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statement for September 30, 20150ofthe N@tional Interstate Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | seeensrenne 663,924,731 | .o | e 663,924,731 | ....co.evs 609,273,756
2. Stocks:
2.1 Prefermed STOCKS. ... vttt sttt st ss s ssessensns | sesessesseneans 13,834,316 | .o | v 13,834,316 | ..covvvnvee. 12,393,203
2.2 COMMON SOCKS.....uceueerrererrereiresessissssssssse st sssssesssssssssesssssssssessasssssessasssnssessessnssnssesses | sesssssessons 226,210,315 | oo 1,285,380 | ....coc.ne. 224924934 | ............. 222,333,812
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 16,702,599 | ..oooveieiereeieeeieeeiens | e 16,702,599 | .....coo....... 16,007,922
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 ($....14,130,896), cash equivalents ($.......... 0)
and short-term investments ($.....15,627,631)........coooerververreeeeeeeeeee e seeessessessessessesseens | eerveesseenions 29,758,527 | ..eeeveeeeeeeeerereeereeiens | eeeeveeeianas 29,758,527 | ..ccveun.. 19,485,346
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...........oiuuiiiiiiiiiririrr bbb sbaenns | serseneinees 30,663,760 |....ccvourverreiririiriiriiens | e 30,663,760 | ......ccceenee 29,035,107
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 981,094,247 | ....cooovvevnene 1,285,380 | .....cco..o. 979,808,867 | ............. 908,529,147
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 5,974,018 | ..o | s 5,974,018 | oo 5,648,690
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcvries | ververrvnnnns 12,834,401 | oo 112,910 | oo 12,721,491 | oo 9,196,431
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveeriereinns | vvvverennns 146,783,821 | oo 38,010 | oovvvrenn 146,745811 | ...ooeee. 153,129,206
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS.............ccovcucicieiieiiieieississsssissinsiniees | s 5,274,706 | ... | v 5,274,706 | .....cccoeuue. 10,302,720
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns 1,897,288 | ... | v 1,897,288 | 1,644,791
16.3 Other amounts receivable under reinSUranCce CONACES.............couuiviiiiniinsinniiniiniis [ | e | o0 |
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s [0 IR 789,281
18.2 Net deferred taX @SSEL........ovvrrrrrerreirresie st esssenes | eesseneseseees 25,043,422 | ...vvvvn. 2,204,734 | ..o 22,838,688 | .....coovvennn. 21,971,116
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 1,562,557 | oo | s 1,562,557 | .oovveverrnine 1,341,207
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 1,273,904 | .oocvveeeeeeceenees | e 1,273,904 | oo 476,111
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25. Aggregate write-ins for other than iNVeSted aSSEtS...........cceevereeeieeceeeeesee et | sveeisisssenens 5733803 | ....cccuovnue. 1,196,815 | ...ocvvenena 4,536,989 | ....cccvrnnnn 4,598,859
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 1,187,472,167 | ..o 4,837,849 | .......... 1,182,634,318 | .......... 1,117,627,560
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NA 27).....couuurvermrrireirerieesiessiesesssessssesesessssesssssesssesssessssesssessssssssessssesssns | sesessons 1,187,472,167 | oo 4,837,849 | ......... 1,182,634,318 | .......... 1,117,627,560
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0 | oo |0 | e 0
2501. Receivable from insureds for deductible payments.............ccccceevieeiniireieceieesee s | evveveieniesenns 2,261,051 | ........c0e0.... 262,013 | ... 1,999,038 | 1,903,833
2502. Receivable for balance Sheet qUAraNty............ccccvieveieceiee et beseiens | oevissesesissenns TTT3ATT | e | v, 1IT3477 | e 1,534,951
2503. Prepaitd BXPENSES. ......cucveveirriiiiietiiseteseeese s se bt ss s b sss s es s bbb s s s s s ssebesssesesanaess | sessebessssesesinas 934,802 | .oveverirerne 934,802 | ..o 0 [
2598. Summary of remaining write-ins for Line 25 from overflow page............ccoccevieeiveeveeeceiiiees | vveveiiereienienns TOAATA | oo {1 764474 | oo 1,160,075
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE).......urvrrerrerreerissisresssressssesssesssssssssanes | seessssssensnes 5,733,803 | .o 1,196,815 | oo 4,536,989 | ..o 4,598,859
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statement for September 30, 20150ofthe N@tional Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident Year $.....96,587,979).........ccvuererereeiieseeseissesssssss s sses s ssessse s ssss s sssssessssssessss s sesssnssnsanns | ssessessessessesseeseesens 320,716,538 | oo 298,096,458
2. Reinsurance payable on paid [05ses and 10SS adjUSIMENE EXPENSES..........cureirrirriiireirieieiste ettt ssessss | rstessessesessessessesssessessessssessessesses | eesessessessesessesnesnssessesnessssessessesses
3. LOSS QAJUSIMENE EXPENSES......cvcviiieeiiiieteiiscieiie sttt s et a e s bbb st bbb es s s e b b s st s s b st s st s s snsebenntes | bensereseresesansetesenreaas 72,273,004 | oo 68,491,530
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES............ccuvvvevrvivieeeeeeeeeee e sesteseseess | eveesessssaesesessesesseens 11,193,847 | oo 10,871,142
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviieeieiiieies ettt ssstesssessens | sessessssssesssseesssssaenen 9,128,842 | ..o, 5,451,072
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvrrerurrirrienrerrinirerereieieersseeeesssssessssesssssesss | sessesssesessesssssssssessnes 4171,033 | oo 5,671,563
7.1 Current federal and foreign income taxes (including $.....653,611 on realized capital gains (I0SSES))...........coevvvrrrererrrernerins | corvrresrssnersesssessssensonns 504,093 | ..o
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....146,129,821 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 134,206,022 | ...covvvvrreiiiinnns 131,627,005
10, AQVANCE PIrEMIUML......cuiviiiecreiirctesetetes ettt ettt sttt b s s b st bbb es s s et bt et s s s s bbb s st s s s s st bt b es s sebesantebensesesans | bessebessssesessnnetesnsesesannnd 602,667 | ..o 459,383
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 32,487,841 | oo 18,861,172
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 266,461,265 | ....cooocverercreinns 260,408,210
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieiiiiecieicecee et sesees | sresesssesss e sssssaenes 19,957,499 | oo 19,444,724
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiiii s | s 1,449,726 | ..o, 1,364,673
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. cvvecvecree ettt bt nes | estesssestesae s e re 2,164,560 | ..ocoooverieriicieina 4,171,000
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 lIADIIIES...........cvurvrerererieccieis ettt ettt s st | sfenssesensenssnsen st nes 35,363 | oo 34,491
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........c.ruieriirireireiereineseeeeise e seessesessesessssesesnes | seseeeesessessnsessssesens 887,198,149 | oo 832,947,856
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 887,198,149 | ..o 832,947,856
29.  Aggregate write-ins fOr SPECIal SUMPIUS fUNAS.........c. ittt ettt sb st ents | steesestsessessentsse st st et ntens e taes 0 | oo 0
30, COMMON CAPHAI STOCK.........cveiecieiiieeiecictte ettt bbbt bbbt bbb s b s ssessesnns | snsessesesenten s bnsesaens 3,000,000 | oo 3,000,000
31, PrEfErTed CAPItAl STOCK. ... .. vueeuieuceueis ittt ettt ettt s s s e E s £ 8 e£8 428842 E R84 R b e REeeE b e | £EeeE e R seEEeeEee b s e e bR R RE e s R R s b et | ShieRsee R e R R ee s R R st E et aen
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccueiiiiiricicis ettt sssens | stsessbesses st b st s e anes 0 | oo 0
33, SUIPIUS NOLES... ...ttt ettt s sttt a s a s s b s s s bbb s s bt s b enbenseb s | ebsebaesiss s s e s s st e st e s bt s s s s b s et | 4baesaet et st e bbb en bttt
34, Gross paid in and CONTDULEA SUIPIUS..........c.cvueviieiieiiciciiie ettt bbbttt bbb n s ssessnns | sentessnssnsensesnsnsessns 32,108,779 | oo 32,108,779
35, UNasSIGNEd fUNAS (SUIPIUS).......cc.cviuieieeiciriteiiei ettt sttt b s bbb bbb bbbt 260,327,389 249,570,925
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 295,436,168 | ...oovvvrererriennens 284,679,704
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns 1,182,634,318 | .ovooevevrvcrir 1,117,627,560
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).......ccueuirierrieuirisiirisesisissssssesessssresssssssenssssssssssnesssssesenssssnsssssessnsees | eesneenessssssssssnsnessenrssenes 003008 _| rerresssessssrsssnsssansssseneens 34,491
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE). .....cuuruurerrerusarsaresseseesssesseseessssssssssssessssssssssssnsssssssssnssssssssssssssssssessans | sesssssssssssssssssssssenssssssssesssssssesns 0 ] i 0
3201.
3202.
3203.
3298.
3299.
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statement for September 30, 20150ofthe 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 $ 351,473,599 |...cccovnene. 342,862,166 | ............. 459,489,042
(written $ 123,253,505 |....ccovenee. 111,487,689 |......c....... 150,681,469
. (written § ..256,766,038 | .. ...241,711,398 325,585,978
(written $ 217,961,066 | .............. 212,638,456 284,584,534
DEDUCTIONS:
2. Losses incurred (current accident year $.....123,923,584):
20 o OO PO POT PSRRI 227,234,282 | .....cou..e. 220,237,371 | oo 319,843,355
2.2 Assumed ....87,003,756 77,891,983 104,799,930
2 T 07T =T OO PO 158,197,005 238,918,120
2 NEL. . 139,932,349 185,725,166
3. Loss adjustment XPENSES INCUITEM..........ccoeviiuevriiieiiiieisieiesetes s ssse e ssssesessssssesssssessssessssssesensssessnns | senssnerenssse 20,998,878 | vvevevivrernnns 27,700,332 38,211,847
4. Other underwriting expenses incurred............. ..58,112,546 76,316,685
5. Aggregate write-ins for underwriting deAUCHIONS. ...........overerirrerreiriei et eseesesseeessenssessessenssssesses | ssssssssssssssssssssssssnsenssd | wonsessesssssssssssssenssnennes (O 0
6. Total underwriting deductions (Lines 2 through 5) 225,745,228 300,253,698
7. NEtinCOME OF PrOLECLEA CEIIS. ... ... ceuruuriuieeieiieee ittt ettt s e s e b s st s s essens | S8sebseeentsnssessenssnssnssnssens | sebsessessenssnssenssnssnsensantss | Hreesosssnssensensanssnnsensanssnes
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7) n(13,106,772) | oo (15,669,165)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cu ittt | essesinensnesa 20,254,697 18,550,975 24,952,766
10. Net realized capital gains (losses) less capital gains tax of §.....853,611..........cccouovrrvreriieriresrieesisessssssssesssessies | osssessssssins (2,399,319)] .. 1,669,556 | ..ovivieiinns 1,405,099
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.cviiereiereerieieieteees ettt ses s sse st sses s sessssassssnns | sessessesassanes 17,855,382 20,220,531 26,357,865
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 1) OO
13. Finance and service charges not included iN PrEMIUMS...........ccovciveiiiiieieieieesie et sss st sssens | essessesiessssessns 137,995 | ..o 157,127 | oo, 207,163
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ovuririirieieirreerieisstesese st ssse s s s s s essenes | sressssssssssans (3,169,617) (3,824,570) [ ...oeoverrrenen. (4,797,507)
15. Total other income (LINES 12 throUG 14)..........cuuiiuiiiiiieiiciieiieiieeieei ettt | srbsesssssssssees (3,031,622) | ...cvorrennens (3,667,443) | ...covviinnnne. (4,590,344)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNcome taXes (LINES 8 + 11+ 15) ...ttt nbns | cbensessessesaes 11,058,761 | .oeverirnn 3,446,316 |.....ccevneve 6,098,357
17. Dividends t0 PONCYNOIAETS. ..........ucuuiiirireicesiieieire ettt ettt ssesses et esseeeseesessennes | seesssssssnsessssnsensesssnsnnes | sesessessessnssnsesssessssnsessnnns | nersessssassensssssssnsessesnsenes
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........cvcvieiriireceiieteeteee ettt ssesse s bnsssassens | sessessesassanes 11,058,761 | .....ccvvvvenee 3,446,316 | ....ccovennee. 6,098,357
19. Federal and foreign inCOME taXeS INCUITEH. ..........eveuiuiieieeisie ettt sses s entes | essssessassesanes 3,217,718 |... ...(32,445) ....143,114
20. Netincome (Line 18 mMiNUS LINE 19) (10 LINE 22)........cvuivevieeeereieeesie sttt s sss s sssssssssenes | svsssssessesinsns 7,841,043 | ..o 3,478,761 5,355,242
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrHOT YEAI..........coveieiiieieieieissieie ettt senss | seessesesnes 284,679,704 | .............. 283,419,115 | ..., 283,419,115
22. Netincome (from LINE 20)........c.ruirererrirrirneireieisseeeiseesesessese st sssssesssssssesessess s sessessssssessessssssessesssssnssessesssssessessnsans | oessessassnsssans 7,841,043 | oo 3478761 | .o 5,355,242
23. Net transfers (t0) from Protected Cell GCCOUNES..........c.iuiiiciiisiee sttt sses | essesssestessessssessessessessnss | nssessessessssessessesnsessassess | sressnsnssessesnssnsessassessnsns
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(2,652,891).. 2,317,777 ,882,220
25. Change in net unrealized foreign exchange Capital GaIN (I0SS)........c.euriiirirrieiiinieieieisseieesiss s ssssessessees | sessesssssssesessssessesesessnss | nssessessssssessesessssessessess | sresssssssessesssssssesassessnsns
26. Change in Net dEfErred INCOME tAX........vuu vttt ettt ess st ensnes | sressssssessnssasenn 419,414 (313,703)
27. Change in NONAAMILEEA @SSELS...........ccceiirerieiciecre et bbb bbb s s bbb b st snens | ebesssbesnserens (1,828,210) | ...cvovvevern.. 1,450,065 | ..o 948,679
28. Change in provision for reinsurance. ..2,006,440 | ... .(2,491,312) | ..... (1,611,849)
29. Change i SUIPIUS NOES.......vuiueiriiriiesieieisieise ettt b s sse st s st s e s st snsansesns | ebsessssastessessnsessessessnsanss | nssensessnssntessessessnsessassess | sressesnssessesnsnsessessesnsns
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TraNSTITEA 10 SUIPIUS........evvevecveeeie ettt sttt sttt b st s ses s s s saessssnsansens | avsesssssssssessssstessesnsnss | sebessessssssassessesnsassessnses | sevessesssssessnsssessessesansnes
33. Surplus adjustments:
331 Paid N
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
34. Net remittances from or (to) Home Office
35. Dividends to stockholders ..(10,000,000)
36. Change iN TEASUIY STOCK.......c..evuivieiieiiiiiteiieist sttt ettt bbbt bbb bbb st
37. Aggregate write-ins for gaing and I0SSES IN SUMPIUS.........vurervrererrireireienseeie st ssssssessessssssessssessssssessessesssnsses | sisssessssssssssssssssssssssnes [0 [ 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccuvieiiiiieieieie s | crsssessesssees 10,756,463 |....cocevvrrnnns 4433913 | .o 1,260,589
39. Surplus as regards policyholders, as of statement date (LineS 21 PIUS 38).........c.ccuvvveveererrireieiieieeieee e seeeesiens | cveveeseinns 295,436,168 | .............. 287,853,028 |.............. 284,679,704
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVErfloW PAGE..........ccieiriiiiicieesee et sees | rvsessesssssssessssssessesaens 0 | oevrrrierenennierienensn0 e 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........cvuiieereiiiieiieiieriisiisissessstesesesssssesesesssssssessesssssssesssssses | oveessesssssssessssssessasanes 0 | oiieeeenieriieeieene0 [ 0
1401. Other.......cccovvivvrennee 1,025,960 |.....................881,349 | ..... 1,232,749
1402. Interest on funds held... (4,195,577) | ...cocvvevnn(4,705,919) | ... (6,030,256)
TA03. bRkt | eesee st
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.......ccuereririrnrirrirriecensiseis e isssesessseesssssssssssstns | sesessessssssesssssssssssessns
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... curuureuriuaieieeieisarssseseessesssessessnssssseessnssesssssnssnsssssesssssnsssssens | sessssssssssesssssnssssssssesens (O {01 0
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statement for September 30, 20150ofthe N@tional Interstate Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE............cvcvieeecieieiete ettt s st ssss s snsesaens | ereseesinaans 237,962,035 | ............. 222,641,451 | .. 281,261,785
2. NetinVestMENtINCOME.........cc.viiiii bbb | eriesiesies 22,023,834 | .....cououuee 20,896,227 | .....cocoonne. 28,155,381
3. Miscellaneous income ....(3,031,622)] .... ...(3,667,443)] .... ....(4,590,344)
4. Tl (LINES T HhTOUGN 3)....ouuevermriiicesieesise s essss sttt nnnns | eeeeesseees 256,954,247 | ............. 239,870,234 | ....ccoceeens 304,826,823
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicetecee ettt saesnnas | ervesnsinis 106,203,729 | ............. 117,278,773 | ... 160,159,825
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviviriieeiceeee e | everieiesenns 81,845,320 | ..ovvernee. 82,355,748 | ............. 109,938,578
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 $.....653,611 tax on capital gains (losses).. 2,577,955 5,607,637 ....355,043
10 Total (LINES S HIrOUGN 9)....ccvvvurveurrrisieesisesisieesisesses st sesss s sss st sss st sssss s st | cevisnsessens 190,627,004 | ............. 205,242,158 | ....ccoueeens 270,453,447
11. Net cash from operations (Ling 4 MiNUS LiNE 10)........c.ccuririurreriieneireieeneieieesstseese st ssesssessessesssssessssssessessssssessessas | cnsssesesnees 66,327,243 | ......c.cone.. 34,628,076 | ....cccvvenne 34,373,376
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...vveereressreeeseris bbb n st | srenee e 88,951,390 | ...ocvvvvuneeee 72,903,117 | ocovvvvrenne 104,185,993
2.2 SHOCKS..ouueeeerueeeesaeeeesseecessseess et es s bRttt | seeniseennens 12,397,997 | oo 9,308,079 | ..eovvvrernnee 13,786,175
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  OthEr iNVESIE @SSELS........cvvvurirreeicriereecee sttt enssnes | erssesssneentanneens 750,000 | veoeerieeereeirreneenen [,
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents...........ccocvcueieieicicrieieieseeseens [ e [ s [ e
12.7 Miscellaneous proceeds [T
12.8  Total investment proceeds (LINES 12.110 12.7).....cuuiuieeieieeseie st sses st ssssssssessssssssssessessseses | cessessessns 102,099,387 | ..coevveee. 82,211,196 | .ccovvvree. 117,972,168
13.  Cost of investments acquired (long-term only):
130 BOMAS . .veveeeeerse ettt bRt | rnereraeens 147,217,429 | .o 86,075,854 | .....ccoeonn. 133,477,842
13,2 SHOCKS. . vvvureereeesreeseeessees e ess e ssess s ess sttt | crrnentrenenes 17,283,949 | ... 12,624,076 | ...coccoonve. 15,688,796
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..v.vuueereeececeee et s st | serneseensseaes 1,125,658 | covvooveereeennn 971,460 | ovvvoeveenne 1,010,020
13.5  Other iNVESIEA @SSELS........cvvuuirirceiicririic sttt | ceseenesessenes 2,072,403 | .cocovvrnnne 2,138,447 | oo 3,231,264
13.6  MisCEllaNEOUS APPIICALIONS............cvucveieeiiiecieiite ettt sessessaes | evssssssssssssans 722,697 | .o 1,219623 [ ..o 1,052,437
13.7 Total investments acquired (LINES 13.1 10 13.6).....cureirrrieiriieieissisessesise s ssessssssssessessessessssssesssssssssessenes | sessssssssans 168,422,137 | .cvvvvvev. 103,029,461 | ............. 154,460,360
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOLES.........c.cvuereririerrurirnrireieisrsieeeessetseesessesseessesseesesssssesses | sessessessssesssesssssasssssessas | sresessessssssssssssessssssessases | sosesessessssssessessssssssessns
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (66,322,750) (20,818,264) (36,488,191)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5  DiviIdeNdS t0 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 10,268,689 | ................. 5,399,921 | oo 21,953,239
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........c... | coocevenenn 10,268,689 | .......cc........ 5,399,921 | ..ocvcvnnee. 11,953,239
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccooverercvecees | corrverris 10,273,182 | ..oevnnee 19,209,733 | oo 9,838,423
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING Of YEAT.....vvvvuererueiessseeeeseeeisseecesssesss st s bbbt | seesisesnsens 19,485,346 | ...occvvvvnnee 9,646,923 | ...ocvvevens 9,646,923
19.2 End of period (Line 18 plus Line 19.1)....... 29,758,527 28,856,655 19,485,346
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 ettt | sreneee et | e | seeser e
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Statement for September 30, 2015 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 09-30-2015 12-31-2014
1. Netincome state basis Ohio $ 7,841,043 $ 5,355,242
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP $ 7,841,043 $ 5,355,242
5. Statutory surplus state basis Ohio $ 295,436,168 $ 284,679,704
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP $ 295,436,168 $ 284,679,704

C. Accounting Policies

6. Investment grade loan-backed securities are stated at amortized value. The prospective adjustment method is
used for all loan-backed securities. Non-investment grade loan-backed securities are stated at the lower of
amortized value or fair value.

Note 2 — Accounting Changes and Correction of Error S

No significant change.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

D. Loan-Backed Securities

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

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

3. The following table shows each loan-backed security with an other-than-temporary (“OTTI”) impairment
recognized during the three months ended September 30, 2015.

Amortized Present Value Amortized
Cost Before of Projected Recognized Cost After Fair Value at Date
CuUsIP OTTI Cash Flows OTTI OTTI Time of OTTI Reported
362381AA3 $ 455,254 $ 448,180 $ 7,074 $ 448,180 $ 372,527 03/31/2015
36298YAA8 469,901 462,217 7,684 462,217 406,272 03/31/2015
41161VAC4 907,598 870,188 37,410 870,188 867,014 09/30/2015
TOTAL XXXX XXXX $ 52,168 XXXX XXXX XXXX
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Statement for September 30, 2015 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 $ (660,987)
2. 12 months or longer (396,390)

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

1. Less than 12 months $ 65,464,020
2. 12 months or longer 22,942,970
5. Based on historical payment data and analysis of expected future cash flows of the underlying collateral,

independent credit ratings and other facts and analysis, including management’s current intent and ability to
hold these securities for a period of time sufficient to allow for anticipated recovery, management believes
that, based upon information currently available, the Company will recover its cost basis in all of these
securities and no additional charges for other-than-temporary impairments will be required at September 30,
2015.

E. Repurchase Agreements and/or Securities Lending Transactions

The Company does not have any repurchase agreement and/or securities lending transactions at September 30,
2015.

I. Working Capital Finance Investments
The Company does not have any working capital finance investments at September 30, 2015.
J. Offsetting and Netting of Assets and Liabilities

The Company does not have any derivative, repurchase agreements, reverse repurchase agreements,
securities borrowing or securities lending assets or liabilities at September 30, 2015.

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

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiari es and Affiliates

No significant change.

Note 11 — Debt
B. Funding Agreements with Federal Home Loan Bank (FHLB)

Not applicable.

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

A. Defined Benefit Plan

Not applicable.

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

No significant change.

Note 14 — Liabilities, Contingencies and Assessment S

G. All 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.
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Statement for September 30, 2015 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 16 — Information about Financial Instruments w

ith Off-Balance Sheet Risk and Financial Instrument

s with

Concentrations of Credit Risk

No significant change.

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

B. Transfers and Servicing of Financial Assets

Not applicable.
C. Wash Sales
Not applicable.

Note 18 — Gain or Loss to the Reporting Entity from

Uninsured Plans and the Uninsured Portion of Parti

ally

Insured Plans

No significant change.

Note 19 — Direct Premiums Written / Produced by Man

aging General Agents / Third Party Administrators

No significant change.

Note 20 — Fair Value Measurements

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 September 30, 2015 about the Company's investments
measured at fair value.
Assets at fair value Level 1 Level 2 Level 3 Total
Perpetual Preferred Stock
Industrial and Misc $ 8,984,950 $ 2,003,500 $ - $ 10,988,450
Total Preferred Stocks $ 8,984,950 $ 2,003,500 $ - $ 10,988,450
Bonds
Industrial and Misc $ - $ 13,421,433 $ - 13,421,433
Residential Mortgage Backed Securities - 510,445 - 510,445
Total Bonds $ - $ 13,931,878 $ - $ 13,931,878
Common Stock
Industrial and Other $ 46,473,901 $ 822,630 $ 2,737,218 $ 50,033,749
Mutual Funds 2,847,142 - - 2,847,142
Total Common Stocks $49,321,043 $ 822,630 $ 2,737,218 $ 52,880,891
Total assets at fair value $ 58,305,993 $ 16,758,008 $ 2,737,218 $ 77,801,219

Q06.2



Statement for September 30, 2015 ofthe NAtional Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following table provides information as of December 31, 2014 about the Company’s investments
measured at fair value.

