA  0[HNGRY 2013-1A A2 ABS 4.474 03/20/2043. .| 06/20/2014| MBS Paydown 7,500 0 03/20/2043| 2AM.....
45112A  AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043..........cccooo. | e 04/25/2014| MBS Paydown 17,500 0) (0) 01/25/2043| 1AM.....
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35............... | ..... 06/25/2014| MBS Paydown 68,871 308 308 08/25/2035| 1FM.....
46625M MC  0|JPMCC 2002-C1 F SUB CSTR 07/12/2037........cocco. | cevee 06/12/2014| MBS Paydown 254,256 | ............254,256 | ......... 257,275 | 1000253784 | oo [ s (209) (209) 07/12/2037( 1FM.....
46626 FL  9|JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035............ | ..... 06/25/2014| MBS Paydown 43,364 188 188 05/25/2035| 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36........ccccruveree [ e 06/25/2014| MBS Paydown 56,433 | ...coe0rn.56,433 | i 44,829 | 58,872 | | e 1,057 | v | e 1,057 [ 03/25/2036| 1FM.....
46627M  FA  0|JPALT 2006-S1 3A2 SEQ FLT 03/25/36........ccorvvvree [ e 06/25/2014| Pass-Through Los 0 03/25/2036| 1FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........ccouve. | e 06/25/2014| MBS Paydown 17,334 611 (611) 09/25/2036| 2FM.....
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........covuver | eee 06/25/2014| Pass-Through Los: 0 [ e | reerrrenererineenens | e [ e | o (V1 IO 19 [09/25/2036( 2FM.....
Escrow Reorganization
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010......ccoevererercerveirnees | coeee 04/30/2014| Distribution 64,164 (VN PO SPURPOTTRTRTOOTOR TR PPN 64,164 | ...... 64,164 | ..o 12/23/2099 6*.........
Escrow Reorganization
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099...........couvrvee | ceene 04/30/2014| Distribution | [ e 127,506 (VN OOURPURORORN PTOPPOPTORRTOROOROTR IVPORRIRRPRRPON YOO 127,506 |..... 127,506 | .ooovvverrine 12/23/2099 6*.........
52989L AH  2|LIBBEY GLASS INC 6.875 05/15/2020..........cocoorvrere | conne 04/09/2014| Cash TENAET.........ccvrvmeererrneens | crvrererneriseiseiiienes | eeerseenns 217,800 | ............198,000 | ............ 200,535 | ..ovevrne 199,854 | ..ooeervenrines [ s (106) [RL0)) T IS 199,845 | ..o | e 17,955 | ...... 17,955 | ........ 5,445 |05/15/2020| 4FE......
52989L AH  2|LIBBEY GLASS INC 6.875 05/15/2020........ccccocrvrirs | vonee 05/09/2014 Call.......coorveririieisrireiienis 22,660 | .............22,000 | ......... 22,330 | ...... 22,281 | oo | e (18) (18) 05/15/2020| 4FE......
590201 AB  5|MLFT 2008-LAQA A2 SEQ FLT 07/9/21.......covvvvevvrs | v 05/09/2014{ MBS Paydown..........cccccvvrervers | covererinerernnnires | v 3,495,000 | .........3,495,000 | ......... 3,250,350 | ......... 3,226,053 | .cooovverrrveres | v 99,033 99,033 07/09/2021( 1FM.....
61745M N9  0|MSC 2004-1Q8 B SUB 5.19 06/15/2040............cocoreree | e 06/15/2014 MBS Paydown..........ccccovvnerrers | covereveneirerinninenes | cvvveins 1,688,354 1,725,287 06/15/2040( 1FM.....
61755F AA  3|MSST 2007-1 A1 SEQ FLT 06/25/2037 .| 06/25/2014| MBS Paydown 41,391 ..38,584 06/25/2037| 1FM.....
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037.. 06/25/2014{ MBS Paydown..........ccocvvvererveres | covvernnneirerenneeres | oveeriens 173,506 162,403 03/25/2037| 1FM.....
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037..........ccocoue | v 06/25/2014| MBS Paydown 207,414 | ........207,414 | ........ 184,858 | ..o 187,222 | oo | 08,039 | i | 8,039 | [ e 207,414 | oo [ e | e (V1 IO 284 |04/25/2037| 1FM.....
