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Statement for September 30, 2019 of the National 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
1o BONAS... ettt s 723911461 | oo 723,911,461 732,796,633
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeniseeseenes 17,124,322 | oo | e 17,124,322 | oo 16,105,148
22 COMMON SIOCKS.......cvvurrirceererireriseiieerisess st esst st essssensens | eosesrsssessn 214,021,319 | oo 1,288,445 | ....ooovevvennes 212,732,874 | oo 191,422,493
3. Mortgage loans on real estate:
BT FIESEIENS ... | Shiesb st | s | esbess e (U O
3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees [0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES).......ocvuivieeictiee ittt bbbt s st es e sessens | evassssessesanes 39,271,582 | ..o eeeieies | cveieiieieinias 39,271,582 | ..o 39,972,682
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiieteie ettt sttt bbb ss bt s st s e b sensns | sbessessssssssssesssessessssansesans | sbsesesssssesssssssessessnsessesinsss | sbessessesssssssessessssessesnsan [0 RN
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvvvieriiieiieieiciieieissieiseissiens | ceiesssssssssesssssssesssssssenies | eoiesssssssessssssessessssessesinses | sressessesssssssessessssessessnsen [0 RN
5. Cash ($.....24,177,880), cash equivalents (3.....31,670,616)
and short-term investments ($.......... 0) ettt naes | seseseniensenes 55,848,496 | ...covvirereiieiieeieeieis | e 55,848,496 | ...ccccovrrnnnn 61,467,142
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....cvvveiriieiieieieiieieiseisseeesssessessssessessssenss | sessssessssssesessssessessessssanse | sessessssessesessssessessssnssessess | sessssessessssessessessssesesnes [0 R
T DBIVALIVES. ... | et | sebnss s | s (U O
8. Other iNVESE @SSELS.........ccuvuerrerierrierierei st eess st ssasssnnss | evssseesssesesanns 14,623,433 | oo | s 14,623,433 | oo 18,909,278
9. ReCEIVADIES fOr SECUMTIES.......vvuuvereerirceieriici ettt sssssrenes | sreesssesss st esss s sssenssieenss | nesssnessesss s ensssessienes | resesseesssesessnssssenesssessses (U O
10.  Securities lending reinVested COlALETaAl ASSELS...........ccriririrriierrririeissesisisessssississssnns | sevesssssssssssssssesssssssssesssnss | sersssessessssssessessassssssssesses | sesssssesssssnsssessessassnssnses 0 [
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P [0 P {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvevcueieeieiieeieeseceeeece e | cveevnienens 1,064,800,612 | .ovcvevvverernee 1,288,445 | ............ 1,063,512,166 | ............. 1,060,673,377
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14.  Investment income due @and ACCTUBT.............oovoveeeeeeeeeeeeeeee ettt se s snsnes | eeeieeseeeeeenens 5,309,624 | ..o | e 5,309,624 | ......coovvvunees 5,354,321
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection....................... ....28,588,828 ....28,401,985 ....22,890,037
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevevrreriens | corvveiniennns 173,649,821 | oo 688,158 | ..ovvrreirnne 172,961,663 | ....ccovnvve. 150,034,430
15.3 Accrued retrospective premiums ($.....5,715,233) and contracts subject to
redetermination (§.......... 0) ittt nnns | erbeseresaeneneees 5,728,998 | ....covvvvvierirrinns 13,765 | oo 5,715,233 | coovvveeeieiins 5,702,994
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c..ccuuiuiiriiriiniisiiesieiesiesisesseesieeas 225,480,231 [ ....25,480,231 ....13,528,055
16.2 Funds held by or deposited with reinsured COmMPaNIEs............ccoueveririrenieiesnesieiens | cevverieissisniennns 2,463,192 [ oo | e 2,463,192 | oo 2,308,368
16.3 Other amounts receivable under reinSUraNCe CONMTACES.............covueiviiiiniiniieiieiiens | s | e | e (U O
17. Amounts receivable relating to UNINSUIEA PIANS..........ccvieiieieireinieiesssieesseeessiesessssenss | cessessessssssessesssssssesssssssens | siesssssssssessssssesessssessesnns | oesessesssssssesesssssssessesns [0 R
18.1 Current federal and foreign income tax recoverable and interest thErEON............ccoccvieiieei | e [ e enens | seesesesesesss e sessseses e 0 [
18.2 Net deferred taX @SSEL..........ouwriricirei sttt sssssssans | eeesseesseneens 15,630,446 | .....ccovvviiiniiiies | s 15,630,446 | ......cccovevenee 16,014,636
19.  Guaranty funds receivable OF ON AEPOSIL..........cuerrieriririeririe e sssssssssessens | sessessssssssssssessesssssssssessasss | sesessessassssssessessasssssnssesses | sesssssessessssssessessasssnssnses [0
20. Electronic data processing equipment and SOftWAre.............c.cceveveevieveeeeiieveceeve e | eveereiesseseens 1,693,469 | ... | e 1,693,469 | .ocvoviinne 1,798,497
21.  Fumniture and equipment, including health care delivery assets ($.......... (0) FSSTOSRUTN ISR 3,495,785 | ..o 3,495,785 | oo [0
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates.............c..cccoeeeerverrieiceieieseieseieeeens | e 868,713 | .ooeveeeeeeeveeeeiies | e 868,713 | .o 667,150
24. Health care (§.......... 0) and other amOoUNtS FECEIVADIE............cccvcuierieiesiecee et | et sssesense | essessesessesssesses s ssssesesess | essssessessssessessssessessesanes [0 SRR
25.  Aggregate write-ins for other than iNvested aSSets..........ccecieieiesieieeee s | erersisssnienas 7,335,396 | .o 1,889,279 | .o 5446117 | oo 4,067,507
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 1,335,045,115 | oo 7,562,274 | ... 1,327,482,841 | ............. 1,283,039,372
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........ccurures | corerreeneenrirsineneinrineiseines | rereessesnsessessesesssessssesenes | creeseesessnssssssessessessnsssees [0 U
28.  Total (LINES 26 QN 27)......cuuervrrremereiremeeriseessesisecssessssesssessssessssssssessssssssssssssssssssssssssns | evssesssnens 1,335,045,115 | .ooovvrererins 7,562,274 | oo 1,327,482,841 | ... 1,283,039,372
DETAILS OF WRITE-INS
110, ettt RS R e | HEseeb bRt | eebien b bt n et nent s | ehienes st LU R
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, e

1198. Summary of remaining write-ins for Line 11 from overflow page

1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........ccuivreereriiieisiciciessieieresieensns | erersiessssesesesssesessssenens 0 ] o 0 | o 0 | e 0
2501. Receivable from insureds for deductible PAYMENLS...........cccovevevcveieieieieiesese e | cerereesessesesenns 4,161,863 | ..cocvovvereieinn 656,323 | oo, 3,505,540 | ..coccevviirrnns 2,501,149
2502. MiSCEllaNEOUS FECEIVADIE............cocvevereiiicieisicie ettt sessnsens | sesesessssesesnaes 1,291,172 | oo | e, 1,201,172 | oo 927,773
2503, Prepaid XPENSES.........vevriiecreiiicieisisse ettt s st s s bbb s nse s s nsetennns | sresesensesesesens 1,218,863 | oo 1,218,863 | ooovovveevveeereennd 0 [
2598. Summary of remaining write-ins for Line 25 from overflow page..........coccoererenrneernincnsnnes | coveereereerssennennens 663,499 | .o 14,003 | .o 649,406 | ....cocvvirrinnns 638,585
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @bOVE)........cvucvereririiieiiisieseeisiieseeiesierens | evrerersssessenaes 7,335,396 | .cocovrircran 1,889,279 | oo 5446117 | oo 4,067,507
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Statement for September 30, 2019 of the National Interstate Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident year $.....105,399,183)..........ccccurrureieeiecieciesie ettt sse bbbt baesseessaentans | eesiiesiensseesieesaees 391,741,490 | oo, 384,947,589
2. Reinsurance payable on paid losses and 10SS adjuSIMENt EXPENSES.......c.ovrurerinrerieiinrrssisseessssssssseesssesssssssssesssssssssssssssesses | svessssessssssssssssesssssssnses 26,970 [ oo 9,788
3. LOSS AUJUSIMENT EXPENSES. .....coeirieiiririiriiissieisissieee ettt s ettt s n s st et nntensesntnne | sressssessesesensessesanes 89,954,079 | wovovvveerrrieiins 84,709,365
4. Commissions payable, contingent commissions and other Similar Charges............cocoeueriniriinenesrreeeesseeseessssessseses | eeeseseesssseseneenesees 16,308,082 | .ooovveeeeeiicies 12,539,720
5. Other expenses (excluding taxes, lICENSES ANA FEES)........ccvvuiieiciiieieieese et ettt be s esss s ssens | seesessessesissessesesnes 16,514,099 [ ..o 15,438,123
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cviuercreeireicieieee et | eevessesissesses e sessesaens 770,022 | oo 6,460,184
7.1 Current federal and foreign income taxes (including $.....1,244,558 on realized capital gains (I0SSES))..........ccvrvvrrrerrermerrrerrenns | corveerrresirereresessonn. 2,227,392 | e 786,758
7.2 Net deferred tax lADINILY..........cccceiiiiiieiee ettt s b s s ssnsessessnsensesans | ebnssessessssessessssesses e bessessessssensenes | sevsessssessessstessesssses s bense st nsns
8. Borrowed money§.......... 0 and interest thereon §.......... 0ttt | ettt n e nent s | eebseee et
9. Unearned premiums (after deducting uneamed premiums for ceded reinsurance of $.....175,397,492 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 Act)..........cccvvueieiieieieicsiecsseesessesieiens | cevieissiesieseiesenns 164,181,441 [ oo 163,804,586
10, AQVANCE PIEBMIUM.....vvivievitete it ettt st st s bt s s s s st s s b s st es s b e b s s s b s st s st st esses e b s s s s ssn s ssesansastensssantessesantas | oessssessesssessesinsessessesanes 78,822 | o 166,437
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt s bbb en st stensnsnnssens | sesestsssnesessessassnssessensentsssnssestas | eeeseesestessnnssnssnesantens e s st st entneen
T1.2 PONCYNOIAETS. .....cvvecveiiieieisie sttt sttt sttt bbb st tent s e snsenns | stsssessessssessesntansessesensessessnsansenss | ebsessssessesnstessessnsesses e tensensnsnsns
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cceieicueiiiieisieee et sesnses | sesrssessessssessesiesnes 35,196,120 | covoverereriereinas 20,611,955
13.  Funds held by company under reiNSUrANCE trEALIES...........covcveeviviieeiciieeeece ettt s et b s sssssassssssnas | sevsssssnssesinseseeses 289,484,925 | ..oovvevereern 282,441,181
14, Amounts withheld or retained by company for aCCOUNt Of OtETS..........cviieiriiieiecc e snsenses | serissessesssesses e snes 26,537,657 | covoverereireieinan 23,472,060
15.  Remittances and iteMS NOt AlIOCALEM. ..............cvevervieiceeiciee ettt sttt sssssaesanns | sensessesssessesssessesess 6,763,531 [ oo 3,727,245
16.  Provision for reinsurance (including $.......... 0 CEILfIEA)..vucvuevierice ettt benas | sbeesesien e 4,069,103 | covovveveereeeeienians 836,000
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAIES. ..ottt seteesseseenes | sestestssese s e st seessestss s ssesseses | eersssesseesassssesessessesssesessessentnenns
18, Drafts OULSIANAING. ... .vucvrevicicie ettt n st r st st ssnns | nestentans e s s st n et s s st stentents | arntsessentent s st
19.  Payable to parent, subsidiaries and affllates...........c.cccvieieiiiiiiiee et | sereeren e anes 14,170,855 [ c.ovoveeceee 12,362,637
20, DBIVALVES....veurererieeresesresessesessesessessessssssessessessssssessessessssssessessessssssessessassssssessessasssnssessessasssnssessasssssnssessassasssnssessassssssnssessasssssnssess | sressassssssssessasssnssessessansnssessessans | sessessessasssnsnssessessassssssessassenssnens
21, PaYADIE FOF SBCUMEIES. .....vucveieieeieieieisee ettt s s bbb s st s st nt s s nts || sressetensesnsensessesnsensns 749,967 | oo 5,170,070
22, Payable fOr SECUMHIES IENGING. ..ottt s st sttt s st entensns | 2restensnssssssessantsnesessessansnssessessans | setssesnssnssssnssessessantnssessestenssnens
23.  Liability for amounts held Under UNINSUIEA PIANS............c.eiiucieiiciiceieisiesssse et sss st ss st s ssessns | sressessssssessessssssssessessessssssessessans | aesissessesssssssssessessss s ssessessessssas
24.  Capital notes §.......... 0 and interest thereon §.......... Dttt sttt saenssansan | stiesteesteesteesteesteesteessees s seestnnes | arviesiaes s tes sttt tans
25, Aggregate WHte-iNS fOr ADIHES. .........cvrruerireiirerieieciesiss ettt sttt
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)
27, ProteCted Cell IADIHIES. ........c.ucerrereereecce s
28.  Total liabilities (LINES 26 @NG 27).........ccvvurieiiieieieiesiesis ettt bbbt bbb bbbttt
29.  Aggregate write-ins for SPECial SUMPIUS FUNAS.........c.ri ettt sttt essentns | feeeesseesestanssesessentessessessensnees O [ 0
30, COMMON CAPIAl STOCK......vuverearesriseisesiesiss ittt ettt b sttt an s st ensansnns | sessessessesssnssnssnssensans 3,000,000 | oovrrerrrrereereireneenens 3,000,000
31, Preferred CapItal SOCK.........cciieieiciie ettt ettt sttt st essessenns | etentesset et ettt s et s et saenas | ebesentes et n ettt aen
32.  Aggregate write-ins for other than Special SUMPIUS fUNGAS.........c.orrriririrrirrr st ssessesssnssess | stnssssssssesssssssssessssssnssessesssnsas [0 RN 0
33, SUIPIUS NOLES......vuveieiiciicie ettt et e bbbt bbb s s bbbt b s bbb s s tes s s ssensns | ebsessstiesessesses bbb s sttt esaestas | eesiesiesten s bbbt aes
34, Gross paid in and CONTDULBA SUIPIUS...........c.cuiriieeiiiiteieicte ettt bbbt st b s bes s sssanaens | evsssssesssssssessesnsas 32,617,497 | oo 32,413,054
35, Un@SSIGNEd fUNAS (SUMPIUS)........rvurireieiieieiieiiesissties ettt sttt bbb sttt s st s sentnss | seessessesssssessessanes 226,643,329 | .oooerereeiein 230,104,481
36. Less treasury stock, at cost:
36.1 o 0.000 shares common (value included in Line 30 §.......... 0) ettt sttt ettt ente | srestsne st sttt st st s s s ensentans | nrbessess sttt ettt
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0]ttt ettt bnsens | frntesersess s s st s st ensessnrenseses | eheteniessesentenses et ent st st es st enes
37.  Surplus as regards policyholders (LINES 29 10 35, 1€SS 36).......cuuvurerrererrienrireirinriseieessesessseessssesssssessssssssessesssssssssessesssssessessens | _sissssssssissssssessenes 262,260,826 | ..oovooiioiiiieininns 265,517,535
38.  Totals (Page 2, LiNe 28, COL 3)........cvcuerueriririeiiriieiineeieesisereseesiees e sseessseessessssesssnessssssssessssnesssnes | eossnessnnenineseenns 1,327,482,841 | ..oovvorne. 1,283,039,372
2501.
2502.
2503, et e
2598. Summary of remaining write-ins for Line 25 from OVErfloW PAGE........ccvruriirnreeiininsireiees st sssssse st sssssssssesnns .0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rereriurireiesiseiessessessesesssssssesesseessnssessessesssns st ess s ssses st snssssssssaes 47 460
2901. ...
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page.
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)...........couivveieeiiiiieteiiieieieeteieeiete et ettt nessesesssssesnsesesssssesnes
3201.
3202. ...
32083.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)
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Statement for September 30, 2019 of the National 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:
1.1 Direct...... (written $ 378,488,005 | ...cccouneen. 343,355,040 | ..ooovrennes 467,786,097
1.2 Assumed . (written $ .143,488,314 152,248,610 | ... ...198,511,209
1.3 Ceded............. (WIIEEN §.....295,523,481).....co vttt sssssessssnsstns |_ssssssssasees 271,051,713 256,183,604 | .............. 345,538,780
1.4 Net.....ooovvrennn. (WIEEN $.....251,301,4681).ccucvvvrericressisessesssssssssssssesssssssssssssss s ssssssssssssssssssssssssssssssssssssans | sesssssasssses 250,924,606 | .....coonc... 239,420,046 | .............. 320,758,527
DEDUCTIONS:
2. Losses incurred (current accident year $.....125,405,761):
280 T T OO PSR PSTUTRTTRPTRRRRRTE ST 210,801,011 [ covvrvreenee 235,119,030 ...316,830,474
2.2 ASSUIME. .....ooveeeeeseee st isses sttt s st n s st s st ensansnssnns | ennssessnssnsa 69,088,252 |...cccovvrerenn 75,691,705 98,027,794
.............. 166,199,540 197,437,780 | ..............262,187,666
. .113,689,723 113,372,955 152,670,602
3. Loss adjustment EXPENSES INCUITEM............c.cviuiiieieierece ettt bbbt bnans | sbessesesssenas 30,025,958 |....ccoevneee. 32,036,721 42,225,654
4. Other underwriting €XPENSES INCUITEX..........c.cviveieiiieeiereiese ettt bbb bbbt s s s bessesantes | evsessessnsinens 78,198,885 |.....ccconce. 71,555,704 |..covereerne 93,112,129
5. Aggregate write-ins for underwriting deductions....
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 mMiNUS LiNE 6 + LINE 7).....c.cvuivieieieiieieiesetese et snse s
INVESTMENT INCOME
9. Netinvestment INCOME BAMEM.............criuriiirie bbbttt | cbeeseniesineens 22,544 867 |...cocverernnee 23,480,573 |..cocvernn 46,299,340
10. Net realized capital gains (losses) less capital gains tax of $.....1,244,558...........cccoeerreremrrernerinseseseessessssssssesis [ essissssssssnns 3,482,654 | ..o 3,860,860 |..coooeriirnnan 6,292,347
11. Netinvestment gain (I0SS) (LINES 9 + 10).......cuiiuireiiiieiieieiiesiss ettt s st s s s ssessensnsas | sesssssssssnssans 26,027,520 |...covvvrrree 27,341,434 | ..o 52,591,687
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.......... 0).. 0 [
13. Finance and service charges not inClUded iN PrEMIUMS..........cviuriereiieieesse ettt sttt ssnsessens | ebsessssesessssessesieees 1,210 [ oo 22,722 |...
14. Aggregate write-ins for MiSCEllaNEOUS INCOME..........cvvuiueiciiieie sttt st sessnsenns | serssssssassesans (5,940,007)] ...coovuuee. (4,507,454)| ... (6,280,695)
15. Total other income (LINES 12 thIOUGN 14)........cuciieiieicieiscee sttt ssss e sses s ssssssesssssens | sssessasssssess (5,938,797)| ..oocvvrann (4,484,732)] ... (6,257,248)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)... 49,098,764 79,084,581

17.
18.

19.
20.

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

33.

34.
35.
36.

Dividends to policyholders

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

foreign income taxes (Line 16 minus Line 17)....
Federal and foreign income taxes incurred........
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year...
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of §
Change in net unrealized foreign exchange capital gain (loss)

Change in net deferred income tax
Change in nonadmitted assets

Change in Provision fOr FBINSUTANCE. ...........c.cuiiiieieisieieissieie sttt bbbt
Change iN SUMPIUS NOLES........c.evuiiciiiiieiiete ettt bbb bbb bbbt

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

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

32.3 TranSfErred t0 SUMPIUS.......cuvireererrieereeinsise ettt s sttt en

Surplus adjustments:

331 PAIA N

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders...
Change in treasury stock

49,098,764
....8,594,362 |..

................. 45,311,367

..... 9,171,978 |...

79,084,581
.12,498,383

....40,504,402 | ..

...36,139,389 |....

..66,586,198

265,517,535
..40,504,402

...... (422,448)
.(3,233,103)

(60,000,000)] ..

- (172,508)] .

.............. 301,209,664
................. 36,139,389

.(40,000,000)] ...

...301,209,664
66,586,198

................. (4,455,458)
.................... (836,000)

(95,000,000)

37. Aggregate write-ins for gains and I0SSES IN SUIPIUS..........cvcviviiecuiiriieiciseiese et besse s ssssnsessssns | entessssissesssssssssssssesassans 0] s 0 ] e 0
38. Change in surplus as regards policyholders (Lines 22 through 37)........ccccveeieiiieieiiciesieesseessiesesssessessesssssnens | cvvsrssesisnens (3,256,709) [ ..o 6,609,532 | ..ocovvnnnn (35,692,129)
39. Surplus as regards policyholders, as of statement date (LInes 21 pluS 38)........cccocvevereiririerierinreeseeessesenssens | cvvererienens 262,260,826 | ....covuve 307,819,196 | ..ccvevvvve 265,517,535
DETAILS OF WRITE-INS
0501.

0502. .
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.

Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)..........cceviuiieiiiiiciessieiies st seses s snsenessneas

0

1401.
1402.
1403.
1498.
1499.

Miscellaneous.
Funds held interest..

333,671

(6,273,678)] .

................... 1,135,436

(5,642,890) ...

................... 1,285,173
..(7,565,868)

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

3701.
3702. .
3708.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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Statement for September 30, 2019 of the National Interstate Insurance Company

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coevcviieeiecee ettt saens | ertesensnsenes 236,820,260 | ............... 215,014,227 | ..o 307,373,091
2. Netinvestment income... ...24,587 472 ..24,224,950 47,883,452
3. MiSCEIIANEOUS INCOME.....oeueuieieieiiseieerer ettt es ettt s st et snetes st esnesnntnnnens | sosssssssesseanse (5,938,797) [ ovovverrerrins (4,484,732) | ..oveovrernenns (6,257,248)
4. Total (LINES 1 thrOUGN 3).....o.cvuceriiiiiiieieistiscie ettt | eriniseninniai 255,468,935 | .......cco.c.. 234,754,445 | ............. 348,999,295
5. Benefit and 10SS related PAYMENLS..........cccveiiviecieicsieee ettt | evaersaenaens 118,985,640 | ............... 108,018,343 | ..cceveee 142,037,979
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.ccvvverevrceereiiereieienns | eovesieiieiesesieesesiesesinnes | eveessessssessesissesesessesseses | sesessessssessesssessesesssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccvvvivveieirieiiesies s | eveessessinnnes 97,425,953 | ....coccvuene 100,980,067 | ....ccvvveve. 126,992,651
8. Dividends paid 10 POIICYNOIAETS. .......c.ucvieirrieiriieieiscee ettt ennens | seesessessetastessesastessessssnnns | essesseessessesssessesnssnsasses | sesessesesassessessssessesnnsassens
9.  Federal and foreign income taxes paid (recovered) net of §.....1,244,558 tax on capital gains (losses).... .8,398,286 8,648,343 11,121,720
10, Total (LINES 5 HIOUGN 9)...euveiececieis ettt sttt sttt st ens s nssennns | sressessassanes 224,809,879 | ....cocovenee. 217,646,753 | ...ovveenee. 280,152,351
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........cciuvieiiniiieiirieeisssieissesessisssessesssssssessssssesssssssesssssssssessess | sossessessssasees 30,659,056 | ....ccovvrene. 17,107,692 | .o 68,846,944
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..euiiecitsees ittt R R bRttt | frenienieniees 106,218,177 | covvvrereenne 126,927,714 | ....coeeenee. 161,829,183
12.2 Stocks 683,722 5,018,693 ..5,387,422
12,3 MOMGAGE I0BNS.......ouiveiieiciiicicei ettt s s s st b st et e b st essenns | siessnsensessssestessesentessesntes | sesassessesassessesnntensessntensens | sressessesinsess st en st entenae
12,4 REAIESIALE. ..ottt £ttt entns | sesententsne st st st e stestentants | setestensetsessestentesestentenes | sesestentns st en s s et entnen
12,5 Other INVESIEA @SSELS........couceuriiieiciei ettt | sbneieriessasiens 6,102,833 | .o 2,548,070 | oo 7,181,264
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS............ccrruririnrinerrierrieieens e [ ceeeinseneiesssssieesesesteees | seseesesseesessessssssessessessees
12.7  MISCEIANEOUS PIOCEEAS.........cvuiviveieiecieiiiscteiet ittt sttt b s s b b ss et s s s b s bessssssebessnsesessnesessnses | eresesssnesesnsesessnesessnserenss | stessssesesssssessssesessssnsesanss | sssssesessssesesssssessnsesessanns
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiueieiiieieeseeete ettt sssss s sssssnes | evsesssenans 113,004,732 | oo 134,494 477 | oo 174,397,870
13.  Cost of investments acquired (long-term only):
1301 BONGS...eeeeiieiiei ettt ettt | erieesentnnta 97,353,434 | oo 147,559,283 | ............... 187,881,924
13,2 SHOCKS. . vvurerierieeetseese ettt ettt ennntn | seeeensressenenes 1,447,696 | oo 3,057,891 | oo 3,061,724
13,3 MOMGAGE I0BNS........oiviieiciiie ettt s s s et st n s st ssenns | Hressssassessnsastessntentesetntes | sesessessesastessesnntentessntentens | shessensetnnse st en ettt
134 REAIESIALE. ...ttt E bbbttt | frebseesentesene s 225,275 | oo 9,852,846 | ...cocevvenen. 10,150,532
13.5  Other INVESIEA @SSELS........cvuuivireireiiciiiiiiri bbbttt entns | fentententententa 66,344 | ...oovirne 938,837 | .ovrererrines 1,005,180
13.6  MiSCEllaNEOUS APPIICAIONS..........civvevrieiieieiiteic ettt st st s s ensenes | essssessessnsansad 4,420,103 | .o 7118813 | oo 793,884
13.7 Total investments acquired (LINES 13.110 13.8)......ciiiveiieiieieiieese ettt ssesnsas | aevessssssans 103,512,852 | ..o 168,527,670 | ............... 202,893,244
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOES..........cceieiiueieieinirieissee e sssens | covssessesiessssesssssssesesssssnss | essessessssessesessssesssssssasses | sssessessssessesssssssessessssessens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........cooeirrnreririeneinereiecneneeseessseensseisessesssnses | oeeseesssessneens 9,491,880 | ..ccoooveennee (34,033,193 | ..evvrerenn (28,495,374)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES..........cveiveieieciiieic ettt sttt bbb sssntens | ssessssessessssestessssensessesnses | sesessessssassessessstessessnsensess | suessessessssessessssessesensensesas
16.2 Capital and paid in SUrPIUS, €SS trEASUMY SLOCK.........ccevurereirerierisrieisiesiss sttt ssssessensns | sressessessssssnssnnes 204,443 | oo, 247,633 | oo 304,275
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance abilities..............cocveririereeiierceeeceseeens [ e e |+
16.5 Dividends t0 STOCKNOIAETS...........c.uveiureireiiriireicrie sttt | nersssssneneian 60,000,000 | ..oovorevrerens 40,000,000 | ..ccrvrerennene 95,000,000
16.6  Other cash provided (APPHEA).........cu ettt bbb bbb entenes | ensmsessssessina 14,025,975 | .o 28,840,118 | ..o 31,593,372
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovrerence. (45,769,582) | ....oovvrenee (10,912,249) | ...coovvereen (63,102,353)
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 LiN€ 17)......ccccvvvieries | covirerviriiennns (5,618,646) | ...oovevveneee (27,837,750) | ..covvrree. (22,750,782)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI........vuuieriirireiseieisets sttt sttt ennes | oenseessninnian 61,467,142 | .oovvvrnee. 84,217,924 | ....cocvvvene 84,217,924
19.2  End of period (Line 18 plus Ling 19.1).......ccoerinenrirrnieiecncreis 55,848,496 56,380,174 61,467,142
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired in paid in Kind iNterest PAYMENL..........ccvieirririninire st sssssssssees | rsssesssssesssssessens 15,564 | ..ooieceeeceeeeeeien | e
20.0002  Exchange of equity securities in MErger tranSaCON. ... ....iru i enssss s snsssssssssnsenssnsss | sesssssssssenssnssnssessansanssnss | sessssssssssssessaneas 539,927 | v 9,617,031
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Statement for September 30, 2019 ofthe National Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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:

SSAP # F/S Page F/S Line # 2019 2018
1. Net income state basis XXX XXX XXX $ 40,504,402 $ 66,586,198
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP XXX XXX XXX $ 40,504,402 $ 66,586,198
5. Statutory surplus state basis XXX XXX XXX $ 262,260,826 $ 265,517,535
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 262,260,826 $ 265,517,535

B. No significant change.
C. Accounting Policies

Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at
the lower of cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value,
regardless of the NAIC designation. The Company does not own any SVO Identified Exchanged Traded Funds.