Assets at fair value Level 1 Level 2 Level 3 Total
Preferred Stock
Industrial and Other $ 8,550,450 $ 990,000 $ - $ 9,540,450
Total Preferred Stocks $ 8,550,450 $ 990,000 $ - $ 9,540,450
Bonds
State and Local Government $ - $ - $ - $ -
Industrial and Misc - 2,817,574 - 2,817,574
Total Bonds $ - $ 2,817,574 $ - $ 2,817,574
Common Stock
Industrial and Misc $45,071,321 $ - $3,987,987.00 $ 49,059,308
Mutual Funds 3,117,732 - - 3,117,732
Total Common Stocks $ 48,189,053 $ - $ 3,987,987 $52,177,040
Total assets at fair value $ 56,739,503 $ 3,807,574 $ 3,987,987 $ 64,535,064

The Company uses the end of the reporting period as its policy for determining transfers into and out of each
level. During the nine months ended September 30, 2015 there was one perpetual preferred stock totaling
$1.0 million (transferred in the third quarter) and one common stock totaling $0.9 million that transferred from
Level 1 to Level 2 due to decreases in trading activity. During the three and nine months ended September 30,
2014 there were four perpetual preferred stocks totaling $4.0 million that transferred from Level 2 to Level 1
due to increases in trading activity. During the nine months ended September 30, 2014 there were four
perpetual preferred stocks totaling $4.0 million that transferred from Level 1 to Level 2 due to decreases in
trading activity.

2. Rollforward of Level 3 Iltems

The following tables present a reconciliation of the beginning and ending balances for investments measured
at fair value using level 3 inputs for the three and nine months ended September 30, 2015 and 2014.

Tota Gains Tota Gains

Transfers (Losses) (L osses) Ending
BeginningBalanceat Transfers out of Level includedin  includedin Balance at
7/1/2015 into Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements  9/30/2015
Industrial
and Misc
Common
Socks $ 2,778,059 $ - $ - $ - $(199,091) $158,250 $ - $ - $ $2,737,218
Total $ 2,778,059 $ - $ - $ - $(199,091) $158,250 $ - $ - $ $2,737,218
Total Gains Tota Gains
Transfers (Losses) (Losses) Ending
Beginning Balanceat Transfers out of Level includedin included in Balance at
1/1/2015 into Level 3 3(a Net Income Surplus Purchases Issuances Sales  Settlements 9/30/2015
Industrial
and Misc
Common
Socks $ 3,987,987 $ $(966,274) $(277,931) $ (164,814) $158,250 $ - $ - $ $2,737,218
Total $ 3,987,987 $ $(966,274) $(277,931) $ (164,814) $158250 $ - $ - $ $2,737,218

(a) Transfer out of level 3 for the nine months ended September 30, 2015 is the result of one security transferred
into level 1 due to increases in the availability of market observable inputs.

Total Gains
Beginning (Losses) Total Gains Ending
Balance at Transfers  Transfersout includedin  (Lossesincludedin Balance at

7/1/2014 into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sdles Settlements 9/30/2014

Other Loan-

Backed and

Sructured

Securities $ 500,000 $ - $ - $ - $ - $ - $ - $- $ - $ 500,000
Industrial

and Misc

Common

Socks 3,843,527 - - - (65,560) (10) - - - $ 3,777,957

Total $4,343527 $ - 0% - $ - 0% (65,560) $ (10) $ - $- $ - $ 4,277,957
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Total Gains Tota Gains

Transfers (Losses) (Losses) Ending
BeginningBalanceat Transfers out of Level includedin includedin Balance at
1/1/2014 into Level 3 3 Net Income rplus Purchases Issuances Sdes  Settlements 9/30/2014
Other Loan-
Backed and
Sructured
Securities $ 500,000.00 $ - $ - $ - $ - $ - $ - $ - $ - $ 500,000
Industrial
and Misc
Common
Socks $ 1,500,000 $ - $ - $ - $ 11,967 $2,265990 $ - $ - $ - $3,777,957
Total $ 2,000,000 $ - $ - $ - $ 11,967 $2,265990 $ - $ - $ - $4,277,957

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 is responsible for the valuation process and 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
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.
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C. Other Fair Value Disclosures

The table below reflects, as of September 30, 2015, 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 $ 679,922,884 $ 663,924,731 $ 3,399,087 $ 656,487,389 $ 20,036,408 $
Preferred Stocks 14,275,580 13,834,316 11,615,525 2,161,455 498,600
Common Stocks 52,880,890 52,880,890 49,321,042 822,630 2,737,218
Cash & Short Term
Investments 29,758,527 29,758,527 29,758,527 -
Total debt securities $ 776,837,881 $ 760,398,464 $ 94,094,181 $ 659,471,474 $ 23,272,226 $

The table below reflects, as of December 31, 2014, the fair values and admitted values of all admitted assets that are
financial instruments excluding those accounted for under the equity method.

Fair Value Admitted Value Level 1 Level 2 Level 3 Not Practical
Bonds $ 627,404,145 $ 609,273,756 $ 3,547,924 $ 610,757,807 $ 13,098,414 $
Preferred Socks 12,774,778 12,393,203 11,266,878 1,013,000 494,900
Common Socks 52,177,040 52,177,040 48,189,053 - 3,987,987
Cash & Short Term
Invesments 19,485,346 19,485,346 19,485,346 - -
Total debt securities $ 711,841,309 $ 693,329,345 $ 82,489,201 $ 611,770,807 $ 17,581,301 $

D. Reasons Not Practical to Estimate Fair Values

Not applicable.

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through November 6, 2015, 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 & Contrac___ts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act (ACA)

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjust _ment Expenses

Reserves as of December 31, 2014 were $366,587,988. As of September 30, 2015, $99,825,237 has been paid
for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $274,936,754 as a result of re-estimation of unpaid claims and claim adjustment
expenses. Therefore, there has been an $8,174,003 unfavorable prior year development since December 31,
2014 to September 30, 2015. The unfavorable development in 2015 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.
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Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles
No significant change.

Note 32 — Discounting of Liabilities for Unpaid Los ses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

B. Not applicable.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] NoJ[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
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[ ] No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

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
Company State of
Name of Entity Code Domicile
0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2010

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2010

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/18/2011

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes[ ] No[ ] NAI[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 with 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] Nol[ ]

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 OCC | 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

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

Qo7



statement for September 30, 20150ofthe N@tional Interstate Insurance Company

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

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

FINANCIAL

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

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Yes[ ] No[X]

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

use by another person? (Exclude securities under securities lending agreements.)

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:

13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] Nol[ ]
$ 1,238,021
Yes[ ] No[X]
$ 0
$ 0

Yes[X] Nol[ ]

1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

14.21 Bonds $ 0 [§$ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 171,023,923 173,329,424

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 171,023,923 $ 173,329,424

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nol[ ]

If no, attach a description with this statement.
16.  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: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

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

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation

1 2
Name(s) Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2
Old Custodian New Custodian

3 4
Date of Reason
Change

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment

accounts, handle securities and have authority to make investments on behalf of the reporting entity:

Central Registr;tion Depository Narﬁe(s) Addsress
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
107496 Emerald Advisers, Inc. 1111 Superior Ave., #1310, Cleveland, OH 44113
16076 Ancora Advisors LLC 6060 Parkland Boulevard, Suite 200, Cleveland,
OH 44124
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
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.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
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]
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
0.000 0.000 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 22.040%

5.2 A&H cost containment percent (3.310)%

5.3 A&H expense percent excluding cost containment expenses 39.940%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
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 1,996,539 | oo 2,664,246 | .......ccceone.. 1,283,214 | oo 1,326,095 4,171,190
2. Alaska.........ccoeoerieriieereiiienns AK]....... Lo | e 5,155,265 | ..cvvvevrnns 4558,371 | cvvvvene 1,534,007 | .ooovverene. 1,236,100 6,815,886
3. ANZONA.. AZ|.... Liorvons | e 3,135,660 | .ocovvrrriinnee 5,659,941 | oo 2,481,719 | oo 2,148,884 | ..o 5,828,407
4. Arkansas.........ccocooveeeeiienns AR |....... Lo | v 6,121,332 | oo 5,797,451 | o 2,052,443 | .o 1,719,784 5,545,355 | .ovvieinin 3,662,498
5. California.......c..coocurerrnernenenad CA|... RSO I 51,889,618 | ...cocovvveneee 52,466,605 | ............... 40,589,364 | ............... 30,486,041 ...126,351,755 | ............. 102,885,589
6. Colorado........coeurrerrerenrennenes CO ... Lo | v 4,411,665 | .................3,889,444 | .............. 2,824218 | ....ccoeenve. 2,229,298
7. Connecticut........c.cocverrvrrenens CT|...... Liorvons | e 8,410,699 | ....ccccoeee.e.9,306,611 | oo 12,533,340 | oo 3,350,752
8. Delaware........cccoccosvreerennnn . DE | oo Livoorors | e 12,817,891 | ...............10,683,550 | ......ccooee.... 4,689,584 | ....coocvvvvnne. 3,456,219
9. District of Columbia................ DC|..... Lo [ e (1,710) | v 1,889 [ | e
10.  Florida......cocoovenvrmrreereneenc FL [ i (- 12,629,125 | ............. 13,124,182 | ................ 9,391,295 9,960,589 22,066,756
11, GEOrgia.....cocveerevreerverrennen . GA [ Lo ...3,936,320 ..2,615,891 ..3,915,697 ....8,925,284
12, Hawaii.......coooovverrrrrrrnrnne H (- 13,041,137 | .............. 11,881,703 | ................. 5,047,951 5,099,165 15,799,787
13, 1daho....cccocevvvvvivnivninninnecnn D i Lo | e 4,683,054 1,564,324 | ....cooovvvein 897,235 5,003,713
14, MNOIS......vorverereeeereneirerreenen L [ (- ....7,444,253 ..5,557,879 ...6,620,401 ..17,536,862
15, Indiana......c.ccoevrvrvrerrrnrvnnenndN i Lo | e 4,281,801 1,360,035 1,604,344 5,764,645
16, 1OWA..cocereeeee A Livorvoos | e 1,192,739 | o 1,102,910 | oo 2,231,734 | o 4,605,640 | ...coovonrene 6,580,933
17, Kansas.......ooneeneveneeeneineens KS|....... Liovvons | v 8,037,640 | ..coovvrverennn 6,867,332 | .o 2,399,402 | .ovorvriiinnes 1,163,985 7,224,982
18.  Kentucky.......cooovernernrinnis KY ... IS I 10,765,462 | .....ovvennene. 2,804,479 | cooovvnne 2,615,715 | oo, 974,890 | .ooovvrvrriann 4,006,457
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Lioevons | e 3,652,941 | .o 3,665,277 | wvevoevrcrinene 877,602 | .ooovvveereine 797,275 | oo 3,459,794 | i 3,092,740
20, Maine.....oooververiieiieiieiiens ME ... Liooeos [ e 284,531 | oo 259,793 | oo 84,290 | oo 253,733 420,104 361,286
21, Maryland.......ccoconerimrinrinnnns MD ... Liovvons | e 2877411 | o 3,804,313 | oo 1,756,329 | .o, 1,382,789 5,797,943 4,839,054
22.  Massachusetts..........ccc.coevennee MA| ... Livorvons | e 7,070,144 | ...ooceveeee. 13,246,426 | ....ovvvvnvne 5,691,883 | oo 7,581,350 | ..ooooveienee 17,514,183 | ....cceoueeee. 18,906,135
23, Michigan........cccooerervnieininns Ml ....... [
24, Minnesota.......cccccoevverenee s MN | Livoovons | e 3,405,727 | oo 3,617,255 | oo 1,680,491 | .oooovrreii 2,070,466 | ....ocooerenee 4,323,711
25.  MisSiSSippi........ccoevreerirerenn. MS | oo Lo | v 2,724,260 | ................. 1,911,162 | v 873,739 | o T47,596 | oo 2,038,827 | ..o 2,058,414
26.  MiSSOUT......cocornrernrirnrrnennen MO | Liorvoos | e 9,677,514 | oo 8,645,517 | .ocvvvrvcienes 3,220,433 | oo 4,549,234 13,703,399 ...11,255,232
27. Montana..........cceceerevvereeeen. MT | Lo | v 3,677,262 | .o 3,718,536 | .oovvrerene 2,545,350 | .ooovrerrrirnnn 2,540,974 3,633,024
28.  Nebraska........ccooueenmecnneen . NE | e Liorvons | e 3,941,506 | ..coovvrvriinnes 3,204,545 | ..o 1,840,245 | ....ccoovvvenee. 2,795,424 | oo 3,239,239
29. Nevada.........cooocovverevecnneeen . NV | Leveee | e 1,540,891 5,376,704 | ..o 4,176,590 | .ovovverene. 3,561,848 7,939,708
30. New Hampshire...........ccceee... NH | . Lecen. ....2,524,864 2,838,269 | ... .1,305,049 | .. ...1,268,447 3,799,793
31. New Jersey......cooovrevevneeen. NJ [ oo Lo [ v 70,056 | oo 88,219 | .o 76,538 | oo 61,345 38,776 118,065
32, New MexXico.......occovvvrmrrnee . NM | Livovvoos | e 1,068,132 | coovvereeis 702,669 | .ooovverrriiinnes 341,698 | .o, 231,494 2,146,439 1,346,428
33.  New York..... LNY (- ..28,384,557 ...26,591,303 ..9,450,813 14,845,745 ..42,340,375 34,247 563
34, North Carolina.........cccceeeeeer... NC | .o Lecen. 14,947,659 16,993,091 9,256,261 16,488,975 28,690,469 30,191,367
35.  North Dakota...........cceoeeneeeen.ND | .o IS I 1,119,639 1,139,287 | oo 294,795 | oo 95,647 570,758 532,213
36.  Ohi0...c.ovrrerrrrrreirneinerineene OH | L. ....8,501,835 9,912,650 | ... ..3,322,391 ...3,566,154 11,751,767 11,144,755
37.  Oklahoma........cccooonnrrnrren . OK | e Livorroos | e 3,733,734 | oo 3,430,826 | ..cooovieenee 1,145,323 | i 930,036 3,817,508
38, Oregon.......ccouermeenernerinenn. OR | e Levoreons | oo 1,207,423 | ..ooovvvirnes 1,736,947 | ..o 1,070,351 | oo 752,941 | oo 2,837,372 | oo 2,690,094
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 16,312,721 | oo 17,887,601 | ..o 13,535,380 | ..oovvvrvrnnene 8,318,978 27,943,726 ...23,938,443
40. Rhode Island............cccoconeenRI | i Livovvons | e 1,051,038 | .ooovveins 900,475 | oo 191,668 1,046,398 910,923
41.  South Carolina..........ccooconvuennee SC....... Livorvoos | oo 2,181,430 | oo 5,213,757 | oo 2,990,854 | .o 2,644,244 | ... 7,954,430 | oo 7,961,036
42.  South Dakota..........ccrevererennee SD|....... Lecoreons | v 1,022,802 | ..ovvvvviinnes 912,380 | oo 588,763 | .ovvvverrireenne 521,611 502,930 471,490
43, TeNNESSEE......cccommvmrrmrierniinnes TN|....... IS I 12,032,794 | oo 14,320,059 | .o 6,837,304 | oo 7,382,055 16,633,258 ...14,742,042
Y -V TR X e ISP I 22,372,068 | ....ccovvenee 20,001,515 | .ovvvveirnes 17,704,530 | ..ovvovvvennee 22,516,898 | ......cocconue 40,414,932 | ..oovovvnns 41,652,835
45, Utah..occens UT|...... Livoovons | s 8,680,894 | ...covvvriinn 7,525,347 | oo 2,055,393 | .o 6,225,033 | .o 7,718,819 | oo 5,799,138
46.  Vermont...........ccovvvveerrirerrnnns VT |....... Lo | e 813,803 | .overre 1,259,019 | oo 478,236 | oo 334,129 1,961,442 1,579,208
47, Virginia.....ocoeceeeeeenneeneeenieeens VA|...... Licoovoos | e 6,572,732 | oo 6,091,887 | .oovrieienee 1,962,329 | ..o 3,797,524 | oo 9,275,182 | .ooverinne 8,889,999
48.  Washington...........ccoeevrernnee. WA]....... Lo | v 2,831,950 | .oovvrvvrne 2,565,994 | ......ccoco.e.. 1373177 | o, 707,757 3,450,969
49.  West Virginia..........cocoooevenen. WV |....... Lioovors | e (41,048) | ..ovoiis (138,832) | c.oovvenrrvreienns 118,460 | ..ovvovvrrnn. 287,284 984,057 952,157
50.  WIisCONSIN.......ccoeeverrireriirerns Wi ....... Lo | v 7,406,512 | ..ccvvvree. 7178,485 | ..o 1,312,711 | e 2,959,220 | ...ccoovvnee. 8,725,692 | ..ovvveren 8,021,844
51, Wyoming......ccocoveemernernen WY | e IS IO 121,408 | .o 196,316 103,733 ...143,347
52.  American Samoa....................AS | ....... N
53, GUaM....cocoovrvrrcreernereenGU [ N
54.  Puerto RiCO.....coveveereeireircenn. N
55.  US Virgin Islands N
56. Northern Mariana Islands......MP | ....... N
57. Canada.......cccoeuvirirrernnenn. CAN |....... N | et | e
58. Aggregate Other Alien............ (O I 0.0 O [ (01 I 0
59, TotalS.....oovevierireneieseies [C) It I [P 341,743,162 | ............. 346,211,661
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 September 30, 2015 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.

A

{

* Denotes insurer

American Financial Capital Trust Il
American Financial Capital Trust Il
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%)

PU 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

Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.

Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC

Ohio Oil & Gas Holdings, LLC

The Owasco River Railway, Inc.

PCC Real Estate, Inc.

PCC Technical Industries, Inc.

PCC Maryland Realty Corp.

Penn Central Energy Management Company
Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.

Waynesburg Southern Railroad Company

GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited

Hangar Acquisition Corp.

Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.

Risico Management Corporation

HHHFFF'

Dixie Terminal Corporation
GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #

Marketform Group Limited
Marketform Holdings Limited
Lavenham Underwriting Limited #
Marketform Hong Kong Limited
Marketform Limited
Gabinete Marketform SL
Marketform Australia Pty Limited
Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #
Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
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
HKG
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement for September 30, 2015 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.

L

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 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 Insurance Company *

UTA Acquisitions, LLC

Great American Holding, Inc.
Agricultural Services, LLC

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

i

* Denotes insurer

Mid-Continent Assurance 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*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

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

Mid-Continent Excess and Surplus Insurance Company *

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
X 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
OH 45-0252531 67083
MD 52-2179330
TX 58-0869673 63479
X 47-1933937
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
DE 31-0912199 35351
OH 31-0973761 37990
X 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 September 30, 2015 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, Compafiia 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. X 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 * @ X 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 (51.1%) 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
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 September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC 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..........cccoeevrervrnnrens | OHuoeveisiios [UIP i [ seeeesssnesesssssseesssensennes | OWNEISAID. ot [ | corieiesie st esssenns | ansesesnnens
.................................................................................. 31-6549738.. | ..cooovvereeeirens | cevereivenirenn | veeiresensennennn. | American Financial Capital Trust Il...........c.cccceeeeee. | DE.....o.o. |NIALL............. | American Financial Group, Inc..............cccc.eveev.e.. | Ownership......... | ...100.000 | American Financial Group, INC........cc.covvvvivereinns | cone
.................................................................................. 16-6543606.. | .....coccrereviens [ corererrireriens | cvvirevieeneneneenen. | American Financial Capital Trust Ill.............cccoeeee | DE......c. [NIAL............. | American Financial Group, Inc............ccceueeneee.e. | OWnership........ | ...100.000 | American Financial Group, INC.........cccvuvererevnrns | cene
.................................................................................. 16-6543609.. | .....ovcvvveiens | veverereseinnes [ evrrereneceneneeene. | American Financial Capital Trust IV............cccceeeeee. | DE.......... | NIAL.............. | American Financial Group, Inc................c.ceeev... | Ownership......... | ...100.000 | American Financial Group, INC........cccoeuvvveeenenes [ covreineens
.................................................................................. 31-0996797.. | ..ovvereerenirens | evvreererreinienns | veeererneennenenennn. | American Financial Enterprises, Inc.........ccoooeeeveer | CToveees | NIALL............. | American Financial Group, Inc............c.ccccevvenveee. | OWnership......... | ...100.000 | American Financial Group, INC.........coccoverevrcnines | cone
.................................................................................. 31-0828578.. | ..cveeeevreireens | cvvreereireinienns | veeerenenenenenen. | American Money Management Corporation............ |OH............ |NIA............... | American Financial Group, Inc..............ccccceveee.. | OWnership......... | ...100.000 | American Financial Group, INC..........ccooverevrcnnes | cone
.................................................................................. 27-1577326.. | .coevveeeecens | cevveerireeieens [ cevsieieeneeeenn. | American Real Estate Capital Company, LLC........ [OH............ [NIA............... | American Money Management Corporation........ | Ownership......... | .....80.000 |American Financial Group, INC.........c.cccecvviveens [ covirirennnns
.................................................................................. 27-2829629.. | ...covvveeriens | cereerirennens [ cevveeiesiesnnen.. | MidMarket Capital Partners, LLC American Money Management Corporation........ | Ownership......... | .....65.000 |American Financial Group, INC........cccccccovcvvraas | cone
.................................................................................. 41-2112001.. | coveerireeens | vevereeeeisiiees [ coresiseeesnneennn. | APU Holding Company American Financial Group, Inc..........c...ccceuuueeer. | Ownership......... | ...100.000 | American Financial Group, INC.........ccccoevvivenns | cone
23-6000765.. American Premier Underwriters, INC...........cccvvninee APU Holding Company..........ccceeriurrrererreeninns Ownership......... ...100.000 | American Financial Group, Inc
.. |23-6297584.. . | The Associates of the Jersey Company.. .. | American Premier Underwriters, Inc.... . | Ownership ...100.000 | American Financial Group, Inc...
37-1094159.. Cal Coal, INC..vovvveeceeceeeeee e American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc

95-2802826.. Great Southwest Corporation...............ccocueivienenee 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............cccccrevvvenenee American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.
48-1665396.. | ..vuvverrercenins | e e Pennsylvania Lehigh Oil & Gas Holdings LLC........ PA............ NIA .. Lehigh Valley Railroad Company...........c.cccceeee Ownership......... ...100.000 | American Financial Group, InC..........ccccocuviveeennee

.................................................................................. 20-1548213.. | ovevvvveeecees [ eeveerireeees [ cvevieesseennn. | Magnolia Alabama Holdings, Inc...........cccooceeeeeee. |DE.......... [NIA.............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 |American Financial Group, INC.........c.cccceovvrrenas | cone
.................................................................................. 20-1574094.. | ...ccovvvevvees [ cerreerireeens [ eevviveissneeeenn. | Magnolia Alabama Holdings LLC...........cccccoeeeevieeee [ AL [NIALL.............. | Magnolia Alabama Holdings, Inc........................ |Ownership......... | ...100.000 |American Financial Group, INC...........ccoecvvivevns | cvrrirennnns
.................................................................................. 46-1852532.. | ...eveverereis | vrerrevesiieins [ ceeviesessieseeeenn.. | Michigan Oil & Gas Holdings, LLC..........cccccoeveeveen. [MlL...oeo.. | NIAL............... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC.........ccccerevuerrens | o
.................................................................................. 46-1480078.. | ..oovvvvervrens | veerrereseinines [eesriesessiesennen.. | Oi0 Oil & Gas Holdings, LLC........ccccoccevivveeeiene | O | NIAL............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC.........cccervvrvrrens | e
.................................................................................. 13-6021353.. | ..ovovvrvvres | vervrersiseienes [ eosrenessieneneeen. | The Owasco River Railway, InC........cocovvvveeveceeees [NYoieeeees |NIAL............. | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC........cccccevvrrerrenns [ rvverrnnnns
.................................................................................. 31-1236926.. | .....coceveveees | cevveevireerenns [ eeviveeenseeennn. | PCC Real Estate, Inc American Premier Underwriters, Inc................... | Ownership......... | ...100.000 |American Financial Group, INC...........cccoecrirrrenes | cone
.................................................................................. 76-0080537... | ...ccvvverererrenes [ cevrereirireerenns | cesnveeessseennnnenn. | PCC Technical Industries, Inc DE........... INIA............... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC...........ccccoeeeerres | vone
.................................................................................. 31-1388401.. | ..ovoeeecviens [ vvreererrevienn | vevereireincsnneneenne. | PCC Maryland Realty Corp.......ccocvvvvercvvcvcncncne |MD..ceoo. | NIA.............. | PCC Technical Industries, Inc..............cccceeeeeee.. | Ownership......... | ...100.000 | American Financial Group, INC..........ccocvvevevrens | vevereineens
.................................................................................. 06-1209709.. | ...ooevevrerrirens | evvrrererreirerenn | severernennenenenen. | PENN Central Energy Management Company......... | DE............ |[NIA............... | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 |American Financial Group, INC..........ccoererrennes | cone
.................................................................................. 23-1537928.. | ooovvveeeees [ ereenireees [ | PENN TOWETS, INCuvevcceceveesicieenees. |PAG [NTALL........... | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 |American Financial Group, INC.........c.cccceoeviveenas | cone
.................................................................................. 46-3246684.. | ......ccoovveen | ceerieeieiiies | cevieseeeenn. | PENNSYlvania Oil & Gas Holdings, LLC................... |PA............ [NIA............... | American Premier Underwriters, Inc................... | Ownership......... | ...100.000 | American Financial Group, INC...........ccccecevreecrnns | corrererrnns
.................................................................................. 23-B000766.. | ....coeverrerens | errerrerrereirenes | sereirerseenseeennn. | PENNSYlVania-Reading Seashore Lines...........cccocoo. [Ndueeeeene [ NIAL.............. | American Premier Underwriters, Inc................... | Ownership......... | .....66.670 | American Financial Group, INC..........ccccoevierverees | cone
23-6207599.. | .oevvvrrvvrreens e e Pittsburgh and Cross Creek Railroad Company...... PA....ccooen NIA..ccoone American Premier Underwriters, Inc................... Ownership......... | ..... 83.000 | American Financial Group, InC........c..cccocevevnnn.
23-1707450.. Terminal Realty Penn Co........c.oovvvirrnreiniiniennns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc

.. |23-1675796..
98-1073776..