74348Y MA 6 |PROSPECT CAPITAL NOTE 4.75 08/15/2019.......... | ..... 04/07/2014| NON-BROKER..........cccovvvvrrrrnens | crrerirmrinenrnseinsenns | cvereens 1,030,000 | .........1,000,000 | ......... 1,000,000 [ ..ooveoueererinrrnenns e | e [ | v [ | s 1,000,004 | ..oovvvrvrrnns | e 29,996 | ... 29,996 | ........ 6,333 | 08/15/2019| 2FE......
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ... 06/25/2014 MBS Paydown...........oocerveneeenns | cooererneemseiseiienes | ceveineinns 112,333 | oo 112,333 | e 103,159 | cooeeeeern 104,505 | oo | 3,951 | s [ 3,951 | | v, 112,333 | oo [ e [ i (VN IO 155 | 08/25/2046| 1FM.....
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........c.ccceee | ceeee 06/25/2014 MBS Paydown............ccevreneinns | coormrernmeisninerinenes | cvvvieninne 148,597 | ........... 148,597 | ........... 142,839 | oo 149,154 | s | 21 | [ vienn21 | | 148,597 | oo [ v [ v (V] IO 216 |05/25/2037| 1FM.....
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033........ccccee | oo 06/25/2014 MBS Paydown...........covveurernerens | coermeerneeinseinneisienes | oveiveinns 165,239 | ............165,239 | ............ 119,798 | v 124470 | oo | s 12,654 [ .o | e 12,654 | oo | e 165,239 | oo [ e [ v (V)N I 4,004 | 05/25/2033| 1FM.....
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033...........ccc. | e 06/25/2014| MBS Paydown 50,287 | v 50,287 | .ovvovverern 43,750 | i 44,631 | oo | e 3,013 3,013 | oo [ e 50,287 | .ovevervrirvirns | veverinvereiinnn | o ([ 1,165 | 09/25/2033( 1FM.....
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035........... | ..... 06/25/2014| MBS Paydown 4,053 4,053 | ...........3,813 | ..... 3,814 03/25/2035( 1FM.....
78403D AA 8| SBA TOWER TRUST 4.254 04/15/2015... 05/20/2014| MIZUHO SEC USA.............c........ 368,550 ..360,000 ..364,197 04/15/2015| 1FE......
78571C AA 6| SABRE INC 8.50 05/15/2019. .| 05/07/2014| Partial Call 45,570 42,000 42,713 05/15/2019| 4FE......
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029.........cccouverees | oene 06/20/2014| MBS Paydown .95,848 ....95,848 ...95,832 08/20/2029| 1FE......
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37......ccovvvevrnircns | e 06/25/2014{ MBS Paydown..........ccocvvvvirrens | corvervvnneirernnnenes | oveeriens 102,500 | .ovvevrenee 102,500 | .o 98,079 | i 97,667 03/25/2037| 1FM.....
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31........cvcovveers | e 06/25/2014| MBS Paydown 15,222 | e 15,222 | oo 13,756 | e 13,857 08/25/2031| 1FM.....
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037.........ccccorere | vone 06/25/2014| MBS Paydown 66,698 | ...coceenve. 66,698 | ..............63,030 | .oorrencnd 63,732 06/25/2037| 1FM.....
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036...........ccovrverer | e 06/25/2014| MBS Paydown 16,694 | oo 16,694 11/25/2036| 1FM.....
87407P AA  8|TAL 2013-1A A ABS 2.83 02/22/2038.........ccovvvmereres | creee 06/20/2014| MBS Paydown 25,000 | covvernine 25,000 | .o 24,996 | oo 24,997 02/22/2038| 1FE......
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87407P AJ  9|TAL 2014-1A A ABS SNR 3.5102/22/2039.........ccccoo. | e 06/20/2014| MBS Paydown 25,000 | cooeeeernn25,000 | oo 25,000 (VN OO ISV 25,000 [ .oooveorernenins [ e | e (VI IO 202 1FE......
88314R  AA 4| TMCL 2013-1A A SEQ 3.9 09/20/2038.. R.. | 06/20/2014| MBS Paydown .37,500 ..37,308 14 14 ..37,500 1FE......
96032U  AA  1|WESTR 2012-3A A ABS 2.50 03/20/25........coccinvine | coene 06/20/2014| MBS Paydown 68,699 ..68,699 32 32 ..68,699 716 1FE......