For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-
backed and structured securities (LBASS), the NAIC has retained a third-party investment management firm to
assist in the determination of the appropriate NAIC designations and Book Adjusted Carrying Values based on not
only the probability of loss, but also the severity of loss. The prospective adjustment method is used for all these
securities.

D. Going Concern

Based on its evaluation of relevant conditions and events, management does not have substantial doubt about the
Company’s ability to continue as a going concern.

Note 2 — Accounting Changes and Corrections of Errors

No significant change.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

A — C. No significant change.

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 had no loan-backed securities with a recognized other-than-temporary impairment (“OTTI”) due

to either the intent to sell or the inability or lack of intent to hold to recovery during the nine months ended
September 30, 2019.
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Statement for September 30, 2019 ofthe National Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

m

m

G.

I

3. The following table shows each loan-backed security with an OTTI charge recognized during the nine months

ended September 30, 2019.

Amortized Present Value Amortized
Cost Before of Projected Recognized Cost After Fair Value at Date
cusipP OTTI Cash Flows OTTI OTTI Time of OTTI Reported
86358RDX2 $ 184,537 $ 175,713 $ 1,339 $ 183,198 $ 183,198 3/31/2019
50188NAA6 943,747 825,191 118,556 825,191 828,512 3/31/2019
TOTAL XXXX XXXX $ 119,895 XXXX XXXX XXXX
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 $ (222,188)
2. 12 months or longer (986,317)

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

1. Less than 12 months
2. 12 months or longer

$ 42,154,369
75,101,551

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses as of September 30, 2019. The Company has the intent to hold such

securities until they recover in value or mature.
Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable
Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

J — L. No significant change.

M. Working Capital Finance Investments

N.

Not applicable
Offsetting and Netting of Assets and Liabilities

Not applicable

O - R. No significant change.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.
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Statement for September 30, 2019 ofthe National Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. No significant change.

B. Detail of Transactions Greater than 2% of Admitted Assets

The Company paid the following dividend to its parent National Interstate Corporation (The Corporation) during the
third quarter of 2019:

Date Amount Type
9/16/2019 $ 25,000,000 Extraordinary
The Corporation paid the following dividend to its parent Great American Holding, Inc. during the third quarter of
2019:
Date Amount Type
9/17/2019 $ 25,000,000 N/A

C — O. No significant change.

Note 11 — Debt

A. The Company does not have any outstanding liability for borrowed money.

B. The Company does not have any agreements with the Federal Home Loan Bank.

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

A. Defined Benefit Plan
Not applicable

B-I. No significant change.

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A-M. No significant change.

Note 14 — Liabilities, Contingencies and Assessments

A-F. No significant change.

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.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with
Concentrations of Credit Risk

No significant change.

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

A. The Company did not sell any receivable balances during 2019.
B. Transfers and Servicing of Financial Assets — Not applicable

C. The Company was not involved in any wash sale transactions during 2019.

Note 18 — Gain or Loss from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.
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Statement for September 30, 2019 ofthe National Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 19 — Direct Premium Written / Produced by Managing 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 categorizes its financial instruments, based on the degree of subjectivity inherent in the method
by which they are valued, into a fair value hierarchy of three levels. 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.

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, 2019 about the Company’s investments

measured at fair value.

Net Asset
Assets at fair value Level 1 Level 2 Level 3 Value (NAV) Total
Bonds
Industrial and misc $ 342,720 $ 1,379,666 $ 239,144 $ - $ 1,961,530
Total bonds $ 342,720 $ 1,379,666 $ 239,144 $ - $ 1,961,530
Perpetual preferred stock
Industrial and misc $ 4,180,450 $ - $ - $ - $ 4,180,450
Total preferred stocks  $ 4,180,450 $ - $ - $ - $ 4,180,450
Common stock
Industrial and misc $ 19,740,989 $ - $ 1,119,378 $ - $ 20,860,367
Total common stocks  $ 19,740,989 $ - $ 1,119,378 $ - $ 20,860,367
Total assets at fair value $ 24,264,159 $ 1,379,666 $ 1,358,522 $ - $ 27,002,347

The following table provides information as of December 31, 2018 about the Company’s investments

measured at fair value.

Net Asset
Assets at fair value Level 1 Level 2 Level 3 Value (NAV) Total
Bonds
Industrial and misc 346,150 $ 8,175,316 $ 470,089 $ - $ 8,991,555
Total bonds 346,150 $ 8,175,316 $ 470,089 $ - $ 8,991,555
Perpetual preferred stock
Industrial and misc 13,359,176 $ 980,000 $ - $ - $ 14,339,176
Total preferred stocks ~ $ 13,359,176 $ 980,000 $ - $ - $ 14,339,176
Common stock
Industrial and misc 17,171,786 $ - $ 1,026,128 $ - $ 18,197,914
Total common stocks $ 17,171,786 $ - $ 1,026,128 $ - $ 18,197,914
Total assets at fair value $ 30,877,112 $ 9,155,316 $ 1,496,217 $ - $ 41,528,645

The Company uses the end of the reporting period as its policy for determining transfers into and out of each

level. There were no transfers between Level 1 and Level 2 during 2019 and 2018, respectively.
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Statement for September 30, 2019 ofthe National Interstate Insurance Company

NOTES TO FINANCIAL STATEMENTS

2.

Industrial and
misc bonds

Industrial and
misc preferred
stocks

Industrial and
misc common
stocks

Total

Industrial and
misc bonds

Industrial and
misc preferred
stocks

Industrial and

misc common
stocks
Total
3.
4,

Rollforward of Level 3 ltems

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 months ended September 30, 2019 and 2018.

Total Gains Total Gains
Beginning Transfers Transfers (Losses) (Losses) Ending
Balance at into Level out of included in included in Balance at
7/1/2019 3 Level 3 Net Income Surplus Purchases  Issuances Sales Settlements  09/30/2019
$ 248,297 $ -3 - $ - $  (5931) $ -5 -8 (3222 $ $ 239,144
1,026,128 93,250 - 1,119,378
§ 1,274,425 $ ) - § - § 87319 $ - § $ (3,222 $ 1,358,522
Total Gains Total Gains
Beginning (Losses) (Losses) Ending
Balance at Transfers Transfers out included in included in Balance at
7/1/2018 into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2018
$ 326,411 $ - $ - $ - $ 449 $ - $ - $ (4986 $ $ 321874
140,253 (140,253)
990,253 - 25,000 - - 1,015,253
$ 1456917 § $ (140,253) § § 25449 § - $ - % (4986 1,337,127

Policy on Determining when Transfers between Levels are Recognized

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

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

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) 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 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, these
investment professionals 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. In addition, AMMC communicates directly with the
pricing service regarding the methods and assumptions used in pricing, including verifying, on a test basis, the
inputs used by the pricing service to value specific securities.
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NOTES TO FINANCIAL STATEMENTS

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 valuations derived from market valuation techniques
generally consistent with those used to estimate the fair value of Level 2 financial instruments in which one or
more significant inputs are unobservable or when the market for a security exhibits significantly less liquidity
relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include
management’s own assumptions about the assumptions market participants would use based on the best
information available in the circumstances. The Company’s Level 3 is comprised of financial instruments
whose fair value is estimated based on non-binding broker quotes or internally developed using significant
inputs not based on, or corroborated by, observable market information. The Company primarily uses the
market approach valuation technique for all investments.

5. Derivative Fair Values

Not applicable

B. The Company has no additional fair value disclosures.

C. Other Fair Value Disclosures

The table below reflects, as of September 30, 2019, the fair values and admitted values of all admitted assets that are

financial instruments excluding those accounted for under the equity method.

Net Asset Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Bonds $ 742694949 § 723,911,461 $ 4545465 §$ 729,822,598 $ 8,326,886 $ $
Preferred stocks 17,964,009 17,124,322 16,722,556 1,101,200 140,253
Common stocks 20,860,367 20,860,348 19,740,989 1,119,378
Cash, cash
equivalents & short-
term investments 55,848,496 55,848,496 55,848,496
Totals $ 837,367,821 § 817,744,627 $ 96,857,506 $ 730,923,798 $ 9,586,517 $ $

The table below reflects, as of December 31, 2018, the fair values and admitted values of all admitted assets that are

financial instruments excluding those accounted for under the equity method.

Net Asset Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Bonds $ 733,086,209 $ 732,796,633 $ 4764862 $ 718,243,014  § 10,078,333 $ $
Preferred stocks 16,326,215 16,105,148 15,165,963 1,019,999 140,253
Common stocks 18,197,914 18,197,914 17,171,786 1,026,128
Cash, cash
equivalents & short-
term investments 61,467,142 61,467,142 61,467,142
Totals $ 829,077,480 $ 828,566,837 $ 98,569,753 $ 719,263,013  § 11,244,714 $ $

D. Not Practicable to Estimate Fair Values

Not applicable

E. NAV Practical Expedient Investments

Not applicable

Note 21 — Other ltems

No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through November 8, 2019, the date of issuance of these financial

statements.

disclosure in these statements.
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NOTES TO FINANCIAL STATEMENTS

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

A-E. No significant change.

F.

Risk Sharing Provisions of the Affordable Care Act (ACA) — Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A.

Reserves as of December 31, 2018 were $469,656,954. As of September 30, 2019, $104,099,415 has been paid
for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $349,457,539 as a result of re-estimation of unpaid claims and claim adjustment
expenses. Therefore, there has been a $16,100,000 favorable prior year development since December 31, 2018
to September 30, 2019. The favorable development in 2019 resulted from the combination of settling cases and
adjusting current estimates of open cases and incurred but not reported losses (IBNR) for amounts less 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.

Significant Change in Methodologies and Assumptions

Not applicable

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.
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Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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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] Nol[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] Nol[ ]
If yes, date of change: 02/22/2019
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 1042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
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

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] NAT[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
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. 12/31/2016
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). 11/17/2017
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[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 0ocC 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] Nol[ ]
(@) Honestand 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:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31 Ifthe 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? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 249,515
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13.  Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 174,078,956 193,160,970
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) $ 174,078,956 $ 193,160,970
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[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as 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, Ill - 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

Bank of New York Mellon 1 Wall Street, New York, NY 10286

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 3
Date of
Old Custodian New Custodian Change

4

Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
Gary Monda |

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] No[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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3.1
3.2

41

4.2

6.1
6.2
6.3
6.4

71

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] NAJ[]
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 1"
Maximu
m 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
Operating Percentages:

5.1 A&H loss percent 23.030%

5.2 A&H cost containment percent 3.750%

5.3  A&H expense percent excluding cost containment expenses 39.450%
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
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000......... Ly e CYM.d......| Unauthorized...  ................... L
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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 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoovoiviviiniinnns AL|...... R A 5494518 | .oovvien 4,516,486 | ....ocovrernne. 1,371,227 | o 3,110,948 | ..o 6,003,709 | ...covvrerene. 5,432,428
2. AaSKa....oaa AK|....... Lo | e 4,030,721 | oo 4,176,890 | ..coovvirnnee 2,541,975 | oo 3771797 | e 6,400,824 | .....cceeveenee. 7,092,857
3. ANiZONa.....eee AZ|...... O A 9,128,122 | ..o 5,415,552 | .ooovviiin 2,439,719 | oo 2,561,119 | oo 10,022,231 | oo 9,115,869
4. Arkansas..........oneininns AR | ... Lo | e 5,786,393 | .coovvvirirnes 3,774,193 | e 2,199,795 | .o 1,414,093 | ..ooovirne 5,403,031 | oo 4,748,885
5. California.......cccoveueererneereeneens CA|.... TR U 53,585,630 | ...ovrrenenes 64,130,450 | ..oovvvrnene 37,106,481 | oo 28,945,368 | .....ccco.c... 119,507,245 | ......cconc.. 112,618,291
6. Colorado.........coevevreririreenes CO|....... Lo | e 2,920,655 | ..cocvvviinnee 2,568,086 | .....ccocreenee 1,113,061 | oo 1,327,538 | oo 3,265,381 | .o 3,823,818
7. Connecticut........ccreuerencenrunne CT|.ceeee Lo | e 4,586,121 | oo 6,011,927 | oo 2445488 | ......ccoeeene. 3,099,053 | ..oovviienes 8,696,364 | ....ccovvnenee 9,848,610
8. Delaware.......cccccoocreeveivneen. DE | s R A 22,702,083 | ...covrvvnene. 19,710,572 | oo 20,389,902 | ...ooovvrinnns 4423744 | ................ 35,124,891 | .o 37,946,301
9. District of Columbia................ DC|..... Lt ettt | et | ettt ns | sttt ettt | fresiess sttt enetns | feeeeriess et 25
10.  Florida......ccccoeovvveverveierenenn FL [ e L. 25,185,517 16,660,786 | ....cccovenvne 6,153,783 | oo 9,176,986 | ..ccovvreenee. 23,957,370 | .ooveernnen. 20,972,952
11, Georgia......ccovevevreenernenene. GA [ i, Lo | e 7,844,159 ...6,588,329 .8,796,467 ...2,678,658 ...10,506,895 ..9,222,728
12, Hawaii.......oovevverrnerenencHE L. 13,027,427 14,385,653 5,033,640 5,321,572 17,475,457 19,411,131
13, 1daho.......cccovevvircrvcrveene D | Lo | e 6,614,228 | ....coovvvennee 5,170,224 6,615,069 | ...ocoovvvvvenee 9,987,280 | ..ocvvvvriinee 7,296,882
14, MliNOIS.......ceerereeerererereeneeenll [ L. ..14934302 | ... 113,126,090 ...5,140,137 ...21,264,971 15,097,148
15, Indiana........cccoconervervrnenenenndN i Lo | e 6,142,119 | oo 6,596,483 2,439,336 11,529,023 13,522,588
16, 1OWa. .o A ... Lo | e 4,002,675 | ..coovverirennes 3,054,979 1,687,663 | ...coovvveenene 4,670,216 | .ccovvvrrrrenne 3,010,575
17. Kansas.......ccccoeovecvrecnenenene KS [ i L. ...12,820,009 ...8,530,684 ...2,055,271 ..13,552,837 | ... 13,202,022
18, Kentucky.......cocovevvvenenereen KY [ i, Lo | e 3,957,404 4,396,890 1,854,615 | oo 6,623,312 | .o 9,100,667
19, Louisiana.........coccoeereererenrernennns LA|....... | R AR 8,240,494 | ......cccone. 6,141,687 2,197,182 | oo 11,015,375 | oo 6,665,841
20.  Main€.....covvevveireeereireirens ME | ....... Lo | e 403,722 | oo 721,081 | oo 93,825 | o 258,802 | ..ovovvviriirerins 972,158 | oo 681,419
21, Maryland......ccocooeveivnininnnns MD |....... [T IO 2,353,291 | oo 2,916,555 | ..covvineene 1,910,016 | cooovvens 832,284 | ..o 15,834,038 | ..oovoiveeenee 5,242,109
22. Massachusetts..........cccccvueenee MA]|....... S A 8,700,596 | .....cccovvnene. 8,943,280 | ..o 4,559,288 | ....ooovverenee 4,202,081 | .ovvirienne 16,112,171 | oo, 21,072,399
23. Michigan........ccooeneurnrniniineinns Mi....... Lo | e 876,239 | ..o 157,322 | oo 438,002 | ..o | e 786,251 | oo 11,617
24, Minnesota.......cccevveerreirienenes MN|....... O A 4137,054 | ...oovvrne 4,188,374 | ..oovvene. 1,611,280 | oo 5,181,706 | .ccovverveennns 8,459,102 | .ccovvrvvvrnens 8,236,783
25. MiSSISSIPPI.....ovvneerevrirrineieene MS|....... Lo | e 3,073,503 | .o 2,923,596 | ..oovreriireiininn 678,273 | v 1,958,233 | .oooviine 3,201,656 | ..cveverrrnenee 2,992,311
26.  MiISSOUN....oevenreeeeirceneireins MO |....... | O IR 9,186,291 | .o 7,683,990 | covvrrrrienn 6,968,160 | .....covvveenee. 7,267,211 | v 25,236,227 | ceovvveennen 25,573,352
27.  Montana........coeevveeercrerennen. MT |....... Lo | e 880,111 | o 905,983 | ..o 141747 | 1,717,046 | oo 2,339,404 | ..o 2,409,789
28.  Nebraska........ccoovereereeneeneen. NE|...... Lo | e 4,643,941 | oo 3,306,433 | ..cooovrrenne 1,592,974 | ..o 1,375,623 | oo 5,984,679 | .cocovrierenee 7,330,862
29.  Nevada.......ovnerererennen. NV ... Lo | e 3,151,687 | oo 1,705,590 | .cooovovviirnen 935,291 | .o 1,196,071 | oo 2,957,627 | .o 2,736,041
30. New Hampshire.......cccovuuneenee NH|....... Lo | e 2,656,068 | .....ccocreenee 2,963,305 | ..ooovveriereieinne 267,176 | v 151,736 | oo 3,543,730 | oo 3,420,745
31, New Jersey.....covvenevenenee NJ ... O R 217,598 | .o VX A 23,710 | oo 4196 | oo 343,901 | oo 40,937
32, New MexiCo......coouunevrererenenn. NM |....... Lo | e 2,321,271 | v 1,158,760 | .cooovovvnee 244568 | ..o 448,744 | ... 1,643,558 | ....covvvvinen. 1,301,725
33, New YOrK...ooooevererineinenne NY |....... O AR 40,797,278 | oo 41,001,729 | oo 15,718,373 | oo 15,584,519 | .covvvrvvennn. 66,810,111 | vovovverrenee 61,564,375
34.  North Carolina..........cccooeeerene NC|....... Lo | e 4,943,892 | ..covvvirinne 5,122,394 | ..ccvvvirne 5,489,025 | ...covvvvinnne 5,190,702 | ..ocoovrrenee 20,377,211 | v 23,043,301
35.  North Dakota........cccccouereeneunne ND ... Lo | e 1,318,545 | .o 1,293,059 | oo 657,216 | .o 104,795 | oo 1,695,092 | ...cooririenene 1,863,148
36.  Ohi0..coovvvrereernereirerenennn OH | L. ..15,849,904 | ... 10,946,327 .3,663,531 | ... ...3,162,790 ...23,235,659 | ... .16,109,373
37.  Oklahoma.........ccconererrnirneene. OK | i Lo | e 4,515,992 | oo 3,200,532 | ceovvvieiinee 1,534,588 | ..o 837,714 | oo 8,846,413 | .cooiveienee 6,950,296
38, Oregon......ccoeevevevereneennn. OR | i R R 741,993 | oo 1,043,301 1,232,584 1,954,930 | oo 1,797,635 | o 2,109,978
39. Pennsylvania... LPA L. L. ..15,148,764 | ... 113,458,641 .9,633,166 | ... ..5,101,310 ..22,595,748 | ... .25,868,321
40. Rhode Island.........ccccovrvenee.RI | oo O R 433,648 | ...oovine 1,400,481 | oo 546,795 | .oovvercriines 378,950 | .o 2,910,691 | .o 2,018,755
41.  South Carolina...........cocoeee0... SC | ... Lo | e 2,218,672 | oo (70,991) | coevvveiriennes 3,344,906 | ..coovvvrinnnee 2,192,355 | .o 6,435,145 | .......ccoouce. 15,177,741
42.  South Dakota..........cccoverereen.SD | . [T OO 1,006,920 | ..oovoverrenne 531,182 | o 67,998 | .o 343,024 | .o 545,454 | ..o 451,337
43, Tennessee.......cooeovemevernee IN i, Lo | e 9,938,616 | ..covvvveneen. 11,409,400 | ....covveneen. 13,147,135 | oo 10,532,676 | ..oocvvveneen. 19,817,492 | oo 29,317,216
44, TEXAS..oieereeneereeeeieeireireieenns TX| e Lo | e 29,109,178 | oo 23,635,500 | .oovereeene 13,598,185 | ..c.ovvvveneen. 12,723,827 | oo 42,825,769 | ..ocoovvrene 38,804,595
45, Utah.ccee UT.... S A 9,431,286 | coovvveene 7,231,427 | oo 3,671,065 | .o 2,840,634 | .....ccovenv 10,258,340 | ..oovvvnnee. 10,742,571
46, Vermont........cooeneeeenineinns VT ... Lo | e 1,087,664 | .......ccvvenee. 1,434,546 | ..o, 294,054 | ..o 611,713 | o 3,106,359 | ..ccoovrvirinee 3,007,694
A7, Virginia......oeeeeeeceneereeeeeeneereiees VA|.... | O AR 4,705,501 | oo 5,011,768 | coovvereene 2,495,310 | coovvrvrrnenes 5,115,289 | oo 8,872,906 | ...covvreene. 10,165,524
48.  Washington........ccccocvvreinienee WA|....... Lo | e 3,093,138 | .o 2,582,282 | ..o 933,958 | .o 558,988 | ....cocvirinrinee 7,379,932 | o 6,597,879
49, West Virginia........cocevervveneenee WV |...... Lo | e 173123 | oo 353,380 | o 68,128 | .o 178,068 | oo 634,845 | ..o 496,705
50.  WISCONSIN......cvoreerreriniiririines WI....... Lo | e 13,777,883 | ..o 10,060,169 | ..coovvvvrennes 4,405,876 | ....coovveenes 4,961,143 | ..o 13,228,515 | .o 11,963,607
51, WYoming.....cooeveeneeneereernerneen. WY |....... Lo | s 50,640 | ..o 37,262 | oo 3,084 | s 37,723 | oo 143,686 | cooovvveeeiennns 49,180
52.  American Samoa.............cce.... AS ... Nois e | ereeeeneessreeeessessssstesees | eresseesssesseeessssessessstessens | eresseesesessesesastessessstessens | eressessesessessetastessessstensens | sressesnssessesetessesesnsasnens
53, GUAM..c.oiieeeeecies
54.  Puerto Rico
55.  US Virgin Islands
56. Northern Mariana Islands......MP | ....... N o | et irierinine | eeereesssieeesssstesssseesteses | ceseesestesssseessessestassnsens | setsessessest st et estesiestenins | festeeestest st et es st st anens | Shestenens st st et s st nes
57. Canada.......ccooomnerirniine
58.  Aggregate Other Alien.
59, TotalS...cooeeereeiereereeeene
58001. XXX
58002. L XXX...
58003. XXX o | ettt | st | e eens | seeer e | bbbt | seni s
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..XXX... | coverieneeneireineneineinad (0 O (0 (01 OO | I ISP (0 0
58999 Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 [0 0 | o0 s [0 P 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 51 R - Registered - Non-domiciled RRGs......... 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUET............cc.evereeerereinerenerirenes 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 6
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
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 Technical Industries, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #
Neon Capital Limited
NCM Holdings (U.K.) Limited
Neon Capital Managers
| Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Insurance Agency A/S (89.425%)
Sampford Underwriting Limited #
Xenon Agency Limited
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAI Australia Pty Ltd

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies.