. | Waynesburg Southern Railroad Company... . . ... | American Premier Underwriters, Inc ... | Ownership ...100.000 | American Financial Group, Inc...
GAl Insurance Company, Ltd..........ccccovrneirerrinnne APU Holding Company............cceevnrereerereeneneen. Ownership......... ...100.000 | American Financial Group, Inc
Great American Specialty & Affinity Limited APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.
Hangar Acquisition Corp APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.

31-1446308..

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

.................................................................................. 91-1508644.. | ....ccvvvveverrens | corerrerreiniienn | ceverserseisnsenennnnn. | Premier Lease & Loan Services of Canada, Inc...... |WA........... [NIA............... |APU Holding Company

Ownership......... ...100.000 | American Financial Group, INC.........ccccoovvrurinnnee.
Ownership......... ...100.000 | American Financial Group, InC.......c..cccocevrevrnnen.




statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1262960.. Risico Management Corporation..............cccccceevene | DE.iaeice. APU Holding Company...........coereuneerererneenenns Ownership......... ...100.000 | American Financial Group, Inc.
.. |31-0823725.. . | Dixie Terminal Corporation .. | American Financial Group, Inc. ..| Ownership.... ...100.000 | American Financial Group, Inc...
98-0606803.. GAI Holding Bermuda Ltd..........ccccoovvirieenniinnns American Financial Group, INC.........ccccoooevevevnnne. Ownership......... ...100.000 | American Financial Group, Inc
.................................................................................. 98-0556144.. | ...ccovvvvervrens [ errerrireeinnns [ eerveveennnieneeees | GALINdemnity, L., GAl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, INC.........cccocvuveveires | vone
.................................................................................................................................................................... Marketform Group Limited............cccocvrerriverrerennen. GAl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, INC.........cccccoervrren | e
....................................................................................................................................................................... Marketform Holdings Limited..............cccccevevennens | GBR.....oo. [NIA............... | Marketform Group Limited............ccccccocevreveeene. |Ownership......... | ...100.000 | American Financial Group, INC........c..cccoveverreeen | cererrrenns
.................................................................................. 98-0412245.. | ....ovvvvvveiren | cereresiieiiens | seiereseieieneennnns | LavENham Underwriting Limited.........coccoceeveveene. |GBR....o. | JA............o...... | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, INC..........ccccoeverrens | vone
.................................................................................................................................................................... Marketform Hong Kong Limited.............ccccccorcreerne. [HKG....cco.... | NIA............... | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, INC.........ccoovevvvvernns [ coee
....................................................................................................................................................................... Marketform Limited...........ccccoevvrrecncrveinncneinreninns | GBRuco [ NIALLL.............. | Marketform Holdings Limited................ccccoeve.e.. | Ownership........ | ...100.000 | American Financial Group, INC.........cccoueriererevns | coverrvennne
.................................................................................................................................................................... Gabinete Marketform SL...........cccccoevevcvvererieens |[ESPoccs [NIALL........... | Marketform Limited..........ccccocovvvinciccininenneee. | Ownership........ | ...100.000 | American Financial Group, InC.......c.cccovvvveveivins | o
.................................................................................................................................................................... Marketform Australia Pty Limited.............cccocoevevee. [AUS.......o. NIAL............. | Marketform Limited...........coooevevvrcneneceneeee. | Ownership........ | ...100.000 | American Financial Group, INC.........coveeeveenerees |
....................................................................................................................................................................... Studio Marketform SRL.........cccccocovvevvivcvrecenneeens [ ITAci [ NIAL.......... | Marketform Limited..........ccccoocveviieviciceneee.. | Ownership........ | ...100.000 | American Financial Group, INC.........ccocvevieninns | corvirennins
.................................................................................................................................................................... Marketform Management Services Limited............. |GBR..........|NIA............... | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, INC.........cccccvuveverres | vone
.................................................................................. Marketform Managing Agency Limited.................... | GBR.......... [NIA............... | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, INC..........cccoevvrrens | vone
98-0431601... [ ..evverererrerrens [ errerrererrenienns [ crreirerenesseissenenns Sampford Underwriting Limited..........cccccoeeverennen. Marketform Holdings Limited............c.cccvvevinenn. Ownership......... ...100.000 | American Financial Group, INC.......c..cccoeererevene | corerrennns
.................................................................................. Marketform Trust Company Limited Marketform Group Limited............ccccccoeevrerrennene. |OWnEIShip......... | ...100.000 | American Financial Group, INC.........ccccovererrerene | cerrerrrenns
06-1356481... | ..oovevereererecens | erverereseeceens Lo Great American Financial Resources, Inc.... American Financial Group, InC..........cccocvveiinne. Ownership......... ...100.000 | American Financial Group, InC..........cccocvvreirnnen. Toeins
31-1422717.. AAG Insurance Agency, INC........cccourevreerinieeerenn. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc
.. | 34-1017531.. . | Ceres Group, Inc.............. ..| Great American Financial Resources, Inc........... | Ownership ...100.000 |American Financial Group, Inc...
47-0717079.. Continental General Corporation............cccocvevenen. Ceres Group, INC........cvveeereeeenereeeincnieeereenenns 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 Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc
. 113-1935920.. Great American Life Insurance Company............... OH...coco.c. A Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc
45-2969767.. . | Aerielle IP Holdings, LLC .. | Great American Life Insurance Company........... |Ownership......... | ..... 62.500 | American Financial Group, Inc...
26-4391696.. Aerielle, LLC Great American Life Insurance Company........... Ownership......... | ..... 62.500 | American Financial Group, Inc
3121021738 [ oo [ s Annuity Investors Life Insurance Company............. OH............ (A, Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC..........ccevevvnerrenae
27-B07827T.. | oo | e e Bay Bridge Marina Hemingway's Restaurant, LLC.. |MD............ NIA oo Great American Life Insurance Company........... Ownership......... | ..... 85.000 | American Financial Group, INC..........ccccoevniunenas
.................................................................................. 27-0513333.. | .overerverirens [ vereerenveinienns | severeinesennenenn. | BAY Bridge Marina Management, LLC................... [MD............|NIA............... | Great American Life Insurance Company........... | Ownership......... | .....85.000 | American Financial Group, INC..........cccccvuvurerens | cervererneens
.................................................................................. 20-1246122... | ..o | cvveereineneens | seeerenenenenenenen. | Brothers Management, LLC........c.ocoovoevvvvvnenienns | FLueoee | NIALL............ | Great American Life Insurance Company........... | Ownership......... | .....99.000 |American Financial Group, INC..........ccoovreurvnnes | cone
.................................................................................. 45-3988240.. | ....ccvvrvieen | ceereireeniries | ceveesiseieennnenne | FT Liquidation, LLC......coovvveviievveceicieeviceeens | OH [ NIALL............ | Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC........ccccccovvurivnnns | o
.................................................................................. 20-4604276.. | ....cooveerrees | correerireenns [ cevviveiesseeenenen. | GALIC - Bay Bridge Marina, LLC.............ccccceeeeeeeee. [MD............ INIAL.............. | Great American Life Insurance Company........... |Ownership......... | ...100.000 |American Financial Group, INC...........ccoeceviveuerns [ covrririnnnns
.................................................................................. 45-5565693.. | ....ccoevrrierens | veereieieniiens [ coiresssieienineennn. | GALIC - Sorrento, LLC Great American Life Insurance Company........... | Ownership......... | .....65.000 | American Financial Group, Inc
.................................................................................. 31A3MTTT. | oo | cevieveiveieiies | ceieseseieiieneennnns | GALIC Brothers, Inc Great American Life Insurance Company........... |Ownership......... | .....80.000 | American Financial Group, INC.........ccccccoevvvirans | ove
.................................................................................. 45-1144095.. | ...oovvvvevries | vevrrieresnienes [eovriereneienieneinnees | GALIC POINtE, LLC..viiiiiecesee e Great American Life Insurance Company........... | Ownership......... | .....65.000 | American Financial Group, INC.........c.ccccvvvrecveies | 2ueireinnne

.................................................................................. 26-3260520.. | ....corerereirens | cerreererrenirenns | seieireneinneeennnn. | Manhattan National Holding Corporation................ |OH............ |NIA............... | Great American Life Insurance Company........... | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccvuvrerins | corverernnens
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American Financial Group, Inc........ 67083... |45-0252531.. Manhattan National Life Insurance Company......... Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, Inc
et | s 52-2179330.. . | Skipjack Marina Corp " .. | Great American Life Insurance Company. Ownership.... ...100.000 | American Financial Group, Inc...
American Financial Group, Inc........ 63479... | 58-0869673.. United Teacher Associates Insurance Company..... Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc
.................................................................................. 47-1933937.. reevieennneenneeens | UTA Acquisitions, LLC United Teacher Associates Insurance Company. | Ownership......... | ...100.000 | American Financial Group, INC..........ccccecvrvvnnns | e
.................................................................................. 42-1575938.. s | Great American Holding, Inc American Financial Group, Inc...............cc.......... | Ownership......... | ...100.000 |American Financial Group, INC...........cccceveereries | cone
.................................................................................. 27-3062314.. reerenniennenennnnn | Agricultural Services, LLC.......vvvevcvicieisiiennns Great American Holding, InC...........cc.ccceveevnneee. | OWnership........ | ...100.000 | American Financial Group, INC.........c.ccccvvvvreinnnae
.................................................................................. 45-4110027.. reeneneneennn | United States Commodities Producers LLC............ NIA............... | Agricultural Services, LLC.... Ownership......... | .....75.000 | American Financial Group, INC..........cccoeverrrens | vene
.................................................................................. 27-2354685.. cerereeneneeeenens. | United States Livestock Producers, LLC NIA............... | Agricultural Services, LLC.... Ownership......... | .....75.000 | American Financial Group, INC.........ccocovevvvernns | coee
American Empire Surplus Lines Insurance

0084...... American Financial Group, Inc........ 35351... |31-0912199.. [ .oeoverieeriis | errreeirieieens | e Company A, Great American Holding, INC..........cccccovviveveieinnns Ownership......... ...100.000 | American Financial Group, InC..........ccccocevevnnen.

American Empire Surplus Lines Insurance

0084...... American Financial Group, Inc........ 37990... | 31-0973767.. | .o e | e American Empire Insurance Company.................... A Company Ownership......... ...100.000 | American Financial Group, InC..........ccccocuviveeennee

.................................................................................. 59-1671722.. rveiennnneenneeeen. | AMerican Empire Underwriters, InC.........cccevveniee. NIA............... |American Empire Insurance Company................ | Ownership......... | ...100.000 | American Financial Group, INC..........cccccovvvrrres | vone

................................................................................................................................. GAI Australia Pty Ltd.........ccoovirierrinnniesiieens Great American Holding, Inc............c.cccceevueeee. | Ownership......... | ...100.000 | American Financial Group, InC.........ccccovvvrvrennnne.

.................................................................................. AA-1784136. s | Great American International Insurance Limited..... . | Great American Holding, Inc.... Ownership......... | ...100.000 | American Financial Group, INC..........ccccervrrens | vone

0084...... American Financial Group, Inc........ 23418... | 73-0556513.. | .ovvvevereirres [ eveirrinieiieiens | e Mid-Continent Casualty Company.............cccccuevvn.. . | Great American Holding, Inc.... Ownership......... ...100.000 | American Financial Group, InC........c..cccocvvreirunee.

0084...... American Financial Group, Inc........ 15380... [73-1406844.. | ....oovvvvreree | evrreinrnreins [ e Mid-Continent Assurance Company.............cc.een.. Mid-Continent Casualty Company..........c..cc..... Ownership......... ...100.000 | American Financial Group, InC.......c.ccccvvverrvirrunen.
Mid-Continent Excess and Surplus Insurance

0084...... American Financial Group, Inc........ 13794... [ 38-3803661.. | ...ovorevererens | verreerireireires [ e Company (A, Mid-Continent Casualty Company.............c.c...... Ownership......... ...100.000 | American Financial Group, INC..........cccvvvnerrenee

.................................................................................. 30-0571535.. Mid-Continent Specialty Insurance Services, Inc.... NIA............... | Mid-Continent Casualty Company...................... |Ownership......... | ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 23426... | 73-0773259.. . | Oklahoma Surety Company................. Mid-Continent Casualty Company... . | Ownership ...100.000 | American Financial Group, Inc...

0084...... American Financial Group, Inc........ 22179... | 95-2801326.. Republic Indemnity Company of America............... . | Great American Holding, INC........cccocoevvvirriennnnne. Ownership......... ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 43753... [31-1054123.. | oo [ e Republic Indemnity Company of Califomia............. A Republic Indemnity Company of America........... Ownership......... ...100.000 | American Financial Group, INC..........ccccovurvrinnnee.
Summit Consulting,

.................................................................................. 59-1683711.. revrrennnneennene | LLC it NIA............... | Great American Holding, Inc...........c.ccccovurenneen. | OWnership......... | ...100.000 | American Financial Group, InC..........cccocvvvevnnnee.
Heritage Summit Healthcare, Summit Consulting,

.................................................................................. 59-3385208.. RS RRRR | O USROS NIA. o |[LLC e Ownership......... | ...100.000 | American Financial Group, InC..........ccccccvvrerreunee.
Summit Holding Southeast,

.................................................................................. 59-3409855.. reeerernenneennensnnne | MCuiiiiiise s NIA...............| Great American Holding, Inc..............cccoeureeneee. | Ownership......... | ...100.000 | American Financial Group, InC.........ccccoevvvvinenee.
Bridgefield Employers Insurance Summit Holding Southeast,

0084...... American Financial Group, Inc........ 10701... [59-1835212.. | ..voverevrvreerees | erreererneinereins e Company........cooeneeneneerneens A INCeoieeeecee Ownership......... ...100.000 | American Financial Group, InC..........ccccocuveveeennee.
Bridgefield Casualty Insurance Bridgefield Employers Insurance

0084...... American Financial Group, Inc........ 10335... |59-3269531.. CoMPaNY......coeererrereererrerreenns Company........... Ownership......... ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 16691... {31-0501234.. . | Great American Insurance Company. .. | American Financial Group, INC.........ccccccovevrinne Ownership.... ...100.000 | American Financial Group, Inc...

.................................................................................. 45-2969767... Aerielle IP Holdings, LLC.........ccccovverviiirieieininnne Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, Inc

.................................................................................. 26-4391696.. reeerrernennennennienee | ABTIEIE, LLC ot Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, INC.........c.ccccocovurvirnene

.................................................................................. 31-1463075.. cereveeseneeneeennn. | AMerican Signature Underwriters, Inc Great American Insurance Company.................. |Ownership......... | ...100.000 |American Financial Group, InC.........cccccccovuerenec.
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59-2840291.. Brothers Property Corporation...........ccccoceeveveenenes | OHucecos [NIALi Great American Insurance Company.................. Ownership......... | ..... 80.000 | American Financial Group, Inc
..|20-5173494.. . | Brothers Le Pavillon, LLC..... .. | Brothers Property Corporation . | Ownership.... ...100.000 | American Financial Group, Inc...

20-5173589.. Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC . | Ownership......... ...100.000 | American Financial Group, Inc
.................................................................................. 25-1754638.. | ...ccovvevvees | cereenireeinis [ cevviveeisseennnnen. | Brothers Pennsylvanian Corporation...........cccoeeeeee |[PALiie Brothers Property Corporation . | Ownership......... | ...100.000 | American Financial Group, INC..........cccccouvevriris | vone
.................................................................................. 59-2840294.. | ....eveveveiens | ceverrerieisiienns | seieirenesnenennnnn. | Brothers Property Management Corporation........... | OH............ Brothers Property Corporation .... | Ownership......... | ...100.000 | American Financial Group, INC.........cccecverrerrens | o
.................................................................................. 20-4498054.. | ..coovverereriens [ cererrerseeienns | ceieriesessnieennn | Crescent Centre Apartments.........ooocovceeveeieieeinees |OHueee | NIAL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccouverrecveees | Tovieininns
.................................................................................. 31-1277904.. | coovveveveeeiien | cevereiveieiens | veeiseseenneennne | CTOP Managers Insurance Agency, Inc............o.e... |KS.........e.. | NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC...........cooereverrarras | cone
.................................................................................. 31-0589001... | .voveererierins | rerrerireirereins | cererninereneennnne. | DEmpsey & Siders Agency, Inc.........occeeevevereeienes |OHuceceeoo | NIAL............ | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cc.coccveurerinns | e
.................................................................................. 31-1341668.. | ...ooveveverierins | vererreirerieins [ ceveveineneneenn.. | EdEN Park Insurance Brokers, Inc..........ccoccevevenes |CA.eiceees | NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........ccccoverrrvvene | covvereennne
.................................................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V.......[MEX..........|lA................. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, InC.........ccccocvvrevonrns | cone
.................................................................................................................................................................... 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..........cccoerevrirvres [ o
.................................................................................. 39-1404033.. | ...coovveeeevees [ cevreerireeieins [ ceeseessseeennn. | FArmers Crop Insurance Alliance, Inc..................... [KS............ [NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.ccccecevevererns [ corrrirernnns
.................................................................................. 13-3628555.. | ..covveirierans | veereireeieniies | ceveesiseieennnenenn.. | FCIA Management Company, Inc.........coccccevveeeeee. [NY.eoes [NIAL............ | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccceeereevinns | corvirerrnnns

.................................................................................. Foreign Credit Insurance Association..................... [NY............ |OTH............. | Great American Insurance Company.................. | Management..... | ................. | American Financial Group, INC........c..cccourerrerrernns | Sererennns

31-1753938.. [ oo [ cerrereisreniens [ e GAl Warranty Company..........ccceveueeerersensenenns Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.......c..cccoeererevene | corerrennns

311765544 [ oo | cevereiereies e GAIl Warranty Company of Florida GAl Warranty COmpany.........ccovuveeerevreeniarnenns Ownership......... ...100.000 | American Financial Group, InC........c.ccccocvvreirnnen.

.................................................................................. GAl Warranty Company of Canada Inc................... | CAN.......... INIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc

45-5565693.. GALIC - Sorrento, LLC........cceveeveereniirereineirerininns Great American Insurance Company. Ownership......... | ..... 35.000 |American Financial Group, Inc

.. |45-1144095.. . | GALIC Pointe, LLC.................. OO | SO ... | Great American Insurance Company... . | Ownership N 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, InC.................... Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc........ 26832... | 95-1542353.. . | Great American Alliance Insurance Company. Great American Insurance Company... . | Ownership. ...100.000 | American Financial Group, Inc...

0084...... American Financial Group, Inc........ 26344... | 15-6020948.. Great American Assurance Company..................... .... | Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc

0084...... American Financial Group, Inc........ 39896... |61-0983091..
.......... 31-1228726..

Great American Casualty Insurance Company....... OH...coco.c. A Great American Insurance Company.
. | Great American Claims Services, Inc .. | Great American Insurance Company...

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

0084...... American Financial Group, Inc........ 10646... [36-4079497.. | ..covvrrvreren | erereinenireins [ Great American Contemporary Insurance Company| OH............ . | Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, InC.......c.ccccovurrreirrunee.
0084...... American Financial Group, Inc........ 37532... [31-0054439.. | ...coovoiiereis | v | e Great American E & S Insurance Company............ DE.....c..... . | Great American Insurance Company.................. Ownership......... ...100.000 |American Financial Group, INC..........ccccovvnevnenae
0084...... American Financial Group, Inc........ 41858... [31-1036473.. | ..eovveerrereenes [ rrerernereereirees | ceereesereeeeseeeeenees Great American Fidelity Insurance Company.......... DE.....ccc.... A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccveureeereenee | covrerreenens
.................................................................................. 31-1652643.. | ..ooevevveriens | vvreereireniens | veeereneneeenn. | Great American Insurance Agency, Inc..........ocooe... | OH..co.c.... | NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccooerevnennes | cone
0084...... American Financial Group, Inc........ 22136... | 13-5539046.. | ....cvveererrens e | e Great American Insurance Company of New York.. [NY............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, InC.........cccccovvrvernnnee.
0084...... American Financial Group, Inc........ 38024... | 31-0974853.. [ ....coveirevrrins | crireierrieienes | e Great American Lloyd's Insurance Company.......... L, SO A Great American Insurance Company.................. Other...ceeeens | v American Financial Group, INC.........ccccouvvvvieinnee. 4
.................................................................................. 31-1073664.. | ..cooevereierens [ cerrerreireeiene | ceeiieseieieneennn. | Great American Lloyd's, InC........cocovveeevcciievecnes | TX oo | NIAL.............. | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC...........cccoeveererees | cone
31-0856644.. [ ...ooooererrerrens | errereiereiieins e Great American Management Services, Inc............ OH...cooco.e. NIA....ccoooone. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, InC.......c..cccccevveiennen.

.|31-1288778..
31-0918893..
. 131-1209419..

Great American Protection Insurance Company..... [OH............ A Great American Insurance Company.
. | Great American Re INC.......c.ccvvevrivrrrerennee. .. | Great American Insurance Company...
Great American Security Insurance Company. Great American Insurance Company.