3899999. Total Bonds - INdustrial ANd MISCEIIANEOUS. ..........uiveuiisiiresseisieies stttk | nnins 14,253,225 | .......14,045,649 3,292,001 | .......12,554,983 | .......... 4,346 | ...... 236,885 | ..o 611 | oee. 240,621 | oot 0 3,962,004 | ..............0 |....291,221 | ... 291,221 155,001 XXX...
8399997, TOtal BONMS = PaMt 4.ttt s | enriaa 31,226,063 | ....... 30,863,053 31,043,436 | .......28,848,191 | ......... 4,346 | ..... 165,207 | ..o 611 | ..ooee. 168,943 | ..o 0 30,826,118 | ....oooco.en.0 |.....399,945 | ... 399,945 568,065 XXX
8309999, TOtAI BOMAS. ... tesreereeees s s8££ttt | nnins 31,226,063 | ....... 30,863,053 31,043,436 | .......28,848,191 | ......... 4,346 | ... 165,207 | .ovvreenad 611 | ..oee. 168,943 | ..o 0 30,826,118 | .....cooeoer0 [.....399,945 |..... 399,945 568,065 XXX
Common Stocks - Industrial and Miscellaneous
002474 10 4| AZZINC....oovorrerierieereeiesiserienieseseesssssssnsenins | eeee 06/26/2014| CABRERA CAPITAL MARKETS. | ......... 4,788.000 | ............. 201,125 191,195 (A2, T47) | oo | e [ v (42,747)
00287Y 10 9 |ABBVIE INC-WHEN ISSUED..........covvneemrriirirrirnins | e 05/20/2014| ANCORA ADVISORS LLC.......... | woveree. 9,100.000 | ..covvenee 486,566 242,926 (237,845) | ooovorvrinrres e | e (237,645)
14149F 10 9| CARDINAL FINANCIAL CORPORATION........cccoevvee | coene 05/07/2014| CABRERA CAPITAL MARKETS. 3,278.000 53,095 | .o XX e | i 37,923 (21,048) [ ..o | e [ v (21,048)
14149F 10 9| CARDINAL FINANCIAL CORPORATION........coccmmues | oene 05/08/2014{ CANTOR FITZGERALD & CO.... 3,287.000 53,887 | oo e XX | i 45,988 (13,145) [ oo [ [ v (13,145)
14149F 10 9| CARDINAL FINANCIAL CORPORATION........ccormvvne [ vonee 05/09/2014| CABRERA CAPITAL MARKETS. 119,565 114,639 (15,591) [ covvovererriveres [ e (15,591) | ...
30219E 10 3|EXPRESSINC......cocoevvririerreisereseeisnisesesssnsensenes | wene 04/17/2014| CANTOR FITZGERALD & CO.... ,060.000 .45,677 ..52,513 3,920 3,920)
30219E 10 3|EXPRESSINC.....ccoovrreerieeeeeeeeieesessieessesseseniens | oenee 04/22/2014{ CANTOR FITZGERALD & CO.... ..60,549 5,198 (5,198)
337915 10 2 |FIRSTMERIT CORPORATION.......ceoovvrvvrvrevrnrinrerennns [ e 06/13/2014{ CANTOR FITZGERALD & CO.... 2,274.000 44,389 (19,022) [ .o [ e | v (19,022)
427093 10  9|HERCULES OFFSHORE INC........cccocovvvimrineirivrinnins | ceene 06/27/2014| CANTOR FITZGERALD & CO.... | ....... 59,130.000 | ..ccovvnee 235,563 (V1 SOOI ISP 303,485 | ..cccovrivirnns | (67,922) | ... (LA 72| — [
45768S 10 5[INNOSPEC INC......ccooviuerriiiimrieinninsierssisenennes | e 05/27/2014| CABRERA CAPITAL MARKETS. | ......... 3,971.000 | .covvenee 165,386 (49,413) [ v [ [ s (49,413) | covoeererve | v, 134127 | v | 000 31,259 | L 31,259 | ... 1,072 [
685564 10 6| ORBITAL SCIENCES CORPORATION.......c.covvvmuvene | oene 05/20/2014| CANTOR FITZGERALD & CO.... | ......... 2,794.000 | coovvvrrnes 72,822 (26,005) [ ..ovvvecernriniren | eeererinerireriins [ v (26,005) | .voocevrrines | e 39,095 | ..o [
716748 10 8 |PETROQUEST ENERGY INC.......ccovvririrvririireirines [ e 04/02/2014| CANTOR FITZGERALD & CO.... | ....... 15,226.000 | ..cooovvven 85,206 | ...coooeeee XXX eoivoir | v 61,406 | ... 85,776 | ... (4,370) | oo [ e | e (4,370) [
860372 10 1 |STEWART INFORMATION SERVICES.........cccccoeues | eene 05/07/2014| CABRERA CAPITAL MARKETS. | ......... 2,101.000 | coovvvrreces 63,856 (15,070) [ .ovvvveveenrennnen | eevrrrinerirerires [ v (15,070) [
860372 10  1|STEWART INFORMATION SERVICES.........cccoouuvs | rene 05/08/2014| CANTOR FITZGERALD & CO.... 2,112.000 ..64,499 (15,148) [ .vvoeercrevenn | weerveeirseinernns | v (15,146) | ...