Q11

DI‘_’:::':t'i'fn'y FEIN NAIC Co. Code|
OH 31-1544320
cT 31-6549738
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
M 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
ITA
BMU
GBR
DNK
GBR 980431601
GBR
BMU
DE
AUS
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

American Fina|

Part 1 - Organizational Chart

ncial Group, Inc.

Great American Financial Resources, Inc. *

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation
QQAgency of Texas, Inc.
Great American Advisors, Inc.

Great American Life Insurance Company *

Annuity Investors Life Insurance Company *

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

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC

GALIC Brothers, Inc.

o

Manhattan National Holding Corporation

Manhattan National Life Insurance Company *
Skipjack Holding Company, LLC

Skipjack Marina Corp.

Great American Holding, Inc.

\

L

ABA Insurance Services, Inc.

Agricultural Services, LLC

Great American Holding (Europe) Limited
Great American Europe Limited

Great American Specialty & Affinity Limited
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

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

National Interstate Corporation

American Highways Insurance Agency, Inc.

Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *
Hudson Management Group, Ltd.

]

National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC

FF

Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC

Heritage Summit Healthcare, LLC

Summit Real Estate Holdings, LLC

* Denotes insurer

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%
A Total percentage

owned by respective parent unless otherwise stated
owned by respective parent and other affiliated companies.

Q11.1

Great American International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) Limited)

DI‘_’:::':t'i'fn'y FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

> 34-1947042

OH 31-1395344

OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277

MD 27-0513333

FL 20-1246122

sc 81-3737639

MD 20-4604276

OH 31-1391777

OH 26-3260520

OH 45-0252531 67083
MD 84-2654660

MD 52-2179330

OH 42-1575938

OH 80-0333563

OH 27-3062314
GBR
GBR

IRL
GBR
GBR

OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
oK 30-0571535

OH 73-0773259 23426
OH 34-1607394

OH 34-1899058

OH 31-1548235
cYM 98-0191335

VIR 66-0660039

OH 34-1607396

sc 36-4670968

OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631

OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054

OH 46-4570914

CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711

FL 59-3385208

FL 82-2462705

FL 59-3409855

FL 59-1835212 10701
FL 59-3269531 10335
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
CropSurance Agency, LLC
Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Mexico Holdings, LLC
GAl Warranty Company

GAI Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.

One East Fourth, Inc.

Pioneer Carpet Mills, Inc.

TEJ Holdings, Inc.

Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies.

Human and Social Services Risk Purchasing Group, LLC

Q11.2

DI‘_’:::':t'i'fn'y FEIN NAIC Co. Code|

OH 31-1544320

OH 31-0501234 16691
OH 31-0973761 37990
> 59-1671722

DE 31-0912199 35351
OH 31-1463075

OH 59-2840291

PA 25-1754638

OH 59-2840204

KS 31-1277904

OH 83-1767590

OH 31-0589001

OH 84-2358400

CA 31-1341668
MEX

KS 39-1404033

NY 13-3628555

NY

DE 81-0814136

OH 31-1753938

FL 31-1765544

OH 61-1329718

> 74-2693636

OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643

NY 13-5539046 22136
> 31-1073664

OH 31-0856644

OH 31-1288778 38580
DE 31-0918893

OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
FL 59-1263251
CAN 871850814

IL 31-1293064

OH 31-0686194

OH 31-0883227

OH 31-1119320

OH 31-0728327




Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, |Ownership Filing
Group Group Company D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN |~
31-1544320. | ........... 1042046 [NYSE.......... American Financial Group, INC...........ccccvveeeneneirnenenennerseenensereenenessessssnsneens | OHuviiiiiis TUIP i et OWNEIShIP.....cvoe. [ crreiiriireiiens | ceereieiseiee et sesssisniens | enies N.......
. 131-0996797. | .. . | American Financial Enterprises, Inc....... . |American Financial Group, Inc... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ IS
31-0828578. American Money Management Corporation American Financial Group, Inc............ccceuu.... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N......
27-1577326. | ........... American Real Estate Capital Company, LLC...........cccoevivenenininresieiennens American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\ IS
27-2829629. | ........... Mid-Market Capital Partners, LLC..........cccouererireeneereeeeseeneereeseeneese s American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 412112001, | cvoeveiens [ evvvrierieinns | eveveisnrenieenns |[APU HOIAING COMPANY.....ciiviieieiciicescee et American Financial Group, Inc........................ |Ownership......... | ...100.000 | American Financial Group, Inc.. |.....N....... | ...
......................... 23-6000765. | ........... American Premier Underwriters, INC..........ccoveuvirieienineeneseeesesceneinees APU Holding Company Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
......................... 13-6400464. | ........... Lehigh Valley Railroad Company..........cccccveeiineieessinssssseesssesessseenns American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. |......N....... | ...
........................................................................... 46-1665396. | ....ccoovr | cerrnererreerns | crrereeeeeneennnne | PENNSYlVaNia Lehigh Oil & Gas Holdings LLC..........overerinvenrireescreereieeceeens Lehigh Valley Railroad Company.................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
......................... 20-1548213. |........... Magnolia Alabama Holdings, INC........c.cceieiiiinieieeeeeseee e American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
......................... 20-1574094. | ........... Magnolia Alabama Holdings LLC..........ccruererrerinienreneesesneeseessiseeeneeseesessssensenns Magnolia Alabama Holdings, Inc..................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 46-1852532. | ....ove. Michigan Oil & Gas Holdings, LLC..........ccccoieierieieierieeessesesessese s American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
......................... 46-1480078. | ........... Ohio Ol & Gas HoldiNgS, LLC..........cvvverrerrernirnrennirisernsessessessssssssessessessssseesenes American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 13-6021353. | ........... The Owasco River RailWay, INC........cccuiuierieiiieieeseee e American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. | ......N....... | ...
........................................................................... 76-0080537. | ...cccovee | cervereriereeres | eereerrererenenne | PCC Technical INAUSEES, INC....vvvevrveecvciceee et American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
......................... 46-3246684. Pennsylvania Oil & Gas Holdings, LLC..........cccvevinieieerieeesee s American Premier Underwriters, Inc............... |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
.......... 23-6000766. Pennsylvania-Reading Seashore LINES............oererenrererneeneersinesneeneisenneneenns American Premier Underwriters, Inc............... |Ownership......... | .....66.670 | American Financial Group, Inc.. | ......N.......
.......... 98-1073776. GAl Insurance Company, Ltd........cccccvveerinieieenese s sessenens APU Holding Company Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... . 131-1446308. | .. . |Hangar Acquisition Corp..... . |APU Holding Company.. . | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 91-1242743. Premier Lease & Loan Services Insurance Agency, Inc.... APU Holding Company Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 91-1508644. Premier Lease & Loan Services of Canada, INC.........ccccvvwerenrreininrnninensennenns APU Holding Company..........cccceervervvenvernenenee | OWnErship......... |...100.000 | American Financial Group, Inc.. | ......N.......
.............. . 131-0823725. | .. . | Dixie Terminal Corporation . | American Financial Group, Inc... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
.......... 98-0606803. GAI Holding Bermuda Ltd..........cccrveererrerirnrinsieisissisessseseseisesssssssessssessssesenns American Financial Group, Inc............c........... | Ownership......... | .....69.990 | American Financial Group, Inc.. | .....N....... | 2.
.......... 98-0606803. GAl Holding Bermuda Ltd..........ccccvieieiiinieieiseeseeeese e GAl Australia Pty Ltd.............cccoceeveeveirerennenn. | Ownership......... |.....30.010 | American Financial Group, Inc.. | .....N....... | 2.
.......... 98-0556144. GAIINAEMNItY, L. ...vocereeererieiessis et nsnene GAl Holding Bermuda Ltd..........c..ccccceesvenenen. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
............................................................................................................................................. Neon Capital LIMIted..........ccoceiiiiiiiecseeceee e GAl Holding Bermuda Ltd...............c..cceeun.o.. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.................................... NCM Holdings (U.K.) LIMItEA........ccooerrrrrereieiiesieieeees e Neon Capital Limited............ccccceoevvererernneenn. | Ownership......... {...100.000 | American Financial Group, Inc.. | .....N....... | ...
.................................... Neon Capital MANAGEIS..........coovevivivriieieireeie s NCM Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................ Neon Holdings (U.K.) LIMItE.........ccceveverereieisieeiseteeesee e Neon Capital Limited............cccoeeevvererernneenn. | Ownership......... ...100.000 | American Financial Group, Inc.. | .....N....... | ...
......................... 98-0412245. | ........... Lavenham Underwriting LIMIted............ccooeveverrieeiciieieceeeeese s Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................ NEON HAIY S.R.L....ooveeieciseeeeee et Neon Holdings (U.K.) Limited.......................... |Ownership......... | .....60.000 | American Financial Group, Inc.. | .....N....... | ...
........................................................ Neon Management Services LImited............cocuerieriunenineenensineneneieeseeneenns Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.................................... Neon Sapphire Underwriting LImited............ccccovuveveveeeeiiieeecee e Neon Holdings (U.K.) Limited.......................... |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
.................................... Neon Service Company (U.K.) LIMited..........cocoeminrmneninineneinineneeeseeneenns Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
............................................................................................................................................. Studio Marketform SRL...........cccoiiiiieiceeees e Neon Service Company (U.K.) Limited........... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
............................................................................................................................................. Neon Underwriting Bermuda LImited.............coeeninrueirienenensinineseiseseeneenns Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
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1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, |Ownership Filing
Group Group Company D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YN | *
.......... Neon Underwriting Limited...........ccccoevrvenineineisnisesessessssessessessssnennns | GBRui Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... Orca Insurance AGeNCY A/S..........cooneneneneneerneineeneensesssssessssensesessssesnenneeses | DNKiiiiai Neon Holdings (U.K.) Limited.......................... | Ownership......... | ....89.425 | American Financial Group, Inc.. |.....N.......
.......... 98-0431601. Sampford Underwriting LImited............ccccoovvenieeneineisierenseriesessiessesennenns | GBRu Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... Xenon Agency LIMIted..........oovrurrerienrereirsiecneereseeseeseeseeesesesseieessnsseeseesenenes | GBRuciiinns Neon Holdings (U.K.) Limited.......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... Helium Holdings Limited............cccccoeivivieiicnniicenceeeceeseeeeseseeseseseneeeens | BMU i American Financial Group, Inc........................ |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Employee Ownership LLC Helium Holdings Limited...........c.ccoeveureenrennee. | OWNEISHIP..ccocis [10023.350 | oo [N,
.......................... . | GAl Australia Pty Ltd..........ccccoovvevereinnen . | Neon Employee Ownership LLC.... Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... 06-1356481. Great American Financial Resources, INC..........ccoccoeeveenrrernernenenerinesneensennennees | DB American Financial Group, Inc........................ | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
.......... 31-1422717. AAG InSUraNCe AGENCY, INC....vvvvirieeiiisieieseiese ettt Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... . 134-1017531. |.. . | Ceres Group, InC.......ccvvenenee. . | Great American Financial Resources, Inc....... | Ownership......... [...100.000 | American Financial Group, Inc.. | .....N.......
.......... 47-0717079. Continental General Corporation Ceres Group, INC......cocvverveievvieiesieneenennn. | OWnership......... ...100.000 | American Financial Group, Inc.. | .....N.......| ...
......................... 34-1947042. QQAGENCY Of TEXAS, INC...eoerereeiieccie ettt Ceres Group, INC........cccovvvreeneeneereereensenenennes | OWNErship......... ...100.000 | American Financial Group, Inc.. | ......N.......
.......... ... [31-1395344. | .. . | Great American Advisors, Inc. . | Great American Financial Resources, Inc....... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
0084.. | American Financial Group, Inc.. |63312..... 13-1935920. Great American Life Insurance Company Great American Financial Resources, Inc....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. |93661..... 31-1021738. Annuity Investors Life Insurance COMPanY........ccoveueeeereresiereensessesesssenenns OH........... Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ IS
........................................................................... 27-4078277. | ..o Bay Bridge Marina Hemingway's Restaurant, LLC...........c.cccocovvverevnrnecnernenns | MDuevc Great American Life Insurance Company....... | Ownership......... |.....85.000 | American Financial Group, Inc.. |......N.......
........................................................................... 27-0513333. | .covvvee | cevererieiienns | erveirenneennenn. | Bay Bridge Marina Management, LLC........cocvvevevevieiieveneeiesesniesensssninnes | MDuveie Great American Life Insurance Company....... | Ownership......... |.....85.000 | American Financial Group, Inc.. | .....N....... | ...
20-1246122. | ........... Brothers Management, LLC.........ccovnrnrininrneieeessesees e ssessees FLowiiriinne Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
81-3737639. |........... Charleston Harbor Fishing, LLC..........cccoceieiiinieieesieesesseseiss e SCuein Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\ IS
20-4604276. | ....ocvvve | cerrerrenerenns | eereereeneenerenns GALIC - Bay Bridge Maring, LLC.........c.courruminrrrirnineinniseesnsessesessesssssessessnes MD........... Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
311391777, | e GALIC Brothers, Inc Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ IS
26-3260520. | ........... Manhattan National Holding Corporation... . Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Y.
450252531, | coevevens [ e | e Manhattan National Life Insurance COMPany..........ccocoueueuveuerereirnesneseenneennns OH........... A Manhattan National Holding Corporation........ Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo.
84-2654660. | ........... Skipjack Holding Company, LLC.........ccovrminrrrnininsise s MD........... NIA....coene Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
52-2179330. |........... Skipjack Marina Corp..........cueueuiieireieiiieie e ssssssenees MD........... NIA............. Skipjack Holding Company, LLC..................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
42-1575938. | coevevene | erveveeeieins | e Great American Holding, INC........c.ccveveeeieveisieieeese e OH........... UIP.....cooe.. American Financial Group, InC............coevvue.. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevoooor [ e
80-0333563. |........... ABA InSUranCe ServiCes, INC.........cccveuiueireiiiieieiieieiese s OH........... Great American Holding, InC........c.ccccvivrivnnes Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
27-3062314. | ........... Agricultural SEMVICES, LLC.........ovevevcreeereieesee et snas OH........... Great American Holding, INC........cc.ccecvvvvrvvnne. Ownership......... ...100.000 | American Financial Group, Inc.. |...... \VJOU
........... Great American Holding (Europe) Limited...........ccccoeveveuriiieiriesiecseieeenee Great American Holding, Inc...............c........... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
............ . | Great American Europe Limited . | Great Amerian Holding (Europe) Limted......... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
AA-1784136 Great American International Insurance (EU) Designated Activity Company. Great American Europe Limited...................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
AA-1120817 Great American International Insurance (UK) Limited............ccccoeecevveereeverennen. | GBR.L.. Great American Europe Limited Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S I
.......... . | Great American Specialty & Affinity Limited . | Great American Europe Limited Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. [23418..... 73-0556513. Mid-Continent Casualty CoOmMPANY..........cccceueeiviererneieieiee s Great American Holding, Inc...........ccccevvevniee. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S I
0084.. | American Financial Group, Inc.. | 15380..... 73-1406844. Mid-Continent ASSUranCe COMPANY..........corerereereemurresneeneeeesesssessesessesssssnenns Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...cooe
0084.. | American Financial Group, Inc.. | 13794..... 38-3803661. Mid-Continent Excess and Surplus Insurance Company..........cccocceevvereverernennns DE........... A Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ S
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30-0571535. Mid-Continent Specialty Insurance Services, INC..........ccccoveevrrceriecrrneinrecneennns | OKuvee . [NIAL Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\ /S
73-0773259. Oklahoma Surety COMPaANY..........cccoerreereenrereenerneeneernenneeneesseseesnesseesessssnessessenes | OHuvneonecns [ 1A Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
34-160739%. National Interstate Corporation.............ccvereeininieeniseesseesseessesesees UDP............ Great American Holding, INC........ccccoevvirrunnne Ownership......... ...100.000 | American Financial Group, Inc.. |.....N....... | ...
34-1899058. American Highways Insurance Agency, INC........ccccocvevveneereeeneneneinneneninenes | OHecccs [NIALie National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
31-1548235. Explorer RV Insurance Agency, INC........cccccoevveereeeennveeeneeeesveversneneenseeennns | OHuceveeceis [NIAGii, National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......| ...
98-0191335. Hudson Indemnity, Ltd........c.ccooiinireeecssese s National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
. |66-0660039. | .. . |Hudson Management Group, Ltd........... .. | National Interstate Corporation.. . | Ownership......... ...100.000 |American Financial Group, Inc.. | .....N.......| ...
34-1607396. National Interstate Insurance AGeNCY, INC........ccuvevieerinireeneererreseneeeeees National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 36-4670968. Commercial For Hire Transportation Purchasing Group..........cccoveeeveveereriees | SCoriiinne National Interstate Insurance Agency, Inc.......|Management...... | ................. | American Financial Group, Inc.. | .....N.......

0084.. | American Financial Group, Inc.. | 32620..... 34-1607395. |..
0084.. | American Financial Group, Inc.. | 11051..... 99-0345306.

. | National Interstate Corporation......
National Interstate Insurance Company

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

. | National Interstate Insurance Company.................
National Interstate Insurance Company of Hawaii, Inc

N
N
N
N
N
N
N
N
N
N
........................................................................... 43-1254631. TransProtection Service COMPANY..........ccvrureerrerrenrreeeneieessesnseseessesesssseseenees National Interstate Insurance Company.......... | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. |41106..... 95-3623282. | .. . | Triumphe Casualty Company . | National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\ IS
0084.. | American Financial Group, Inc.. [21172..... 86-0114294. Vanliner Insurance Company. National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Y.
......................... 20-5546054. Safety Claims & Litigation Services, LLC..........ccccouveriereieineeeesseseseisnens National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. |.....N....... | ...
......................... 46-4570914. Safety, Claims and Litigation Services, LLC........cccoerrumrnrrrernenrnnreireeenseneeens National Interstate Corporation Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. |22179..... 95-2801326. Republic Indemnity Company of AMEICA..........c.ccrerieierniereeissieie s Great American Holding, INC........cccoevvivriunnes Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\
0084.. | American Financial Group, Inc.. [43753..... 31-1054123. Republic Indemnity Company of California.............c.ccoereerereeninenneneneeneeneeees Republic Indemnity Company of America....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 59-1683711. Summit CONSUIING, LLC.......voevieccseeeseee s Great American Holding, Inc.............cccco.e....... | Ownership......... ...100.000 | American Financial Group, Inc.. | .....N......| ...
........................................................................... 59-3385208. Heritage Summit Healthcare, LLC.........ccccocovveninennirerninsnsrsinsnseseesssssssnnenes | Flovsinninen, Summit Consulting, LLC..........cc.ccccrsrrnverneenene. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
......................... 82-2462705. Summit Real Estate Holdings, LLC Summit Consulting, LLC.............cccocovverrenneenen. | Ownership......... ...100.000 | American Financial Group, Inc.. | .....N......| ...
......................... 59-3409855. Summit Holding Southeast, Inc Great American Holding, Inc...........cc.ccc.eveeee. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
0084.. | American Financial Group, Inc.. | 10701..... 59-1835212. Bridgefield Employers Insurance COMPany..........c.ccveviveieieuenerersessseneesssenens | A Summit Holding Southeast, Inc.............cco....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo.
0084.. | American Financial Group, Inc.. | 10335..... 59-3269531. Bridgefield Casualty Insurance CoOmMpany...........cocuvererrenirnrensersesnsensessisessesennes FLooiiriine A e Bridgefield Employers Insurance Company.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 16691..... 31-0501234. Great American Insurance COMPANY..........c.ccevivereiereerieesisesesssessessesesses s OH........... A American Financial Group, InC.........cc.cceunnne Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
0084.. | American Financial Group, Inc.. | 37990..... 31-0973761. American Empire INSUrance COMPANY..........c.ccvveeveurerieeeresesiesessesessssesessesnnas OH........... A, Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..ooo..
59-1671722. American Empire Underwriters, INC...........cceveueieieieerieieeesesse e TXeiein. NIA............. American Empire Insurance Company............ Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
31-0912199. American Empire Surplus Lines Insurance Company Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
31-1463075. American Signature Underwriters, INC...........c.ccueuvieveiivsieieiseeie e Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
. |59-2840291. | .. . | Brothers Property Corporation.... . | Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
25-1754638. Brothers Pennsylvanian Corporation.............c.ccccceeeveueesieieesesescseesesseseinns Brothers Property Corporation........................ Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
59-2840294. Brothers Property Management Corporation...............ccccveeveeecevecvencrcrennnnns Brothers Property Corporation............ccccev..... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
. [31-1277904. | .. . | Crop Managers Insurance Agency, Inc . | Great American Insurance Company. . | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...cooe
83-1767590. CropSurance AGENCY, LLC........cccvviieireeeeee e Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
N

........................................................................... 31-0589001. | ..evovvee | rverrerreerenns | eeverreerneenenees | DEMPSEY & SIAErS AGENCY, INC.ovvvvvieiieieere e Great American Insurance Company.............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......
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.......... 84-2358400. Human and Social Services Risk Purchasing Group, LLC..........cccccovvrverrerrennee. Dempsey & Siders Agency, Inc....................... |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... 31-1341668. Eden Park Insurance Brokers, INC..........c.covrinienrinienrnereseeseese e Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.............................. El Aguila, Compaiiia de Seguros, S.A. de C.V.....ccccoveinieeninineeeeeis Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......| ...
.......... 39-1404033. Farmers Crop Insurance AllIance, INC.........cccvvurerirrunrerreneenereeeseseieeeeeneenns Great American Insurance Company.............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
.......... 13-3628555. FCIA Management Company, INC..........ccccoueenimrereeeeiniiee e sesnens Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
.............................. Foreign Credit Insurance Association Great American Insurance Company Management...... | ................. | American Financial Group, Inc.. |.....N.......| 3.
.............. . 181-0814136. | .. . | GAI Mexico Holdings, LLC. . | Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......| ...
.......... 31-1753938. GAl Warranty Company Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......
.......... 31-1765544. GAl Warranty Company of Florida GAl Warranty Company...........cccceeeevrerrveennnnne. | OWnership......... {...100.000 | American Financial Group, Inc.. | .....N.......| ...
.......... . 161-1329718. |.. . | Global Premier Finance Company..... . | Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... 74-2693636. Great American Agency of TeXas, INC........cocuvvveenieienisieesseeessese s Great American Insurance Company Ownership......... |...100.000 |American Financial Group, Inc.. | .....N....... | ...
0084.. | American Financial Group, Inc.. | 26832..... 95-1542353. Great American Alliance Insurance COmMPaNY............oveeeereererrneeneeneeressseneenns 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.. |...... |\ IS
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091. Great American Casualty Insurance Company............covveeeeeseenrensesesnenseneenns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 10646..... 36-4079497. Great American Contemporary Insurance COMPanY...........cocoeeveeriereesnenennes Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ IS
0084.. | American Financial Group, Inc.. | 37532..... 31-0954439. Great American E & S Insurance Company...........cc.eeeerrenerneeneensenesnsenseneennes Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. |41858..... 31-1036473. Great American Fidelity Insurance COmpany.........c.coeeviereneiniesessienesseeenns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\
........................................................................... 31-1652643. Great American Insurance AgeNCY, INC.........c.ovueverreririnrereereiineneseseseeseieenns Great American Insurance Company.............. | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. |22136..... 13-5539046. Great American Insurance Company of NeW YOrK..........ccoeeerierenivsieernennns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... |\ IS
........................................................................... 31-1073664. Great American LIOYd'S, INC........v.evrrererirninsineinissrnsiseessssssssssessessssssesssenenns Great American Insurance Company.............. | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 31-0856644. Great American Management Services, INC.........ccccovvevenieevisieseseesse s Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
0084.. | American Financial Group, Inc.. | 38580..... 31-1288778. Great American Protection Insurance Company...........co.oveneeneneenisnsesnssnnennes Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
........................................................................... 31-0918893. Great AMENCaN RE INC.........cvuevriveriiieieiesie ettt Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. |31135..... 31-1209419. Great American Security Insurance CoMPaNY.............eeveeeeererenressesrsesesneeenns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 33723..... 31-1237970. Great American Spirit Insurance CoOmMpPaNny.............ccovvveveieuereriersessseessssenienees Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N..oo..
0084.. | American Financial Group, Inc.. | 16618..... 83-1694393. Great American Underwriters Insurance COmpany............ccoeveeevevreveceeriersnnnns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
.......... 59-1263251. Key Largo Group, INC........c.cueiieieieiieie st Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 871850814.. PLLS Canada Insurance BroKers INC..........ccceveveeeeveierseesieiieessiesee e sessenes Great American Insurance Company.............. | Ownership......... | .....49.000 | American Financial Group, Inc.. | .....N.......
.......... 31-1293064. Professional Risk Brokers, Inc.... Great American Insurance Company.............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... . 131-0686194. | .. . | One East Fourth, Inc... . | American Financial Group, Inc... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... 31-0883227. Pioneer Carpet Mills, Inc.... American Financial Group, Inc........................ |Ownership......... | ...100.000 | American Financial Group, Inc.. |......N.......
.......... 31-1119320. TEJ HOIAINGS, INC....ocvoevee ettt s American Financial Group, Inc........................ |Ownership......... | ...100.000 | American Financial Group, Inc.. |......N.......
.......... . 131-0728327. |... . | Three East Fourth, Inc . | American Financial Group, Inc... Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
Asteris Explanation

[1

|Another affiliated company owns 1% or less of the shares.
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The entity is owned by more than one company within the AFG Group.