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

American Financial Group, Inc
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0084...... American Financial Group, Inc........ 33723... | 31-1237970.. Great American Spirit Insurance Company............. (O] . | Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, InC.........ccccocevvveennee.
AA-1120817. . |Insurance (GB) Limited ..|GBR.. Great American Insurance Company... . | Ownership.... ...100.000 | American Financial Group, Inc...
59-1263251.. Key Largo Group, Inc | I Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, InC..........cccoovvevrinnnee.
.................................................................................. 34-1607394.. National Interstate Corporation.............cccccceeeereereens [ OHuncc Great American Insurance Company.................. | Ownership......... | .....51.100 | American Financial Group, INC..........ccccccouveverres | vone
.................................................................................. 34-1899058.. | ..coeverririans | ererrerreissenes | sevesreniesneneennn. | American Highways Insurance Agency, Inc............ |OH............ National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, INC.........ccccoceevrerrens | oo
.................................................................................. 31-1548235.. | ..oevereiviens [ ererreresnenes | ceiesensennnisnennns | EXplorer RV Insurance Agency, Inc........cooveeeeveeenes |OHucinne National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, INC..........cccccoererrerenns | cerrerrrrnnns
.................................................................................. 98-0191335.. | .e.evvverevvereins [ evrvervrienins [ reviveeecnineenenn. | Hudson Indemnity, Ltd National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, INC..........ccccoeverrens | vone
.................................................................................. 66-0660039.. | ....ccovvrrrrerns | verrrnririireires [verereiisrinenenenee. | Hudson Management Group, Ltd National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, INC.........ccoovevvvvernns [ coee
.................................................................................. 34-1607396.. | ....overerereerens | vererireirerinins | cererenneneenn.. | National Interstate Insurance Agency, Inc............... |OH............ | NIA............... | National Interstate Corporation...............c.c......... | Ownership......... | ...100.000 |American Financial Group, INC.........cccocveurrrrer | covrervenenne
Commercial For Hire Transportation Purchasing
.................................................................................. 36-4670968.. [ ...covereerrrans [ orerereeeireennes | veevereneereineenenennees | GTOUP SC....cceee.. [NIA............... | National Interstate Insurance Agency, Inc...........|Management..... | ................. | American Financial Group, InC.......c.ccccocvevrenees | Bererrnnee.
0084...... American Financial Group, Inc........ 32620... | 34-1607395.. [ ..ooeereerrins | cerireieirieienns | cereenieeisieeennnas National Interstate Insurance Company.................. OH...cc... RE.....cooinnae National Interstate Corporation..............cccceuue.. Ownership......... ...100.000 | American Financial Group, INC.........ccccovurerriens | verereirnnnns
National Interstate Insurance Company of Hawaii,
0084...... American Financial Group, Inc........ 11051... [99-0345306.. | ...coovreverrrrrrns [ rrrrrrerireinnenes | cernereeniesieeeees Inc. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC.........ccccoviveririens | cerereirnnnns
.................................................................................. 43-1254631.. | .ooverererieis | ceerieiesiienies [ covsesessieneenn. | TrANsProtection Service Company... National Interstate Insurance Company.............. |Ownership......... | ...100.000 | American Financial Group, INC.........ccccecverrrrrens | oo
0084...... American Financial Group, Inc........ 41106... [95-3623282.. | ....oovvevvrereins v [ Triumphe Casualty Company National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, InC........c..cccocvvreirunee.
0084...... American Financial Group, Inc........ 21172... |86-0114294.. | oo [ | e Vanliner Insurance Company. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, INC........c.ccccovererrerrnes | correrreennns
.................................................................................. 20-5546054.. | ....ovoverrrerns | v e | Safety Claims & Litigation Services, LLC................ [MT............ |NIA............... | National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, INC.........ccoovevvirernns | coee
.................................................................................. 46-4570914... | ..o [ e [ v | Safety, Claims and Litigation Services, LLC........... |OH............ [NIA............... | National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, INC.........ccocvevvvrernns | e
.................................................................................. 27-2226948.. | ...oovvevvvienn | v | verirenencsinenennn. | Pin€Crest Place LLC.......covvvvvcvcicncncivneveenieenns | FLeoeco | NIALL............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccccveverenens | cervererneens
.................................................................................. 871850814... | ..ovverevrerirens | evvreerervenienns | vevereneninenenenn. | PLLS Canada Insurance Brokers Inc...................... |CAN.......... |NIA............... | Great American Insurance Company.................. | Ownership......... | .....49.000 |American Financial Group, INC..........cocoerevrevres | cone
.................................................................................. 31-1293064.. | ...covvveerees [ cerreeriieeei [ eevvieeeiseennenen. | Professional Risk Brokers, Inc..........cooeeeeveceecvnees [ Il [NIALL............ | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC.........c.cccceeevrreenes | coee
.................................................................................. 72-1331800.. | .cvevvvvvervrrerns [ erreerireeinnns [eovveeinnneennnn. | Strategic Comp Holdings, L.L.C......ccccceevvvvvieees [LAeeos [NIALL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC...........ccoeevvieens | cvrrieinnns
.................................................................................. 36-4517754.. | .ooveveveeriens | cererreseieiienn | ceeireseeseennn.. | Strategic Comp Services, LL.C.......ccoovevveveevienes |LAuee [ NIAL.............. | Strategic Comp Holdings, L.L.C..............c........... | Ownership......... | ...100.000 |American Financial Group, INC...........ccceerevererres | cone
............. 32-0050970.. [ ..cvererrrerrans | cerrererreeienes | ceenrersnienieniennnn | Strategic Comp, LLL.C...vvvvvvveeivceieveeeisiieiecsiennes |LAuiicie [ NIAL.............. | Strategic Comp Holdings, L.L.C.......................... | Ownership......... | ...100.000 |American Financial Group, INC...........cccoevevererias | cone
31-0686194.. One East Fourth, INC.........cccceveveveeeeeceeeeienae American Financial Group, InC..........cccocvveiennee. Ownership......... ...100.000 | American Financial Group, InC.......c.ccccovuerrvirunee.
.. | 31-0883227.. . | Pioneer Carpet Mills, Inc.. ..| American Financial Group, Inc. Ownership ...100.000 |American Financial Group, Inc...
31-1119320.. TEJ Holdings, INC.....c.ovnvrrieriirerernererecneins American Financial Group, INC..........cceevvrivninee Ownership......... ...100.000 | American Financial Group, INC..........cccocvinirrenee
.................................................................................. 31-0728327.. | ..ovovvreevvra | vvvreneniiies | cevirsiicniisnnneene. | Three East Fourth, INCu..oeeeceecicccccccc American Financial Group, Inc............................ | Ownership......... | ...100.000 |American Financial Group, INC..........ccccccovvrvrvinns | ovrrvirnnns
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




statement for September 30, 20150ofthe N@tional Interstate Insurance Company

PART 1

- LOSS EXPERIENCE

Lines of Business

Current Year to Date

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

4
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..
L Warranty......c.oceceeneneeeesee s
. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........ e
. Reinsurance-nonproportional assumed financial lines............ccccccoevvevurnvne.
. Aggregate write-ins for other lines of buSINESS..........cc.ccveveveveieericieirenns
. Totals

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

4033218 | .

..2,914,992
..164,268,644
44,996,263

/473,599

DETAILS OF WRITE-INS

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Year to Date

Current
Quarter

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. 0Cean MariNg........cccoeevveveeevereeieeeieseans
. Inland marine........
. Financial guaranty.........cccccoeueevevercunnnnns

Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....
Other liability-occurrence..........ccvveerevnneee.

. International..
L Warranty......cccecece s
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
L TOtAIS e

Homeowners multiple peril...

Other liability-claims made
Excess workers' compensation

................................................ 5818
845,912

............................................ 853,850
..... ..48,816,865

......................................... 2,965,898
.166,481,438

............................... 2,934,216

..182,528,403

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




statement for September 30, 2015 ofthe 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 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2015 2015 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 2015 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2012 + Prior..cee. | oo 76,702 | oo, 53,123 | oo 129,825 42990 | 57,358 | 225 | oo 38,308 | oo 95,891 | oo 23,508 | .o (14,452) | oo 9,056
2. 2013 s [ 38,332 | i, 50,620 | ..oovorrriinnnn. 88,952 | oo 22,700 | oo J I 23,489 | oo 32,713 | e 276 | oo 31,158 | oo, 64,147 | oo 17,081 | oo (18,397) | oo (1,316)
3. Subtotals
2013 + Prior.....c.. | coveeerriernnnn 115,034 | ..o, 103,743 | .o 218,777 06,479 | 90,071 | 501 | oo 69,466 | .......cooennnn 160,038 | .o 40,589 | ..o (32,849) | oo 7,740
4. 2014 s | s 44634 | ..o 103177 | o, 147,811 33,346 | .o ANT44 | 1,198 | o 71,957 | o 114,899 | oo 27,515 | oo (27,081) ] coovereiereiiene 434
5. Subtotals
2014 + Priof...c.... | coooereereeren 159,668 | v 206,920 | v 366,588 | i 95,957 | 3,868 | 99,825 | 131,815 | 1,699 | oo, 141,423 | oo 274,937 | oo, 68,104 | .coverererenans (59,930) | covvevrerieriieieieas 8,174
6. 2015, s [ .0 ST 2.0 ST .S T P D00 S [P 34,331 | oo, 34,331 | D0, S [P 36,539 | .o, 81,513 | oo 118,052 [..cocvreee. XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 159,668 | .....ccvvvnee. 206,920 | ..ooovevrerernns 366,588 | ..cooereriand 95,957 | v 38,199 | oo 134,156 | oo, 131,815 | oo 38,238 | .o 222,936 | .oooeeriernn 392,989 | .o 68,104 | .oovevierierne (59,930) | wevvvveveererrirerenas 8,174
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. 284,680
L P A2.7 % (2. e, (29.00% | 3. woverrrereieienns 2.2 %
Col. 13, Line 7
Line 8
4o, 2.9 %




statement for September 30, 20150ofthe 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 0154 9000O0O0 3 =
* 3 2 6 2 0 2 0154550000 3 =
* 3 2 6 2 0 2 0153650000 3 =

* 3 26 2020155050000 3 =*

Q15

Response

NO

NO

NO

NO




statement for September 30, 20150ofthe N@tional Interstate Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Miscellaneous receivable 414,063
2505. Commission receivable ..350,411 |.. ,
2597. Summary of remaining write-ins for Line 25 TOAATA | oo (U I 764474 | ... 1,160,075

Q16



statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

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

© © NGk W

_
o o

............................... 16,007,922

.................................... 430,981

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

.................................... 529,943

............................... 16,702,599

............................... 16,007,922

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

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

Total gain (loss) on disposals

Deduct amounts reCeiVed ON QISPOSAIS. ...ttt ssessnees

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

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

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition

............................... 29,035,107

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

3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCrEaSE (ABCTEASE).........cueuivieeiriicieiieiie ettt ettt b s s st sse s ssstenaes | sestessesssessessesssssnsessesnsan 306,249 | .ooooeveeee e 1,920,841
6. Total GaiN (I0SS) ON QISPOSAIS........vcrerrerirririsrisssessieesesesss st sse s ss s sttt s s s s s st sE st st s an s s s nsnssnes | Hressssnssessessanssessess st e bsessanssnssessans | 4essessnssesssssessess st ssess st ssentensnsns
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and dEPrECIAtION. ............vvuririrririeierireie ettt sss st ssessenes | Seessessessssssessessanssnssestenssssessensanssnes
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairmeNt FECOGNIZEM...........ccvuiueiicieiiieiiie e sebsssees | sesesessssesessssessssssesessesesssssessssesessnss | srsssesessesessssssessssssessssesessssesessnsasanas
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 29,035,107
12. Deduct total NONAAMIEA BMOUNES..........cceiieirictcece sttt a b b s s e s s s st es e s esessssesess | sesesssssesessnsessssnsesassesessssnsessnsesensnss | absssesessesessssnsessssnsesassesessssnsessnsetanan
13. Statement value at end of current period (LINe 11 MINUS LINE 12).......cviiieiiiiiiiiiesieiisissisieisesssisssessessssessessesssssssassesssssssessens | sossessesssssssassessessssanses 30,663,760 | .oovoviiieeisiia 29,035,107
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOT YEAT...........c.ouururrreenrereieiineineiresieseseisiseesssseesees | eseseeseessssssesessessssens 844,867,922 | ..o 808,599,692
2. Cost of bonds and SLOCKS ACQUITEM.............ceveieiieiicie ettt bbbt s e st s s ssebensstesenas | eevebessssesessssesssansesans 164,501,378 | ..ocoveveveericeiinas 149,166,639
3. ACCIUAN OF QISCOUNL........vuveeicici ettt bbbt bbb st s st enaes s bnsns | oebessessessssesssssessssnsaneas 1,716,522 | oo 2,116,756
4. Unrealized valuation increase (decrease) (641,363) | oocvevrreeieereereieienas 4,688,137
5. Total gain (I0SS) ON QISPOSAS........c.cvuiuireeiieiieiirsiiet ettt sttt bbb s s bbb s bbb st st entesssnts | oebessessesssssssssessssnsaneas 1,867,460 | ..o 5,140,777
6. Deduct consideration for bonds and stocks disposed of 101,349,387 | woooveveieevcreeens 117,972,168
7. Deduct amortization Of PIEMIUML............ceiiuiiiicieiiisce ettt ettt bt bbb s bbb s s s snts | oebestessesasssssessesssssnsaneas 3,380,006 | ..oovovreieeieeee 4,941,045
8. Total foreign exchange change in boOK/AdJUSIEA CAIMYING VAIUE...........c.cveuiveieeictieesce ettt sse e ssssenaes | eesessessssssessessssssssssessesesssssessesassanes | essesssssssssssssesssssssessesssssessesesssnsns
9. Deduct current year's other than temporary impairment reCOGNIZEM...........cvuiveieiiiieie e sserees | ostsssesessssssssssssessssaneas 3,613,164 | oo 1,930,866
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-7T+8-9)..........cccceverrrrrrerererererierieesisessssessesines | eveevesssssesesessessssenns 903,969,361 | ..coovevererereienes 844,867,922
11, Deduct total NONadMItted AMOUNES...........ccvueiiiiiicicicscee ettt b st bbb nsesens | bsebessessessssnsessessesntanas 1,285,380 | oo 867,150
12. Statement value at end of current period (Line 10 MINUS LINE 11).......coiuiiiiiiiriieiieiictesesce st essisssesesesssssesssssssssssessnes | sensesisssssessessssssssens 902,683,981 | oo, 844,000,772




statement for September 30, 2015 ofthe N@tional Interstate Insurance Company
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-eeruvreremeeneseressseessssesessseess s st est st senssnns | sesisessssnenessseens 579,082,518 | ....covverrrrririennens 67,519,874 | ..oovvvveereerrisennnns TTAB2,572 | oo (3,954,827) | ..ooovevrrerirns 554,657,542 | .....cooommnrrrinnnnns 579,082,518 | ....cccvvmrrrrirannns 565,184,993 | .....cooimmrrrirninnns 524,750,096
2. NAIC 2 (8).orurrermrieieesisesssieesise s sest st st | st e 84,740,133 | ..o 9,078,513 | coovovveercrrircnnens 3,832,245 | oo 2,298,670 | .covvoourererrriiinn 81,085,815 | ..ooocvverrrrirnennns 84,740,133 | ..ooocrvrrrrirnnnns 92,285,072 | .ovooorvvirrrriienns 80,318,681
30 NAIC 3 (@)t st st sssensens | sressessessneessessanens 16,007,052 | ...ovovverreirereirinns 1,192,125 | oo 130,328 | .o (307,396) | ..eoverrerrrrerireiens 16,136,182 | .o 16,007,052 | ...ovoveerrrieiienne 16,761,453 | ..o 12,896,393
4. INAIC 4 (B)-eruevereerrerieeeineeieesseses sttt ss sttt | senisness st eene s 4,509,166 | ...oovvrmcerrrerecrirerinae 49,750 | oo 144,385 | ..o (270,608) | .vvovveverecerrererrernnes 5,622,842 | ...ovvvveeierriieeinnn. 4,509,166 | ....ovvorrererriereenns 4,143,922 | ..o 6,483,216
B INAIC 5 (8).reuueeermererieeessesessseesssse s ssess s st sttt | sisiensss s sessst 1,405,002 | .ooooooevernecernnenesseneesnenesnes | sesneesssseessssnsssssnenes 107,966 | ..vvevoererrrererrneeenns (PRI EK) | I 1,226,135 | ..oovveeerereceennnes 1,405,092 | ..oocveereriirereennne. 1,093,373 | oo 707,337
B, NAIC B (8)..ouuererrerreereriscsisieenies st est st sst st nsss | srsessssssssssss s e 86,769 | ...ovverireririiesninissinssnenns | conensnes s RIS A 56,490 | ...ovcrieriririscriineens 106,039 | oo 86,769 | ..oorrrricriensnnrinennes 83,549 | .o 193,594
7. TOtAI BONAS. ...ttt 685,810,730 | .ovovieiiiiniriineas 77,840,262 81,717,207 | ..o (2,381,423) | ..o 658,814,556 685,810,730 | ..oovvverirriinnnas 679,552,362 625,349,317

PREFERRED STOCK
8. INAIC Tttt | Hhsienest et 3,524,859 | ..ooeiverereeieeeisseeeetssesesneees | sesssnesss st st nees | eesssnesss st [P IR:7:10) O 2,531,698 | covvvvreeeirneriirneeens 3,524,659 | covvvrerrieriirneenns 3,503,119 | covvvereerererrirnenns 2,514,937
9. NAIC 21ttt | et 6,564,000 | ..oooveverrrcerireriniens 500,000 | covvouueeermernssmeeessenssseesssnens | eessssesesssesssneseseeens (VL 11510) 1 RN 6,717,450 | .covvvvrrvicriiirennns 6,564,000 | .cvvvvvurrererrireenns 7,035,350 | .ovvvverriinnrireens 6,569,250
10, NAIC 3ot st snt it | eesiseesene s 3,271,350 | .eouuererrrieieeriiescsiesnssenies | ettt e | seteeeens s (I E10) 3,292,861 | covvvvrrrireriiiennns 3,271,350 | coovverncrrierriinennns 3,262,200 | .cvvvvonrrrirrririeens 3,268,600
T, NAIC Aottt sttt entns | seeesessent st st ent st trend 8,602 | ..voeeeeeieeereieerneeee s [ e ntes | setessee ettt netenns | eereenee sttt enns 13,371 | e 6,602 | ..o 6,602 | ..o 13,371
12, INAIC Bttt sttt s ettt es st ssessens | sesueeseesessenae e e ssesteesnetsessestentne | £eeseeEeesesaeeEeetaeseeseesestes s essestes | £eesessesteetaeesessessentneessesEensanens | Sietetnesesseetesasesessestensaessessents | Hesestestesteasee R st et et e st es s st e snees | eesetseeseesentees et st ens et nssessentns | Seetiessest st et st st et s en s (0
13, NAIC Bttt bttt esnnnn | sreestsenes et e 27,045 | ooviiirieiisseiinsssnissnierssenssns | oo ssnss s | sosensss s sass s | sesssnenes s sensssees 27,045 | .o 27,045 | oo 27,045 | oo 27,045
14, Total Preferred STOCK........wivurrrirriiseeriieesisssessssesessssesssssesssssssesssessssssessens | sessssssssssnsssssessens 13,393,655 | ..cvverieriiinssnriseriienns 500,000 | ...oveerinniscreesenns e (O (59,340) | ...oovnierreiniriiinies 12,582,425 | ...coovniiriiiiiiiinnans 13,393,655 | .coveunrrnescririsenns 13,834,316 | .cooovsriririscriinienns 12,393,203
15. Total Bonds and Preferred StOCK.........uururumrrienmmmineriensinessisesssenssesssesssnssns | soseessssresssseeenans 699,204,385 | .....cooverriniriiennes 78,340,262 | ...oovvvenirnriisnines 81,717,207 | .covvovvcrrensrrrinnenns (2,440,763) | ....ocvvverrrrinnend 671,396,981 | ....ccoornurrriinnennes 699,204,385 | ......cconurrriinernns 693,386,677 | .....covverrrrirannns 637,742,520

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....15,627,631; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S......... 0; NAIC6S.......... 0.




statement for September 30, 20150ofthe N@tional Interstate Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cirreeeieee e | s 15,627,631 |..ccvvrrrnne 9,0 G [T 15,627,631 | oo 1,263 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........coiuiieiriieiireie ettt essesens | sbsssessesssssssessessesessenes 16,075,561 | oo 7,205,475

2. Cost of Short-term INVESIMENS ACAUITE. ..........ccueiciciiecieeee ettt b s s saessesnns | sevtessesassessessesesssssesees 87,558,699 | ..ovevirereieeira 67,292,009

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.urviviveieicieieie ettt bbb s s benaesaes | sestessesssesae s st enaene 88,006,628 | ....c.cocveverererreine 58,421,924

7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceurrririreieiierieieieiesssseesssiesens | eviesessssssssesessssenees 15,627,631 | oo 16,075,561
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (LIne 10 MINUS LINE 11)...uvuiviuieiiiiiiisieieiisississiessesssssssesssssssssessesssssssassesssssnsessens | sessessesssssssassessessnsanse 15,627,631 | oo 16,075,561

QsI03




statement for September 30, 20150ofthe N@tional Interstate Insurance Company

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

QS104, QSI105, QSI06, QSI07, QSI08
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statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Les Encumbrances After Acquisition

Acquired by Purchase

Land and Office Building, 3250 Interstate Drive. Richfield OH ....09/15/2015 | Gardiner Trane Co. 32,822 32,921
Land and Office Building, 4059 Kinross Lakes Parkway. Richfield OH ....05/15/2015 | Snavely Building Co. 23,748 24,005
Land and Office Building, 4059 Kinross Lakes Parkway . Richfield OH ....07/15/2015 | Snavely Building Co. 78,824 79,333
Land and Office Building, 4059 Kinross Lakes Parkway. Richfield OH ....08/15/2015 | Southgate Lock & Security. 59,103 59,357
0199999. Totals 0 0 194,498 195615
0399999. Totals 0 0 194,498 195,615

SCHEDULE A - PART 3
" n
Showmg all Real Estate DISPOSED Durlng the Quarter Includmg Payments During the Final Year on "Sales Under Contract
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other Than Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in B/ACV.(11- Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State] _Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized | Encumbrances 9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

NONE
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statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

NONE
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statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0 |PRIMUS CAPITAL FUND VII, LP. CLEVELAND | OH......... | PRIMUS CAPITAL FUND, LP. | | 1213/2012.... | ..o 747,403 4,267,249 2.8
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 747,403 0 4,267,249 |...... XXX...
4499999. Subtotal - Unaffiliated 0 747,403 0 4,267,249 | ...... XXX...
4699999. Total 0 747,403 0 4,267,249 | ....... XXX...
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B./AC.V. on Disposal Consideration Disposal Disposal on Disposal Income

NONE
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statement for September 30, 2015 ofthe 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 Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Special R e and Special A
313379 QN 2 |FEDHOME LN BANK 2.58 12/28/2022 ....09/28/2015 | STIFEL NICOLAUS. 325,000 325,000 2,120 (1
3133EC K6 0 |FED FARM CREDIT 2.48 03/27/2023. ....08/27/2015 | STIFEL NICOLAUS. 1,779,814 1,795,000 18,672 |1
3133EE 4V 9| FED FARM CREDIT 2.88 04/27/2023 ...07/16/2015 | INTL FCSTONE PARTNER. 1,398,110 1,400,000 1
31350A BR 8| FHLMC VAR M034 CL A 4.15 04/15/2025. ...09/11/2015 | CITIGROUP. 1,027,500 1,000,000 1FE
3136G0 T8 4 |FANNIE MAE 2.125 10/25/2022. ....07/30/2015 | FIFTH THIRD 1,333,861 1,365,000 7,735 |1
56052F CE 3| ME HSG AUTH E-13.50 11/15/2035. ....08/07/2015 | CITIGROUP. 2,098,740 2,000,000 1FE
594653  6J 1 [MICHIGAN ST HSG DEV A 4.00 06/01/2046. ....08/06/2015 | MORGAN STANLEY. 2,157,880 2,000,000 1FE
60637B GM 6| MO HSG DEV B-14.00 11/01/2045. ....08/12/2015 | STIFEL NICOLAUS 2,149,780 2,000,000 1FE
686087 SU 2| OREGON HSG & CMNTY A 3.50 07/01/2036 ....08/05/2015 | JP MORGAN SECURITIES INC 1,058,090 1,000,000 1FE
708796 T8 0 [PASTHSG FIN 2015-117A 3.50 04/01/2040 ...08/19/2015 | JP MORGAN SECURITIES INC 2,096,200 2,000,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special A 15,424,975 | oo 14,885,000 — XV XXX
Bonds - Industrial and Miscell:
00080Q AF 2 |ABN AMRO BANK NV 4.75 07/28/2025 R..... ...07/21/2015 | CITIGROUP. 997,320 1,000,000 2FE
02666B AA 4| AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45, ....09/11/2015 | GOLDMAN SACHS 999,968 1,000,000 1FE
02666B AG 1 [AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045. ...09/11/2015 | GOLDMAN SACHS 0 1,000,000 1AM.
03674X AC 0| ANTERO RESOURCES 5.125 12/01/2022 ....08/28/2015 | BANC OF AMERICA SECURITIES 90,000 100,000 1,295 | 3FE
03765X AD 8| APID 2015-22A A2B CLO MEZ 10/20/2027. ...09/16/2015 | BANC OF AMERICA SECURITIES. 500,000 500,000 1FE
04015K  AA 8| ARES FINANCE CO I1 5.25 09/01/2025 ....08/13/2015 | BANC OF AMERICA SECURITIES 985,120 1,000,000 2FE
05490T AA  0|BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/33, ....08/07/2015 | BARCLAYS CAPITAL 1,544,982 1,500,000 2,314 [1FE
05490T AA 0|BBCCR2015-GTP A SEQ SSNR 3.966 08/10/33. ....09/09/2015 | CANTOR FITZGERALD & CO. 256,719 250,000 220 |1FE
05616M AG 1| BABSN 2015-2A COMB CLO MEZ 07/20/2027 R.... ....07/23/2015 | BANC OF AMERICA SECURITIES 1,406,758 1,500,000 1FE
085789 AE 5 |BERRY PETROL CO 6.75 11/01/2020. ....09/03/2015 | ROBERT W BAIRD CO. 49,750 100,000 2,400 | 4FE
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 ...07/16/2015 | WELLS FARGO BROKERAGE SERVICES 734,708 733,333 1,838 [ 1FE
12550T AL 9| CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27 R... ....08/14/2015 | CITIGROUP. 3,000,000 3,000,000 1FE
136385 AV 3 | CANADIAN NATL RESOURCES 3.90 02/01/2025. | ....08/19/2015 | CANTOR FITZGERALD & CO. 237,805 250,000 623 | 2FE
136385 AV 3| CANADIAN NATL RESOURCES 3.90 02/01/2025. IS ....08/21/2015 | MORGAN STANLEY. 235,938 250,000 677 | 2FE
165167 CC 9| CHESAPEAKE ENERGY 7.25 12/15/2018. ....08/13/2015 | BANC OF AMERICA SECURITIES 132,375 150,000 1,903 [3FE
212015 AH 4 [ CONTINENTAL RESOURCES 5.00 09/15/2022 ....07/29/2015 | GOLDMAN SACHS 142,125 150,000 2,875 | 2FE
212015 AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022 ....08/20/2015 | BARCLAYS CAPITAL 223,125 250,000 5556 | 2FE
212015 AH 4| CONTINENTAL RESOURCES 5.00 09/15/2022 ....08/26/2015 | STIFEL NICOLAUS 44,813 50,000 1,153 | 2FE
24736X  AA 6| DELTA AIR LINES 15-1AA 3.625 07/30/2027. ....08/10/2015 | MORGAN STANLEY. 1,000,000 1,000,000 1FE
24736Y AA 4| DELTAAIRLINES 15-1A 3.875 07/30/2027 ...08/10/2015 | MORGAN STANLEY. 500,000 500,000 1FE
292505 AJ 3| ENCANA CORP 3.90 11/15/2021 | ....08/19/2015 | RBC CAPITAL MARKETS. 238,975 250,000 2,681 | 2FE
292505 AJ 3| ENCANA CORP 3.90 11/15/2021 [ ....08/21/2015 | CANTOR FITZGERALD & CO 326,375 350,000 3,830 |2FE
29250N AF 2| ENBRIDGE INC 4.00 10/01/2023. | 08/26/2015 | JEFFERIES & CO 474,315 500,000 8,333 | 2FE
29250N  AF 2| ENBRIDGE INC 4.00 10/01/2023, ...09/11/2015 | JEFFERIES & CO 236,958 250,000 4,583 |2FE
29336U AE 7 [ ENLINK MIDSTREAM 4.15 06/01/2025, ....08/21/2015 | MORGAN STANLEY. 185,380 200,000 2,398 | 2FE
29336U AE 7 |ENLINK MIDSTREAM 4.15 06/01/2025. ....09/02/2015 | STIFEL NICOLAUS 138,771 150,000 2,006 | 2FE
320209 AA 7 |FIRST FIN BANCORP 5.125 08/25/2025 ....08/20/2015 | RBC CAPITAL MARKETS 2,000,000 2,000,000 2FE
35671D BD 6| FREEPORT-MCMORAN C&G 2.375 03/15/2018, ....08/05/2015 | MORGAN STANLEY. 932,500 1,000,000 9,566 | 2FE
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statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

3622EA  AA 8| GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047. ....07/20/2015 | BANC OF AMERICA SECURITIES 987,239 1,484,570 297 [1AM.