860372 10 1|STEWART INFORMATION SERVICES.........cccccvvree | v 05/09/2014| CABRERA CAPITAL MARKETS. ..1,755.000 ..53,139 12,427) | .. (12,427)
860372 10 1| STEWART INFORMATION SERVICES.......ccoccomues [ oene 05/12/2014| CANTOR FITZGERALD & CO.... 2,219.000 69,508 ..60,765 (10,842) | .. . o I (10,842) | ... ..60,765
9099999. Total Common Stocks - INdustrial aNd MISCEIIANEOUS. ... vuuriririiiisaeisieieasessees sttt | snsiinns 1,874,832 [ ... XXX 1,535,239 (482,470) [ covoovvnri [ 9,118 | ...... (491,588) | .oovvvenad [ 1,526,041 | ..oocoeeerr.0 [.....348,790 | ... 348,790 12,811 XXX....
9799997 Total COMMON SHOCKS = PAM 4........cveuieeiieiieeiiesese ettt | ereisenes 1,874,832 ... XXX 1,535,239 (482,470) | oooovrvninin 0 ] e 9,118 | ... (491,588) | ...ocvvnnnad 0 | e 1,526,041 | ..o l0 |.....348,790 | ... 348,790 12,811 XXX....
9799999, TOtAl COMMON SHOCKS. ... vvreseresereseresstess skttt | eisninas 1,874,832 [ ... XXXevone 1,535,239 (482,470) | ovovvrninin 0 | e 9,118 | ... (491,588) | ..oovvvenad [ 1,526,041 | ..ooooeern0 [.....348,790 | ... 348,790 12,811 XXX....
9899999. Total Preferred and COMMOM SEOCKS. .. ... ruuterriutiesseisieree sttt es e8| nnianes 1,874,832 |.......... XXX 1,535,239 (482,470) | covoovvvnrin 0 | s 9,118 | ....... (491,588) | ..oovvvennd [ 1,526,041 [ ...oooooeer.0 {348,790 | ... 348,790 12,811 L XXX....
9999999. Total Bonds, Preferred and COMMON SHOCKS...........cvuuiririririiisiiiiiiiniriseneseres st st nessssssnsnnnsenes | onneens 33,100,895 |........... XXX 32,578,675 (478,124) | ...... 165,207 9,729 (322,646) 0 32,352,160 | .............0 |.....748,735 |..... 748,735 580,876 XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt 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 (102,067) (17,144) 156,288 | XXX..
Fifth Third Cincinnati, OH 9,724,604 2,441,567 | .oooveeee 11,608,092 | XXX..
First Hawaiian. Honolulu, HI 94,936 94,377 94,161 | XXX..
0199999. Total Open Depositories. e XXX 0 0 9,717,473 2,518,800 ..11,858,541 | XXX..
0399999. Total Cash on Deposit XXX 0 0 9,717,473 2,518,800 ..11,858,541 | XXX..
0499999. Cash in Company's Office XXX v [ oo 0.0 S P DO S P XXX 800 800 800 | XXX..
0599999. Total Cash XXX.ovvvvee [ e XXX..ooooee 0 0 9,718,273 2,519,600 | ....... 11,859,341 | 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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