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

Company is affiliated but not owned.

B |wiN

The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAI Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,

owns the remaining 23% of GAl Holding Bermuda Ltd. through their ownership of GAl Australia Pty Ltd.
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PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

. Allied lines....
. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial MUItIPIE PEFil.........coorerirrrirerereeneeeseeese e
. MOrGage GUATANTY.........cvieircreiee s
. Ocean marine
. Inland marine........
. Financial qUaranty..........ccccocueeeieviesieiieseseseeee et
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.
12. Earthquake.........ccoovvvueeererriciecsienens
13. Group accident and health... .
14. Credit accident and health.... ST RO
15. Other accident and health.... voe | e
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation reee e
18.1 Products liability-occurrence.....

—
QWO WN =

18.2 Products liability-claims made...... reee e .

19.1, 19.2 Private passenger auto liability..............ccccovieviieieiieeeceieseeiee | e ....(289,672) | ..

19.3, 19.4 Commercial auto liability...... ol ..153,832,872
21. Auto physical damage...... .

22. Aircraft (all perils)..

26, BUTGIANY ANA Mt 860 | o @ . (0A06) | o (328.331)
............................ (162.881)

29. International..
30. Warranty
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e .
. Aggregate write-ins for other lines of business.....

: Sum. of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
T8, vttt ettt bbbttt bbbttt ntes | bestessestssies st et e st taees 10,829 | oo 64,519 | oo 17,786

1

2

3. Farmowners multiple peril....

4. Homeowners multiple peril...

5. Commercial multiple peril. . . .

6. MOTEJAGE GUATANTY......cocvcvereiicicisecte ettt st b bbb s st s s betes | 4ebssebessssssesesstebes s sesebssebessssesesasants | nosesesssesessssssesassstesesssebesnsebesssseaess | stessssetessseses s eaebes e et s e s et b et snaes

8. OCEAN MAMNE......cuieeeirireieieie ettt bttt ene

9. Inland marine........
10. Financial guaranty

11.1 Medical professional liability - occurrence

11.2 Medical professional liability - claims made
12. Earthquake.........coovveuvirvieincrerereeenne
13. Group accident and health...
14. Credit accident and health....

15. Other accident and health.... e | . ..23,797 | . .. 18,779
16. WOrkers' COMPENSAtON...........cccviveieeiciieice et | anees ...3,812,860 | ..... 32,848,919 | ... .55,864,498
17.1 Other liability-occurrence.. ...9,369,686 | ..... .38,358,773 | ..... 29,746,112
17.2 Other liability-claims made... . ..779,295
17.3 Excess workers' compensation

18.1 Products liability-occurrence.....

18.2 Products liability-claims made

19.1 19.2 Private passenger auto lIability...........c.cccoveveriirieiriieesese s [ ersisnensissenessssesessssessessessssesessnses | svesiesssnsessssssessessssssessesssennen 310 | iiiieieisseesese s (51,315)

19.3 19.4 Commercial auto liability...... . 89,415,741 ..275,240,461 | ..... ...233,600,565
...... . 12,843,139 46,836,725

29. International..
30, WaITANY......coeeeereeeirieeeee e
31. Reinsurance-nonproportional assumed property. XXX XXX LXXX
32. Reinsurance-nonproportional assumed liability........ XXX XXX XXX
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other liNES Of DUSINESS..........cc.cveviviiiiriieiecieee e | ettt 0

35, TORAIS ..ot | s 117,107,268 | ..o 411,946,585 | ...ooovi 372,212,898

Sum. of remaining write-ins for Line 34 from overflow page . 0. 0. .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......euriuirenreiriisinrissirsiieesnsssesssssssenssnes | onessesssssssssesssssnsssesssesssnssnsssessssns 0 [ oo 0 | e 0
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 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 2019 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. 2016 + Prior....cco. | oo, 78,296 | oo, 120,432 | oo, 198,728 | oo, 41,482 | oo, [ 1 I 41,543 | o 56,463 | oo A3 | s 84,579 | .o, 141,085 [ oo 19,649 |, [CRNLL) ) — (16,100)
2. 2017 s | e 36,106 | oovooveerieniens 70,780 | oo, 106,886 | ...oovvvirenienns 21,214 | oo 189 | i 21,403 | e, 30,332 | oo 443 | o 54,708 | oo 85,483 | .o 15,440 |, (15,440) [ ..o 0
3. Subtotals
2017 + Prior.....cc.. | cooovvinieninens 114,402 | oo 191,212 | oo 305,614 | oo 62,696 | .oooriiriinieiienn, 250 [ oo 62,946 | oo, 86,795 | oo 486 | oo 139,287 | oo, 226,568 | ..o 35,089 | .o [(CIRELS) ) —— (16,100)
4, 2018 [ e 46,240 | .o 117,803 | oo 164,043 | oo, 38,249 | oo 2,905 | oo 41154 | o 45934 | oo, 1,942 | s 75,013 | oo, 122,889 [ .o 37,943 | (37,943) | oo 0
5. Subtotals
2018 + Prior........ | ceovrerrerrrene. 160,642 | oo 309,015 | .o 469,657 | oovovviieiieins 100,945 [ oo, 3,155 | oo 104,100 | oo 132,729 [ oo, 2428 | oo, 214,300 | .o 349,457 | .o, 73,032 | (IR 72 ] I— (16,100)
6. 2019, [, )., ST IR ) .0, T [ ., S P )., T [P PLEYL T I 27,578 [, ) .0, T [P 35,851 | oo 96,387 | oo, 132,238 [ .o, ). S [ DO, SN XXX
7. Totals. ..o | v 160,642 | .ovvvvrinn 309,015 | .o 469,657 | .oovvrvererinn 100,945 | cooovvveveiennn 30,733 | oo 131,678 | oo 132,729 | oo 38,279 | oo 310,687 | oo 481,695 | ...coovovrrrcrinnn. 73,032 | oo (CI 72 ) —— (16,100)
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 Line 7 Line 7 Line 7
Policyholders | ..c.ocvevvvivernnnee 265,518
1o s 455 % | 2. woooververennn (28.8)% | 3. wovrevrrrerinn (3.4)%
Col. 13, Line 7
Line 8
4o e, (6.1)%




Statement for September 30, 2019 of the National 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 Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1 The data for this supplement is not required to be filed.

2 The data for this supplement is not required to be filed.
3 The data for this supplement is not required to be filed.
4. The data for this supplement is not required to be filed.

Bar Code:

A RO 00 S0 AR O
* 326 2020194900000 3 =
AR RO 00 B LA AL
* 3 2 6 202 0194550000 3 =
AR ML AR LA
* 326 2020193650000 3 =
AR RO TAOR LA o
* 326 2020195050000 3 =

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2019 ofthe National Interstate Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, COMMISSION TECEIVADIE..........cuevuiecieieiieicisiie ettt ssenssns | snsesssssntesesssenes 663,499 | .ooooveeirinns 14,093 | o 649,406 | ....ccoererrrnns 638,585
2597. Summary of remaining Write=ins fOr LINE 25..........ccccoeiuieiiiciiceeeiee e sseseerensnsaesens | crereneresesisnesenns 663,499 | ..o 14,093 | ..o 649,406 | .......c.cocvevnnin 638,585

Q16




Statement for September 30,2019 of the National Interstate Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcvieeicieersie sttt es sttt saes et bes e ssanes | sesesessssesssssssssasssssssasees 39,972,682 | ...coeveevieeeeeeees 30,658,389
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ...........civveveciieteiccteee ettt ettt s sae s s ssastens | sbesbssessssssssssesssssssessessnsessessesnsessesns | sesssssessssssessesnsessesnsanes 10,064,130
2.2 Additional investment made after acquisition. 225275 | oo 186,378
3. Current year Change iN BNCUMDIANCES............c.cceveviviee et esseetes st as e st st s s s s s s s bt ssessesssessessssessessssans | sbsesassssssssssssassessesasses e besssssesesssnseses
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cevueviveieieieiesie et sessniens | coistestesissesses et sssssss st ssessssessessssens | sbsssssessessssess s b essesss b s s s b s s s sensaes
8. Deduct CUIrent YEar's AEPIrECIAtION. ..o ettt s et s s s et essesnts | fnssesssssssssssessssnsessnssnsessensnes 926,376 | oo 936,214
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 39,271,582 | oo 39,972,682
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciiiiiiiiieieiies ettt a b sse b s es s bbb s s sesesesessesesssnne | otsssesessssesessssesesessnsesessssesessnsesessssnsass | fesessssesessssesesssnsesassesessssnsesessnsesassnsas
11. Statement value at end of current period (Line 9 MINUS LINE 10).......euiereiiererieriiresienisesseesssssssessesssssssessessssassessssansesssssssanss | sressessssassesssssssessassssassass 39,271,582 | oo 39,972,682
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECeMbEr 31 Of PHIOT YEAI..........ccvieviieieieirieieeisiieeissieiss | cvreersissressessses s snsenees 0 | oo
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..........ccovvvrererninrnrneiniessrsesnnennd
4. Accrual of discount...........ccoeveeererriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON ISPOSAIS........ccevireireiireiieieieieieiei sttt bbb s s s
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees..........
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized.............cceeveenivenivcceiesee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovorriveriiiiieicieeiecses e 0 ] e 0
12, TOtal VAIUGLION GIOWANCE. .........ucveeiieeirciiieieiseieee ettt ees s st e s s s s st eesessesesensess | 2esetastessessssansenssssssansessnsensessnssnsessnnans | absesossessessnsassessnssnsessnssnsessassnsassansesans
13, SUDLOtAl (LINE 11 PIUS LINE 12)...e.vuveieiieiiiiieiieictetie ettt ettt bbb st s bbbt s s bss s st nsesns | 4iebsstessessessnsasses st st et et ss b s bt anaans 0 ] oo 0
14. Deduct total NONAAMILEEA AMOUNTS..........ccciiiuiiicieisiie ettt a b s st s s sese b s s b s s sasesesnsesessssene | etsssesesssesessssesesessnsesessssesesnsesessssnsess | fesessssesessssesesssnsesssesessssnsesassnsesassnnas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)......iiiiiiieieiisieieiisississiesssisssesssssssessesssssssessesssssssesssssssesss | soesssssssessessssassessssessesssssssessessssassens 0 ] oot 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI........ceverrrerirriseisieissiessssisessssssseese st ssesssssssssessssssssssssnssens | ssessssssssssssassssssssessassnes 18,909,278 | ...oveveerere e 20,423,666
2. Cost of acquired:
2.1 Actual COSt @t IME OF ACGUISIION. .......vurvrveierieiirisceneieie sttt es et s st b st es s ssessn | sesessessassessessess st ns e st ess st e bsessentantane | festsssnssessassasssnsessessens e bsess st entsnsenee
2.2 Additional investment made after @CQUISIION............ccccvcuiiiriieiiccce ettt sn e | cbebessebesss s e b s s et s b bsreaens 66,344 | oo 1,005,180
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iINCEASE (ECIEASE)..........cuevcveiueieeiieiiesiie ettt ettt b bbbt s s s s bensesans | sesessesssasses e s s sessesassnsns (2,475,733) | oo 249,750
6. Total gain (I0SS) ON QISPOSAIS........cvevevreericrieisie ettt ettt s st s s s b s st n s as s s ssesss st essesssbessessnsnsenes | sessessesssssssessesassessesassnanes 4,226,376 | c.ocveeerereeeeeeerad 4,411,946
7. Deduct amounts reCeIVEd ON QISPOSAS..........c.cuevuiuiuriiiieieisitese ettt b bbbt st b st s s sensesnaes | sessessesssestesesssessesssssnans 6,102,833 | oo 7,181,264
8.  Deduct amortization of premium and AEPrECIAHON............cvurueirerrereieiississisessiss ettt ss s ses e ssnass | sessessassssssessasssssssessessanssessessastansnsss | ssessunssnssnssassnssnssessessnssnssessasssnsnnssnes
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10).........ccccovrrrerrrrisreiieiseesiesesiesissenes | ceresiessssesissessesssssesenns 14,623,433 | oo 18,909,278
12, Deduct total NONAAMILEE BMOUNLS............cceiuiieeieiiieteieicieie ettt a e s st bbb s s b s bensessesss | stsstssessesssssssssssssssensessntensessessnsessesns | ebsssossessessssessessstenses et s tesessesensanseesns
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......ciieicuiiiieiiiisiesisissiesessesssesssssssssssssssssssesssssssesssssnss | sssssesssssssessssssessasssssnsns 14,623,433 | oo 18,909,278
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 YEA..........ccveicveieieieeee et eesnes | eveevesessesessessesesssesans 941,178,650 | wvovveereerereeiieeiae 921,478,118
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ....98,801,130 ...200,560,679
TR Vo7 (U= o) o [FTolo 1 PO ISR 760,806 3,331,484
4. Unrealized valuation increase (decrease). 22,549,920 (3,573,452)
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne .....1,571,214 .. 1,401,179
6. Deduct consideration for bonds and stocks disposed of... ..106,969,222 ...177,198,982
7. Deduct amortization of premium.... ....1,832,338 ...3,753,867
8. Total foreign exchange change in book/adjusted CArTYING VAIUE............ccvevuevieeieieie et ssssssesssns | stessessesisssseses st essssssssssessessssessessssans | stesssssesssssssessessssessessssesses e sessesaesensnes
9. Deduct current year's other-than-temporary impairment FeCOGNIZE..........couveieiiurieieieese st ssesssiens | vnsessessssesses st s sssesans 1,070,379 | oo 1,431,853
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........cvwrrerrrririninrinns | cesresressiisesrssessesssssessessenens 67,322 | oo 365,346
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccreurrvieiinisiiisisiesseessienns | reressssessesssssesesessenns 955,057,103 | .ocvvevereriereieieieiens 941,178,650
12. Deduct total NONAAMItIEA AMOUNLS............coiuiieiiieciieicieee ettt bttt s b sse s bsss | dstessesssessesssssssessesssssnans 1,288,445 | oo 854,376
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.veiiiiieieiisiisessiisissiessesseessessssssessssssssssesssssssessessssenss | siessessssassessssassessssassenns 953,768,657 | ..ovvveereieisieieieis 940,324,274




Statement for September 30, 2019 of the National 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

20ISO

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 ()- e vvereeerrereireieeeeeiserseseiee e ses s sess s ssessssessessssessens | seseesssesseenssnsseseen 623,650,031 | ..ovvveerereieins 28,489,235 | ..o 29,894,606 | ...coovvrririreireirieieins (269,557) | .vocveveeeercinireines 634,156,075 | ..ooovrrercriennd 623,650,031 | coovovverrririennd 621,975,104 | ..ooovrrirend 633,473,868
NAIC 2 (). v vttt eeen 97,517,306 | oo 2,521,207 ....99,378,674 97,517,306 | oo 95,616,263 | ....cvooverrrirriennd 92,881,528
NAIC 3 ():vuvvereeieereieierieieeseie st ss ettt essennsns | eesessessssssessessssesseens 4,540,691 | oo 753,500 | coovrveirireieieineeeeseinnens K0 G T0EE) | 5,612,258 | oooovvviercsien 4,540,691 | ..o 5,215,870 | oo, 5,355,689
NAIC 4 ().t et t e snsens | sessessessssnssasseesssssessesnn 295,318 | vt | et 8,345 | .o (16,510 | cvvuvvveeeerrreeeeseiseeereesereeereenes | ceverenseeesssseeeesseessennees 295,318 | oveeerereeee e 270,483 | oo
NAIC 5 (): e ettt sttt snsns | sessessessssnssasseesssssessenns 847,882 | oo 5,367 [ v | e (19,489) | oo 523,990 | overeirrieeseeen 847,882 | oo 833,760 | oo 510,548
NAIC B (). vuvvereerrereeeinereiseieessseeseeseisesee sttt sse st essesssssssesesensens | snsssssesssssssassessssssasenas 575,000 | .vviirieiiisrierieississereess s | e ensesnnennees 575,002 | oo 2 | e 575,000 | oo 575,000 | coooveiee s (1)) 575,000
TOtAl BONAS.......ccversriescreesnenns s ssss s s s ssss s s 727,426,228 | ..o 31,769,310 | oo 34,425,837 740,245,998 727,426,228 | ....oovvvvvrivirinans 723,911,461 | oo 732,796,633
PREFERRED STOCK
NAIC Tttt st es e | resesieese s senenns 3,039,826 | ..vvuurveererriinerriiieennieresieeenes [ et | et 35,780 | oo 3,040,875 | cvooourreerrrireriiien 3,039,826 | ..o 3,075,606 | ...ooovvvermcriirnrriennaes 2,925,870
NAIC 21ttt ssn s | sesesteeses et nenenes 11,012,909 | ..oovveocrrircriiieens (1,004,042) | ...oovvvvirrrrireriiennne (1,000,000 | ccvvvvovvcvermernirreeineens (66,154) | ...oovevermrrirrcrrennae 10,810,119 | covvoorcrrercrrirrcnenns 11,012,909 | ovvoovcvricrrircnenns 10,942,713 | covvoocvveeriincnenns 10,541,176
10, NAIC 3ot st enssts | st 3,079,162 | .ooovvvvvvcerirerrisssesssessssisssenes | oeesisseessnessssessenns 116,875 | oo (6,312) | covvvvvcerereerircenenns 3,032,618 | ..oooureerrrrireriii 3,079,162 | coooovvvereerireriiien 2,955,975 | covooierrierinseeines 2,488,075
1.
12, INAIC Bttt | sesiine s 40,253 | ..oovvermereiisesssiessisessssneseses | sresesieasi sttt | Shts et | ettt 140,253 | coooonrcininrienes 140,253 | covoovrvecerierriineenns 140,253 | covoonereeecniriienes 140,253
130 INAIC B | thte e 0,775 | ottt | sene st | see Rt | nerere st 9,775 | o 9,775 | oo 9,775 | o 9,775
14, Total Preferred SIOCK..........ociuriiieiiinieiseeeseeeseieesssinies | oresnissesessnesssssneees 17,281,925 | oo (1,004,042) | ...ooovovveniiriiiiniins (883,125) | ..voviriiirsinieieninina (36,686) | ...oververeeeriniisiieinas 17,033,639 | oo 17,281,925 | oo 17,124,322 | oo 16,105,148
15.  Total Bonds and Preferred STOCK. ... iiiriiiiiiiissisensssssisersisssisessess | nnessesenssssssesensnenns 744,708,153 | ..o 30,765,268 | ..o 33,542,712 | oo (894,926) | ....vvivinririirinininas 757,279,637 | oo 744,708,153 | ..o 741,035,783 | oo 748,901,781

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC26...... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S.......... 0; NAICBS.......... 0.




Statement for September 30, 2019 of the National Interstate Insurance Company
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999.........coiiiiriciniricieiens | e

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PHOK YEaT..........cccveviveieiceiecesee et
2. Cost Of ShOrt-term INVESIMENES ACAUITE. ........ceveeicree ettt sttt s st ssstesans | eebessessesssssssesssssssessessssassesstssessessnsnnans | suessesissessesesessesssnsessesensaes 3,481,350
3. ACCIUAN OF GISCOUNL. ...t | Hie bbb bbb bbb biens | ersbereb bbb 20,050
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total Gain (I0SS) ON QISPOSAIS........c..rviririiiieiseiiieiseieieise ettt s sttt s b es s b s essessesssanses | 4ebessessesanseseb e s essebse s e s s b s s s s ensesetensessns | aesebsssessessnssssesses et en s et e s e s s b nsebsns s
6. Deduct consideration reCEIVEd ON AISPOSAIS.............cuurviuireiiiiieie ettt bbbttt b st s bt | sebssessesssssssessessssessessssesses s bsbessesssanaes | suessesissessesissesses e ben s s s saes 3,500,305
7. Deduct amortization Of PIEMIUM..........ccciviieieieiieis ettt s et sttt s et s st s s s s s sss s b ssesnsanes | sbsessesssessesnsassessnsssessessnssssesssssssessesans | sessessessesissessesssessesssssssessessnsanees 1,095

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvwuururieririeereieeeereiree et eeeesseseessessseesens | serssssessssssssssssessssenssesssensssssssnsessssassesns | sesesssssssesssssssasseessssnsessessnsassssnssssesssenes

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11, Deduct total NONadMItted AMOUNLS............c.eviveicicieic ettt bbb s

12. Statement value at end of current period (Line 10 MINUS LINE T1)....vuiueieiireirisrasesssssessssasssssssessssesssssssssssssnssnsssssesssssans | sssossssssssessassssssessassesssnsssssessenssssessns 0 | ot 0

QsSl03




Statement for September 30, 2019 of the National 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

QsSI04, QSI05, QSI06, QSI07



Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired............ccooeveevrverecrereveiereienae

. Accrual of dISCOUNL.........c.ocveveeiciieic e

. Unrealized valuation increase (deCrease)........c.oeeuevererrersirerennnnns

. Deduct consideration received on disposals...............c.ccccrererriernnnes

. Deduct amortization of premium...........c.coevveereninsnrrsiesnsnsiennns

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3

. Deduct total nonadmitted amounts............ccccvevrereresierereeiens

. Statement value at end of current period (Line 10 minus Line 11)....

2 X

............................................ 31,878,216

.......................................... 161,391,925

............................................ 70,512,903

.......................................... 260,778,146

.......................................... 161,599,525 | ...ovvvcrrrrnrinninnnn. 299,412,834
............................................ 31,670,616 | ..o 31,878,216
............................................ 31,670,616 | ..cooovovvvivnriinciinniisniiennnnnnnn 31,878,216

QSI08
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Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE A - PART 2

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

1 Location 6 7 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 Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Land and Office Building, 4059 Kinross Lakes Parkway.............cocoverncereeninereneencenns Richfield OH.. |07/15/2019.... | Ritenour Group...
Land and Office Building, 4059 Kinross Lakes Parkway...........c.cooovieinrnrsiniinnninnens Richfield . | OH.. | 09/15/2019.... | Ritenour Group...
0199999. Totals.... 0 101,082
0399999. Totals.... 0 101,082
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 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 Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in in B/A.C.V. 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| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
5 6 7
2 3
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

NONE

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 7 Change in Book Value/Recorded Investment 16 17 18
8 9 10 11 12 13
Current Year's

Book Value/Recorded Unrealized Other-Than-

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign Foreign Exchange| Realized Gain

Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Gain (Loss) on (Loss) on Total Gain (Loss) on

Loan Number Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Disposal Disposal

NONE
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Statement for September 30, 2019 of the National 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 11 12 13
3 4
NAIC
Desig-
nation and

Admini-

strative

Symbol/ Date

Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State lamgeof V¢ or GaneralRal Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./JA.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|Primus Capital Fund VII, LP.......ccovviiiniiiininsrenins |Cleveland ......................... |OH. | Primus Capital Fund VII, LP.......c.ccccovvunee. 12/31/2012 1 09/11/2019 | .....e0.822,367 | cooovvivinnivniiniins oo [ o | aenerisssseennnens | ansmneenne (1 R RN 622,367 | ....2,754,698 | ..o [ eunne 2,132,330 | ..... 2,132,330