374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021 [ ....08/21/2015 | GMP SECURITIES 97,000 100,000 769 | 3FE

374825 AA 5|GIBSON ENERGY 6.75 07/15/2021 |- ...09/01/2015 | NBC INTERNATIONAL 97,250 100,000 919 [3FE

374825 AA 5| GIBSON ENERGY 6.75 07/15/2021 [ ....09/09/2015 | GMP SECURITIES. 24,313 25,000 277 | 3FE

45660K AA  9|INDX 2006-AR39 A1 SEQ SSNR FLT 02/25/37. ...09/22/2015 | MORGAN STANLEY. 1,029,278 1,277,614 1

46615P  AE 4| JFIN 2007-1A C CLO MEZ FLT 07/20/2021 R... ....07/31/2015 | BANC OF AMERICA SECURITIES 1,458,750 1,500,000 1,025 [1FE

55336V AA 8| MPLX LP 4.00 02/15/2025. ....08/19/2015 | BARCLAYS CAPITAL 232,368 250,000 250 | 2FE

565849 AL 0 [ MARATHON OIL CORP 3.85 06/01/2025, ....08/19/2015 | US BANCORP 233,290 250,000 1,978 |2FE

62432C AL 5|MVW 2015-10A B2 CLO MEZ SEQ 4.11 10/27 R..... ...07/31/2015 | MORGAN STANLEY. 750,000 750,000 1FE

626717 AD 4 | MURPHY OIL CORP 4.00 06/01/2022 ....08/25/2015 | CANTOR FITZGERALD & CO 43,967 50,000 483 | 2FE

626717 AF 9| MURPHY OIL CORP 3.70 12/01/2022. ...08/21/2015 | CANTOR FITZGERALD & CO. 172,060 200,000 1,747 | 2FE

62856R AC 9| MIH BV 5.50 07/21/2025. R..... ....07/14/2015 | CITIGROUP. 499,810 500,000 2FE

62942Q AF 0| NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48. ....08/25/2015 | CS FIRST BOSTON 1,999,996 2,000,000 1FE

65251V AL 4| NWSTR 2015-2A A2 CLO SEQ SSNR 3.461 27 ....09/03/2015 | WELLS FARGO BROKERAGE SERVICES 999,724 1,000,000 1FE

67389Y AF 2| OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027 R.... ....08/04/2015 | BANC OF AMERICA SECURITIES 1,891,700 2,000,000 1FE

68268L AA 5| OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28. ....09/24/2015 | CITIGROUP. 999,827 1,000,000 1FE

75281A AN 9| RANGE RESOURCES 5.00 08/15/2022 ....08/27/2015 | WILLIAM BLAIR & COMPANY. 55,938 62,500 139 |3FE

75281A AN 9| RANGE RESOURCES 5.00 08/15/2022 ...08/28/2015 | MORGAN STANLEY. 45,125 50,000 118 | 3FE

75620R AE 2 |RCTTE 2015-1A COMB CLO MEZ 0 10/20/2027. R..... ....08/19/2015 | BANC OF AMERICA SECURITIES 952,551 1,000,000 1FE

76117W AB 5| RESOLUTE FOREST 5.875 05/15/2023 ....08/21/2015 | WELLS FARGO BROKERAGE SERVICES. 118,500 150,000 2,472 | 3FE

76117W  AB 5| RESOLUTE FOREST 5.875 05/15/2023 ....08/26/2015 | GMP SECURITIES. 39,750 50,000 865 |3FE

76117W  AB 5| RESOLUTE FOREST 5.875 05/15/2023 ....09/04/2015 | RBC CAPITAL MARKETS. 80,625 100,000 1,877 |3FE

76117W AB 5| RESOLUTE FOREST 5.875 05/15/2023 ...09/16/2015 | WELLS FARGO BROKERAGE SERVICES 411,250 500,000 10,281 | 3FE

78412F AL 8| SESILLC 6.37505/01/2019. ...08/20/2015 | STIFEL NICOLAUS 252,500 250,000 5,047 | 2FE

78412F AL  8|SESILLC 6.37505/01/2019 ....09/02/2015 | WELLS FARGO BROKERAGE SERVICES. 245,000 250,000 5622 |2FE

78448Q AB 4| SMB 2015-B A2A ABS SNR 2.98 07/15/2027 ...07/23/2015 | BARCLAYS CAPITAL 497,696 500,000 1FE

83417P  AA  5|SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45. ....08/07/2015 | BANC OF AMERICA SECURITIES 1,499,223 1,500,000 1FE

848580 AA 6| SPIRIT AIR 2015-1 A 4.10 10/01/2029 ....07/28/2015 | CITIGROUP. 1,000,000 1,000,000 1FE

894126 AB 7 [ TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34 ....09/22/2015 | BANC OF AMERICA SECURITIES 643,022 812,666 3437 |1FE

949496 AE 3| WELF 2015-1A A2 CLO SEQ SSNR 3.29 10/27 R.... ....08/26/2015 | MORGAN STANLEY. 1,000,000 1,000,000 1FE
3899999. Total Bonds - Industrial and Miscellaneous 35,972,528 38,695,683 91,854 XXX
8399997. Total Bonds - Part 3. 51,397,504 53,580,683 120,381 XXX
8399999. Total Bonds. 51,397,504 53,580,683 120,381 XXX
Preferred Stocks - Industrial and Miscell:

78409G 20 6| SCE TRUST IV H 5.375. ....08/17/2015 | MORGAN STANLEY. 20,000.000 500,000 P2LFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous 500,000 XXX .0 XXX
8999997. Total Preferred Stocks - Part 3 500,000 XXX XXX
8999999. Total Preferred Stock: 500,000 XXX .0 XXX
Common Stocks - Industrial and Miscell

00287Y 10 9| ABBVIE INC ....09/2412015 | 1S| GROUP 2,500.000 141,481 XXX L
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statement for September 30, 2015 ofthe 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 Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
00287Y 10 9 |ABBVIEINC ....09/25/2015 | 1SI GROUP. 2,000.000 111,364 XXX
041356 20 5| ARLINGTON ASSET INVESTMENT-A. ...07/29/2015 | FRIEDMAN BILLINGS RAMSEY. 1,000.000 18,723 XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT-A ....09/08/2015 | FRIEDMAN BILLINGS RAMSEY. 4,000.000 63,665 XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT-A ....09/09/2015 | FRIEDMAN BILLINGS RAMSEY. 10,000.000 159,261 XXX
041356 20 5 [ARLINGTON ASSET INVESTMENT-A ...09/10/2015 | FRIEDMAN BILLINGS RAMSEY. 200.000 3,162 XXX
041356 20 5|ARLINGTON ASSET INVESTMENT-A. ....09/11/2015 | FRIEDMAN BILLINGS RAMSEY. 4,000.000 63,760 XXX
041356 20 5| ARLINGTON ASSET INVESTMENT-A. ....09/18/2015 | FRIEDMAN BILLINGS RAMSEY. 2,500.000 39,492 XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT-A ....09/24/2015 | FRIEDMAN BILLINGS RAMSEY. 1,000.000 15,660 XXX
041356 20 5 [ARLINGTON ASSET INVESTMENT-A ....09/25/2015 | FRIEDMAN BILLINGS RAMSEY. 1,000.000 15,728 XXX
04270V 10 6| ARRIS GROUP INC ....07/13/2015 | NEEDHAM CO 1,153.000 35,992 XXX
04270V 10 6 [ ARRIS GROUP INC ...08/26/2015 | BNY MELLON CAPITAL 1,271.000 32,061 XXX
04270V 10 6 | ARRIS GROUP INC ....09/14/2015 | NEEDHAM CO. 807.000 21,983 XXX
057224 10 7 | BAKER HUGHES INC ....08/24/2015 | STRATEGAS RESEARCH. 3,500.000 162,298 XXX
09531U 10 2 |BLUE BUFFALO PET PRODUCTS IN. ....07/22/2015 | CITIGROUP. 220.000 4,400 XXX
12477X 10 6| CAIINTERNATIONAL INC ....08/05/2015 | BB&T CAPITAL 2,645.000 35,052 XXX
14309L 10 2| CARLYLE GROUP LP. ....08/21/2015 | SANDLER & O'NEIL PARTNERS. 3,650.000 77,604 XXX
14309L 10 2| CARLYLE GROUP LP ....08/24/2015 | STRATEGAS RESEARCH. 500.000 10,057 XXX
14309L 10 2| CARLYLE GROUP LP. ...09/02/2015 | STRATEGAS RESEARCH 2,200.000 43,900 XXX
14309L 10 2| CARLYLE GROUP LP. ....09/04/2015 | BERNSTEIN, 750.000 15,003 XXX
14309L 10 2| CARLYLE GROUP LP ....09/09/2015 | DEUTSCHE BANK. 4,000.000 82,916 XXX
14309L 10 2| CARLYLE GROUP LP. ....09/10/2015 | DEUTSCHE BANK. 650.000 13,228 XXX
14309L 10 2| CARLYLE GROUP LP. ....09/11/2015 | DEUTSCHE BANK. 1,500.000 30,518 XXX
14309L 10 2| CARLYLE GROUP LP. ....09/14/2015 | DEUTSCHE BANK 500.000 10,105 XXX
14309L 10 2| CARLYLE GROUP LP. ...09/23/2015 | STRATEGAS RESEARCH. 2,500.000 48,205 XXX
14309L 10 2| CARLYLE GROUP LP 09/24/2015 | CORNERSTONE MACRO 4,500.000 83,339 XXX
14309L 10 2| CARLYLE GROUP LP. ....09/25/2015 | CORNERSTONE MACRO. 1,000.000 18,574 XXX
163851 10 8| CHEMOURS CO/THE. ....07/01/2015 | Spin Off 263534109. 1,100.000 12,847 XXX
264147 10 9| DUCOMMUN INCORPORATED ...08/21/2015 | BNY MELLON CAPITAL 5,348.000 127,471 XXX
264147 10 9| DUCOMMUN INCORPORATED ....09/30/2015 | DA DAVIDSON 1,102.000 21,803 XXX
29250R 10 6 | ENBRIDGE ENERGY PARTNERS LP. ....08/06/2015 | STRATEGAS RESEARCH. 5,000.000 136,231 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP. ....08/06/2015 | RAYMOND JAMES & ASSOCIATES. 5,000.000 233,067 XXX
29273R 10 9 [ENERGY TRANSFER PARTNERS LP. ....08/07/2015 | RAYMOND JAMES & ASSOCIATES. 2,000.000 93,688 XXX
29275Y 10 2| ENERSYS ...08/17/2015 | STIFEL NICOLAUS 2,790.000 151,888 XXX
29275Y 10 2| ENERSYS ....09/14/2015 [ BNY MELLON CAPITAL 624.000 32,776 XXX
30034T 10 3| EVERIHOLDINGS INC ...07/31/2015 | STIFEL NICOLAUS 6,646.000 34,424 XXX
30034T 10 3|EVERIHOLDINGS INC 08/26/2015 | STIFEL NICOLAUS 11,712.000 54,617 XXX
354613 10 1 [FRANKLIN RESOURCES INC ...09/09/2015 | DEUTSCHE BANK. 7,500.000 298,787 XXX
354613 10 1| FRANKLIN RESOURCES INC ....09/10/2015 | DEUTSCHE BANK 2,500.000 98,101 XXX
354613 10 1| FRANKLIN RESOURCES INC. ....09/18/2015 | DEUTSCHE BANK. 4,000.000 154,714 XXX
354613 10 1| FRANKLIN RESOURCES INC ....09/22/2015 | STRATEGAS RESEARCH. 1,000.000 37,802 XXX
354613 10 1| FRANKLIN RESOURCES INC ....09/23/2015 | STRATEGAS RESEARCH. 2,000.000 75,187 XXX
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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354613 10 1 |FRANKLIN RESOURCES INC. ....09/24/2015 | STRATEGAS RESEARCH 1,500.000 55,450 XXX
354613 10 1| FRANKLIN RESOURCES INC ....09/28/2015 | BERNSTEIN, 1,000.000 36,704 XXX
354613 10 1 |FRANKLIN RESOURCES INC ....09/29/2015 | BERNSTEIN, 1,000.000 36,636 XXX
368736 10 4 | GENERAC HOLDINGS INC ....08/17/2015 | KEYBANK CAPITAL MARKET. 1,156.000 34,686 XXX
368736 10 4 | GENERAC HOLDINGS INC. ...09/02/2015 | KEYBANK CAPITAL MARKET. 1,060.000 32,309 XXX
37045V 10 0 [ GENERAL MOTORS CO. ...07/22/2015 | STRATEGAS RESEARCH, 3,000.000 90,071 XXX
37045V 10 0| GENERAL MOTORS CO. ....07/24/2015 | RAYMOND JAMES & ASSOCIATES. 750.000 23,370 XXX
37045V 10 0| GENERAL MOTORS CO. ....08/12/2015 | CORNERSTONE MACRO! 5,000.000 149,701 XXX
389375 10 6 [ GRAY TELEVISION INC. ....08/24/2015 | BNY MELLON CAPITAL 2,837.000 31,852 XXX
389375 10 6| GRAY TELEVISION INC ....09/14/2015 | BNY MELLON CAPITAL 2,980.000 34,906 XXX
391416 10 4| GREAT WESTERN BANCORP INC ...07/31/2015 | STIFEL NICOLAUS 2,223.000 58,212 XXX
451055 10 7| ICONIX BRAND GROUP INC. ....08/17/2015 | BNY MELLON CAPITAL 5,908.000 80,837 XXX
46113M 10 8| INTERVAL LEISURE GROUP. ....08/17/2015 | Telsey Advisory Group 1,357.000 29,197 XXX
46113M 10 8| INTERVAL LEISURE GROUP. ....09/30/2015 | DA DAVIDSON 1,768.000 32,679 XXX
524901 10 5 |LEGG MASON INC ....09/23/2015 | STRATEGAS RESEARCH. 500.000 20,897 XXX
524901 10 5|LEGG MASON INC ....09/28/2015 | BERNSTEIN. 500.000 20,619 XXX
53803X 10 5|LIVE OAK BANCSHARES INC ...07/23/2015 | SANDLER & O'NEIL PARTNERS 5,800.000 105,644 XXX
53803X 10 5|LIVE OAK BANCSHARES INC ...07/24/2015 | SANDLER & O'NEIL PARTNERS 3,400.000 67,117 XXX
576323 10 9 |MASTEC INC ....09/14/2015 | DA DAVIDSON 6,915.000 121,452 XXX
576323 10 9 |MASTEC INC ....09/21/2015 | DA DAVIDSON 1,882.000 34,274 XXX
576323 10 9| MASTEC INC. ....09/30/2015 | DA DAVIDSON 2,087.000 32,853 XXX
58503F 10 6| MEDLEY CAPITAL CORP. ....08/26/2015 | STRATEGAS RESEARCH, 700.000 5,499 XXX
588056 10 1 [MERCER INTERNATIONAL INC.......covvomrmrirmmrmrismreresmersissesesssssssssseesesssessssssesssssssesssssssssssssssssssssssssnesssssenns | loeveeesnees ....09/08/2015 | NEEDHAM CO. 11,073.000 131,986 XXX
59156R 10 8| METLIFE INC ...09/24/2015 | STRATEGAS RESEARCH. 1,000.000 45,762 XXX
70450Y 10 3| PAYPAL HOLDINGS INC ....07/20/2015 | Spin Off 278642103 5,000.000 141,787 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC. ....08/25/2015 | SANDLER & O'NEIL PARTNERS. 5,000.000 380,062 XXX
75601W 10 4 [ REAL INDUSTRY INC ....08/21/2015 | BNY MELLON CAPITAL 5,843.000 56,924 XXX
75601W 10 4 [ REAL INDUSTRY INC ...09/21/2015 | BNY MELLON CAPITAL 3,306.000 33,603 XXX
758750 10 3 | REGAL-BELOIT CORPORATION ....08/17/2015 | BNY MELLON CAPITAL 2,086.000 151,853 XXX
758750 10 3 | REGAL-BELOIT CORPORATION ....09/02/2015 | BNY MELLON CAPITAL 504.000 32,395 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B. R..... ....08/24/2015 | STRATEGAS RESEARCH 3,000.000 150,193 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B R.... ....08/25/2015 | STRATEGAS RESEARCH, 1,500.000 75,028 XXX
780259 10 7 | ROYAL DUTCH SHELL-SPON ADR-B R.... ....08/26/2015 | BERNSTEIN, 1,000.000 49,411 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B. R..... ....09/04/2015 | BERNSTEIN. 1,000.000 49,320 XXX
780259 10 7 ROYAL DUTCH SHELL-SPON ADR-B R.... ....09/22/2015 | STRATEGAS RESEARCH. 500.000 23,885 XXX
780259 10 7 | ROYAL DUTCH SHELL-SPON ADR-B R..... ....09/28/2015 | DEUTSCHE BANK. 1,000.000 46,375 XXX
780259 20 6 [ROYAL DUTCH SHELL SPON ADR A R. ...08/21/2015 | ISI GROUP. 6,500.000 344,381 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A ....08/26/2015 | CORNERSTONE MACRO 11,250.000 585,152 XXX
811065 10 1|SCRIPPS NETWORKS INTER-CL A ....08/27/2015 | CORNERSTONE MACRO. 4,000.000 208,798 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A ....09/23/2015 | 1SI GROUP 500.000 24,755 XXX
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811065 10 1|SCRIPPS NETWORKS INTER-CL A ....09/23/2015 | STRATEGAS RESEARCH 1,500.000 74,994 XXX L

811065 10 1 |SCRIPPS NETWORKS INTER-CL A ....09/24/2015 | CORNERSTONE MACRO 1,250.000 61,252 XXX L

811065 10 1 |SCRIPPS NETWORKS INTER-CL A. ....09/25/2015 | CORNERSTONE MACRO! 500.000 24913 XXX L

86181Q 30 0| STONEGATE MORTGAGE CORP. ....08/26/2015 | FRIEDMAN BILLINGS RAMSEY. 14,550.000 89,046 XXX L

86933F 10 7| SUTHERLAND ASSET MANAGEMENT ...09/15/2015 | FRIEDMAN BILLINGS RAMSEY. 15,000.000 158,250 XXX V]

87157D 10 9| SYNAPTICS INC. ....08/17/2015 | NEEDHAM CO 479.000 34,858 XXX L

87157D 10 9| SYNAPTICS INC ....09/30/2015 | BNY MELLON CAPITAL 502.000 33,316 XXX L

87164P 10 3| SYNERGY RESOURCES CORP. ...07/13/2015 | NORTHLAND CAPITAL MARKETS 3,176.000 35,635 XXX L

911363 10 9| UNITED RENTALS INC. ....08/24/2015 | STRATEGAS RESEARCH, 500.000 29,323 XXX L

911363 10 9 [ UNITED RENTALS INC ....09/28/2015 | BERNSTEIN, 1,000.000 60,021 XXX L

92553P 20 1|VIACOM INC CLASS B ...08/10/2015 | CORNERSTONE MACRO. 1,000.000 46,982 XXX L

92553P 20 1| VIACOM INC CLASS B ....08/11/2015 | CORNERSTONE MACRO! 4,000.000 183,526 XXX L

92553P 20 1| VIACOM INC CLASS B ....08/13/2015 | CORNERSTONE MACRO! 4,000.000 181,643 XXX L

92553P 20 1| VIACOM INC CLASS B ....08/14/2015 | DEUTSCHE BANK. 6,500.000 289,287 XXX L

92553P 20 1| VIACOM INC CLASS B ....08/20/2015 | 1SI GROUP. 4,700.000 193,350 XXX L

92553P 20 1|VIACOM INC CLASS B ....08/21/2015 | 1SI GROUP. 1,500.000 59,893 XXX L

92553P 20 1| VIACOM INC CLASS B ....08/26/2015 | CORNERSTONE MACRO 4,000.000 156,022 XXX L

92553P 20 1| VIACOM INC CLASS B ...08/27/2015 | STRATEGAS RESEARCH. 3,500.000 135,165 XXX L

92886T 20 1|VONAGE HOLDINGS CORP. ....09/30/2015 | DA DAVIDSON 5,565.000 33,458 XXX L

D18190 89 8 | DEUTSCHE BANK AG-REGISTERED F... ....08/24/2015 | STRATEGAS RESEARCH. 3,000.000 85,515 XXX L

D18190 89 8| DEUTSCHE BANK AG-REGISTERED. F ....09/18/2015 | BERNSTEIN, 2,900.000 82,845 XXX L

G5785G 10 7| MALLINCKRODT PLC E... ....09/22/2015 | DEUTSCHE BANK. 4,000.000 296,721 XXX L

G5785G 10 7| MALLINCKRODT PLC E.... ....09/23/2015 | DEUTSCHE BANK 1,000.000 72,632 XXX L

G5785G 10 7 | MALLINCKRODT PLC E. ....09/24/2015 | STRATEGAS RESEARCH, 1,500.000 103,495 XXX L

G5785G 10 7| MALLINCKRODT PLC E... ....09/25/2015 | STRATEGAS RESEARCH. 4,000.000 275,292 XXX L

G5785G 10 7 | MALLINCKRODT PLC E... ....09/28/2015 | ISI GROUP. 5,500.000 354,609 XXX L

N53745 10 0 [LYONDELLBASELL INDU-CL A F... ....08/21/2015 | STRATEGAS RESEARCH 2,500.000 201,370 XXX L

N53745 10 0 [LYONDELLBASELL INDU-CL A F... ....08/24/2015 | IS| GROUP. 2,500.000 188,632 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou: 10,129,607 XXX ...0 XXX
9799997. Total Common Stocks - Part 3 10,129,607 XXX 0 XXX
9799999. Total Common Stock: 10,129,607 XXX ....0 XXX
9899999. Total Preferred and Common Stocks. 10,629,607 XXX .0 XXX
9999999. Total Bonds, Preferred and Common Stock 62,027,110 XXX e 120,381 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Bonds - U.S. Government
36241L  S7 2| GNJO PL 783242 PT 3.00 02/15/2026............cccc. | coc 09/15/2015] MBS Paydown 28,483 28,483 30,103 29,855 (462) (462) 28,483 0 556 |.02/15/2026 | 1...........
38373A D9 4| GNR2009-69 PV PAC 4.00 08/20/2039...............| ..... 09/20/2015) MBS Paydown 7,069 7,069 7435 7,384 (68) (68) 7,069 0 190 |.08/20/2039 | 1...........
38375C 6N 5| GNR2012-116 PG PAC 2.00 10/20/2040 . [ 09/20/2015| MBS Paydown 30,573 30,573 31,380 31,295 (492) (492) 30,573 0 382 |.10/20/2040
383756  2G 5| GNR2012-102 DN SEQ 1.50 09/20/2040............ | ..... 09/20/2015] MBS Paydown 35,294 35,294 35,272 35,271 2 2 35,294 0 352 |.09/20/2040 | 1...........
38376E VJ 1| GNR2009-110 AB SEQ 4.00 04/16/2039............ | .... 09/16/2015] MBS Paydown 34,833 34,833 36,496 36,104 (519) (519) 34,833 0 920 |.04/16/2039 | 1...........
38376G  R5 1|GNR2011-67 AD SEQ 3.21913 10/16/2042........ | ... 09/16/2015] MBS Paydown............ccccvvvveeeervreees | covvererererernrerennrnrenes | ceevereresend 454,304 | ..o 454,304 | ............. 458,847 | ..o 447812 (6,819) ((R:HES) ) [ [ 454,304 0 9,196 |.10/16/2042 | 1...........
38376X L5 0[GNR2010-31 AP PAC 4.00 08/20/38............ccocoe. | oeee 09/20/2015) MBS Paydown............ccccevvveeeerrveees | wovvererererernrerenmensenes | ceevereresees TUCRET£: TN [— 103,878 | oo TLXVPA TN [— 106,714 (1,961) (WD [ [P 103,878 0 2,759 |.08/20/2038 | 1...........
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39.........ccvvvecee | v 09/20/2015| MBS Paydown 63,783 63,783 66,194 65,416 (1,099) (1,099) 63,783 0 1,687 |.04/20/2039 | 1...........
38377L ZD 3| GNR2010-127 NH PAC 3.00 02/20/39.... . [ 09/20/2015| MBS Paydown 85,313 85,313 87,886 87,089 (979) (979) 85,313 0 1,723 |.02/20/2039
383787 AF 7] GNR 2013-71 GA PAC 2.50 07/20/2041.............. | ..oe. 09/20/2015| MBS Paydown 29,242 29,242 29,328 29,313 (56) (56) 29,242 0 488 | .07/20/2041 | 1...........
0599999. Total Bonds - U.S Government 872,774 | ............ 872,774 891,021 [ ........... 876,252 (12,454) 0 (12,454) 0 872,774 0 0 (] I 18,253 XXX XXX
Bonds - U.S. States, Territories and P ions
93974B GA_ 4| WASERA 5.00 07/01/2018........cccccc00cccccccccvcccccc | -.... 100.00. ..o | e | e 1,000,000 | .......... 1,000,000 ...1,114.800 | ......... 1,009,703 (9,703) (9,703) ....1,000,000 0 50,000 | .07/01/2018 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS. .......cvcurvvvcicssisicissisie i | s 1,000,000 | ......... 1,000,000 ...1,114800 | ........ 1,009,703 (9,703) 0 (9,703) 0 ....1,000,000 0 0 0 50,000 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
796269 RU 4| SAN ANTONIO ISD 5.00 08/15/2021.......ococvcvevee | oo |08/15/2015| Call @ 10000, | e | 1,000,000 | ...ooooo.e 1,000,000 ...1,069440 | ... 1,016,942 (16,942) (16,942) ....1,000,000 0 50,000 | .08/15/2021 | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession 21,000,000 f 1,000,000 ...1.069440 | ... 1,016,942 (16,942) 0 (16,942) 0 ....1,000,000 0 0 0 50,000 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
19647P BA 0] CO ST HSG FIN AUTH MF 13.20 02/01/2044..... | ..... 09/01/2015) MBS Paydown..............cccoovcceerereces | covvevnvnvevennvnnennnnsenes | covveveneiens ARIKCT 2 [— 136,972 | coovvvereen 136,972 | ..ooooveeees 136,972 (0) ((0))] SOOI ISV 136,972 0 3,275 |.02/01/2044 | 1FE.......
20774W  G9 6| CT HSG FIN 4.00 11/15/2040.........oocooevcuvrcrercucuccs | coc 08/21/2015 Partial Call @ 100.00 65,000 65,000 67,654 66,830 (1,830) (1,830) 65,000 0 1,359 |.11/15/2040 | 1FE.......
20775B N8 5| CT STHSG FIN AUTH B-24.00 11/15/2032....... | .... 08/21/2015 Partial Call @ 100.00 20,000 20,000 21,290 21,143 (1,143) (1,143) 20,000 0 406 |.11/15/2032 | 1FE.......
3128M1  CK 3| FGCI G11974 PT 5.50 05/01/2021........cccccoeeerecce | e 09/15/2015] MBS Paydown 9,882 9,882 10,021 9,944 (17) (17) 9,882 0 356 |.05/01/2021 | 1...........
3128MB DN 4| FGCI G12609 PT 5.50 04/01/2022..........cccce0eeeece | e 09/15/2015] MBS Paydown 9,061 9,061 9,231 9,134 (22) (22) 9,061 0 334 |.04/01/2022 | 1...........
3128X4 FR 7| FREDDIE MAC 4.7 08/03/15.........ccoovvvvverrcrerrrereees | e 08/03/2015] Maturity............ccccovecevcveccvevecccivisaies | cvvvevmvevmvennvcseveenienns | cvvvereieiens 718,000 | ........... 718,000 | ............. 7457 | e 717,886 114 AR [ I 718,000 0 33,746 |.08/03/2015 | 1...........
31294L 6V 0| FGCI E02684 PT 4.50 03/01/25...........cccooccmmrcrcccs | cue 09/15/2015] MBS Paydown 35,925 35,925 37,654 36,861 (376) (376) 35,925 0 1,063 |.03/01/2025 | 1..........
31331X RF 1| FED FARM CREDIT 5.125 02/05/2018.........cccoce | ueee 07/27/2015] INTL FCSTONE PARTNER......... 82,095 75,000 88,121 80,730 (1,031) (1,031) 79,699 2,396 2,396 1,922 |.02/05/2018 | 1...........
313383 ZU 8| FED HOME LN BANK 3.00 09/10/2021............... | ... 07/27/2015] INTL FCSTONE PARTNER......... 88,349 85,000 86,447 86,239 (98) (98) 86,141 2,208 2,208 1,361 [.09/10/2021 | 1...........
3133ED SN 3| FED FARM CREDIT 2.64 08/12/2021.........cccccee. | cree 08/12/2015] Call @ 100.00 580,000 580,000 580,000 580,004 (4) (4) 580,000 (1] [ 15,312 1.08/12/2021 | 1...........
3133EE  Z8 6| FFCB-CALL09/15 2.83 12/23/2022.........cccooommuvees | o 09/23/2015] Call @ 100.00 870,000 870,000 870,000 0 870,000 0 6,155 |.12/23/2022 | 1...........
3133EE 79 4| FFCB-CALL09/15 2.62 03/23/2022...........cccoommrees | o 09/28/2015] Call @ 100.00..........cccemvmriiniinns | o | coviesis 1,330,000 | ..ooooeee 1,330,000 | ..........1,329,202 798 798 <o 1,330,000 0 9,195 |.03/23/2022 | 1...........
3133XC 76 0| FHLB SK-2015 1 PT 5.14 08/18/2015.................. | ... 08/18/2015] MBS Paydown 85,930 85,930 85,598 85,888 76 76 85,930 0 2,936 |.08/18/2015 | 1...........
3136A0 DT 1| FNR2011-77 A SEQ 3.50 08/25/2036. . | 09/25/2015| MBS Paydown ..143,559 ..146,229 (769) (769) 0 3,229 |.08/25/2036 | 1..
3136A1 N8 4| FNR2011-114 VASEQ3.50 07/25/26................. | ..... 09/25/2015] MBS Paydown 52,787 56,366 54,912 5,929 5,929 0 1,232 | .07/25/2026 | 1...........
3136A4 VH 9| FNR 2012-14 HA PAC 2.00 07/25/40........cccccreeres | cne 09/25/2015| MBS Paydown 10,791 10,649 10,652 55 55 0 138 |.07/25/2040 | 1...........
3136A5 BB 1| FNR 2012-40 PAC 2.00 09/25/40..........ccccvevemvveres | eee 09/25/2015] MBS Paydown 19,304 19,394 19,371 2 2 0 257 |.09/25/2040 | 1...........
3136A5 P6 7| FNR2012-53 PB PAC 2.25 02/25/41..........cccvcvvee | v 09/25/2015] MBS Paydown 53,872 55,320 55,013 178 178 0 808 |.02/25/2041 | 1...........
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3136A6 4N 1| FNR2012-72 QE SEQ 3.00 01/25/38.........ccooooeuns | eee 09/25/2015] MBS Paydown.............cccccvvceeevereces | covvevnrvrerennrerennennenes | covvevevesens 100,719 | ovvvvveeens 100,719 | oo 105,692 | ..oooovvveens 104,921 (1,678) TUICTZ:) ] [ [ 100,719 0 2,005 |.01/25/2038 | 1...........
3136A7 5E 8| FNR2012-96 PD PAC 2.00 07/25/2041..........cccc. | -.eee 09/25/2015] MBS Paydown 48,855 48,855 49,493 49,380 (196) (196) 48,855 0 636 |.07/25/2041 | 1...........
3136A8 XC 9| FNR2012-99 AB SEQ 1.75 05/25/2039............... | ..... 09/25/2015] MBS Paydown 37,601 37,601 37,487 37,495 25 25 37,601 0 438 |.05/252039 | 1...........
3136AA  MJ 1] FNR2012-139 BH PAC 2.00 02/25/2042. . | 09/25/2015| MBS Paydown 34,726 34,726 35,410 35,350 (36) (36) 34,726 0 463 | .02/25/2042
3136AA Y7 4| FNR2012-145 TAPAC 1.25 11/25/2042............. | ..... 09/25/2015] MBS Paydown 56,731 56,731 56,540 56,556 68 68 56,731 0 474 | 111252042 | 1...........
3136AA YL 3| FNR2012-133 GE PAC 1.50 08/25/2041............. | ....c 09/25/2015] MBS Paydown 7,302 7,302 7,292 7,292 1 1 7,302 0 73 |.08/25/2041 | 1...........
3136AB  H7 1| FNR2013-5BD SEQ 2.00 03/25/2040................. | ..... 09/25/2015] MBS Paydown 23,074 23,074 23,034 23,035 4 4 23,074 0 308 |.03/25/2040 | 1...........
3136AC A5 0| FNR2013-18 PAPAC 2.00 11/25/2041.............. | ... 09/25/2015] MBS Paydown 30,195 30,195 29,596 29,615 313 313 30,195 0 402 | .11/25/2041 | 1...........
3136AC EK 3| FNR2013-10 NE PAC 2.00 01/25/42...........ccoccc0. | oo 09/25/2015] MBS Paydown 58,555 58,555 59,232 59,164 (81) (81) 58,555 0 767 |.01/25/2042 | 1...........
3136AC  JY 8| FNR2013-17 PC SEQ 2.00 03/25/2039... . | 09/25/2015| MBS Paydown 9,933 9,933 10,089 10,072 9) (9) 9,933 0 136 |.03/25/2039
3136AD 2H 1| FNR2013-43 XP PAC 1.50 08/25/2041............... | ... 09/25/2015] MBS Paydown 27,293 27,293 26,632 26,768 277 217 27,293 0 273 |.08/25/2041 | 1...........
3136AD P9 4| FNR2013-41 AE SEQ SSUP 2.00 07/25/2037.... | ..... 09/25/2015] MBS Paydown 47,665 47,665 46,477 46,625 478 AT8 47,665 0 616 |.07/25/2037 | 1...........
3136AE 6N 2| FNR 2013-74 HA SEQ 3.00 10/25/2037........ccooue. | wovee 09/25/2015] MBS Paydown 19,735 19,735 20,167 20,096 (152) (152) 19,735 0 394 |.10/25/2037 | 1...........
3136AE  EZ 6| FNR2013-53 WG PAC 2.00 06/25/2042.............. | ..... 09/25/2015] MBS Paydown 26,934 26,934 25,855 26,053 500 500 26,934 0 360 |.06/25/2042 | 1...........
3136AE  S7 3| FNR2013-53 WL PAC 1.50 01/25/2042.............. | ..... 09/25/2015] MBS Paydown 72,311 72,311 68,131 68,792 1,878 1,878 72,311 0 725 |.01/25/2042 | 1...........
3136AE  Z4 2| FNR2013-70 VAPAC 3.00 08/25/2026............... | -...c 09/25/2015] MBS Paydown 30,328 30,328 31,039 30,915 (56) (56) 30,328 0 607 |.08/252026 | 1...........
3136AF NE 0| FNR2013-75 VG PAC AD 3.25 08/25/2026.........| .... 09/25/2015] MBS Paydown 11,922 11,922 12,246 12,203 (28) (28) 11,922 0 258 |.08/25/2026 | 1...........
3136AG LA 8| FNR2013-93 VASEQ 3.00 01/25/25.........cccooovece | oeee 09/25/2015] MBS Paydown 19,721 19,721 20,164 20,083 100 100 19,721 0 394 |.01/25/2025 | 1...........
3136AK MN 0] FNR 2014-39 VA SEQ 3.00 08/25/2027............... | ..c.e 09/25/2015] MBS Paydown 28,274 28,274 29,060 29,005 655 655 28,274 0 566 |.08/25/2027 | 1...........
3137A1 X9 9| FHR 3719 LE SEQ 4.00 08/15/2028............ccovvvees | ovee 09/15/2015) MBS Paydown.............cccoovvceeerercces | covvevnvvvevennvenennennenes | covveeeneiens 103,673 | ..ooovveveens LIORKCTACTN [— 107,204 | ..oooovvvees 104,469 (584) (584) [ oo | v 103,673 0 2,754 |.08/15/2028 | 1...........
3137A2 PF 2| FHR 3766 HE PT 3.00 11/15/20......ccocoouevcrcrmecrcrcs | e 09/15/2015) MBS Paydown..............cccoovceeereneces | covvevvvvvevennvnnennennenes | cocvercienens 103,799 [ ..o 103,799 | .oovvvevee 105,161 | ..oooovvvees 104,431 (355) ((CI<12) ) [FRURNRIRRNRRRIRRIRIRON IS 103,799 0 2,049 |.11/15/2020 | 1...........
3137A2 W9 8| FHR 3752 PD PAC 2.75 09/15/2040...........ccooceces | oeee 09/15/2015] MBS Paydown 42,242 42,242 43,509 43,457 (643) (643) 42,242 0 765 |.09/15/2040 | 1...........
3137A6 DT 6| FHR 3815 GD SEQ4.00 09/15/2025............cccc | oeee 09/15/2015] MBS Paydown 60,470 60,470 62,681 61,422 (378) (378) 60,470 0 1,603 [.09/15/2025 | 1...........
3137A6 FB 3| FHR 3809 GA PAC 4.50 10/15/39.........ccocvvvvvvcrrns | oeee 09/15/2015) MBS Paydown..............ccccoveeveveeeees | covvevvvvvevennverinnsnnenes | cvnveveieiens 186,961 | ............. 186,961 | ..oooveveen 195,455 | ............. 191,766 (2,447) (VT YQT [ [ 186,961 0 5,659 |.10/15/2039 | 1...........
3137A9  J7 2| FHR 3843 GJ PAC 3.50 10/15/39........coovvvvvvrvrrcres | oeee 09/15/2015] MBS Paydown 31,371 31,371 33,111 32,703 (660) (660) 31,371 0 728 |.10/15/2039 | 1...........
3137A9 VR 4| FHR 3835 BA SEQ4.00 08/15/2038..........cooovveves | -oeee 09/15/2015] MBS Paydown 52,391 52,391 54,846 54,305 (289) (289) 52,391 0 1,373 | .08/15/2038 | 1...........
3137AE LS 2| FHR 3910 JC SEQ 2.00 12/15/2037........corvrrvveeces | e 09/15/2015] MBS Paydown 38,841 38,841 39,702 39,581 (334) (334) 38,841 0 507 |.12/15/2037 | 1...........
3137AJ  6F 6| FHR 3955 BG 2.50 02/15/2041........ccovevcvvvercrcvrucsc | covne 09/15/2015] MBS Paydown 69,992 69,992 68,384 68,430 1,217 1,217 69,992 0 1,169 |.02/15/2041 | 1..........
3137AJ HW 7| FHR 3960 YH SEQ 2.00 08/15/2040.............cccvce. | covee 09/15/2015] MBS Paydown 72,557 72,557 74,144 73,967 (765) (765) 72,557 0 976 |.08/15/2040 | 1...........
3137AP  BF 6| FHR 4033 ED SEQ 2.50 10/15/36.......c.ccooeeevuuuccee | wovee 09/15/2015] MBS Paydown 18,487 18,487 18,545 18,542 (44) (44) 18,487 0 307 |.10/15/2036 | 1...........
3137AP  GN 4| FHR 4029 NE PAC 2.50 03/15/2041.........cccccoueecc | covee 09/15/2015] MBS Paydown 21,995 21,995 22,765 22,706 174 174 21,995 0 366 |.03/15/2041 | 1...........
3137AQ ZE 1| FHR 4059 BC SEQ 2.50 04/15/39..........cccvvvvvvrcrre | reee 09/15/2015] MBS Paydown 61,149 61,149 63,136 62,961 (362) (362) 61,149 0 1,002 |.04/15/2039 | 1...........
3137AR  RT 5| FHR 4080 DA PAC 2.00 03/15/2041 . | 09/15/2015| MBS Paydown 19,408 19,408 19,869 19,819 41 41 19,408 0 260 |.03/15/2041 | 1..
3137AR 76 6| FHR 4083 CA SEQ2.00 12/15/2038...............c.... | .. 09/15/2015] MBS Paydown 48,361 48,361 47,275 47,357 496 496 48,361 0 653 |.12/152038 | 1...........
3137AS Q8 0| FHR 4088 PA PAC 3.00 12/15/40..........coovvvcrvvcrcrs | e 09/15/2015] MBS Paydown 9,737 9,737 10,199 10,154 293 293 9,737 0 203 | .12/15/2040 | 1...........
3137AT Q5 4| FHR4097 TG SEQ 2.00 05/15/2039........ccocoueuvcee | . 09/15/2015] MBS Paydown 56,346 56,346 54,708 54,830 592 592 56,346 0 742 |.05/15/2039 | 1...........
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3137AT W5 7| FHR 4106 EC PAC 1.75 04/15/41.........oocvvvvvvecrrrns | o 09/15/2015] MBS Paydown 49,190 49,190 49,374 49,338 25 25 49,190 0 562 |.04/15/2041 | 1...........
3137AU ML 0| FHR 4102 LA PAC 1.75 01/15/2040..........cccovvvvers | cree 09/15/2015] MBS Paydown 13,407 13,407 13,013 13,042 249 249 13,407 0 153 |.01/15/2040 | 1..........
3137AU V) 5|FHR4119 PAPAC 1.50 09/15/41......cccccoeceverece | cree 09/15/2015] MBS Paydown 37,903 37,903 38,045 38,023 10 10 37,903 0 379 |.09/15/2041 | 1...........
3137AU X8 7|FHR 4123 AE SEQ 2.00 09/15/2039 . | 09/15/2015| MBS Paydown 50,936 50,936 51,112 51,002 (32) (32) 50,936 0 668 |.09/15/2039
3137AW VA 0| FHR 4145 UC PT 1.50 12/15/2027........cccoovevcvcvccc | eee 09/15/2015] MBS Paydown 10,891 10,891 10,842 10,846 4 4 10,891 0 105 |.12/15/2027 | 1...........
3137AY NZ 0| FHR 4161 TB PAC 2.50 11/15/2030........cccouvevererc | cocee 09/15/2015] MBS Paydown 30,982 30,982 31,067 31,054 7 7 30,982 0 517 |.11/15/2039 | 1...........
3137AY UE 9| FHR 4163 YA PAC 2.50 10/15/2041........cocvcvvvevens | woeee 09/15/2015] MBS Paydown 31,094 31,004 31,823 31,757 91 91 31,094 0 481 |.10/15/2041 | 1...........
313780 TR 5| FHR 4186 MC PT 1.50 03/15/2028...........cccccooeeeo. | eeee 09/15/2015] MBS Paydown 44515 44,515 42,637 42,869 1,17 1,117 44515 0 426 |.03/152028 | 1...........
3137B4 4F 0| FHR 4236 WC PAC EXCH 3.00 05/15/42............ | .... 09/15/2015] MBS Paydown 19,593 19,593 19,835 19,799 (137) (137) 19,593 0 392 |.05/15/2042 | 1...........
3137B7 3L 1| FHR4289 WE SEQ 3.00 08/15/2031... . | 09/15/2015| MBS Paydown 15,371 15,371 15,746 15,709 (131) (131) 15,371 0 310 |.08/15/2031
3137B7 WH 8| FHR 4311 EA PAC 2.00 09/15/43..........cocvvveverrvens | e 09/15/2015] MBS Paydown 88,701 88,701 87,399 87,467 992 992 88,701 0 1,156 |.09/15/2043 | 1..........
3137BA  HX 3| FHR 4345 AB SEQ 3.00 02/15/40...........ccooverevvrens | wonee 09/15/2015] MBS Paydown 40,779 40,779 41,748 41,710 (605) (605) 40,779 0 814 |.02/152040 | 1...........
3137BA XY 3| FHR 4342 BD PAC 2.50 12/15/2043..........ccccccc0.. | oo 09/15/2015] MBS Paydown 47,888 47,888 47,862 47,860 2) 2 47,888 0 774 | 121152043 | 1...........
3137BA  ZV  7|FHR 4336 WV SEQ 3.00 10/15/2025............ccccc.. | oo 09/15/2015] MBS Paydown 11,893 11,893 12,259 12,238 (40) (40) 11,893 0 238 |.10/15/2025 | 1...........
3137BB FW 5| FHR 4349 CD PAC 2.50 03/15/2044.............ccccc. | wouee 09/15/2015] MBS Paydown 39,718 39,718 39,681 39,681 12 12 39,718 0 634 |.03/152044 | 1...........
3137BD 4U 7| FHR 4378 AC PAC 2.00 02/15/2044............cccccec. | e 09/15/2015] MBS Paydown 58,277 58,277 57,075 57,183 568 568 58,277 0 749 |.02/15/2044 | 1...........
3137GA LA 3|FHR 3736 QB PAC 4.00 05/15/37.........oovvvvvvvvreres [ oeee 09/15/2015] MBS Paydown 325,822 325,822 322,381 311,907 15,271 15,271 325,822 0 8,561 |.05/15/2037 | 1...........
31393W W8 8| FHR 2641 WE PAC 4.50 01/15/2033...........ccocvve0.| e 09/15/2015] MBS Paydown 11,984 11,984 11,665 11,866 68 68 11,984 0 355 |.01/15/2033 | 1...........
31394N 5L 8| FHR 2713 H SEQ 4.00 12/15/2018.......ccocvevvrererens | wrvee 09/15/2015] MBS Paydown 22,658 22,658 23,267 22,827 (99) (99) 22,658 0 590 |.12/15/2018 | 1...........
31395A 4M 4| FHR 2809 DC SEQ 4.50 06/15/2019.........cccovvvvccs | wovee 09/15/2015] MBS Paydown 24,865 24,865 25,328 24,969 (61) (61) 24,865 0 740 |.06/15/2019 | 1...........
31395) BA 3| FHR 2881 TE PAC 5.00 07/15/2033..........cccovvvvees | ovee 08/15/2015] MBS Paydown 23933 23,933 25,025 23,951 2 2 23,933 0 723 |.07/15/2033 | 1...........
31395) KT 2| FHR 2882 UM SEQ 4.50 08/15/2019.......ccccoeeeecee| wovee 09/15/2015] MBS Paydown 238,254 238,254 246,333 225,128 19,838 19,838 238,254 0 7,142 |.08/15/2019 | 1..........
31395) MW 3| FHR 2892 DB SEQ 4.50 11/15/2019.........cccoccoiec | oune 09/15/2015] MBS Paydown 34,425 34,425 34,770 34,498 (56) (56) 34,425 0 1,021 [ .11/15/2019 | 1..........
31395L R8 6| FHR 2921 NE PAC 5.00 09/15/2033..........ccccooeeoc | cree 07/15/2015] MBS Paydown 10,531 10,531 10,916 10,526 75 75 10,531 0 307 |.09/15/2033 | 1...........
31396A FH 2| FHR 3028 ME PAC 5.00 02/15/2034................... | ..... 09/15/2015) MBS Paydown..............ccccoveeveveeeees | covvevvvcvmvcnnvcrevnrnienes | covvereiniens 176,710 | e 176,710 | cooveveveen 180,403 | ......ccceees 167,955 12,505 RVASIVEST SRR IS 176,710 0 5,746 |.02/15/2034 | 1...........
31396E TN 6| FHR 3075 PD PAC 5.50 01/15/2035..........ccvvvvvees | oeee 09/15/2015] MBS Paydown 47,824 47,824 49,364 45,656 3,655 3,655 47,824 0 1,759 |.01/15/2035 | 1...........
31397F 2N 1] FHR 3282 YC SEQ 5.50 09/15/2021.......cccocvvvvvees | o 08/15/2015] MBS Paydown 2,684 2,684 2,692 2,679 17 17 2,684 0 88 |.09/15/2021 | 1...........
31397S XM 1| FNR 2011-40 KA SEQ 3.50 03/25/2026............... | -.... 09/25/2015] MBS Paydown 8 8 8 8 270 270 8 0 0 |.03/25/2026 | 1...........
313970 RJ 0| FNR2011-63 MV SEQ 3.50 07/25/24...........ccccooo. | covee 09/25/2015] MBS Paydown 36,319 36,319 37,494 36,854 1,599 1,599 36,319 0 848 |.07/2512024 | 1...........
31398F JG  7|FNR2009-80 MA SEQ 4.00 04/25/2027.............. | ..... 09/25/2015] MBS Paydown 22,828 22,828 23,905 23,055 (246) (246) 22,828 0 615 |.04/252027 | 1...........
31398R  E7 6| FNR2010-57 DP PAC 4.00 08/25/2039............... | ..... 09/25/2015] MBS Paydown 20,008 20,008 20,670 20,177 2) 2 20,008 0 532 |.08/25/2039 | 1...........
313988 TN 3| FNR2010-146 PC PAC 4.00 09-25-2036............ | .... 09/25/2015) MBS Paydown..............cccovveeveveeeees | covvevvvvvercvnierenninnenes | covvereiesend LR TN AET I—" 487,773 | ............ 500,577 | cccccccccnu 487,580 2,596 L[S PR IS 487,773 (U [ 14,633 |.09/25/2036 | 1...........
31402D  7J 3| FNCI 726397 PT 4.00 07/01/2018.... . | 09/25/2015| MBS Paydown 30,354 30,354 31,208 30,643 (135) (135) 30,354 0 802 |.07/01/2018 | 1..
31403D JE 0] FNCI 745561 PT 5.00 08/01/2020..........cccovvrvvvcces | covee 09/25/2015] MBS Paydown 30,170 30,170 30,288 30,159 (25) (25) 30,170 0 1,007 |.08/01/2020 | 1...........
314030 KD 0] FNCI 745592 PT 5.00 01/01/2021......ovvvvvvvrvvrcees | e 09/25/2015] MBS Paydown 16,452 16,452 16,601 16,483 (23) (23) 16,452 0 546 |.01/01/2021 | 1...........
31412Q SE 0| FNCIPL 932117 PT 4.00 11/01/2024..........coccoeee. | weeee 09/25/2015] MBS Paydown 43,245 43,245 44,730 44,051 8 8 43,245 0 1,130 |.11/01/2024 | 1.........
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31416W ZA 3| FNCT PLAB1636 PT 3.50 10/01/2030.........cccc0... | . 09/25/2015] MBS Paydown 27,225 27,225 27917 27,684 1M1 111 27,225 0 637 |.10/01/2030 | 1...........
31417Y GK 7| FNCIPL MA0201 PT 4.00 10/01/24........cccooececuucec| ovee 09/25/2015] MBS Paydown 60,600 60,600 62,587 61,892 (333) (333) 60,600 0 1,611 [.10/01/2024 | 1..........
31417Y SD O FNCIPT 3.50 09/01/2025.........cccoovvvvvevmrerevernrerennes | eee 09/25/2015] MBS Paydown 57,588 57,588 59,628 56,929 2,388 2,388 57,588 0 1,267 |.09/01/2025 | 1...........
31417Y SK 4| FNCN MA0521 PT 3.50 09/01/2020. . | 09/25/2015| MBS Paydown 8,429 8,429 8,776 8,620 91) 91) 8,429 0 195 |.09/01/2020
31418V T5 1| FNCIAD7771 PT 4.00 07/01/2025..........ccocveverenes | e 09/25/2015] MBS Paydown 32,098 32,098 33,372 32,950 (245) (245) 32,098 0 883 |.07/01/2025 | 1...........
31419D MQ 1] FNCIAE3066 PT 3.50 09/01/2025.............ccccccccc | woeee 09/25/2015] MBS Paydown 47,035 47,035 48,296 47,810 (74) (74) 47,035 0 1,104 [.09/01/2025 | 1...........
31419D NW 7| FNCIAE3104 PT 3.50 09/01/2025............coomveens | woeee 09/25/2015] MBS Paydown 5,759 5,759 5,971 5,874 201 201 5,759 0 134 |.09/01/2025 | 1...........
41981C  GY  O|HISTHWY B 5.00 07/01/2017......cococveveverevcvererens | o 07/01/2015] Call @ 100.00.........ccccermrmmmemrmmmennns | eevvrrerrrrrenerrreseeeeeees | cvvsesses 1,500,000 | ......... 1,500,000 ....1,668,300 | .......... 1,509,711 9,711) 9,711) ....1,500,000 0 75,000 [.07/01/2017 | 1FE.......
45129W MB  3|ID STHSG 7 FIN HOME A G2 3.50 5/21/2044.... | ..... 09/21/2015) MBS Paydown 40,135 40,135 42,022 41,910 (1,141) (1,141) 40,135 0 913 |.05/21/2044 | 1...........
45201L WF 8] IL ST HSG DEV AUTH C 3.875 12/01/2043. .| 09/01/2015| MBS Paydown 38,458 38,458 38,458 38,458 0 38,458 0 1,007 |.12/01/2043 | 1FE.......
45201Y YK  7|ILHSGDEV AUTH A 2.45 06/01/2043................. | ... 09/01/2015) MBS Paydown 62,525 62,525 60,024 60,056 2,113 2,113 62,525 0 1,015 |.06/01/2043 | 1FE.......
454624 CC  9|IN ST BD BANKREV 5.00 02/01/2021.........cccccco. | covee 07/15/2015] Call @ 100.00 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 0 95,556 |.02/01/2021 | 1FE.......
454624 CD  7|IN ST BD BANKREV 5.00 02/01/2022.............c... | cocee 07/15/2015] Call @ 100.00..........ccccs | o | cvvvess 1,815,000 | ..ocooee 1,815,000 ....1,815,000 | .......... 1,815,000 0 ....1,815,000 0 86,717 |.02/01/2022 | 1FE.......
462467 MP 3| IOWAFIN SFH 4.50 01/01/2029...........cccccvccrvevic | wvee 07/15/2015 Partial Call @ 100.00 35,000 35,000 37,752 36,908 (1,908) (1,908) 35,000 0 1,599 [.01/01/2029 | 1FE.......
54627A CD  7|LA SFM HMOWNR ZONE B-1 5.70 12/01/2038. | ..... 09/01/2015 Partial Call @ 100.00 20,000 20,000 21,320 20,539 (541) (541) 20,000 0 647 |.12/01/2038 | 1FE.......
57419P  HA 0| MARYLAND ST CMNTY 5.75 09/01/2039............| .... 07/31/2015 Partial Call @ 100.00 10,000 10,000 10,385 10,225 (225) (225) 10,000 0 306 |.09/01/2039 | 1FE.......
593791 CU 8| MIAMIUNIV OH 5.00 09/01/2016........coovrvvvrvrrreccs | e 09/01/2015] Call @ 100.00..........ccormnmninns | corvrveeernveneeenveeeeeenes | coviees 1,500,000 | ......... 1,500,000 ...1,673,805 | ......... 1,513,109 (13,109) (13,109) ....1,500,000 0 75,000 [.09/01/2016 | 1FE.......
60416Q CD 4| MN HFA-NON AMT-MTG 4.50 01/01/2031.........| .... 09/01/2015] Partial Call @ 100.00 15,000 15,000 15,841 15,580 (580) (580) 15,000 0 691 [.01/01/2031 | 1FE.......
60416Q DL 5| MNHSGFIN MTG SRS D 4.50 07/01/2034........| ..... 07/01/2015] Sinking Fund Redemption............ 5,000 5,000 5,398 5,275 (275) (275) 5,000 0 231 |.07/01/2034 | 1FE.......
60416Q DL 5| MNHSGFIN MTG SRS D 4.50 07/01/2034........| ..... 09/01/2015] Partial Call @ 100.00 10,000 10,000 10,796 10,551 (551) (551) 10,000 0 464 |.07/01/2034 | 1FE......
60416Q FT 6| MNHSG FIN AGY-A 2.60 09/01/2042............ccoe. | oeee 09/01/2015 Partial Call @ 100.00 17,513 17,513 17,531 17,527 (14) (14) 17,513 0 288 |.09/01/2042 | 1FE.......
60416Q FY 5| MNHSGFINAGY A3.0007/01/2044.................. | ... 09/01/2015) MBS Paydown 40,834 40,834 40,834 40,834 (0) (0) 40,834 0 801 |.07/01/2044 | 1FE.......
60416Q GB 4| MNHSGFIN AGY D 2.875 11/01/2044................| ... 09/01/2015] MBS Paydown 18,888 18,888 18,888 18,888 0 18,888 0 383 |.11/01/2044 | 1FE.......
60416Q GC 2| MINNESOTA ST HSG FIN A 2.80 02/01/2045..... | ..... 09/01/2015) MBS Paydown 10,338 10,338 10,338 0 10,338 0 147 |.02/01/2045 | 1FE.......
60416S HX 1| MNHSG FIN AGY C AMT 4.00 1/1/2045............. | .... 09/01/2015 Partial Call @ 100.00 25,000 25,000 27,244 27,225 (2,225) (2,225) 25,000 0 552 |.01/01/2045 | 1FE.......
605356 AX 0| MS STHOME CORP SR A4.5012/01/2031...... | .... 09/01/2015 Partial Call @ 100.00 25,000 25,000 26,942 26,191 (1,193) (1,193) 25,000 0 590 |.12/01/2031 | 1FE......
60535Q FD 7| MS HOME CORP 5.4 06/01/2038............cococvevevers | nee 09/01/2015] Partial Call @ 100.00 65,000 65,000 67,337 64,573 (1,032) (1,032) 65,000 0 1,821 |.06/01/2038 | 1FE.......
60535Q LY 4| MSSTHOME CORP SF MTGE 2.75 12/01/2032| ..... 09/01/2015] MBS Paydown 33,042 33,042 33,042 33,042 (0) (0) 33,042 0 610 |.12/01/2032 | 1FE.......
60636X 8E 6| MO ST HSG SFH SRE-2 4.50 11/01/2027......... | .... 09/01/2015 Partial Call @ 100.00 40,000 40,000 43,082 41,939 (1,939) (1,939) 40,000 0 958 |.11/01/2027 | 1FE......
60637B BD 1| MISSOURI ST 4.625 05/01/2028..........ccccooecerereces | oeee 09/01/2015] Partial Call @ 100.00 25,000 25,000 26,618 26,084 (1,084) (1,084) 25,000 0 629 |.05/01/2028 | 1FE.......