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........ccccocoeovieiissisninicaen, 0 0 0 0 0 0 622,367 | ....2,754,698 | ..o 0 | e 2,132,330 | .....2,132,330
4499999, SUDLOLAI = UNGFAIIATEA. .......vooveriesis ittt et kb e sttt 0 0 0 0 0 0 622,367 | ....2,754,698 | ....occoeee0 | o 2,132,330 | ..... 2,132,330
4899999, TOMAIS........eeerereireieaeese ittt ee etk s8R SRR R Rk eeERe eEEAeLE e eR R AR LR R LR 0 0 0 0 0 0 622,367 | ....2,754,698 | ......ccec.....0 | 2,132,330 | ..... 2,132,330 | ccoovrerins 0
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Statement for September 30, 2019 of the National Interstate Insurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
912828 Y8 7 |UNITED STATES TREASURY.....coitiimiiimiriirinieninississsissensssssssensenesseeas | 07/26/2019........ GOLDMAN.... ittt sttt | fonnss st sens ettt nsenns | enes et 59,700 | oo 60,000 | .o T
0599999,  TOtal - BONAS = U.S. GOVEIMMENL...............cvoveeeieeiiieecteteieiteteeeteteteceeteteteeaetevesaetesesaeaesesestesesessees  etessesetesasessesessesesesssesesassesesesessesasesssesesssesesasassesessesetesssssesansseesesssseses s sesesssesesesassesessesetessessesassesesesssastesssssesassnsess  tevarsesassssesesssssesassssesesssesasassssesssnsess | eversssesisesesesessesasnsesessassesaes 59,700 | coovverrieieeeieceee e 60,000 | ..covverereririnenae 0 XXX.oireirnn
Bonds - U.S. Special R e and Special A
647201  HC 9 |NEW MEXICO MTG FIN AUTH.......c.ccc.... 07/10/2019 RBC CAPITAL MARKETS ..ottt essesssens | esisesssssssssessnseessesssssesenenes 1,628,400 1,500,000 | .ooveorrrieieieireieieene AFE e
64988Y CS 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV... 09/12/2019........ |RBC CAPITAL MARKETS........etiiiiriirireieieieiesieee et ssessesssensenne 2,152,780 2,000,000 AFE e
88275F  RD 3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. 07/17/2019. JP MOTGAN. 1. st | snb et b 1,111,770 1,000,000 | .o 1FE. s
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENES. ... v rersirseeieritestrersieitestiatass eotessseesseeesesasseeseeseesesesseeseeeeseeseeseese8e08eE 128 aeEsE8 o088 L8 108408 £ 08 E 8L E 428421 £E 28 4EE 4284012842848 £ E 408 o080 E 4L 1o e s s b a2 eeeb et enrans | 4mfeeseesetsssansessesansessensessesansansensnsnsanses | sreressneans 4,892,950 | .o 4,500,000 | ..o 0 L.
Bonds - Industrial and Mi:
00217L  AA 0 |AREIT 19CRE3 A - CMBS.......cooiiiiiierieiiieeiseieie e 08/09/2019 MORGAN STANLEY CO...ccoouiiriiiriiiieiseieississisesesissiesssssssesessessssssiesisnies | evsesssssessessssesessesssssssssenes 1,000,000 1,000,000 | ..ooveoveereieieeieieinenes TFE s
00217L  AC 6 |AREIT 19CRE3 AS - CMBS........cooviiiriiieinnicissireienisein 08/09/2019........ | MORGAN STANLEY CO......coevuiriiiiniiniiieiiniesiesississiisnis 1,000,000 .1,000,000 AFE e,
03674X  AC 0 |ANTERO RESOURCES CORP..... 07/18/2019 DEUTSCHE BANK SECURITIES, INC.......ocoiiiiriieiniisieeiiseseieeieissiesiesienis | evierinsisessesssseessesssssenenenes ...470,000 500,000 SFE e
03674X  AF 3 |ANTERO RESOURCES CORP..... 07/26/2019........ DEUTSCHE BANK SECURITIES, INC........vvriiiiiiiieiineierisiseisiesissiesssinis | eesersnsssssessssiessessssssssenes ...283,500 ....300,000 BFE e
038370  AA 0 |AQFIT T9A A= ABS.....ooiiiiiieietieeesse sttt ssesenes | oerinnssssenes 09/16/2019........ KEYBANK CAPITAL MARKETS INC.......coiiiiiiniiiiieiniiseiesssiesiesssesssiesisnis | evierississsesisseessesssssenesenes 1,499,767 21,500,000 | oo TFE s
05377R  DQ 4 [AESOP 193 A- ABS.....ooviieriiiiniiscicesiceiesssiissis 08/19/2019........ JP IMOTGAN. ..ot | bbb 1,499,973 1,500,000 TFE. s
05492K  AA 7 |BDS 19FL4 A-CDO C 09/09/2019........ |BARCLAYS CAPITAL INC FIXED INC 2,000,000 2,000,000 | coveereeneeeirenreeeeeseeeeeeeeeeees 2,471 |1FE...
05531F  BJ 1 |BB&T CORP........cccocvvmririririens 09/09/2019, RBC CAPITAL MARKETS........ccooviiiiiiniiicierissississsessssi s ssessssens | esisessssssssesssssessesssssssssnenes ...999,260 1,000,000 TFE. s
05973B  AA 5 |BANC 19CREB A - CMBS.......cooiiiriiieieieeeeieeiesie s sseessess e 09/13/2019........ WELLS FARGO SECURITIES LLC.......ovieieiireriiiiinrieiseieresissesesssenssssesenins | sovsisessessesssssessessssesessessnes 1,000,000 1,000,000 | ..oooveoveereieieeirereieenes TFE s
07330M  AC 1 |BRANCH BANKING AND TRUST CO......cocovvuiiirriniiieriieiesisnissiisiiis 09/09/2019........ GOLDMAN. ...ttt | aebtis st 1,000,000 1,000,000 | oo TFE i
126694  UN 6 | CWHL 0531 2A3 - CMO/RMBS.........oovoeriiierrieireeeseeeeieeseneenes 07/10/2019........ CREDIT SUISSE SECURITIES (USA)......coiiiiirriiiieinireesnsierinsissesessesssseessens | seeseesesssssssssssesssssesessnsens ...996,596
17288X  AB 0 |CITADELLP.....covvvrvirievirciirins 09/11/2019........ | UBS SECURITIES. . ...498,570
34417Q  AB 4 |FOCUS BRANDS FUNDING LLC - 2018-1 - ABS........covvreereriirneirererisnererineiesineesenes | seeereneinsnnns 09/05/2019 BARCLAYS CAPITAL INC FIXED INC.........cooiiieierinrierinirneineierssisesserississeens. | eveersesiessessssesessessessenerenes ...788,804
4665IN  AA 2 |JOLAR 19T A= ABS.....ooiiiiiciiscer e C 09/10/2019........ DEUTSCHE BANK SECURITIES, INC.......vvriiiiiiiniineierieisesiensssiessssinis | eviessssssssessnsiessessssssssnenes ...487,469
59980Y  AJ 4 |MCMLT 184 M3 - CMO/RMBS.........coorerrierieriiierinrieeineeeesesiesiesineenes 09/25/2019........ PERFORMANCE TRUST CAPITAL PARTNERS........cootiiiiriiinrierinnieiisnieriens | cerieriesinesesssseessessesseseenes 2,022,637 . | .
629400  AE 2 |ERL 161 A2-ABS.....ooiiiiiierieieeieisesess s 08/20/2019........ CANTOR FITZGERALD # CO....ovvirirriisiriesissieesesssisssssssssssesssssssssessns | sesssssessssssssssssssssessesssens 1,015,000 1,000,000 | ..oovoverieirieieierieines 421 | 1FE s
67575N  BL 6 |OMART 19T1 AT1 = ABS.....oiieieieeseiesesseie s 08/09/2019........ |BARCLAYS CAPITAL INC FIXED INC 2,000,000 .2,000,000 AFE s
67575N  BR 3 |OMART 19T2 AT2 - ABS......oiviieiieieriesnierssessssssisnsenns 08/09/2019........ BARCLAYS CAPITAL INC FIXED INC......ccoevririeriiierisisiisieissiessesssisseens | orsessssssssesssssssssessssssssneses 999,998 | e 1,000,000 [ L AFE e
71424#  AA 3 | PERMIAN HOLDCO 2 INC 09/30/2019........ AFG Private PIACEMENL..........cuuiiriiiiieieiisicieiseiesie e sesssseessniens | sotisessessessese sttt nssssstene | ehsessessessess st ees e enes 3543 | e D43 | 5GI
714244  7Z 6 |PERMIAN DD 14.00 10/15/2021..... 09/30/2019........ AFG Private PIACEMENE..........euriiriiiireieiiieesise s ssssssesesssssns | sossssssessessssssssessssssessesssssesssessesssnsns | sbsssosssesssssessessssssessosssssnsseses 1,824 | oo 1824 | s 5G|
74153W  CL 1 |PRICOA GLOBAL FUNDING I.... 09/16/2019........ JP MOTGAN. ...t | ettt 1,999,820 2,000,000 | ..oovererrricierieierienienes TFE s
74332W  AA 1 |PROG 19SFR3 A - ABS.....c.ooiriiriieririsiennsssiersssssesss s 08/07/2019........ MORGAN STANLEY CO...vuirriririisierieieisesissssse s ssssesesssssssssssessassss | sessessssssssesssessssossssssnsneses 1,999,953 . 2,000,000 | .vovrrereririeieriseeeninies AFE i
74332W  AC 7 |PROG 19SFR3 B = ABS.......coeiiiirririirierissiseeesissiesisss s 08/07/2019........ MORGAN STANLEY €Ot sesesssssssssssiessesins | eresessessssssessnsssessesssssesssessessssssessesinse | sesessnsenes 999,978 | oo 1,000,000 | .ooverrerieieirrireieinienes TFE. s
78403D AN 0 | SBATOW 191 1C = ABS.....oviiiiiririerissisiesis st ssnssssnsns 09/10/2019........ BARCLAYS CAPITAL INC FIXED INC......cooeivirieriiierisississierssiessesssisseens | ersessssssssesssesssessssssssnenes 1,500,000 | coovvvvvvrnrreiniiniineeennn 1,500,000 | oo AFE i
94354K  AA 8 |WAAV 19T A - ABS.....oiiiiiini s 09/30/2019........ GOLDMAN. .ttt senenins | anbsteensnne st 749,967 | e 190,000 | i 0 JIFE. s
3899999. Total - BONS - INAUSHTIAl @NA MISCEIBMEOUS. ... ... cvreveeieiereitsissseesess st esss e sssssssssssess e essssesesses oeksessseeeeseeeseeees e 808 e840 e 8808408088808 0808108448148 0848888014 E 0108808 E bbbt en bt fhnbsestenses st et enb st 26,816,660 | ..o 26,820,668 | oo 20,704 XXX....
8399997, TOtal = BONGS = PaIt 3.ttt ettt b8k f R b e 8ok o oe18eEESEEEEE LR £ E o E L E R EEE£EE R f £ L L L E LR E L EE e oL E L E L E L E L E LR f e E AL E LR EE L E LR R R bR en b fbithsen bt 31,769,310 | oo 31,380,668 | oo 20,704 . .
8309999, TOAI = BOMAS. ....v.vrrtsereisteserssteeesesesssssss s esss e essses s en s es s E 8ot E o848 seE b entse 4eEse8EoeEeEs e L eeEfeeE oL 8 o0E 08 L8R 1oL E 4080 E L1408 E 8L oL 8L L L1 E A E L1 R Rt e bttt fhanksent ettt 31,769,310 | .o 31,380,668 | i 20,704 XXX
Preferred Stocks - Industrial and Mi
693475 AM 7 | PNC FINANCIAL SERVICES GROUP INC.......cocuiiimiimiiiiiiienisisisnisssisssieesssesnens | ................ | 09/01/2019........ JP MORGAN SECURITIES INC.. (1,000,000.000) | c..ovveniinniiiiieniriiiniend (1,004,042) [ ..ot | v P2FEV
8499999. Total - Preferred Stocks - INAUSHAl AN MISCEIIANEOUS................cco.oviveiicieieiceeeeiccteteceteteiiits eteteteteteeet et et etet et s et et s seeetesastetesesaesesessesebesasaetenesetes s aesesenseeetes s setesnsesesessetetesessesassesesesesassetensesetesensetesannseetessnsets  tevassesessssesesesessesasassees (1,004,042) XXX e 0
8999997, TOtal - PrEfErTEd SIOCKS = PAI 3. ...ttt se e st b ses sttt eeeersenes | oe4seeseeEseeseeEseE o0 8 e eeEeeE e840 808 ee 80808 eE 848 E 8oL E 08084084 E 8ok e840 E e E 1oL 84012 b L1408 E 8L E sk b ettt b et st st ans | ehsisentestess st n st (1,004,042) XXX s 0
8999999, TOLAl = PrEIEITEA STOCKS. ... .c.cvuceivieiicteteicteteee ettt ettt ettt e et eeetetes s aetesesaeas  euetsssetessassesasseseses s seses s seeesessesesesassesessssesebessssesansesetesassesesaeseee st s sebes s ses et s sesetessesssas s seseseseesetansesetesansetesansssetennsete  tesarsesesssesesesestetasneees (1,004,042) XXX e 0
Common Stocks - Industrial and Mi
389375 10 6 | GRAY TELEVISION ORD.......cootiriireiiiireririsisesisesessseee s ssssssenssseses ‘ ‘ 09/05/2019........ THE BENCHMARK COMPANY, LLC 30,000.000 | ..cooverenrerrierinieieieeenen 444,393 XXX [ | I
655664 10 0 | NORDSTROM ORD.........couiviiiiiriiirniisierissieeesississsessesisssessesssseessessenes 08/20/2019........ ISIGROUP INC.....cooorvrieiriieiseeeeiceniee 20,000.000 | ..coovvorerirrieriee e 516,084 XXX s | I




Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
876030 TAPESTRY ORD.......coovvvmriiiinirnierisnirereriniens 08/15/2019........ 4,700.000 . 98,693 XXX [ .
87901J TEGNA ORD 09/04/2019........ WOLFE TRAHAN SECURITIES 20,000.000 | .oooverrererierireeereeieeieeiens 294,702 XXX [ L.
92553P VIACOM CL B ORD.......ccooiiiiiiiniisiisniniis 09/03/2019........ 2,000.000 | oo 48,995 XXX L.,
9099999. Total - CommOn StOCKS - INAUSHTIAl AN MISCEIIANEOUS. .......euueesiisieeisssers e tesssissers s sens e oesesees st e f 8RR E L8R E £kt st ees et bbb 1,402,867 XXX 0 XXX.
Common Stocks - Parent, Subsidiaries and Affiliates
92206@ VANLINER INSURANCE COMPANY. . | 06/30/2019.. 5,729 XXX s Ko
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANT AFfIIEEES. ... ... ruueiu ittt bttt ettt E 888 E L8R eE bbb fbeb st seber bbb 5,729 XXX 0 XXX.
9799997.  Total - COMMON SEOCKS = PAM ... m e oehseeE e o0 E £ R0 E 8 e f R f S8 E 00 E 0888 E S E e E 00 ne thebiens bt enrees 1,408,596 XXX 0 XXX.
9799999, TOLAI = COMMON SEOCKS........cveevieeiieiseteiteite ettt ettt eeetess st stesse st essesessessessessssessessesensesses | febsessesssassessesssssssessessesassessessessesessassesassassessessessesassessessessssessessesansessessessesessessebasseesesses et assessetsesastessessessesantessessnssnse | shsssessesssssssassessssnsns 1,408,596 XXX 0 XXX.
9899999. Total - Preferred @nd COMMON SHOCKS. ... ... .ttt se oeksesssee s s et 8o E e 088808 E 08808 £ o0 E 0888 f 008080 b bbb ehebienssenen e en b ees 404,554 XXX 0 XXX.
9999999. Total - Bonds, Preferred and COMMON SLOCKS............cccveieiiiiireiieiieieieieiisie st sissseesssessssietees etsessesassassesssesssessassessssassessesses et essessesssessesses et assessesse s et a s s se s e s es e s s s e e s s s s b e s e e s st s st b s e s s e st ebenbessessntense edssessesssssssassessnsansens 32,173,864 XXX 20,704 XXX.
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
1 12 13 14 15
NAIC
F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
i Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment| B.J/A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity Market
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./A.C.V. Disposal Date | on Disposal | on Disposal During Year Date Indicator (a)
Bonds - U.S. Government
36241L S7 2 |GN 783242 - RMBS .. [ 09/01/2019. [ PaydOWN........corveeriieeriicniiereieniesiienies | e | cevvieniens 13,336 | oo 13,336 | oo 14,045 13,816 (480) (480) 13,336 274 1 02/15/2026. | 1......cccoooucee
38373A D9 4 |GNR0969E PV - CMO/RMBS .. | 09/01/2019. | Paydown 1,958 1,958 2,058 2,032 (74) (74) 1,958 52 | 08/20/2039.1....
38375C 6N 5 [GNR 12116B PG - CMO/RMBS .. | 09/01/2019. | Paydown 4,305 4,305 4,419 4,336 (31) (31) 4,305 55 | 10/20/2040. | 1
38375G 2G5 |GNR 12102F DN - CMO/RMBS .+ [ 09/01/2019. [ PAYAOWN......coorvveerrierreereniireeiseniieeesiennes | cevevisessssssissesinnns | cevveneneens 18,641 | oo 18,641 | oo 18,629 18,624 17 17 18,641 | v | wvennerrerisnens | eevverinnrninnns0 | v 191 | 09/20/2040. [1....
38376E  VJ 1 |GNR09110B AB - CMO/RMBS. .. | 09/01/2019. | Paydown 7,876 7,876 8,252 8,066 (190) (190) 7,876 204 | 04/16/2039. [ 1....
38376X L5 0 [GNR1031L AP - CMO/RMBS.... .. | 09/01/2019. | Paydown 23,567 23,567 24,520 23,690 (122) (122) 23,567 626 |08/20/2038.]1....
38377E NN 0 |GNR 1042M NH - CMO/RMBS.. .. [ 09/01/2019. [ PaydOWN........oorveeriiieriiciiierieniiesiienies | e | cevvieniens 15,336 | ccovcrrenne 15,336 | .oocvcienne 15,916 15,474 (137) (137) 15,336 | ..o | v | ceeriieniieenn0 [ i 409 | 04/20/2039. | 1....
38377L ZD 3 |GNR 10127A NH - CMO/RMBS. .. | 09/01/2019. | Paydown 28,747 28,747 29,614 29,014 (268) (268) 28,747 577 | 02/20/2039. | 1
38378T AF 7 |GNR 1371A GA - CMO/RMBS... .. [ 09/01/2019. [ PaydOWN........oorvviiicriiicrienieciesiienies | e | e 18,018 18,037 (20) (20) 18,018 301 | 07/20/2041. {1....
38379X KD 1 |GNR 1683D AP - CMO/RMBS <. [ 09/01/2019. [ PaYAOWN......coorrveerrierreircnrirceiseerireessennes | revesesessssessssesssnns | cvesneees 114,106 | ..........114,106 | .........119,009 | ....ccccoornee 17,878 | oo | v (3,772) (3,772) 114,106 2,313 | 10/20/2045. | 1....
912828 F3 9 |UNITED STATES TREASURY.......coccooviimiiissiisiiissiiinas .. | 09/30/2019. [ Maturity @ 100.00.........cc0oemiiisiiiniiisiiienns | s | v 600,000 600,879 (879) (879) 600,000 [ ..ocvecriennies [ | ovnrisnniennnn | e 10,500 | 09/30/2019. | 1....
0599999. Total - Bonds - U.S. GOVEIMMENL...........iveeruiiiieeisiiiiisiessiies st ssssssssssssosiissesisssssesossessessssssss s sssessessssssssssssessssssssssssssesses | onsesveeos 845,890 | .........845,890 | ..........860,158 | .............. 851,846 [ ..coooovereennad 0 [ e (5,956) 0 (5,956) 0 845,890 0 0|0 | e 15,502 XXX
Bonds - U.S. States, Territories and P
68609T DM 7 |OREGON ST. | . ‘ 09/03/2019. | Direct 20,000 20,000 21,533 21,229 (130) (130) 20,000 .o Lo | v [ 407 | 12/01/2048. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & Possession: 20,000 20,000 21,533 21,229 0 (130) 0 (130) 0 20,000 0 (] [P o [ [ 407 XXX XXX
Bonds - U.S. Special R and Special A
196479 2D 0 [COLORADO HSG & FIN AUTH. .. | 08/01/2019. | Direct 30,000 30,000 31,701 31,701 (103) (103) 30,000 | .ooooveecriens [ e [ 0 [ s 421 | 05/01/2049.
19647P BA 0 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. | 09/03/2019. | VARIOUS 2,699 2,699 2,699 2,699 0 0 2,699 58 | 02/01/2044. |1
20774W  G9 6 |CONNECTICUT ST HSG FIN AUTH o+ [ 09/12/2019. [ DIFECE. ..o | cerevissiissiesssiienns | ceeveeniens 70,000 | ..cooeueee 70,000 | ...ooeeuee 72,858 70,785 (666) (666) 70,000 11/15/2040. | 1
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG o [ 09/12/2019. [ DIFECE.......ooooereereiriecisessineins | v | e 35,000 35,000 37,257 36,046 (389) (389) 35,000 11/15/2032. | 1FE....
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN.. .. | 09/12/2019. | Direct 30,000 30,000 31,762 31,447 (134) (134) 30,000 11/15/2041. | 1FE....
3128M1  CK 3 |FH G11974 - RMBS. .. | 09/01/2019. | Paydown 3,493 3,493 3,542 3,484 9 9 3,493 05/01/2021.|1....
3128MB DN 4 |FH G12609 - RMBS .. | 09/01/2019. | Paydown 2,903 2,888 (39) (39) 2,849 04/01/2022. |1
3128MM UM 3 |FH G18587 - RMBS. .. | 09/01/2019. | Paydown 66,937 66,276 | ...ovooerriieris | e (2,660) (2,660) 63,617 02/01/2031.|1....
3128P7 5B 5 |FHC91742 - RMBS .. | 09/01/2019. | Paydown 81,190 80,846 (5,122) 75,724 01/01/2034. | 1....
3128P7 7L 1 |FHC91799 - RMBS .. | 09/01/2019. | Paydown 65,505 65,329 (2,701) 62,628 11/01/2034. |1....
3128P7 Q6 3 |FHC91377 -RMBS .. [ 09/01/2019. [ PaydOWN........corveecrieriicniieceieniienniienies | ceenviseeinsniisensnnes | cenverenen80,228 | 140,228 | e 43,497 | oo 43,098 | ..o (2,869) 40,228 06/01/2031. |1
3128P7 QN 6 |[FHC91361-RMBS .. [ 09/01/2019. [ PaydOWN..........crvvureereinciereienisniienins | e | e 80,617 [ 1 40,617 | e 43,384 | ................ 43128 | oo (2,511) 40,617 03/01/2031.|1....
3128P7 W5 8 |[FH (91568 - RMBS .. | 09/01/2019. | Paydown 51,267 51,050 (2,340) 48,710 10/01/2032. |1....
3128P7 XX 6 [FHC91594 - RMBS .. | 09/01/2019. | Paydown 51,277 51,063 (2,301) 48,763 01/01/2033. | 1....
3128PV  BS 8 |FH J15449 - RMBS .. | 09/01/2019. | Paydown 31,187 30,787 (1,555) 29,232 05/01/2026. | 1....
31294L 6V 0 |FHE02684 - RMBS, .. | 09/01/2019. | Paydown 6,664 6,664 6,985 6,750 (85) 6,664 03/01/2025. | 1.....ccvveeve
3130A8 RQ 8 [FEDERAL HOME LOAN BANKS.........cccoooommmvimiriiirriieniens .. | 07/26/2019. | Maturity @ 100.00.........ccocvvverervennrirneriirenns [ cervieeriseeiinseiiennns | s 1,500,000 | ....... 1,500,000 | .......1,500,000 | ........... 1,500,000 (VN FOORTOOTON IO 1,500,000 07/26/2019. | 1....
3132J4 H3 6 |FH G30949 - RMBS .. | 09/01/2019. | Paydown 50,790 50,790 53,520 52,952 | oo | e (2,162) (2,162) 50,790 08/01/2036. | 1....
3133X8 AS 1 |FEDERAL HOME LOAN BANKS... .. | 08/15/2019. | Maturity @ 100.00..........cccervererirerrenerirnens | cevrvieesiiesrisesiieens | cveeeneees 350,000 350,000 384,682 352,929 ...(2,929) (2,929) 350,000 0. 17,938 | 08/15/2019.1....
3133XU 3G 6 |FEDERAL HOME LOAN BANKS... .. | 07/01/2019. | Maturity @ 100.00. 250,000 250,000 293,185 253,071 ...(3,071) (3,071) 250,000 0. 10,938 | 07/01/2019.|1....
3133XU  MS 9 |FEDERAL HOME LOAN BANKS.........ccocovmeruierrinnriinnens .. | 09/13/2019. | Maturity @ 100.00.........ccccvvererveerirnereinens [ cerrieerinenninsesinienns | e 2,580,000 | ....... 2,580,000 | .......2,961,508 2,616,114 (36,114) (36,114) 2,580,000 0. 116,100 | 09/13/2019. | 1...cvvvvvreee
31350A BR 8 |FEDMFH MO034 A- CMBS .. | 09/01/2019. | Call @ 100.00. 5,000 5,000 5,143 5,024 (14) (14) 5,012 (12) | oo (12) [ 121 | 04/15/2025. |1....
3136A1 N8 4 [FNR11114B VA - CMO/RMBS <. [ 09/01/2019. [ PAYAOWN.......ooorieerierreieeriiceiieniieceiienies | cesssireessisssissssinns | cveeneees 369,430 369,430 394,482 370,135 (705) (705) 369,430 8,012 | 07/25/2026. |1....
3136A4 VH 9 [FNR 1214C HA - CMO/RMBS, . | 09/01/2019. | Paydown 1,387 1,387 1,369 1,373 14 14 1,387 19 | 07/25/2040. [1................
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3136A5 BB 1 [FNR 1240C PA - CMO/RMBS.... .. | 09/01/2019. | Paydown 14,367 14,396 (30) (30) 14,367 (VN [ 192 | 09/25/2040. |1....
3136A5 P6 7 |FNR 1253A PB - CMO/RMBS.... .. | 09/01/2019. | Paydown 37,870 38,477 (606) (606) 37,870 0 566 | 02/25/2041.(1....
3136A6 4N 1 [FNR 1272E QE - CMO/RMBS, .. | 09/01/2019. | Paydown 42,742 43,647 (905) (905) 42,742 0 863 |01/25/2038.|1....
3136A7 5E 8 [FNR 1296D PD - CMO/RMBS .. | 09/01/2019. | Paydown ..16,601 16,716 (115) (115) 16,601 0 231 | 07/25/2041. |1
3136A8 XC 9 [FNR 1299H AB - CMO/RMBS.........cocomvrvrrrirerriserirenee .. | 09/01/2019. | Paydown 22,361 22,320 41 41 22,361 0 257 |05/25/2039. [ 1....
3136AA MJ 1 |FNR 12139C BH - CMO/RMBS .. | 09/01/2019. | Paydown 26,114 26,483 (369) (369) 26,114 0 350 |02/25/2042. (1....
3136AA Y7 4 |FNR 12145H TA - CMO/RMBS .. | 09/01/2019. | Paydown 36,861 36,770 91 91 36,861 0 315 | 11/25/2042.(1....
3136AA YL 3 |FNR12133G GE - CMO/RMBS..........cooocvviicriirniieriicens .. | 09/01/2019. | Paydown 6,891 6,881 10 10 6,891 0 66 | 08/25/2041. [1....
3136AB  H7 1 |FNR 135D BD - CMO/RMBS .. | 09/01/2019. | Paydown 20,537 20,501 20,506 31 31 20,537 0 273 | 03/25/2040. | 1
3136AC A5 0 [FNR1318J PA - CMO/RMBS .. | 09/01/2019. | Paydown 25,053 24,556 24,675 378 378 25,053 0 328 | 11/25/2041.{1....
3136AC EK 3 |FNR1310F NE - CMO/RMBS.... .. | 09/01/2019. | Paydown 39,549 | ..ocovenne 40,007 39,857 (307) (307) 39,549 0 527 | 01/25/2042. |1....
3136AC JY 8 |FNR1317HPC - CMO/RMBS.... .| .. 09/01/2019. | Paydown 7,369 7,484 7,433 (64) (64) 7,369 (V[ [ 100 |03/25/2039. |1....
3136AD 2H 1 |FNR 1343H XP - CMO/RMBS.... .. | 09/01/2019. | Paydown 19,071 | oo 18,609 18,795 276 276 19,071 (VN [ 189 | 08/25/2041. |1....
3136AD P9 4 |FNR 1341C AE - CMO/RMBS .. | 09/01/2019. | Paydown 67,840 67,840 66,149 66,861 979 67,840 0 949 | 07/25/2037. |1
3136AE 6N 2 |FNR 1374E HA - CMO/RMBS.... .. [ 09/01/2019. [ PaydOWN........oorvvieveriirriereesissiinins | v | e 16,945 | ... 16,945 | ............ 17,315 17,139 (194) 16,945 0 347 [ 10/25/2037. | 1....
3136AE EZ 6 |FNR 1353D WG - CMO/RMBS.. .. | 09/01/2019. | Paydown 15,771 380 16,151 0 214 | 06/25/2042. | 1....
3136AE  S7 3 |FNR1353D WL - CMO/RMBS... o |- [09/01/2019. [ PAYAOWN........coovreerreercrrerreirenierecenseneirenes | rserersnnesensssnsnene | cveerereeen 83,301 | 43,361 | i 40,854 | v 41,967 | oo 1,395 43,361 (V) 431 | 01/25/2042.|1....
3136AE 74 2 |FNR1370C VA - CMO/RMBS...........coovvvriiirriieciiieniines .. | 09/01/2019. | Paydown 34,626 (437) 34,189 0 684 | 08/25/2026. | 1....
3136AF NE 0 |FNR 1375B VG - CMO/RMBS .. | 09/01/2019. | Paydown 13,797 (222) 13,574 0 294 | 08/25/2026. | 1
3136AG LA 8 |FNR1393A VA - CMO/RMBS...........coovviiriiiriiieriinniins .. | 09/01/2019. | Paydown 22,402 (170) 22,232 01/25/2025. | 1....
3136AK MN 0 |FNR 1439A VA - CMO/RMBS.... .. | 09/01/2019. | Paydown 31,874 31,874 32,760 32,243 (369) 31,874 08/25/2027.|1....
3136AL  YX 3 |FNR 1481B CA - CMO/RMBS.... o [ 09/01/2019. [ PaYAOWN.......oooreeeiieriicriieceiieniieceiienies | ceeeiissiiessiisssiienns | cevveeniens 73,932 [ o 73,932 | oo 77,155 | oo 76,448 | .....cocoovvv. (2,516) 73,932 03/25/2041. | 1....
3136AR R4 2 |FNR 1625A A - CMO/RMBS. .. [ 09/01/2019. [ PaydOWN.........covveoeirerciceieciereienins | v | o 101,690 | .......... 101,690 | .......... 106,075 | ..oovvvvenc 104,994 |...coovviier (3,304) 101,690 11/25/2042. |1....
3136AT CK 8 |FNR 1650A BN - CMO/RMBS .. | 09/01/2019. | Paydown 57,593 57,593 60,149 59,556 (1,963) 57,593 02/25/2046. | 1
3136AT JR 6 |FNR 1649A PA - CMO/RMBS.... .. | 09/01/2019. | Paydown 38,003 38,003 38,983 38,859 (855) 38,003 09/25/2045. | 1....
3136AT U8 5 |FNR1677B BA - CMO/RMBS.... .. | 09/01/2019. | Paydown 35,610 35,610 36,762 36,437 (827) 35,610 01/25/2045. | 1....
3136AU RZ 6 |FNR 1692A DA - CMO/RMBS.... .. | 09/01/2019. | Paydown 52,211 52,211 53,362 53,081 (870) 52,211 02/25/2034.|1....
3136AV V9 7 |FNR1722B BE - CMO/RMBS.........cccoosrviiiriiciinsniisniis .. | 09/01/2019. | Paydown 50,220 50,220 52,197 51,778 (1,558) 50,220 08/25/2040. | 1
3136AW  JZ 1 |FNR1731A QA - CMO/RMBS .. [ 09/01/2019. [ PaYdOWN........oorvviierrirriierieeieniienies | v | cvvveeneens 49,855 | ........... 49,855 51,833 51,449 (1,594) 49,855 0 11/25/2045. |1....
3137A2 PF 2 [FHR3766D HE - CMO/RMBS...........cooevuririirirriinnriis .. | 09/01/2019. | Paydown 29,070 29,070 29,451 29,033 36 36 29,070 0 11/15/2020. |1....
3137A2 W9 8 |FHR3752E PD - CMO/RMBS .. | 09/01/2019. | Paydown 8,728 8,728 8,990 8,934 (206) (206) 8,728 0 09/15/2040. | 1....
3137A6 DT 6 |FHR3815B GD - CMO/RMBS .. | 09/01/2019. | Paydown 7,875 7,875 8,130 7,872 3 3 7,875 0 09/15/2025. | 1....
3137A6 FB 3 |FHR3809B GA - CMO/RMBS .. [ 09/01/2019. [ PaydOWN........oovvereeriieiienienieniienins | e | cvvveneens 74,983 | ... 74,983 | .......... 78,389 75,975 (992) (992) 74,983 0 10/15/2039. | 1.....cvvevve
3137A9  J7 2 [FHR 3843D GJ - CMO/RMBS.........cocvvurmrierriieniinnniieniens .. | 09/01/2019. | Paydown 8,858 8,858 9,350 9,055 (196) (196) 8,858 0 10/15/2039. | 1....
3137A9 VR 4 |FHR 3835F BA - CMO/RMBS .. | 09/01/2019. | Paydown 30,071 30,071 31,481 30,663 (591) (591) 30,071 0 08/15/2038. | 1....
3137AE LS 2 |FHR3910E JC - CMO/RMBS o+ [ 09/01/2019. [ PaYAOWN.......oovveemrierreiieniiereiieniieesiienies | ceeesisesiisssisesiinns | cevvereneens 18,132 | v 18,132 | oo 18,535 18,330 (198) (198) 18,132 0 12/15/2037.|1....
3137AJ 6F 6 |FHR 3955A BG - CMO/RMBS .. | 09/01/2019. | Paydown 24,714 24,714 24,146 24,259 455 455 24,714 0 02/15/2041.|1....
3137AJ)  HW 7 |FHR 3960E YH - CMO/RMBS.........coeevverrirrriieriiniircnens .. | 09/01/2019. | Paydown 26,650 26,650 27,232 27,027 (378) (378) 26,650 0 08/15/2040. | 1.....cvvvuve
3137AP  BF 6 |FHR4033B ED - CMO/RMBS .. | 09/01/2019. | Paydown 13,044 (21) (21) 13,023 0 10/15/2036. |1....
3137AP  GN 4 |FHR 4029A NE - CMO/RMBS...........covvvviirieriirncrirnenrinens .. | 09/01/2019. | Paydown 13,753 (321) (321) 13,432 0 03/15/2041.|1....
3137AQ ZE 1 |FHR 40598 BC - CMO/RMBS .. | 09/01/2019. | Paydown 14,887 (303) (303) 14,584 0 04/15/2039. | 1.......ocouce.
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3137AR RT 5 |FHR4080B DA - CMO/RMBS.... +. [ 09/01/2019. [ PAYAOWN......coovvrveerrierreereniereeiseniieensiennes | ceverissessnsssessesinnns | cevveneneens 13,789 | v 13,789 | oo 14,116 14,008 (219) (219) 13,789 (V) - 184 | 03/15/2041. [1....
3137AR 26 6 |FHR4083B CA- CMO/RMBS.... .. | 09/01/2019. | Paydown 7,249 7,249 7,086 7,176 73 73 7,249 0 91 | 12/15/2038. | 1....
3137AS BZ 6 |FHR4077F MA - CMO/RMBS .. | 09/01/2019. | Paydown 83,267 83,267 84,359 84,097 (830) (830) 83,267 0 [ 1,100 | 08/15/2040. | 1....
3137AS Q8 0 |FHR4088A PA - CMO/RMBS .. | 09/01/2019. | Paydown 3,872 3,872 4,056 4,009 (137) (137) 3,872 0 79 | 12/15/2040. | 1
3137AT KB 7 |FHR4097C GJ - CMO/RMBS.........cooomerrerrrieereirsnrieniin .. | 09/01/2019. | Paydown 20,357 20,357 20,740 20,669 (312) (312) 20,357 0 340 | 10/15/2031. | 1....
3137AT Q5 4 |FHRA4097L TG - CMO/RMBS.........cocvvurriecriicriieniiiceens .. | 09/01/2019. | Paydown 27,570 27,570 26,769 27,057 514 514 27,570 0 372 | 05/15/2039. | 1....
3137AT W5 7 |FHR4106B EC - CMO/RMBS .. | 09/01/2019. | Paydown 65,739 65,739 | .ocovennc 65,986 65,877 (138) (138) 65,739 (VN [ 771 | 04/15/2041.|1....
3137AU ML 0 |FHR4102E LA - CMO/RMBS.... .. | 09/01/2019. | Paydown 7221 7,221 7,009 7,009 122 122 7,221 0 84 101/15/2040. [ 1....
3137AU  VJ 5 |FHR4119A PA - CMO/RMBS. .. | 09/01/2019. | Paydown 36,684 36,684 36,821 36,764 (80) (80) 36,684 0 09/15/2041. 1
3137AU X8 7 |FHR4123D AE - CMO/RMBS.... .. | 09/01/2019. | Paydown 37,171 37,171 37,298 37,244 (73) (73) 37,171 0 09/15/2039. | 1....
3137AW VA 0 |FHR 4145B UC - CMO/RMBS.... .|.. | 09/01/2019. | Paydown 5,893 5,893 5,867 5,876 18 18 5,893 0 12/15/2027. |1....
3137AY NZ 0 |FHR4161C TB - CMO/RMBS.... .. | 09/01/2019. | Paydown 24,944 (20) (20) 24,924 0 11/15/2039. | 1....
3137AY UE 9 |FHR4163E YA - CMO/RMBS.... .. | 09/01/2019. | Paydown 50,161 (816) (816) 49,345 0 10/15/2041. |1....
3137B0 DW 1 |FHR4183E ME - CMO/RMBS... . |.. 1 09/01/2019. | Paydown 15,471 (119) (119) 15,351 0 02/15/2042. |1
3137B0 TR 5 |FHR4186F MC - CMO/RMBS .. | 09/01/2019. | Paydown 19,398 559 559 19,957 0 03/15/2028. | 1....
3137B4 4F 0 [FHR4236A WC - CMO/RMBS.........cooomrvicriincriieniinenians .. | 09/01/2019. | Paydown 12,864 (81) (81) 12,783 0 05/15/2042. | 1....
3137B7 3L 1 |FHR4289D WE - CMO/RMBS .. | 09/01/2019. | Paydown 11,596 (177) (177) 11,419 0 08/15/2031. | 1....
3137B7 WH 8 |FHR4311B EA- CMO/RMBS.... .. | 09/01/2019. | Paydown 22,148 179 179 22,327 0 09/15/2043. | 1....
3137BA  HX 3 |FHR 4345A AB - CMO/RMBS .. | 09/01/2019. | Paydown 25,650 (402) (402) 25,247 0 02/15/2040. |1
3137BA XY 3 |FHR4342A BD - CMO/RMBS.... .. | 09/01/2019. | Paydown 7,976 7,976 7,971 7,888 87 87 7,976 0 12/15/2043. |1....
3137BA  ZV 7 |FHR4336E WV - CMO/RMBS .. [ 09/01/2019. [ PaydOWN.........oorvververicireiierieriessienins | v | cevveniens 13,407 | oo 13,407 | oo 13,820 13,660 (253) (253) 13,407 0 10/15/2025. |1....
3137BB FW 5 |FHR4349A CD - CMO/RMBS..........ccooommriiiriirriiiniiieees .. | 09/01/2019. | Paydown 4,812 4,812 4,808 4,748 64 64 4,812 0 03/15/2044. | 1....
3137BC  GX 0 |FHR4360C KA - CMO/RMBS.... .. | 09/01/2019. | Paydown 93,178 93,178 96,964 95,964 (2,786) 93,178 0 05/15/2040. | 1....
3137BD 4U 7 |FHR4378B AC - CMO/RMBS .. | 09/01/2019. | Paydown cerreeenn 17,083 | 16,712 350 17,063 0 02/15/2044. |1
3137BH FN 2 |FHR 4463B CA - CMO/RMBS.... .. | 09/01/2019. | Paydown 80,745 80,745 83,824 82,718 (1,972) 80,745 0 08/15/2039. | 1....
3137BN 28 0 |FHR4569A A- CMO/RMBS...........oovvveriiirireriinniiiens .. | 09/01/2019. | Paydown 63,343 63,343 65,032 64,626 (1,283) 63,343 0 11/15/2040. | 1....
3137BR 6T 7 |FHR4608G HA - CMO/RMBS. .. | 09/01/2019. | Paydown 66,912 66,912 69,045 68,532 (1,621) 66,912 0 06/15/2041.|1....
3137BS GS 6 |FHR4621C KA - CMO/RMBS...........oocvoiriiriieciiscniines .. | 09/01/2019. | Paydown 31,791 31,791 32,278 32,182 (391) 31,791 0 04/15/2046. | 1
3137BS YX 5 |FHR4631E AC - CMO/RMBS .. [ 09/01/2019. [ PaYdOWN........corvvirverirriieriecieniienies | v | v 19,064 | ..occovvnne 19,064 | ...ccccooone 19,731 19,584 (520) 19,064 0 08/15/2043. | 1....
3138EQ 6P 2 |FNAL8077 - RMBS .. | 09/01/2019. | Paydown 29,417 29,417 31,320 30,896 (1,479) 29,417 0 12/01/2029. |1....
3138ER VP 2 |FNAL9621 - RMBS .. | 09/01/2019. | Paydown 23,674 23,674 25,235 24,994 (1,320) 23,674 0 01/01/2037.|1....
3138ES B8 0 |FNAL9962 - RMBS o [ 09/01/2019. [ PaYAOWN.......oooreeerieriicriieceiieniiecsiienies | cereiiseiiesiesssiienns | cevveeniens 43425 | ... 43425 | ............ 45461 | ..o 45158 | ...cocovveriens (1,733) 43,425 (VN 1,052 | 01/01/2036. | 1....
3138W9 DC 1 |FNAS0098 - RMBS .. | 09/01/2019. | Paydown 63,823 63,823 66,515 66,293 (2,470) 63,823 0 [ 1,540 | 08/01/2033. | 1......cccoeuucee
31397P PN 4 [FHM M012 AA2 - CMBS. .. | 09/01/2019. | Paydown 64,368 64,368 61,311 62,369 1,999 64,368 (VI [ 735 | 08/15/2051. | 1....
31397P PP 9 [FHM MO012 AA3 - CMBS. .. [ 09/01/2019. [ PaydOWN........oooreveiericeieceiecieneienins | o | coeineens 128,736 | .......... 128,736 | .......... 128,736 128,735 1 1 128,736 0 813 | 08/15/2051. | 1....
31397S XM 1 [FNR 1140H KA - CMO/RMBS.........cccoomvirviiricriiserineniins .. | 09/01/2019. | Paydown 9 9 9 9 0 0 9 0 0 |03/25/2026.1....
313970 RJ 0 [FNR1163B MV - CMO/RMBS .. [ 08/01/2019. [ PaydOWN..........ccovvuieeriireiierieeieniienies | e | cevveeniens 15,381 | oo 15,381 | e 15,878 15,381 0 15,381 (VN [ 168 | 07/25/2024. |1....
31398N BS 2 |[FNR 10102A DE - CMO/RMBS .. | 09/01/2019. | Paydown 8,721 8,721 8,990 8,854 (133) (133) 8,721 (VN [ 176 | 06/25/2029. [1.......cvveen.
31403D JE 0 [FN 745561 - RMBS .. | 09/01/2019. | Paydown 2,418 2,418 2,421 2,399 19 19 2,418 0 77 | 08/01/2020. | 1....
31403D KD 0 [FN 745592 - RMBS .. | 09/01/2019. | Paydown 122 122 123 122 0 122 0 12 | 01/01/2021. |1....
31412Q SE 0 |FN 932117 - RMBS .. | 09/01/2019. | Paydown 21,927 21,927 22,680 22,131 (204) (204) 21,927 0 590 | 11/01/2024. | 1.............c..
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31416W ZA 3 |FN AB1636 - RMBS .. | 09/01/2019. | Paydown 24,064 24,064 24,676 24,385 (321) (321) 24,064 0 549 | 10/01/2030. | 1....
31417y  GK 7 [FN MA0201 - RMBS .. | 09/01/2019. | Paydown 27,612 27,612 28,517 27,962 (350) (350) 27,612 0 10/01/2024. |1....
31417y SD 0 [FN MA0515 - RMBS .. | 09/01/2019. | Paydown 24,959 24,959 25,843 25,530 (571) (571) 24,959 0 09/01/2025. | 1....
31417Y  SK 4 [FN MA0521 - RMBS .. | 09/01/2019. | Paydown 1,961 1,961 2,042 1,976 (15) (15) 1,961 0 09/01/2020. | 1
31418A AJ 7 [FN MA0908 - RMBS .. | 09/01/2019. | Paydown 32,825 32,825 34,712 34472 | oo | v (1,647) (1,647) 32,825 0 11/01/2031. |1....
31418A F2 9 [FNMA1084 - RMBS .. | 09/01/2019. | Paydown 69,488 69,488 | ............ 74,270 | .o 73,952 [ oo | v (4,464) (4,464) 69,488 0 06/01/2032. | 1....
31418A HQ 4 [FNMA1138-RMBS .. | 09/01/2019. | Paydown 4,391 4,391 4,687 4,661 (270) (270) 4,391 0 08/01/2032. | 1....
31418A SN 9 [FN MA1424 - RMBS .. | 09/01/2019. | Paydown 35,374 35,374 36,746 36,644 (1,270) 35,374 0 04/01/2033. | 1....
314188 7E 0 [FN MA2692 - RMBS .. | 09/01/2019. | Paydown 36,290 36,290 38,241 37,908 (1,618) 36,290 0 07/01/2036. | 1
31418V T5 1 [FNAD7771-RMBS. .. | 09/01/2019. | Paydown 9,590 9,590 9,970 9,757 (168) 9,590 0 07/01/2025. | 1....
314190 MQ 1 |[FN AE3066 - RMBS o+ [ 09/01/2019. [ PaYAOWN......coovvrverrrrerreerenrireseisenrirenssennes | roveriessssssessesssnes | ceeveneneens 18,597 | oo 18,597 | oo 19,096 18,814 (218) 18,597 0 09/01/2025. | 1....
31419D NW 7 [FNAE3104 - RMBS .. | 09/01/2019. | Paydown 6,525 6,525 6,760 6,622 (97) 6,525 0 09/01/2025. | 1....
373539 5F 8 |GEORGIA ST HSG & FIN AUTH REV. .. | 09/03/2019. | Direct 80,000 85,255 82,930 (558) 80,000 0 06/01/2039. | 1FE
45129W MB 3 |IDAHO HSG & FIN ASSN - MBS... .. | 09/01/2019. | Paydown ..44,503 ..46,152 | ... (1,649) 44,503 0 05/21/2044. |1
45129Y F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.. .. | 08/01/2019. | Direct 79,238 (926) 75,000 0 07/01/2034. |1
45201L WF 8 |ILLINOIS HSG DEV AUTH - MBS .. | 09/01/2019. | Paydown 26,144 (0) 26,144 0 12/01/2043. 1
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. .| .- | 09/01/2019. | Paydown 39,970 3 39,973 0 02/01/2047. |1