60637B  CK 4| MO SF HSG DEV SFM E4 4.25 11/01/2030........ | ..... 09/01/2015 Partial Call @ 100.00 25,000 25,000 26,818 26,290 (1,290) (1,290) 25,000 0 563 |.11/01/2030 | 1FE.......
64468C BP 8| NHBUS FIN VAR REF A4.50 07/01/27(3145Q.. | ..... 07/01/2015] Put 2,000,000 2,000,000 2,072,480 2,008,939 (8,939) (8,939) 2,000,000 0 90,000 |.07/01/2027 | 2FE.......
64469D EF 4| NH SFME AMT AQUIS 5.7501/01/2037 .| 07/01/2015| Sinking Fund Redemption 10,000 10,000 10,460 10,197 (189) (189) 10,000 0 690 |.01/01/2037 | 1FE......
646133 EV 6| NJ ST TRAN CORP SR A FED 5.50 09/15/2015. | ..... 09/15/2015] Maturity. 500,000 500,000 561,535 505,788 (5,788) (5,788) 500,000 0 27,500 |.09/15/2015 | 1FE.......
647200 M8 4| NM MTGE FIN AUTH SFM 4.625 09/01/2025......| ..... 07/01/2015] Partial Call @ 100.00 5,000 5,000 5,248 5,159 (160) (160) 5,000 0 118 |.09/01/2025 | 1FE.......
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025......] ..... 09/01/2015] Sinking Fund Redemption............ 25,000 25,000 26,242 25,797 (752) (752) 25,000 0 1,167 |.09/01/2025 | 1FE.......
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647200 N5 9| NMMTG FIN SFM 5.00 09/01/2030.......ccccouuweveves | cree 08/01/2015 Partial Call @ 100.00 30,000 30,000 32,460 31,618 (1,622) (1,622) 30,000 0 833 |.09/01/2030 | 1FE.......
647200 N5 9| NMMTG FIN SFM 5.00 09/01/2030.......c.cccccveveees | coee 09/01/2015] Sinking Fund Redemption........ 10,000 10,000 10,820 10,539 (513) (513) 10,000 0 528 |.09/01/2030 | 1FE.......
647200 V3 5| NEW MEXICO SF MTGE B-13.75 03/01/2043....| ..... 09/01/2015] Sinking Fund Redemption........ 30,000 30,000 31,794 31,405 (1,405) (1,405) 30,000 0 1,136 |.03/01/2043 | 1FE.......
647200 X6 6| NMMTGE FIN SFM C 14.50 10/01/2043. .| 09/01/2015| MBS Paydown 19,547 19,547 20,329 20,346 (236) (236) 19,547 0 623 |.10/01/2043 | 1FE.......
64972C BD 4| NYC HSG DEV A TXBL 3.05 06/15/2036............. | ..... 09/15/2015] MBS Paydown 6,324 6,324 6,324 6,324 0 6,324 0 129 |.06/15/2036 | 1FE.......
658207 MZ  5|NC STHSGFIN SRS 24.2501/01/2028............. | .... 07/01/2015] Sinking Fund Redemption........ 25,000 25,000 26,183 25,852 (819) (819) 25,000 0 1,094 |.01/01/2028 | 1FE.......
658877 DZ  5|NDAKOTA ST HSG 4.50 01/01/2028............ccccc. | oo 07/01/2015 Partial Call @ 100.00 45,000 45,000 47,997 47,029 (2,029) (2,029) 45,000 0 2,025 |.01/01/2028 | 1FE.......
677555 YF 5| OH ECON TXB OH ENT BD 6.125 09/01/2019... | .... 09/01/2015] Sinking Fund Redemption............ | ..cocecvcvcvcevvcvcvnverenes | covveveieiens 100,000 | .oovevvveeene 100,000 | woevevererens 100,072 | .oooovvveeens 100,002 (2) (7] [T IS 100,000 0 4,594 |.09/01/2019 | 1FE.......
677660 TV 4| OHWTRDEV VIR A07/01/2033 (FE)........oocvvvvees | oo 07/01/2015] Put 390,000 390,000 384,150 384,851 100 100 384,952 5,048 5,048 | ..o 13,163 .07/01/2033 | 2FE.......
686087 LA 3| OR ST HSG SFM AMT B 4.50 07/01/2023... .| 07/01/2015| Partial Call @ 100.00. ..140,000 140,000 .143,192 142,100 (2,100) (2,100) 140,000 0 6,875 |.07/01/2023 | 1FE.......
71883R  GP 2| PHOENIXAZ IMPT JRLIEN 5.00 07/01/2017.... | ... 07/01/2015] Call @ 100.00 300,000 300,000 329,949 302,256 (2,256) (2,256) 300,000 (U [T 15,000 |.07/01/2017 | 1FE......
71883V DY 7| PHOENIX AZ IDA 5.00 09/15/2021........ccccccerererece | ovee 09/15/2015] Call @ 100.00 3,000,000 3,000,000 | ..........3,138,390 3,027,454 (27,454) (27,454) 3,000,000 0 ....150,000 |.09/15/2021 | 1FE.......
83712T BZ 3| SC STHSG FIN/DEV SR 25.00 07/01/2027....... | ..... 08/01/2015 Partial Call @ 100.00 5,000 5,000 5,403 5,250 (250) (250) 5,000 0 257 |.07/01/2027 | 1FE.......
880459 6U 1| TNHSGDEV AGY 5.7501/01/2037........ccccooeeueeee | e 07/01/2015] Sinking Fund Redemption........ 45,000 45,000 47,456 45,594 (566) (566) 45,000 0 2,863 |.01/01/2037 | 1FE.......
880459 6U 1| TNHSGDEV AGY 5.7501/01/2037........ccccoeeeeeee | e 09/01/2015] Partial Call @ 100.00..........ccccccceee | cvvvevmrerevermrerennrnrenes | cvevereieiens 130,000 | .o 130,000 | .oovvveveren 137,096 | ..o 131,715 (1,730) IO [ B 130,000 0 8,541 |.01/01/2037 | 1FE.......
880461 BP 2| TNHSG DEV AGY 2A 4.00 07/01/2043............... | ... 09/01/2015 Partial Call @ 100.00 35,000 35,000 37,237 36,998 (1,998) (1,998) 35,000 0 1,424 | .07/01/2043 | 1FE.......
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028.. | ..... 08/01/2015] Partial Call @ 100.00 15,000 15,000 16,068 15,776 (777) (777) 15,000 0 349 |.09/01/2028 | 1FE.......
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028.. | ..... 09/01/2015] Sinking Fund Redemption........ 25,000 25,000 26,780 26,293 (1,241) (1,241) 25,000 0 1,140 |.09/01/2028 | 1FE.......
917436 X7 7| UTAH ST HSG CORP SF 4.00 07/01/2024..........| ..... 07/01/2015] Sinking Fund Redemption........ 55,000 55,000 55,050 55,033 (31) (31) 55,000 0 2,200 |.07/01/2024 | 1FE.......
91743P AH 8| UTAHHSG CORP D G2 4.00 06/21/2044........... | ..... 09/21/2015] MBS Paydown 34,593 34,593 37,360 39,076 (3,845) (3,845) 34,593 0 1,024 |.06/21/2044 | 1..........
97689P 6R 4| WIST HSG & ECON DEV 5.50 09/01/2038......... | ..... 09/01/2015] Sinking Fund Redemption........ 255,000 255,000 267,371 263,040 (2,836) (2,836) 255,000 (U [ 14,025 |.09/01/2038 | 1FE.......
98322Q HV 2| WYOMING ST CMNTY DEV 3 3.00 12/01/2044..1 ..... 09/09/2015) Partial Call @ 100.00 25,000 25,000 26,141 (1,141) (1,141) 25,000 0 247 |.12/01/2044 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special A t 23,075,099 | ........23,064,655 | ........ 23,856,681 | .......20,926,982 (44,054) 0 (44,054) 0f.... 23,085,447 0 9,653 9,653 ....869,456 XXX XXX
Bonds - Industrial and Miscellaneous
001406 AA 5| DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40...| ..... 09/15/2015] MBS Paydown 8,929 8,929 8,929 0 8,929 0 184 |.02/15/2040 | 1FE.......
00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017...... | ..... 09/01/2015] Sinking Fund Redemption........ 36,616 36,616 36,616 36,616 0 36,616 0 878 |.11/01/2017 | 2FE.......
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035..........| .... 09/25/2015] MBS Paydown 50,908 50,908 47,631 47,555 2,678 2,678 50,908 0 956 |.06/25/2035 | 1FM..
009503 AB 9| AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032... | R.. | 09/15/2015| MBS Paydown 16,341 16,341 14,135 14,166 59 59 16,341 0 50 |.06/15/2032 | 1FE.......
01310T AG  4|ALBERTSON TL B-34.00 8/25/2019..........ccocvcvees | covee 09/30/2015] Paydown 2,500 2,500 2,438 2,438 62 62 2,500 0 91 |.08/25/2019 | 3FE.......
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........ | ..... 09/25/2015] MBS Paydown 75,008 75,008 62,069 63,875 10,559 10,559 75,008 0 2,947 |.03/25/2037 | 1FM..
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........ | ..... 09/25/2015] Pass-Through Loss. 1,208 1,000 0 0 .03/25/2037 | 1FM..
023770 AB 0| AMER AIRLINES 2013-2 4.9501/15/2023........... | ..... 07/15/2015] Sinking Fund Redemption........ 48,010 48,010 48,010 48,003 8 8 48,010 0 2,376 |.01/15/2023 | 2FE.......
03235T AA 5| ACEF 2014-1A A ABS 8.00 12/20/24 . | 09/20/2015| MBS Paydown 12,485 12,485 12,485 12,485 0 0 12,485 0 658 |.12/20/2024 | 3AM......
04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036] ..... 09/25/2015] MBS Paydown 47,148 47,148 39,604 40,451 2,829 2,829 47,148 0 110 |.11/25/2036 | 1FM..
05523U AD 2| BAE SYSTEMS HLDG 5.20 08/15/2015............... | ..... 08/15/2015] Maturity. 605,000 | ............ 605,000 652,467 612,490 (7,490) (7,490) 605,000 0 31,460 |.08/15/2015 | 2FE.......
059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37...... | ..... 09/25/2015] MBS Paydown 41,716 41,716 30,296 30,794 8,868 8,868 41,716 0 1,638 |.06/25/2037 | 1FM..
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059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 ..... | ..... 09/25/2015| Pass-Through Lo 22,114 16,061 0 0 .06/25/2037 | 1FM..
06846N AD  6|BILL BARRETT 7.00 10/15/2022.........ccoocevcrrrcucrcs | wovee 09/09/2015{ CS FIRST BOSTON 14,150 20,000 20,000 16,600 3,402 (2) 3,400 20,000 (5,850) (5,850) 781 | .10/15/2022 | 4FE.......
06846N AD  6|BILL BARRETT 7.00 10/15/2022.........ccooccrcrrrcucrcs | wonee 09/18/2015] gégté)l;légnmm ........................................... 83,640 | ............123,000 | ............ 123,000 | ..oooovvveens 102,090 20,922 (12) 20,910 [ oo | v 123,000 (39,360) (39,360) 8,582 |.10/15/2022 | 4FE.......
073879 M5 4| BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020 | ..... 09/25/2015] MBS Paydown ..107,966 ..109,248 108,938 (986) (986) 0 3,931 |.09/25/2020 | 5FM..
11042B  AA 0| BRITISH AIRWAYS 5.625 06/20/2020................. R.. [ 09/20/2015| Sinking Fund Redemption............ 21,902 21,902 21,902 1 1 0 924 |.06/20/2020 | 2FE.......
12479L  AA 8| CAI2012-1A AABS 3.47 10/25/2027................... R.. [ 09/25/2015| MBS Paydown 50,000 50,041 24,996 (0) (0) 0 721 |.10/25/2027 | 1FE.......
12479L  AC 4| CAI2013-1A AABS 3.35 03/27/2028.................. R.. [ 09/25/2015| MBS Paydown 25,000 24,998 24,999 0 0 25,000 0 558 |.03/27/2028 | 1FE.......
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37............| .... 09/25/2015] MBS Paydown 279,533 279,533 229,217 235,834 36,675 36,675 279,533 0 7,780 |.04/25/2037 | 1FM..
125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028..........ccccooeoer. | woeee 09/18/2015] MBS Paydown 25,000 25,000 24,996 24,997 0 0 25,000 0 472 | .03/18/2028 | 1FE.......
125634 AL 9| CLIF 2013-3A A ABS 3.67 11/18/2028. . | 09/18/2015| MBS Paydown 14,778 14,778 14,777 14,777 0 0 14,778 0 362 |.11/18/2028 | 1FE.......
125634 AN 5| CLIF 2014-1A AABS PT SNR 3.29 06/18/29....... | ..... 09/18/2015] MBS Paydown 13,889 13,889 13,883 13,877 1 1 13,889 0 306 |.06/18/2029 | 1FE.......
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35 | ..... 09/25/2015] MBS Paydown 66,567 66,567 60,540 59,444 996 996 66,567 0 2,248 | .04/25/2035 | 1FM..
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36............ | ..... 09/25/2015] MBS Paydown 26,435 26,435 23,491 23,104 3,126 3,126 26,435 0 997 |.04/25/2036 | 1FM..
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36............ | ..... 09/25/2015] Pass-Through Loss. 2,488 2211 0 0 .04/25/2036 | 1FM..
21050A AA 0| CCOLT 2015-1 A ABS SNR 2.82 03/15/2021...... | ..... 09/15/2015] MBS Paydown 75,984 75,984 75,980 2 2 75,984 0 1,106 |.03/15/2021 | 2AM......
228452 AB 4| CRNPT 2012-1A A1LB CLO FLT 11/21/2022...... | ..... 08/20/2015] MBS Paydown 66,985 66,985 66,985 66,985 0 66,985 0 892 | .11/21/2022 | 1FE.......
251510 DP 5| DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35....| ..... 09/25/2015] MBS Paydown 21,988 21,988 22,118 21,848 (89) (89) 21,988 0 850 |.04/25/2035 | 2FM..
26971H AB 8| EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39..... | R.. | 09/15/2015] MBS Paydown 6,250 6,250 6,250 6,250 0 0 6,250 0 177 | 12/15/2039 | 1FE.......
29445U AB 1| EQLS2007-1 A2B SEQ SNR FLT 04/25/2037.....] ..... 09/25/2015] MBS Paydown 39,244 39,244 32,609 32,784 1414 1414 39,244 0 102 |.04/25/2037 | 1FM..
30605X AA 1| FWAY 2012-1 A2 ABS 4.21 10/15/2042............... | -.... 09/15/2015] MBS Paydown 10,843 10,843 10,843 10,843 0 10,843 0 304 |.10/15/2042 | 1FE.......
30605X AC 7| FWAY 2015-1A A2 ABS PT SNR 4.213 11/42..... | ..... 09/15/2015] MBS Paydown 7,500 7,500 7,500 0 7,500 0 166 |.11/15/2042 | 1FE.......
319963 AW 4| FIRST DATA CORP 8.875 08/15/2020................. | ... 08/13/2015] Cash Tender...........cccccccvevcvevevivines | wvvvevvvvvevennverennvnsenes | cvvveveienens 107,891 | ..o 103,000 | .oovoveveren 111,952 | s 108,097 (780) (7<) [SURURTSRRRRININ IS 107,317 574 574 9,090 |.08/15/2020 | 3FE.......
32027L AE 5| FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036. | ..... 09/25/2015] MBS Paydown 51,094 51,094 45,282 969 969 51,094 0 89 |.10/25/2036 | 1FM..
32028H AD 5| FFML 2006-FF10 A4 SEQFLT 07/25/2036......... | ..... 09/25/2015] MBS Paydown 43,039 43,039 40,107 40,906 205 205 43,039 0 93 |.07/25/2036 | 1FM..
32051G  SD 8| FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35 | ..... 09/25/2015) MBS Paydown..............cccooveeveveeeees | covvevvrvvmvcnnverennenienns | covvereiniens 148814 | ............ 148,814 | ........c.... 124,260 | ............. 119,097 18,779 18,779 | covvevevvvcvervvcvcvevnvenes | cvvveveieien 148,814 0 5,544 |.08/25/2035 | 1FM..
32052K AB 1| FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36.. | ..... 09/25/2015] MBS Paydown 79,807 79,807 67,837 4,922 4,922 79,807 0 427 |.07/25/2036 | 1FM..
32052K AB 1| FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36.. | ..... 09/25/2015| Pass-Through Lo 41,844 35,567 0 0 .07/25/2036 | 1FM..
362257 AB 3| GSAA 2006-17 A2 SEQ FLT 11/25/2036............. | ..o 09/25/2015] MBS Paydown 48,110 48,110 48,110 26,416 0 48,110 0 114 | .11/25/2036 | 1FM..
3622EA AA 8| GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047 | ..... 09/25/2015] MBS Paydown 24,084 24,084 16,016 (2,365) (2,365) 24,084 0 12 |.03/25/2047 | 1FM..
362341 7S 2| GSR2006-1F 4A1 SEQ SNR 5.50 02/25/2036.... | ..... 09/25/2015) MBS Paydown..............ccocvvceecreneces | covvevnvvvevennvnnennnnnenes | cocvererenens 101,717 | s 101,717 98,157 98,115 (81) ((H)) (ORISR [N 101,717 0 3,771 |.02/25/2036 | 2FM..
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036............. | ... 09/25/2015] MBS Paydown 13,566 13,566 13,566 8,914 0 13,566 0 21 |.08/25/2036 | 1FM..
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036............. | ..... 09/25/2015] MBS Paydown 11,467 11,467 11,467 7,138 0 11,467 0 18 |.09/25/2036 | 1FM..
379520 AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028. R.. [ 09/17/2015| MBS Paydown 25,000 25,000 24,318 24,382 89 89 25,000 0 496 |.04/17/2028 | 1FE......
37952U AC  7|SEACO 2013-2A AABS 3.67 11/17/2028............ R.. [ 09/17/2015| MBS Paydown 16,833 16,833 16,832 16,832 0 0 16,833 0 422 | 11/17/2028 | 1FE.......
379520 AD 5| SEACO 2014-1A A1 ABS SNR 3.19 07/17/24..... R.. [ 09/17/2015| MBS Paydown 25,000 25,000 24,995 24,995 1 1 25,000 0 532 |.07/17/2029 | 1FE.......
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050................. | -.... 09/05/2015] Paydown 39,711 39,711 19,515 3,330 0 39,711 0 80 |.08/05/2050 | 6...........
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404421 AB 1| H22015-1A AFX CDO SEQ SSNR 3.3526 06/49 | R.. | 09/24/2015| MBS Paydown 9,200 9,200 9,200 0 0 9,200 0 48 |.06/24/2049 | 1FE.......
41161V AC 4| HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46. | ..... 09/19/2015] MBS Paydown 33,481 33,481 26,262 26,278 441 A41 33,481 0 85 |.09/19/2046 | 1FM..
411707 AA 0| HNGRY 2013-1A A2 ABS 4.474 03/20/2043........| ..... 09/20/2015) MBS Paydown 7,500 7,500 7,500 7,500 0 0 7,500 0 252 |.03/20/2043 | 2AM......
45112A  AA  5[ICONX 2012-1A A ABS 4.229 01/25/2043 . | 07/25/2015| MBS Paydown 17,464 17,464 17,464 17,464 (1) (1) 17,464 0 554 |.01/25/2043 | 2AM......
466247 SE 4| JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35......... | ..... 09/25/2015) MBS Paydown..............cccccveevevveeces | covvervrvvevennvcrinninnenes | covveveieiens 171,504 | .. 171,504 | oo 145,135 | ... 146,210 5,083 VLS PN IS 171,504 0 3,315 |.08/25/2035 | 1FM..
46625M MC 0] JPMCC 2002-C1 F SUB CSTR 07/12/2037......... | .... 09/12/2015] MBS Paydown 264,518 264,518 267,660 263,818 175 175 264,518 (U [N 11,613 |.07/12/2037 | 1FM..
46626L FL 9] JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035...... | ..... 09/25/2015] MBS Paydown 37,124 37,124 34,838 35,307 (2,186) (2,186) 37,124 0 91 |.05/25/2035 | 1FM..
46627M  FA 0] JPALT 2006-S1 3A2 SEQ FLT 03/25/36.............. | ... 09/25/2015] MBS Paydown 86,937 86,937 69,061 77,504 2,097 2,097 86,937 0 260 |.03/25/2036 | 1FM..
46627M  FA 0] JPALT 2006-S1 3A2 SEQ FLT 03/25/36.............. | ... 09/25/2015] Pass-Through Loss. 7,430 5,902 0 0 .03/25/2036 | 1FM..
46629E AC 7| JPALT 2006-A4 A3 SEQ FLT 09/25/2036. . | 09/25/2015| MBS Paydown 57,096 57,096 57,091 49,851 0 57,096 0 110 |.09/25/2036 | 1FM..
46629E AC 7| JPALT 2006-A4 A3 SEQ FLT 09/25/2036............ | -... 09/25/2015| Pass-Through Lo 11,399 11,398 0 0 .09/25/2036 | 1FM..
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........c.ccco. | covee 09/25/2015] MBS Paydown 32,691 32,691 30,474 31,319 786 786 32,691 0 58 |.06/25/2037 | 1FM..
63860H AC 3| NSTR2007-A AV3 SEQ FLT 03/25/2037............. | ..... 09/25/2015) MBS Paydown..............ccccoveeeeeeveces | covvevvvvverennvenennnnnenes | cveveverenens 159,279 | .o 159,279 | .oovvveveen 149,086 | ............. 152,401 3,668 KNGS PRI IS 159,279 0 356 |.03/25/2037 | 1FM..
63860L AC  4|NSTR2007-B 2AV2 SEQ FLT 04/25/2037...........] .... 09/25/2015) MBS Paydown.............ccccovveeeeveveces | covvevvrvvvvcnnvcrennvnnenes | covvereieiens 180,118 | oo 180,118 | woovevevee 160,530 | ..oooovveeens 165,830 9,923 9,923 | s | v 180,118 0 446 | .04/25/2037 | 1FM..
65504L AB 3| NOBLE HLDG INTL 3.45 08/01/2015................... R.. [ 08/01/2015| Maturity. 500,000 500,000 500,000 500,002 (2) (2) 500,000 (U [T 17,250 |.08/01/2015 | 2FE.......
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020.. | ..... 09/30/2015] Paydown 4,513 4,513 4,006 1,766 53 59 4,513 0 158 |.09/24/2020 | 3FE.......
749239 AD  1|RAMP 2006-RZ5A2 SEQFLT 08/25/2046.......... | .... 09/25/2015] MBS Paydown 87,149 87,149 80,031 82,223 1,628 1,628 87,149 0 218 |.08/25/2046 | 1FM..
74924N  AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037........... | .... 09/25/2015] MBS Paydown 97,426 97,426 87,267 97,572 14,543 14,543 97,426 0 237 |.05/25/2037 | 1FM..
74929F BB  4|RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE..... | ..... 09/26/2015] MBS Paydown 7,253 7,253 7,236 7,229 7 7 7,253 0 365 |.03/26/2037 | 1FM..
749788 AA 6| RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046... | ..... 09/25/2015] MBS Paydown 37,778 37,778 33,146 33,257 192 192 37,778 0 135 |.10/25/2046 | 1FM..
760985 UR 0| RAMP 2003-RS4 Al5 SEQ STP 05/25/2033........ | .... 09/25/2015) MBS Paydown.............cccoovceecveneces | covvevnvvvevennvnrenninnenes | ceevercrenens 168,311 | ....ooceeeeee 168,311 | .oovvvern 122,026 | ..o 127,356 16,988 16,988 | ..ooovvvvvevvrnrnvennenienes | oo 168,311 0 6,817 |.05/25/2033 | 1FM..
76110W SZ 0| RASC 2003-KS7 Al5 SEQ STP 09/25/2033......... | .... 09/25/2015] MBS Paydown 52,317 52,317 45,515 46,676 3,122 3,122 52,317 0 1,870 |.09/25/2033 | 1FM..
76111X TE 3| RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035..... ..... 09/25/2015] MBS Paydown 28,447 28,447 26,758 26,777 775 775 28,447 0 467 |.03/25/2035 | 1FM..
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.... ... 09/30/2015] Paydown 505 505 500 5 5 505 0 21 ].10/18/2020 | 3FE.......
82650A AA 6| SRFC 2012-3A A ABS 1.87 08/20/2029............... | .... 09/20/2015] MBS Paydown 57,853 57,853 57,842 57,844 5 5 57,853 0 719 |.08/20/2029 | 1FE.......
83417F AA  7|SOCTY 2014-2 A ABS PT 4.02 07/20/2044......... | ..... 07/20/2015] MBS Paydown 8,081 8,081 8,081 8,081 0 8,081 0 319 | .07/20/2044 | 2AM......
83417P  AA 5| SOCTY 2015-1 AABS SEQ SNR 4.18 08/45.......| ..... 08/20/2015] MBS Paydown 17 464 17,464 17,455 (0) (0) 17,464 0 14 |.08/21/2045 | 1FE.......
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31......ccoecee | wovee 09/25/2015] MBS Paydown 15,533 15,533 14,038 14,214 209 209 15,533 0 356 |.08/25/2031 | 1FM..
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037........... | ... 09/25/2015] MBS Paydown 22,623 22,623 21,379 21,850 (767) (767) 22,623 0 42 |.06/25/2037 | 1FM..
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036..........cccuee. | cree 09/25/2015] MBS Paydown 19,658 19,658 17,373 17,402 348 348 19,658 0 613 |.11/25/2036 | 1FM..
87407P AA 8| TAL2013-1A A ABS 2.83 02/22/2038................. | ..... 09/20/2015] MBS Paydown 25,000 25,000 24,996 24,997 0 0 25,000 0 472 | .02/22/2038 | 1FE.......
87407P AJ 9| TAL 2014-1A AABS SNR 3.51 02/22/2039..........| .... 09/20/2015] MBS Paydown 25,000 25,000 25,000 25,000 0 0 25,000 0 585 |.02/22/2039 | 1FE.......
88314R  AA 4| TMCL 2013-1A A ABS SEQ 3.9 09/20/2038........ | R.. | 09/20/2015] MBS Paydown 37,500 37,500 37,308 37,330 23 23 37,500 0 975 |.09/20/2038 | 1FE.......
88314R  AC 0| TMCL 2014-1A A ABS SNR 3.27 10/20/2039...... R.. [ 09/20/2015| MBS Paydown 25,000 25,000 24,992 24,992 1 1 25,000 0 545 |.10/20/2039 | 1FE.......
90343K AN 2| US SILICA CO TL B LIBOR+300 7/22/2020......... | ..... 09/30/2015] Paydown 508 508 A75 3 3 508 0 13 1.07/23/2020 | 3FE.......
909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025............... | ... 08/15/2015] Sinking Fund Redemption............ 24914 24,914 24914 24,914 0 24914 0 1,071 |.08/15/2025 | 1FE.......
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statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
93364L AC 2| WMCMS 2007-SL3 A1A SEQ SSNR CSTR 03/45 ... 09/23/2015] MBS Paydown 53,779 53,779 55,930 55,601 (1,709) (1,709) 53,779 0 1,982 [.03/23/2045 | 1FM......
96032U AA 1| WESTR 2012-3A A ABS 2.50 03/20/25........ccccc.. | couee 09/20/2015] MBS Paydown 55,800 55,800 55,800 55,800 0 55,800 0 929 |.03/20/2025 | 1FE.......
G0620B AB 4| ATLSS2014-1 A ABS SNR 4.875 12/15/2039..... | ..... 09/15/2015] MBS Paydown 15,700 15,700 15,700 0 0 15,700 0 383 |.12/15/2039 | 1FE.......
G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020... | E... | 09/30/2015| Paydown 2,500 2,500 2,150 27 27 2,500 0 79 |.03/19/2020 | 3FE.......
G3600K AB 2| FLOATEL INTL TL B LIBOR+500 06/13/2020..... F... [ 09/30/2015| Paydown 1,385 1,385 1,078 307 307 1,385 0 56 |.06/13/2020 | 4FE.......
Q3930A AC__ 2| FMGTL LIBOR + 275 6/30/2019, F... [ 09/30/2015] Paydown 3,032 3,032 2,733 1,825 28 28 3,032 0 63 |.06/30/2019 | 2FE.......
3899999. Total Bonds - Industrial and MiSCEIIaNEOUS...........ooioooooossssies e | 5,090,388 5217190 | ... 4915641 [ ... 4,463,554 24331 | e 136,217 0].......160548 0].....5135024 0 (44,636) (44,636)] ........... 147,257 XXX XXX
8399997, Total Bonds - Part4.........ccoooooiiiiioiiiiiii i e | s 31,038,261 | .....31.154619 | ... 31,847,584 | ........28,293,433 24,331 53,064 0 77,395 0 ... 31,073,245 0 (34,983) (34.983)] ....... 1,134,966 XXX XXX
8399999, Total BONMS. .....oooosoooseeesecs s s | 31,038,261 | .....31,154619 | ........ 31,847,584 | ........28,293,433 24,331 53,064 0 77,395 0f.... 31,073,245 0 (34,983) (34.983)] ....... 1,134,966 XXX XXX
Common Stocks - Industrial and Miscellaneous
034164 10 3| ANDERSONS INC/THE.......cccooouiimmmmmmmmmmmmrrscrenirenns | ceee 08/17/2015) BNY MELLON CAPITAL.......ccoocoer | vovevenes 3,199.000 | .cooccverc 117,485 XXX | 132,988 (VN IO 132,988 (15,503) (15,503) 448 XXX | I
09531U 10 2| BLUE BUFFALO PET PRODUCTS IN.....cccccceeeres | wunee 08/04/2015) BLOOMBERG TRADEBOOK....... 220.000 6,304 XXX 4,400 0 4,400 1,904 1,904 XXX | I
BANC OF AMERICA
12477X 10 6] CAIINTERNATIONAL INC.......oovvvrvcrcrcncncrcrcncrcncns | o 09/24/2015 SECURITIES | ... 7,730.000 | ..oooovvvvene 78,240 XXX | 132,818 | .o 117,972 (20,206) (VI O [ 132,818 (54,578) (54,578) XXX | I
12477X 10 6] CAIINTERNATIONAL INC........ocvvvvvcrcrcncrcrcrcscrcrens | o 09/25/2015] BNY MELLON CAPITAL 8,371.000 84,143 XXX | 161,979 | .o 194,207 (32,228) ((cTAvx:) ) [T [ 161,979 (77,836) (77,836) XXX | I
127055 10 1| CABOT CORP.......cccocccvivevevevevevevevesereveravesessseseresas [ e 07/13/2015) NORTHCOAST RESEARCH....... | .......... 4,633.000 | ..oovveverens 178,230 XXX 197,979 (VN U 197,979 (19,749) (19,749) 1,858 XXX | I
263534 10 9| DU PONT (E.I) DE NEMOURS.........coovcsccercciicns | coe 07/01/2015] Spin Off 163851108 12,847 XXX 12,847 0 12,847 0 XXX | IS
278642 10 3 EBAY INC.....ooococcvvvrrcsscsccicrinnncssssscsisssssnnsssssis | o 07/20/2015] STRATEGAS RESEARCH........... 2,000.000 56,393 XXX cerverreneeenn 81128 | s 112,240 (14,521) (14,521) 41,128 15,265 15,265 XXX | IO
278642 10 3| EBAY INC...oovervvverrerrvnrerrvvenreressrsressessssssssssesssssssennes | cvee 07/20/2015] Spin Off 70450Y103........ccvvvvvvverens | crvrerrrvrerernrerennensenes | cesveveiniens 141,787 XXX | s 141,787 (VN OO 141,787 0 XXX | IO
320209 10 9| FIRST FINANCIAL BANCORRP.........ccoocvcrumercrcrevcns | cre 08/26/2015] SANDLER & O'NEIL PARTNERS | .......... 1,199.000 | coooovvvcveeee 21,146 XXX 17,141 22,289 (5,148) (5,148) 17,141 4,005 4,005 576 XXX | IO
337915 10 2| FIRSTMERIT CORPORATION......cooooocmummmcccrmrcncss | cre 07/31/2015] STIFEL NICOLAUS.........cccovvvverenns | ceviie 11,587.000 | ............. 216,365 XXX 212,829 218,878 (6,049) (6,049) 212,829 3,535 3,535 3,708 XXX | I
343873 10 5| FLUSHING FINANCIAL CORPORATION............ | .... 08/26/2015] SANDLER & O'NEIL PARTNERS | .......... 1,095.000 | oo 21,204 XXX 16,854 22,196 (5,341) (5,341) 16,854 4,350 4,350 350 XXX | I
389375 10 6| GRAY TELEVISION INC.......cocoovvveveverererivereririnenes | cvee 08/17/2015] CS FIRST BOSTON........ccououwevvvnnns | v 8,047.000 | ............. 115,751 XXX 81,749 90,126 (8,378) (8,378) 81,749 34,002 34,002 XXX | I
450828 10 8| IBERIABANK CORPORATION.........ccoooovcmuicirrciccs | o 07/31/2015] STIFEL NICOLAUS 892.000 57,668 XXX 40,888 57,846 (16,958) (16,958) 40,888 16,780 16,780 617 XXX | I
52471Y 10 6| LEGACY TEXAS FINANCIAL GROUP................ | ... 07/31/2015] STIFEL NICOLAUS..........ccocciccviin | wovivenen 1,153.000 | oo 34,601 XXX 21,172 27,499 (6,328) (6,328) 21,172 13,430 13,430 300 XXX | I
52471Y 10 6| LEGACY TEXAS FINANCIAL GROUP................. | ... 09/02/2015] STIFEL NICOLAUS...........cccccccviec | vovevenes 7,061.000 | ............. 188,335 XXX 141,440 | ............ 168,405 (26,964) (PICRLCTYY T [ 141,440 46,894 46,894 2,986 XXX IS
68213N 10 9| OMNICELL INC....oovvvverrrrrrrerrrrrrrrnrerrennnssnnensennneennes | cveee 08/27/2015) BNY MELLON CAPITAL.......covvvves | voverernns 1,570.000 | covevrvcveee 53,673 XXX 21,130 51,998 (30,868) (30,868) 21,130 32,543 32,543 XXX | IO
68213N 10 9| OMNICELL INC......covvverrrrrrrenrrrrrnnnrrrveennrnnenesnssneennes | coeee 09/30/2015) BNY MELLON CAPITAL........cooover | vovererns 7,759.000 | ... 238,084 XXX | 119,660 | .....oooovee 256,978 | oo (137,318) [ e [ i | v (RECTARYE) (NN I 119,660 | .ooovvvvvvevevevereriiinnnns | v 118,424 | ..o 118424 | XXX | IO
693475 10 5| PNC FINANCIAL SERVICES GROUP...........ccccc. | e 09/15/2015] SANDLER & O'NEIL PARTNERS | .......... 9,750.000 | ... 897,233 XXX 527,457 889,493 (362,035) (362,035) 527,457 369,776 369,776 | .cooveve 14,625 XXX | IO
70450Y 10 3| PAYPALHOLDINGS INC......cooovvevvrnrncrrnrnncrernnnccens [ e 07/20/2015] STRATEGAS RESEARCH........... | weocoeee 2,000.000 | ..oooovveveren 81,050 XXX 56,591 0 56,591 24,459 24,459 XXX | I
740585 10 4| PREMIERE GLOBAL SERVICES INC...........ccccc. | cec 09/14/2015] NEEDHAM CO......ccovcvvevvvccvrrrccraes | v 6,449.000 | ......oocvvve 88,543 XXX 59,492 68,488 (8,996) (8,996) 59,492 29,051 29,051 XXX | I
83421A 10 4| SOLERAHOLDINGS INC.........cccoovevcccvivcvcrcviriics | e 09/14/2015) BNY MELLON CAPITAL 5,361.000 288,078 XXX 271,607 0 271,607 16,472 16,472 3,102 XXX | I
97186T 10 8| WILSHIRE BANCORP INC........ccoooevivivvvirirrrircrccs | o 08/17/2015] SANDLER & O'NEIL PARTNERS | .......... 5,105.000 | ......cocveve 57,379 XXX 48,345 51,714 (3,368) (3,368) 48,345 9,033 9,033 736 XXX | I
97186T 10 8| WILSHIRE BANCORP INC... .| 08/21/2015| BNY MELLON CAPITAL........cccocce | wovevees 10,492.000 XXX 99,361 (6,923) (6,923) 99,361 11,550 11,550 1,513 XXX
G0464B 10 7] ARGO GROUP INTERNATIONAL HOLDINGS... | ... { 08/21/2015| BNY MELLON CAPITAL........cccoo..f oo 1,450.000 83,605 XXX 17,949 39,550 (21,601) (21,601) 17,949 65,655 65,655 568 XXX Lo
9099999. Total Common Stocks - Industrial and MiSCEHlANEOUS.............cvueiiieeiis s ssssssssees | ssssseaas 3,229,055 XXX 2579594 | ... 2,496,164 | ...........(713,230) 0 0. e, (713,230) 0 2,579,594 0 649,462 649,462 31,386 XXX XXX