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV. .. | 09/01/2019. | Direct 52,336 (209) 50,000 0 08/01/2048. | 1
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS.. .. | 09/01/2019. | Paydown 1,703 49,122 0 06/01/2043. | 1
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 09/03/2019. | Call @ 100.00. 1,948 1,948 0 1,948 0) (0) 03/01/2059. | 1
45506A BL 4 |INDIANA ST HSG & CMNTY DEV AUTH HOME FIR .. | 07/01/2019. | Adjustment 0 0 225 |06/01/2028. | 1
462467 MP 3 |IOWAFIN AUTH SINGLE FAMILY MTG REV........... .. | 08/01/2019. | Direct. 20,000 20,000 21,573 20,449 (707) (707) 20,000 0 877 | 01/01/2029. | 1
49130T NP 7 |KENTUCKY HSG CORP HSG REV. .. | 09/01/2019. | Direct 20,000 20,000 21,036 19,728 120 120 20,000 0 940 | 07/01/2027. |1
54627D BX 8 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. .. | 09/01/2019. | Paydown 62,730 62,730 62,730 62,730 (0) (0) 62,730 0 . 11/01/2038. | 1
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M. .. | 07/01/2019. | Adjustment 0 0 311 1 06/01/2046. | 1
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......... |.. | 07/01/2019. | Adjustment 0 0 25 | 12/01/2048. |1
60416Q CD 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... | .. | 09/01/2019. | Direct 5,000 5,000 5,280 5,080 (26) (26) 5,000 0 01/01/2031. |1
60416Q DL 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... | .. | 08/01/2019. | Direct 5,000 5,000 5,398 5,113 (60) (60) 5,000 0 07/01/2034. |1
60416Q FT 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... | .. | 09/01/2019. | Paydown 23,119 23,119 23,142 23,128 9) 9) 23,119 0 09/01/2042. |1
60416Q FY 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... | .. | 09/01/2019. | Paydown 26,217 26,217 26,217 26,217 (0) (0) 26,217 0 07/01/2044. |1
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... | .. | 09/01/2019. | Paydown 29,594 29,594 29,594 29,594 (0) (0) 29,594 0 11/01/2044. |1
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... | .. | 09/01/2019. | Paydown 28,455 28,455 28,455 28,455 (0) (0) 28,455 0 02/01/2045. | 1
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... | .. | 09/01/2019. | PAYdOWN..........orvmeriiiriiiriieniiiieniinisiens | o | onreieenns 15,596 | .oovvvnnne 15,596 | ..ccovvenae 15,596 15,596 0) (0) 15,596 0 03/01/2047. |1
60416S HX 1 [MINNESOTA ST HSG FIN AGY.... .. | 09/03/2019. | Direct. 25,000 25,000 27,244 25,762 (172) (172) 25,000 0 01/01/2045. |1
60416S TC 4 [MINNESOTA ST HSG FIN AGY.... .. [ 09/03/2019. [ DIFECE........oooveveriiireieriiesieressieneiens | v | crvvesneens 45,000 | ............ 45,000 | ............ 47,668 46,486 (315) (315) 45,000 0 01/01/2047. |1
60416S WD 8 [MINNESOTA ST HSG FIN AGY.....coooomrriurreinerireriiireniins .. | 09/03/2019. | Direct 35,000 35,000 37,641 37,007 (262) (262) 35,000 0 01/01/2048. |1
605356 AX 0 |MISSISSIPPI HOME CORP HOMEOWNERSHIP MTG...... .. | 09/03/2019. | Direct 20,000 20,000 21,554 20,293 (248) (248) 20,000 0 12/01/2031. (1
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG........... +. [ 09/01/2019. [ PaYAOWN......cooorveerrierriireriireseieeniieessienies | ceverisessiessisesinnns | cevvereneens 16,597 | oo 16,597 | oo 16,597 16,597 (0) (0) 16,597 0 12/01/2032. |1
60535Q ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG... .. | 09/03/2019. | Direct 35,000 35,000 37,166 36,180 (222) (222) 35,000 0 12/01/2038. 1
60636X 8E 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 09/03/2019. | Direct 35,000 35,000 37,697 35,571 (389) (389) 35,000 0 11/01/2027. | 1FE...
60637B BD 1 [MISSOURI ST HSG DEV COMMN SINGLE FAMILY......... |.. | 09/03/2019. | Direct 20,000 20,000 21,294 20,326 (165) (165) 20,000 0 05/01/2028. | 1FE............
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60637B CK 4 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. [ 09/03/2019. | DIFECL.......coooevevereeeeseerevecseesesisseseesiisneens | covnneesiisnnessisnsnenns | eeverrennn 10,000 | e 10,000 | coooovevenne 10,727 10,203 (96) (96) 10,000 11/01/2030. | 1FE....
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 09/03/2019. | Direct 60,000 64,493 61,663 (343) (343) 60,000 11/01/2045. | 1FE....
60637B PZ 7 [MISSOURI ST HSG DEV COMMN SINGLE FAMILY......... |.. | 09/03/2019. | Direct 35,000 37,491 36,990 (234) (234) 35,000 05/01/2047. | 1FE....
61212R 4G 8 |MONTANA ST BRD HSG .. | 07/01/2019. | Adjustment 0 12/01/2044. | 1FE
61212R  8H 2 |MONTANA ST BRD HSG .. | 07/01/2019. | Adjustment 0 06/01/2049. | 1FE....
63968M NY 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......... o+ [ 09/03/2019. [ DIFECE........oooreeerieriieeriireiiereiesieneiiens | e | creveenions 40,000 | ............ 40,000 | ............ 42,942 41,789 (299) (299) 40,000 09/01/2046. | 1FE....
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......... .. | 09/03/2019. | Direct 25,000 25,000 26,596 26,393 (116) (116) 25,000 09/01/2048. | 1FE....
647200 5T 7 |NEW MEXICO MTG FIN AUTH .. | 09/03/2019. | Direct 35,000 35,000 37,396 37,999 (409) (409) 35,000 03/01/2045. | 1FE....
647200 5U 4 |NEW MEXICO MTG FIN AUTH - MB! .. | 09/01/2019. | Paydown 83,101 83,101 83,101 83,101 0 0 83,101 08/01/2038. | 1FE
647200 M8 4 |NEW MEXICO MTG FIN AUTH .. | 09/03/2019. | Direct 25,000 25,000 26,242 25,216 (144) (144) 25,000 09/01/2025. | 1FE....
647200 N5 9 |NEW MEXICO MTG FIN AUTH .. | 09/03/2019. | Direct 20,000 20,000 21,640 20,445 (377) (377) 20,000 09/01/2030. | 1FE....
647200 V3 5 |NEW MEXICO MTG FIN AUTH o+ [ 09/03/2019. [ DIFECE........ooerieerieiriiieriiseiiereiesieseiiens | e | cevvienions 15,000 | .coocrvenne 15,000 | cooocevenne 15,897 15,329 (89) (89) 15,000 03/01/2043. | 1FE....
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS, .. [ 09/01/2019. [ PYAOWN......ceovreerreerreerereireceesensieenssennes | ceverssessssssesseresnes | eeeveneneens 17,953 | oo 17,953 | oo 18,671 18,562 (610) (610) 17,953 10/01/2043. | 1FE....
64972C BD 4 |NEWYORKN'Y CITY HSG DEV CORP MULTIFAMI .. | 09/15/2019. | Paydown 954 954 954 954 0 954 06/15/2036. | 1FE
658207 MZ 5 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. [ 08/01/2019. [ DIr€CL..........omreeerreeereiiericriiisnisssiisniiis | | onnesenens 30,000 30,000 31,419 30,468 (233) (233) 30,000 01/01/2028. | 1FE....
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 09/03/2019. | Direct. 60,000 60,000 63,416 62,257 (700) (700) 60,000 07/01/2039. | 1FE....
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. [ 09/01/2019. | Direct. 25,000 25,000 27,156 26,573 (275) (275) 25,000 07/01/2047. | 1FE....
658877 DZ 5 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R... | .. [ 08/01/2019. [ DIfECL..........ocriuucrieriieeriieisieesiiesiiiesiiis | woresisssiessiisssinns | oeneveeeens 10,000 | ..coocevenae 10,000 | .oocceveeae 10,666 10,161 (39) (39) 10,000 01/01/2028. | 1FE....
658909 CL 8 |NORTH DAKOTA ST HSG FIN AGY. .. | 08/01/2019. | Direct 25,000 25,000 25,828 25175 (102) (102) 25,000 01/01/2035. | 1FE
658909 HW 9 |NORTH DAKOTA ST HSG FIN AGY. .. | 08/01/2019. | Direct 25,000 25,000 27,087 25,781 (88) (88) 25,000 01/01/2036. | 1FE....
658909 MA 1 |NORTH DAKOTA ST HSG FIN AGY. .. | 08/01/2019. | Direct 25,000 25,000 27,010 26,417 (153) (153) 25,000 07/01/2047. |1
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY. o+ [ 08/01/2019. [ DIFECE.......oooevieerieereieereiieniieceieniieseiiens | cereviseiieeniisssiienns | ceeveeniens 40,000 | ............ 40,000 | ............ 42,926 42,373 (132) (132) 40,000 07/01/2048. |1
677525 TK 3 |OHIO ST AIR QUALITY DEV AUTH REV.. .. | 07/23/2019. | Bank of America Merrill Lynch.............cccccoeee | covvvnnvinnciinciiinens | e 1,860,000 | ....... 2,000,000 | .......... 613,595 575,000 0 575,000 ..1,285,000 08/01/2020. | 6*...
677555 Q4 9 |OHIO ST ECONOMIC DEV REV... .. | 09/03/2019. | Direct 50,000 50,000 50,047 50,033 (7) (7) 50,000 06/01/2027. 11
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 09/01/2019. | Paydown 23,731 23,731 23,731 23,731 0 23,731 03/01/2046. | 1
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... o+ [ 09/03/2019. [ DIFECE.......cooevreeerieerieeriicniieceiesiieseiiees | cereviessissiinssiienns | ceeveeniens 10,000 | ..oocrvenae 10,000 | .oocvcvenne 10,000 10,000 0 0 10,000 09/01/2031. |1
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 09/03/2019. | Direct 35,000 35,000 38,035 37,145 (367) (367) 35,000 03/01/2047. |1
686087 B6 3 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .| 07/01/2019. | Direct 5,000 5,000 5,399 5,398 (19) (19) 5,000 01/01/2050. | 1
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... oo [ 08/01/2019. [ DIFECE........oooeeereereiieriieciereissieneiiens | e | crevineens 40,000 | ............ 40,000 | ............ 40,000 40,000 (0) (0) 40,000 07/01/2034. |1
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .| 09/01/2019. | Direct 80,000 80,000 85,372 83,042 (579) (579) 80,000 07/01/2043. |1
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. | 08/01/2019. | Direct 50,000 50,000 52,905 51,042 (133) (133) 50,000 07/01/2036. | 1
686087 VE 4 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. | 08/01/2019. | Direct 60,000 60,000 65,025 63,524 (289) (289) 60,000 07/01/2047. |1
708796 4R 5 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M......... .. | 07/01/2019. | Adjustment 0 10/01/2046. | 1
708796 T8 0 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 07/01/2019. | Adjustment 0 04/01/2040. | 1
708796 YR 2 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 07/01/2019. | Adjustment 0 04/01/2028. | 1
76221R RB 1 |RHODE ISLAND HSG & MTG FIN CORP. .. | 07/01/2019. | Adjustment 0 10/01/2040. | 1
83712D UH 7 [SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. | 08/01/2019. | Direct 50,000 50,000 51,887 50,770 (78) (78) 50,000 07/01/2037. |1
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN & DEV AUTH HOM........ o+ [ 09/03/2019. [ DIFECE. ..o vevevreeerrieeerierereiresiiesessesiissssiees | ceverissssiessesessinns | eevvereneens 15,000 | covvrrrnee 15,000 | cooovevenne 16,209 15,221 (138) (138) 15,000 07/01/2027. |1
83755N  EZ 1 [SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY......... |.. | 09/26/2019. [ DIFECE..........ovveureereieeriieneiieniisnieniiinns | v | v 145,000 | .......... 145,000 | .......... 150,395 148,039 (499) (499) 145,000 11/01/2041. (1
880461 BP 2 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ |.. [ 09/01/2019. | Direct. 30,000 30,000 31,917 30,910 (242) (242) 30,000 07/01/2043. | 1FE...
880461 ER 5 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ .. | 09/03/2019. | Direct 25,000 25,000 23,969 24,024 77 77 25,000 07/01/2039. | 1FE............
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880461 EU 8 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ |.. [ 09/03/2019. | Direct. 35,000 35,000 37,669 35,850 (184) (184) 35,000 0 07/01/2045. | 1FE....
880461 KB 3 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ |.. [ 09/03/2019. | Direct 85,000 85,000 91,190 89,241 (665) (665) 85,000 0 01/01/2047.| 1FE....
880461 NL 8 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ | .. [ 09/01/2019. | DIrECL........cvuuureeeereerrriserisnenmeressssessirsssens | werseessssesisessisesinns | veeeseenns 45,000 | oo 45,000 | .......c.... 48,477 47,305 (318) (318) 45,000 0 07/01/2042. | 1FE....
880461 NP 9 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ | .. [ 09/03/2019. | Direct 35,000 35,000 37,944 37,004 (246) (246) 35,000 0 01/01/2042. | 1FE
880461 PS 1 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ | .. [ 09/03/2019. | DIrECL........ouuureeuereerreereressensereesssssniresssens | wereessssesissssssssenns | oeeeveeenns 10,000 | coooovevrnee 10,000 | cooovevenne 10,000 10,000 (0) (0) 10,000 0 07/01/2036. | 1FE....
88271H EP 0 |TEXAS ST AFFORDABLE HSG CORP SINGLE FAMLI....... .. | 09/03/2019. | Direct 30,000 30,000 32,136 30,702 (265) (265) 30,000 0 09/01/2028. | 1FE....
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE......... .. | 09/01/2019. | Paydown 27,638 27,638 27,638 27,638 (0) (0) 27,638 0 09/01/2047. | 1FE....
917436 X7 7 |UTAHHSG CORP SINGLE FAMILY MTG REV........ccc...... .. | 08/01/2019. | Direct 5,000 5,000 5,005 5,002 (1) (1) 5,000 0 07/01/2024. | 1FE
91743P AH 8 |UTAHHSG CORP - MBS .. | 09/01/2019. | Paydown 15,069 (953) (953) 14,116 0 06/21/2044. | 1
92812V MA 1 [VIRGINIA ST HSG DEV AUTH - MBS..........cooevvimiiiinnni .. | 09/01/2019. | Paydown 58,401 58,401 58,401 58,397 5 5 58,401 0 11/25/2039. [ 1
93978T MA 4 |WASHINGTON ST HSG FIN COMMN.... .. | 07/01/2019. | Adjustment 0 0 06/01/2032. | 1
93978T VD 8 |WASHINGTON ST HSG FIN COMMN... .. | 07/01/2019. | Adjustment 0 0 12/01/2046. | 1
98322Q HV 2 |[WYOMING CMNTY DEV AUTH HSG REV.......ccccoonmereennes .. 1 09/03/2019. [ DIFECE. ....veuureersreesrreseressenesseenessesrssssnssnes | cosessssssssssssssssssenee | seereeneens 70,000 | ..o 70,000 . 70,950 (247) (247) 70,000 0 12/01/2044. | 1
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS..........ciiiiiiiiiiis coevirisssssseesssssssssssssssesessesssssesssssssssssssessessessesssssssssssssssensensenses | ceens 12,904,662 | ......13,044,662 |...... 12,354,894 | ......... 11,798,423 | ...ccoeveeeel0 | (125,120) | ... 0 11,619,674 .1,284,988 |..... 1,284,988 XXX
Bonds - Industrial and Miscell
000366 AA 2 |AASET 171 A- ABS. . | 09/16/2019. | Paydown 176,351 0 0 176,351 0 05/16/2042.
00100F AC 9 |ACIS 143 A1F - CDO. .. | 09/01/2019. | Paydown 170,755 190 190 170,945 0 02/02/2026. | 1
001406 AA 5 |DCAL 2015A1-ABS C| 09/15/2019. | Paydown 41,938 0 41,938 0 02/15/2040. | 1
00256D AA 0 [AASET 191 A-ABS .. | 09/15/2019. | Paydown 0 0 22,725 0 05/15/2039. | 1
00436M AA 3 |AALLC 181 A-ABS. . [ 09/02/2019. | Paydown 32,800 8 8 32,808 0 12/02/2033. 1
00452P  AD 9 [ACIS 156 A2 - CDO .. | 08/01/2019. | Paydown 238,509 238,509 238,509 238,509 0 238,509 0 05/03/2027. |1
007036 GS 9 |ARMT 052A 2A1 - CMO/RMBS..........coocvveiriireriinniiiicii C| 09/01/2019. | PAYAOWN........ccvouvrierreiecrieceiiesiieceiieniins [ eevieciisssiiscsiisenies | cvvensinns 16,191 | o 16,191 | oo 15,148 | oo 15,126 | oo | e 1,065 1,065 16,191 0 06/25/2035. | 1
009088 AB 1 |AIR CANADA - ABS C| 07/01/2019. | Paydown 0 0 7 106/15/2029. | 1
01448Q AA 8 |ALESC4 A1-CDO. .. | 08/01/2019. | Paydown cerveenn. 16,332 13,867 13,322 3,011 3,011 16,332 07/30/2034.
02149M AB 5 |CWALT 07J1B 1A2 - CMO/RMBS..........ccooovimriiinrinniiis .. | 09/01/2019. | Paydown 36,744 31,941 29,229 896 896 17,305 03/25/2037.
02377U AB 0 [AMERICAN AIRLINES INC - ABS........coooooeruumerinriirenians .. [ 08/01/2019. [ PaYOWN.......oooreeerierriiicriiereiieniiecsiienies | cevevissiiissiissiiinnns | cevveeniens 14,002 | ..o 14,002 | cooovevene 14,002 14,002 (0) (0) 14,002 07/15/2024.
02666B AA 4 [AH4R 15SFR2 A - ABS .. | 09/01/2019. | Paydown 4,552 4,552 4,551 4,549 2 2 4,552 10/17/2052.
03235T AA 5 |ACEF 141A-ABS . | 09/20/2019. | Paydown 3,222 3,222 3,222 2,771 | 451 (0) 451 3,222 12/20/2024.
038779 AA 2 |ARBYS 151 A2 - ABS .. | 08/01/2019. | Paydown 1,250 1,250 1,250 1,250 0 0 1,250 10/30/2045.
04544N  AD 6 |ABSHE 06HE6 A4 - RMBS C| 09/25/2019. | PAYAOWN.......occvuumrierriererierreieerieessiieniis [ eeviesiiissssisesiinenies | svveeiinns 18176 | oo 18,176 | oo 15,268 | ..vvoerienene 16,692 | ..ocvvveerieerii | e 1,484 1,484 18,176 11/25/2036.
05352P AA 5 [AVNT 18AA-ABS .. [ 09/16/2019. [ PaYdOWN.........oovvveieriireieceiecieneienies | e | o 126,448 | .......... 126,448 | ......... 126,444 126,439 9 9 126,448 06/15/2021.
05584A AA 8 |HGVGI17AA-ABS .. | 09/25/2019. | Paydown 21,173 21,173 21,167 21,168 5 5 21,173 05/25/2029.
056056 AA 0 |B2R152A-ABS .. [ 09/01/2019. [ PaYdOWN.......ooorveeierireieriicieneienins | v | coesneees 195,014 | .......... 195,014 | ......... 195,012 194,852 162 162 195,014 11/18/2048. 1
05607Y AC 5 [B2R 151 A2-ABS. .. | 09/01/2019. | Paydown 25,888 25,888 26,006 25,945 (57) (57) 25,888 05/15/2048. | 1
059475 AG 8 |BOAA (072 2A2 - CMO/RMBS .. | 09/01/2019. | Paydown 3,823 5,549 4,732 3,448 77 77 3,823 06/25/2037. |1
05950M AJ 9 |BAFC06G 3A3 - RMBS .. | 09/01/2019. | Paydown 52,152 52,152 50,001 50,349 | oo | e 1,803 1,803 52,152 07/20/2036. | 1
059522 AA 0 |BAFC07CB 6A1-RMBS .. | 09/20/2019. | Paydown 37,879 37,879 32,576 33917 3,962 3,962 37,879 05/20/2047. |1
059522 AU 6 |BAFC 07CA 1A2 - CMO/RMBS........cconvvvvirrircrviserireniine +. [ 09/01/2019. [ PaYAOWN......cooorveerrierriireriireseieeniieessienies | ceverisessiessisesinnns | cevvereneens 11,067 | v 14,384 | oo 13,266 13,125 92 92 11,067 05/20/2036. | 1
07384M 87 8 |BSARM 045 2A - CMO/RMBS. .. [ 09/01/2019. [ PaydOWN........ocrvverrierienrierieniesiienies | v | cvvveeiens 19,210 | oo 19,210 | e 19,294 19,198 (58) (58) 19,210 07/25/2034. |1
07386H QZ 7 |BALTA 052B 2A3 - CMO/RMBS..........ccocvverrireriinnnriniens .. | 09/01/2019. | Paydown 25,798 28,535 24,461 23,497 386 386 25,798 04/25/2035. | 1FM..
073879 M5 4 |BSABS 05AC6B 2A1- CMO/RMBS...........ccocovvvvecriieriis .. [ 09/01/2019. [ PaydOWN..........crvvurieriirnieriienieniienies | v | cvvvieniens 13,160 | .cocceenene 13,160 | coccceveene 13,316 13,233 (74) (74) 13,160 09/25/2020. | 1FM...........
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Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.CV. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
11042B  AA 0 |BRITISH AIRWAYS PLC - ABS. . |C|09/20/2019. | Paydown 21,902 21,902 21,902 21,903 (1) (1) 21,902 0 895 | 12/20/2021.
118230 AK 7 [BUCKEYE PARTNERSLP . [ 09/25/2019. | GOLDMAN 209,875 | .......... 210,000 | .......... 185,849 194,307 2,298 2,298 196,605 | ....ooovvvevcrirs | v 13,270 | ......... 13,270 | ....... 10,784 | 07/01/2023.
12326Q AA 2 [BJETS 191A-ABS .. | 09/15/2019. | Paydown 34,884 34,884 34,883 1 1 34,884 07/15/2034.
12479L  AA 8 [CAI 121 NTS - ABS C| 09/25/2019. | Paydown 62,500 62,500 62,256 62,345 155 155 62,500 10/25/2027. 1
12479L  AC 4 [CAI131NTS - ABS C|09/25/2019. | Paydown 37,500 37,500 37,123 37,274 226 226 37,500 03/27/2028. | 1
12479R  AD 9 |CAUTO 171 A1-ABS .. | 09/16/2019. | Paydown 4,201 4,201 4,200 4,200 1 1 4,201 04/15/2047. |1
1248ME  AG 4 |CBASS 07CB4 A2D - RMBS.......coooomervirireriiinrirnesrinens .. | 09/01/2019. | Paydown 89,774 89,774 | ..o TR A I— 73,453 | oo | e 16,322 | oo | e 16,322 89,774 04/25/2037. | 1
125634 AG 0 [CLIF 131 NTS - ABS, .. | 09/18/2019. | Paydown 5,000 5,000 4,999 4,990 10 10 5,000 03/20/2028. | 1
125634 AL 9 |CLIF 133 NTS - ABS .. | 09/18/2019. | Paydown 6,961 6,961 6,961 6,947 14 14 6,961 11/18/2028. | 1
125634 AN 5 [CLIF 141 NTS - ABS, .. [ 09/18/2019. [ PaYdOWN.........cocvveiiiriiicrieriienieniienies | e | e 10,600 | ..occovvene 10,600 | .occoveeae 10,595 10,574 26 26 10,600 06/18/2029. | 1
125634 AQ 8 |CLIF 142 NTS - ABS .. | 09/18/2019. | Paydown 28,984 28,984 27,779 28,034 950 950 28,984 10/18/2029. | 1
12667F 5E 1 |CWALT 056CB 1A3 - CMO/RMBS............cccooverveverieennnenas | .. | 09/01/2019. | Paydown 20,592 24,160 22,935 20,918 342 342 20,592 04/25/2035. | 1
126694 UN 6 [CWHL 0531 2A3 - CMO/RMBS .| 09/01/2019. | Paydown 6,549 5,748 5,530 | ovveerreeereieeeiienns | oeeesienssiieniie | veeeniinns 1,018 1,018 6,549 01/25/2036. | 1
12669F V8 3 |CWHL 04HYB4 3A - CMO/RMBS.. .. | 09/01/2019. | Paydown 28,138 28,138 28,181 28,191 (53) (53) 28,138 09/20/2034. | 1
15673Q AA 4 [CERB23 A-CDO. C| 07/15/2019. | Paydown 350,530 | .......... 350,530 | .......... 345,272 345,419 5,110 5,110 350,530 04/15/2028. | 1
17181C AA 6 |CIMLT 181 A-RMBS .. | 09/20/2019. | Paydown 22,495 22,495 22,495 22,493 2 2 22,495 03/20/2043. | 1
17309A AD 1 |CMALT 06A1 1A4 - CMO/RMBS.........covvrerrrererermererenneens .. | 09/01/2019. | Paydown 9,350 | cvvovrrrnne 10,059 9,564 8,583 114 114 9,350 04/25/2036. | 1
194210 AA 2 |CASL 19A A1 -ABS. .. [ 09/25/2019. [ PaydOWN........corveeiiericriierieniieciienies | e | cevveeniens 12,245 | e 12,245 | oo 12,186 59 59 12,245 12/28/2048. | 1
194210 AB 0 |CASL 19A A2 - ABS .. | 09/25/2019. | Paydown 6,123 6,123 6,120 2 2 6,123 12/28/2048. | 1
19423D AB 6 |CASL 18A A2 - ABS. .. | 09/25/2019. | Paydown 63,681 63,681 63,652 63,655 26 26 63,681 12/26/2047. 1
20267U AA 7 |CBSLT 16B A1- ABS .. | 09/25/2019. | Paydown 38,653 38,653 38,642 38,644 9 9 38,653 10/25/2040.
212015 AH 4 |CONTINENTAL RESOURCES INC........ccccoormivvirnriiniriinens . 109/12/2019. [ VARIOUS.........oooriririieriiiesiiessinsninnnns | cevvviesiissssisssiinns | coveeeeees 119,991 | oo 119,000 | .......... 112,753 115,406 627 627 116,033 2,967 09/15/2022.
21872M  AA 0 |CAFL 182 A- CMBS. .. | 09/01/2019. | VARIOUS 7,063 6,717 6,717 6,717 0 0 6,717 11/15/2052.
225490 AA 3 |CSABS 18LD1A- ABS .. | 09/25/2019. | Paydown 299,167 299,167 299,157 299,161 6 6 299,167 07/25/2024.
23341B AC 9 |DRB16B A2- ABS .. | 09/25/2019. | Paydown 22,224 22,224 22,217 22,219 5 5 22,224 06/25/2040.
24736X AA 6 [DELTAAIRLINESINC - ABS.... . | 08/01/2019. | Paydown 21,916 21,916 21,916 21,915 0 0 21,916 01/30/2029.
24736Y AA 4 [DELTAAIRLINESINC - ABS.... .. [ 08/01/2019. [ PaydOWN.........coveeeeerecirinescieneienins | v | creveineens 10,958 | ..ccccovnnee 10,958 | ...ccccooeee 10,958 10,958 0 0 10,958 01/30/2029.
251510 DP 5 |DBALT 052 1A7 - CMO/RMBS...........ooovvviiirinriiinseiincniis C| 09/01/2019. | PAYAOWN........coeurrierreircriieceiecsiieseiieniis [ ervieciiisssiiscsiinenies | svoeeiinns 10,933 | .o 10,933 | oo 10,998 10,600 333 333 10,933 04/25/2035.
25755T AG 5 |DPABS 171 A22 - ABS .. | 08/01/2019. | Paydown 5,000 5,000 5,000 4877 | oo 123 123 5,000 07/25/2047.
25755T AJ 9 |DPABS 181 A21- ABS .. | 08/01/2019. | Paydown 2,500 2,500 2,500 2,476 24 24 2,500 07/27/2048.
26208L AC 2 |HONK 181A2- ABS. .. | 08/01/2019. | Paydown 2,500 2,500 2,500 2,500 0 0 2,500 0 89 | 04/20/2048.
26827E  AA 3 |ECAF 151 A1-ABS .. | 09/15/2019. | Paydown 33,233 33,233 32,958 32,992 241 241 33,233 (1 I 769 | 06/15/2040.
26829C AZ 0 |ECP157R AX-CDO . [ 08/01/2019. [ PAYAOWN.........oocvveereiieiiriiincienesniienins | v | o 100,000 | .......... 100,000 99,938 99,944 56 56 100,000 0 2,507 | 04/22/2030.
28618W AA 2 |ERL141A1-ABS o+ [ 09/19/2019. [ PaYAOWN.......oooreeerierriiieniieseiiesiiessiienies | ceveiissiiisssisesiinns | cevveseniens 15,047 | oo 15,047 14,799 248 248 15,047 0 230 | 04/19/2044.
294450 AB 1 |EQLS 071 A2B - RMBS. C| 09/25/2019. | Paydown 20,419 20419 | ... 17,787 2,632 2,632 20,419 0 359 | 04/25/2037.
302635 AC 1 |FSINVESTMENT CORP. .. | 07/08/2019. | WELLS FARGO SECURITIES LLC........ccooo. | covvvirnerinverirnerinnns | cveenen.504,185 | .........500,000 | .......... 498,420 499,184 142 142 499,326 05/15/2022.
32027L AE 5 |FFML 06FF14 A5 - RMBS .. | 09/25/2019. | Paydown 37,470 39,536 2,743 2,743 42,279 0 10/25/2036.
32028 AD 5 |FFML 06FF10 A4 - RMBS, .. | 09/25/2019. | Paydown 21,062 22,430 171 171 22,601 0 390 | 07/25/2036.
32051G  EZ 4 |FHAMS 04AA7 1A1 - CMO/RMBS. .. | 09/01/2019. | Paydown 1,761 1,712 360 360 2,072 0 52 | 02/25/2035.
32052K AB 1 [FHASI06AR2 2A1 - CMO/RMBS... o+ [ 09/01/2019. [ PAYAOWN.......ooveierierriieeriiereieeniieeeiienies | ceeesieesiisssisesiinns | cevveseneens 70,671 | oo 71,893 57,910 56,956 | ...ooocrveerrines | v 1,014 1,014 70,671 0 [ 1,879 | 07/25/2036. ..
35041 AA 3 |FFIN191A-ABS. . 109/15/2019. [ PaydOWN.........cocvierinieriineiienisniienins | v | coveneees 181,027 | ... 181,027 | .......... 180,999 28 28 181,027 0 2,902 | 11/15/2034. | 1FE............
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Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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