Common Stocks - Parent, Subsidiaries and Affiliates

92206@ 10 7] VANLINER INS CO........coomvvvevererivireririsnserisnsesesinnns I ..... |09/30/2015| UNIGROUP, INC......covveveverererereres | e | v 4,480,459 XXX coerenn 4,480,459 0 0 | XXX IK
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
G9319# 10 6] VANLINER REINS LTD F...| 07/01/2015| Dissolution. ......120,000.000 | ............ 152,365 XXX e 191,064 | ... 170,008 (17,643) (WLATX))] [ [ 152,365 0 XXX Koo
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates...........cooooooocoooiiiiioiiiiioiiiiiciiicc | s 4,632,824 XXX i 4671523 | 170,008 (17,643) 0 0 (17,643) 0. 152,365 0 0 0 0 XXX XXX
9799997 Total COMMON StOCKS = PAt4........oooos e | 7,861,879 XXX e 125117 | 2,666,172 | ...........(730,873) 0 0 s (730,873) 0 2,731,959 (0 I 649,462 | .............649.462 31,386 XXX XXX
9799999. Total Common Stocks. ...7,861.879 XXX .7.251,117 .2,666,172 (730,873) 0 0 ..(730,873) 0 2,731,959 0 649,462 649,462 31,386 XXX XXX
9899999. Total Preferred and COMMON StOCKS ... o | 7,861,879 XXX e 1251117 2,666,172 | ..........(730,873) 0 0f (730,873) 0 2,731,959 0 649,462 649,462 31,386 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks i I 38,900,140 XXX | 39,098,700 | ........30,959,605 ..33805203 f ... 0] 614478 | ...........614478 | ... 1,166,352 XXX XXX

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

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt 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 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interesf|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Key Bank Cleveland, OH XXX
Fifth Third Cincinnati, OH 8,035,840 23,274,410 .. 14,072,579 | XXX
First Hawaiian Honolulu, HI 61,366 60,479 57,001 | XXX
0199999. Total Open Depositorie XXX XXX 0 0 8,097,206 23,334,889 ...14,129,580 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 8,097,206 23,334,889 ...14,129,580 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 800 800 1,316 | XXX
0599999. Total Cash, XXX XXX 0 0 8,098,006 23,335,689 ...14,130,896 | XXX

QE12
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statement for September 30, 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

Book/Adjusted Carrying Value

7 8

Amount of Interest Due & Accrued Amount Received During Year

NONE
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