F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.CV. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market

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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)

362257 AB 3 |GSAA0617 A2 - RMBS .+ [ 09/25/2019. [ PaYAOWN.......oorrveerrierreerenrireeeisensiesessennes | ceverisesssessisseeeinns | eevveneneens 45784 | ........... 45784 | ... 13,373 16,055 664 664 45,784 0 585 | 11/25/2036. | 1FM...

3622EA AA 8 |GSAA 073 1AA - RMBS .. | 09/25/2019. | Paydown 61,827 61,827 37,874 27,942 2,217 2,217 61,827 0 646 | 03/25/2037. | 1FM...

362341 7S 2 |GSR061F 4A1- CMO/RMBS.... .. | 09/01/2019. | Paydown 7,019 | v 11,238 | oo 11,929 9,822 55 55 7,019 (V) I 411 | 02/25/2036. | 1FM...

362341 XC 8 |GSR05AR7 4A1- CMO/RMBS.. .. | 09/01/2019. | Paydown 583 479 416 400 2 2 583 0 13 | 11/25/2035. | 1FM

362341 XG 9 |GSR05AR7 6A1- CMO/RMBS.. .. | 09/01/2019. | Paydown 4,975 4,975 4,735 4,726 249 249 4,975 (VN [ 144 | 11/25/2035. | 1FM...

362381 AA 3 |GSAA0612A1-RMBS .. | 09/25/2019. | Paydown 7,940 7,940 3,605 3,745 39 39 7,940 0 96 | 08/25/2036.

36242D FS 7 |GSR04112A1-CMO/RMBS .. [ 09/01/2019. [ PAYAOWN......coovrererrireriererineriereeinenrirsennes | revvinssrisensnenninens | eevernneeen 14827 | i 14,827 14,902 (75) (75) 14,827 09/25/2034.

36298Y AA 8 |GSAA 0614 A1-RMBS. .. [ 09/25/2019. [ PaydOWN.........ccoveurivecrieriiienieneisenieneins | cerviensissnsiesniinnns | eevenennenn 10,105 [ i 10,105 4,186 39 39 10,105 09/25/2036.

38376A AA 1 |GOVERNMENT PROPERTIES INCOME TRUST.. .. | 07/15/2019. | Call @ 100.00. .1,000,000 998,924 932 932 999,856 08/15/2019.

40052T AA 7 |GRYPHON FDG LTD - ABS .. 1 09/05/2019. [ Call @ 100.00..........ccvoeverrrricrirnniiecniinns | e | e 12,664 [ i 12,664 0 05/11/2050.

40423X AF 9 |NZES 18PLS2A- ABS . | 09/25/2019. | Paydown 88,831 88,830 1 1 88,831 0 02/25/2048.

40423X AG 7 |NZES 18PLS2B - ABS .. | 09/25/2019. | Paydown 44,416 0 0 44,416 0 02/25/2048.

41161P  EZ 2 |HVMLT 045 3A - CMO/RMBS........cocvorrerrrricriserirseen C| 09/01/2019. | Paydown 2,398 18 18 2,416 0 06/19/2034.

41161V AC 4 |HVMLT 067 2AA - RMBS C| 09/19/2019. | Paydown 15,494 235 235 19,694 0 09/19/2036.

411707 AB 8 |HNGRY 181 A1-ABS . | 09/20/2019. | Paydown 2,500 (0) (0) 2,500 0 80 | 06/22/2048.

411707 AD 4 |HNGRY 181 A2 - ABS .. | 09/20/2019. | Paydown 2,500 2,500 2,500 0 2,500 0 93 | 06/22/2048.

43133) AA 6 |HLDSCT 192A1-CDO C| 08/22/2019. | Paydown 0 16,987 0 200 | 05/22/2039.

43283A AA 3 |HGVT 17AA-ABS .. | 09/25/2019. | Paydown 41,704 527 527 41,752 0 12/26/2028.

43739H AA 8 |HMBT 062 A1 - RMBS .. | 09/25/2019. | Paydown 38,320 3,769 3,769 42,089 0 » 12/25/2036.

44040H AA 0 |HORZN 191A-ABS .. [ 09/16/2019. [ PaYdOWN.........corveerrieeriicriieriieniieneiienies | cenniissiinsniseniinns | oo 12,821 [ 012,821 | i 12,820 0 0 12,821 0 78 | 07/15/2039.

45112A  AA 5 |ICONX 121 A2 - ABS .. | 08/01/2019. | Paydown 8,345 5591 | .. 2,754 8,345 0 265 | 01/26/2043.

45257TE  AB 0 |IMSA 065 1AB - RMBS .. [ 09/25/2019. [ PaYdOWN.........ccrveurriecriecriereincnireneinenies | cervvieniinsnsissiinens | cveeerenn 130,092 | 11000.130,992 | ... 112,686 | oo 114,399 | oo | e 4,713 4,713 130,992 0 2,336 | 02/25/2037.

45660K AA 9 |INDX 06AR39 A1 - RMBS .. | 09/25/2019. | Paydown 15,801 431 431 19,723 0 02/25/2037. |1

45660L CK 3 |INDX 05AR2 1A1- CMO/RMBS. .. | 09/25/2019. | Paydown 12,382 371 37 16,763 0 02/25/2035. | 1

46185) AA 6 |IHSFR18SFR1A-ABS. .. | 09/17/2019. | Paydown 23,817 (7) (7) 23,810 03/19/2037. |1

466247 SE 4 |JPMMT 05A5 1A2 - CMO/RMBS.... .. | 09/01/2019. | Paydown 64,582 64,508 | ....cooorerieenis | e 11,807 | oo | e 11,807 76,315 08/25/2035. | 1

46627TM  CY 1 |JPALT 06A1A 3A1 - CMO/RMBS... . [09/01/2019. [ PaydOWN..........ccvverevreirciericneiienienens | v | ceviennns 11,683 [ i 11,663 | i 10,116 10,083 17 17 11,663 03/25/2036. | 1

46629E  AC 7 |JPALT 06A4 A3 - RMBS .. | 09/25/2019. | Paydown 28,280 32,282 | oo | e 7,119 7,119 42,675 09/25/2036. | 1

46651IN  AA 2 |JOLAR 191 A- ABS C| 09/15/2019. | Paydown 39,152 39,152 39,180 (28) (28) 39,152 04/15/2044. |1

50208X AJ 1 [LMREC 15CR1R AR - CMBS .. | 09/2412019. [ PaYAOWN.......covvverreierieriieriiensisssiieniins | cenvisesissssissssiennns | e 1,026,533 | ....... 1,026,533 | .......1,027,175 (642) ({77 T IS 1,026,533 02/24/2032. |1

525ESC  1C 3 |LEHMAN ESCROW. . | 07/18/2019. | Not Available 2,880 1 1 1 1 1 12/23/2099.

525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099..........cccoomurvermriinnns | oo 07/18/2019. | Not Available. 5722 1 1 0 1 1 1 12/23/2099.

543190 AA 0 [LTRAN3A1-ABS .. | 09/15/2019. | Paydown 25,665 25,665 24,867 25,051 614 25,665 01/17/2045.

57643L LC 8 |MABS05AB1A4 - RMBS C| 09/01/2019. | Paydown 55,973 55,973 55,903 54,634 1,340 55,973 11/25/2035.

585055 AV 8 |MEDTRONIC INC C| 09/01/2019. | Not Available..............cccovwrruecnriieriieniienns [ | v 97T | ... 910,000 954,799 923,088 (3,424) 919,664 03/15/2021. |1

590200 TC 9 [MLCC 05A A2 - CMO/RMBS .. [ 09/25/2019. | PaYAOWN.........ooomrviirrinereiisnesiiiseniins | s | conneeseenas 19,072 | o 19,072 | oo 18,250 18,314 758 19,072 03/25/2030. | 1

61748H AW 1 |MSM 045AR 4A - CMO/RMBS .. | 09/01/2019. | Paydown 37,055 37,055 37,471 37,555 (500) 37,055 07/25/2034. |1

629400 AA 0 |ERL151A1-ABS. o+ [ 09/19/2019. [ PaYAOWN......coovrveerrierreieeniiceiiesiieesiienies | ceverisessisssisessinns | cvssneees 181,301 | covevrene 181,301 | e 179,839 178,989 2,312 181,301 02/21/2045. |1

62946A AA 2 [NPRL 161 A1-ABS. .. | 09/20/2019. | Paydown 25,733 25,733 25,733 25,733 0 25,733 04/30/2046. | 1

62946U AL 4 |NRART 17T1AT1-ABS .. 1 09/20/2019. [ PaYAOWN.......covvverreeecrierriienieeeeineniieseins | cenvisesiiensisesiinnns | s 3,000,000 | ....... 3,000,000 | ......2,985,933 | ........... 2,989,637 | ..o | e 10,363 | oo | e 10,363 | oo | i 3,000,000 02/15/2051. |1

63939E  AB 9 [NAVSL 15A A2A - ABS . 109/15/2019. [ PaYdOWN.........oocvvevriiriireicriericsniienins | v | cevvienions 44615 | .......... 44615 | .......... 44,598 44,608 7 7 44,615 12/15/2028. | 1................
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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

F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.CV. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market

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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)

64829T AB 7 [NZES 18FNT1B - CMO/RMBS.........coooooererrrircrirerneins +. [ 09/25/2019. [ PAYAOWN.......oorrveerrierreereniereeiseniiesnssennes | cevevisessssssissesinnns | eevveneneens 75,828 | ......cuuc. 75,828 | ... 75,822 75,822 6 6 75,828 0 .1,980 | 05/25/2023. | 1FE....

67103Q BC 0 |OFSBS 5R 3FR-CDO .. | 07117/2019. | Paydown 54,731 54,731 54,731 54,607 123 123 54,731 0 |....1,770 | 04/17/2025. |1

67575N AU 7 |OMART 16T2 AT2 - ABS .. [ 08/15/2019. | Call @ 100.00............cccevrvvevrnrrieriseriiiiinnnns | crvnrevierssssiisinsenies | evienes 1,500,000 | ....... 1,500,000 | .......1,499,999 | ........... 1,500,000 1 LI [T IS 1,500,001 (1) (L)) 27,215 | 08/16/2049. | 1

72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS.. .. | 09/15/2019. | Paydown 8,929 8,929 8,929 0 0 8,929 0 70 | 06/15/2044.

72703P AA 1 |PLNT 181 A21 - ABS .. | 09/05/2019. | Paydown 2,500 2,500 2,500 2,496 4 (0) 4 2,500 0 80 |09/08/2048.

74334A  AA 7 |PROG 18SRF1 A - ABS .. | 07/01/2019. | Paydown 2,431 2,431 2,431 2,432 (1) (1) 2,431 03/19/2035. | 1

749788 AA 6 |RAAC 07RP3 A - CMO/RMBS .. | 09/25/2019. | Paydown 21,417 20417 | o 18,791 | oo 19,717 | e | e 1,700 1,700 21,417 10/25/2046. | 1

75115B  AC 3 |RALI06QA5B 2A1 - CMO/RMBS............oocreecrieriienii .. | 09/01/2019. | Paydown . 13129 | 11,371 10,546 30 30 10,451 07/25/2036. | 1

76110W SZ 0 |RASC 03KS7 Al5 - RMBS. .. [ 09/01/2019. [ PYAOWN.......oovrveerreerreireriererrseeeesenssenees | coveresssssssssessesssnes | eeeee ..41,237 41,237 35,876 37,476 3,761 3,761 41,237 09/25/2033. |1

761118 FM 5 |RALI05QA9 N41 - CMO/RMBS .. | 09/01/2019. | Paydown 21,986 21,229 | oo 19,118 18,196 218 218 21,986 08/25/2035. | 1

76112B NM 8 [GMACM 05AA1 1A1 - CMO/RMBS.......coonvvvirerviirirerine .. | 09/01/2019. | Paydown 25,906 27,406 25,013 24,721 194 194 25,906 05/18/2035. | 1

78410T AA 4 |SCFET 171A-ABS .. [ 09/20/2019. [ PaYdOWN........corveeiiiriicniieriiesieseienies | ceneiiesissssissisinns | coeseeens 133,969 | .......... 133,969 | .......... 133,940 133,952 17 17 133,969 01/20/2023. | 1

78447R  AD 9 [SLMA 13AB-ABS. .. [ 09/16/2019. [ PaYOWN.......covveerreerreerreercnrseeessenssennens | ceereseressssesesssenees | wneeee 1,409,101 | ....... 1,409,101 | .......1,339,806 | ...cccccone 1407777 | oo | v 1,324 1,324 | s | v 1,409,101 03/15/2047. |1

78448Q AB 4 |SMB 15B A2A - ABS .. | 09/15/2019. | Paydown 28,058 28,058 27,929 28,003 55 55 28,058 07/15/2027.

81788Y AA 1 [767-3-25285 TR/ 767-3-25392TR SER 2016-.........cccevvvveee .. | 09/05/2019. | Paydown 34,307 34,307 34,307 34,307 0 34,307 10/05/2022.

82321U AA 1 |SHENTON AIRCRAFT INVESTMENT [ LTD - ABS............ o+ [ 09/15/2019. [ PaYAOWN.......oooreverieriiicniieseiieniieseiienies | cereiiesiiessiesesiienns | ceeveeniens 14,993 | ..coccovane 14,993 | ..o 14,849 14,889 104 104 14,993 10/15/2042.

82652K AA 2 [SRFC171A-ABS .. | 09/20/2019. | Paydown 28,797 28,797 28,795 28,795 2 2 28,797 03/20/2034.

83405A AA 2 |SCLP171A-ABS .. [ 09/25/2019. [ PaydOWN........corvveiieriicriieriieniiesiienies | e | cevvieniens 70,818 | .o 70,818 70,815 4 4 70,818 01/26/2026.

83405R AA 5 |SCLP 181 A1-ABS .. | 09/25/2019. | Paydown 228,326 228,326 228,318 9 9 228,326 02/25/2027.

83417F AA 7 |SOCTY 142 A- ABS .. | 08/01/2019. [ PaydOWN........ooreeeiieeriiicriieceiseniieseiienies | cereiissiinsiisssiienns | ceeveenions 11,872 | e 11,872 11,872 0 11,872 07/20/2044.

83417P  AA 5 [SOCTY 151 A-ABS .. [ 09/01/2019. [ PaydOWN.........oorvververicireiierieriessienins | v | cevveniens 15,606 | ..ccovvvene 15,606 15,601 5 5 15,606 08/21/2045.

83546D AD 0 [SONIC 161 A2 - ABS. . | 09/20/2019. | Paydown 2,500 2,500 2,500 (0) (0) 2,500 05/21/2046.

84861C AA 3 [SPMF 144 A1-ABS .. 1 09/20/2019. [ PaydOwn..........ooureeeierencienieneiieniens [ o | s 1,494,843 11,494,843 492,741 6,085 6,085 | oo | i 1,494,843 01/20/2045.

85572R  AA 7 |STARR181A-ABS C| 09/15/2019. | Paydown ..15,044 ..15,044 14,913 132 132 15,044 05/15/2043.

86212V AA 2 [STR161A1-ABS .. | 09/20/2019. | Paydown 4,824 4,824 4,822 2 2 4,824 10/22/2046.

863579 C3 0 |SARM 0521 6A3 - CMO/RMBS...........ccooomreicriinriircniinenes o [ 09/01/2019. [ PaYAOWN.......ooorveeiierriiicriireceiieniiecsiienies | cerrvieeiiisniesssiinnns | eevveeniens 47,329 | oo 47,335 41,529 832 832 47,329 11/25/2035.

863579 UU 0 |SARM 0515 4A1 - CMO/RMBS .. | 09/01/2019. | Paydown 20,851 20,867 17,513 331 331 20,851 07/25/2035.

863587 AE 1 |SAIL 063 A5 - RMBS .. | 09/25/2019. | Paydown 24,251 24,251 21,972 2,279 2,279 24,251 06/25/2036.

86358R DX 2 [SASC 01SB1A5-RMBS. .. | 09/01/2019. | Paydown 3,984 3,984 3,756 256 27 229 3,084 0 90 | 08/25/2031.

87165B AB 9 |SYNCHRONY FINANCIAL . 107/15/2019. [ Call @ 100.00...........coverrerrrererireniineriiens | covrrirsesiisssisessinns | cvvveneees 546,000 | .......... 546,000 545,830 149 149 545,978 22 22 | .. 16,874 | 08/15/2019.

872225 AD 9 |TBW065A3 - RMBS .. [ 09/01/2019. [ PaYdOWN.........ocrvvurieriicniieriienieniienies | o | v 14,180 | oo 14,180 10,762 3,418 3,418 14,180 0 310 | 11/25/2036.

87266X AA 1 [TRTX18FL1A-CMBS C| 09/01/2019. | Paydown 338,245 338,245 338,245 338,315 (70) (70) 338,245 0 [ 6,711 | 02/15/2035.

87267 AA 1 |TFINS 182 A1-CDO C| 09/30/2019. | Paydown 64,285 64,285 64,285 64,283 2 2 64,285 0 [ 2,172 | 09/30/2039.

87342R AB 0 [BELL 161 A22- ABS. .. | 08/25/2019. | Paydown 1,250 1,250 1,250 1,250 0 1,250 0 41 | 05/25/2046.

87407P AA 8 [TAL131A-ABS C| 09/20/2019. | Paydown 25,000 25,000 24,996 24,998 2 2 25,000 0 [ 471 | 02/22/2038.

87407P AE 0 |[TAL132A-ABS C|09/20/2019. | Paydown 25,000 25,000 24,590 24,707 293 293 25,000 0 592 | 11/22/2038. |1

87407P  AJ 9 [TAL141A-ABS C| 09/20/2019. | Paydown 25,000 25,000 25,000 25,000 (0) (0) 25,000 0 585 | 02/22/2039. |1

881561 VY 7 |TMTS 0512AL AF4 - RMBS .. | 09/01/2019. | Paydown 27,572 27,572 26,629 26,468 | ....ovevrrerrines | v 1,104 1,104 27,572 (VN [ 780 | 07/25/2036. | 1

88156E AB 2 [TMTS 0617HE AB1-RMBS.........ccoovviriiiriiriinciicnis .. [ 09/25/2019. [ PaydOWN.........ocvvververiirriienieeieniienins | v | cvvveneens 15,747 | oo 15,742 | oo 13,437 14,271 389 389 15,747 0 259 | 01/25/2038. | 1

88606W AA 0 |TBOLT 171 A - ABS C| 09/15/2019. | Paydown 2,690 2,690 2,690 2,690 0 0 2,690 (VN [ 100 | 05/17/2032. | 1
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Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

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
F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.CV. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
89656C AA 1 [TRL 101 NTS - ABS. .. | 09/16/2019. | Paydown 9,217 9,217 9,706 (490) (490) 9,217 0 280 | 10/16/2040. | 1
89656F AA 4 |TRL121A1-ABS o+ [ 09/15/2019. [ PAYAOWN........ooorveeiieriiiceiieceiesiieseiienies | censiisiisssisssiinns | coeieeens 132,838 | ..ccoooee 132,838 | .......... 129,994 130,462 2,376 2,376 132,838 0 2,045 |01/15/2043.
89678F A* 1 |TRISTATE CAPITAL HOLDINGS, INC..........ccccoouvvuvrvuunucee | .. | 07/01/2019. [ Maturity @ 100.00..........ccvvvvermviieisnniieres v | v 1,000,000 | ....... 1,000,000 | .......1,000,000 | ........... 1,000,042 (42) (7)) RN ISR 1,000,000 0 07/01/2019.
89690E AF 4 [TRMF 171 A1-ABS .. | 09/15/2019. | Paydown 55,864 55,864 55,863 55,863 1 1 55,864 0 08/15/2047.
89821 AA 6 |TRUPS-191-A1-CDO C| 08/02/2019. | Paydown 83,553 83,553 83,553 0 83,553 0 02/02/2039.
902755 AB 3 |UIRC-GSALLC. .. | 09/01/2019. | Paydown 625,000 625,000 625,000 625,008 (8) (8) 625,000 0 08/01/2037. | 1....
90352W AA 2 |STEAM 181 A1-ABS. .. | 09/25/2019. | Paydown 64,499 64,499 64,499 66,773 0 0 64,499 0 04/27/2048. |1
909319  AA 3 |UNITED AIRLINES INC - ABS........cocoommriiimiinriiiniiiiciis .. | 09/01/2019. | Paydown 24,920 24,920 24,920 24,920 0 24,920 0 02/15/2027. |1
92257C AA 8 |VCC 191 A-CMBS .. | 09/01/2019. | Paydown 35,565 35,565 35,557 8 8 35,565 0 03/25/2049. |1
92257L AB 6 |VCC 171 AFX - CMBS .. | 09/01/2019. | Paydown 27,668 27,668 27,661 27,278 390 390 27,668 0 05/25/2047. |1
92258N AB 1 [VCC 161 AFX - CMBS .. | 09/01/2019. | Paydown 32,513 32,513 32,513 32,513 0 0 32,513 04/25/2046. | 1
92276M AX 3 |VENTAS REALTY LPVTRYUSUS........ccooovumeriicniieriinnns .. | 09/01/2019. | Not Available. 527,290 | .......... 500,000 | .......... 496,070 498,581 291 291 498,872 03/01/2022.
92330W AE 7 |VENTR 24 AF - CDO .. | 09/09/2019. | Call @ 100.00............ccormvreerrrrercserreernenns | rvererreieneereisnenies | cvvevie 790,000 | .......... 790,000 | .......... 790,000 790,033 (0) (0) 790,033 10/20/2028.
92535V AA 0 |VBTOW 162 A- ABS .. | 09/15/2019. | Paydown 2,813 2,813 2,813 2,813 0 0 2,813 10/15/2046.
92922F 3N 6 |WAMU 05AR12 1A8 - CMO/RMBS...........ccocvvmmvirnriiinninnns .. [ 09/01/2019. [ PAYOWN.......oocviereeiriireinriieniseinnines [ coniisssississsiinnns | coveniens 13684 | .oocoovnnne 13,684 | ..ccccvnnne 12,923 12,876 118 118 13,684 10/25/2035.
92990G  AJ 2 |WAMU 07HY5 3A1 - CMO/RMBS.. +. [ 09/01/2019. [ PAYAOWN......ooovvieriiicriieriiicniieriieniieniins [ ceriiessiissiiscsiinnss | ceveesions 18,204 | ..coceveenee 16,999 | ..cccovene 15,457 15,219 138 138 18,204 05/26/2037.
933636 AA 0 |WAMU 07HY4 1A1- CMO/RMBS.. .. | 09/01/2019. | Paydown 21,799 27,923 24,903 24912 27 27 21,799 0 571 | 04/25/2037.
93363P AC 4 [WAMU 06AR14 1A3 - CMO/RMBS .. | 09/01/2019. | Paydown 21,110 22,920 21,525 21,612 155 155 21,110 0 566 | 11/25/2036.
939336 X9 9 |WAMU 05AR1 A2B - CMO/RMBS.. .. | 09/25/2019. | Paydown 26,825 26,825 23673 23,467 3,358 3,358 26,825 0 579 | 01/25/2045.
94945P AA 3 |WLKRG 17A A - ABS. +. [ 09/15/2019. [ PaYAOWN.......oooreeerieriiicriieceiesiieceiienies | censiisiiisssiscssinns | covieeees 157,191 | oo 157,191 157,159 33 33 157,191 0 2,926 | 06/15/2033.
94984D AC 8 |WFMBS 06AR13 A3 - CMO/RMBS............cccovvcmmrecnnceinnces [ oo | 09/01/2019. | PAYAOWN......ooovvicirccecienciieciens [ e | e 10,241 | v 10,263 9,664 115 115 10,241 0 315 | 09/25/2036.
95058X AG 3 [WEN 191A21 - ABS .. | 09/15/2019. | Paydown 2,500 2,500 0 2,500 0 21 | 06/15/2049.
95168Q AR 1 |WSTC 131R 2BR-CDO .. | 08/07/2019. [ PaydOWN..........cvvvoeeerirciceiecieneienins | v | o 148,071 ....148,071 147,905 166 166 148,071 0 [ 3,768 | 11/07/2025.
95168W AR 8 |WSTC 142R ABR - CDO o+ [ 07116/2019. [ PAYAOWN.......ooorieeiieriiceiieceiesiieceiienies | censiiessiissiisssiiens | covieeees 159,941 ...159,941 159,940 0 0 159,941 0 3,268 | 01/16/2027. 1
96033C AA 0 [WESTR161A-ABS .. | 09/01/2019. | Paydown 81,685 81,685 81,475 210 210 81,685 0 [ 1,913 | 12/20/2028. | 1
96033D AA 8 [WESTR171A-ABS .. | 09/01/2019. | Paydown 22,812 22,812 22,780 32 32 22,812 (VI 464 | 12/20/2030. | 1
96033L AA 0 |WESTR152A-ABS .. | 09/01/2019. | Paydown 39,229 39,229 39,229 0) (0) 39,229 0 842 | 07/20/2028. |1
96033W AA 6 |WESTR 181 A- ABS. .. | 09/01/2019. | Paydown 62,558 62,558 62,447 111 111 62,558 (VN 1,411 | 12/20/2031. |1
96033W AB 4 |WESTR 181 B- ABS, .. [ 09/01/2019. [ PaYdOWN........ooorveeieiriiciererieseiienies | v | coeeeeees 125,116 ...125,116 124,560 556 556 125,116 0 2,989 | 12/20/2031. (1
98886Y AR 9 [ZAIS2 2R ABR- CDO. o+ | 07/25/2019. [ PAYOWN.......ooorieenrierriicriieceiiesiieseiienies | cenevissiiisssissssinns | cveseneees 191,260 ....191,260 191,260 (1) (1) 191,260 (VN 4,189 | 07/27/2026. | 1
G0620B AB 4 |ATLSS 2014-1A - ABS .. [ 09/15/2019. [ PAYOWN........ocvoeeriiririiceieriseieninns [ e | oo 14433 | .o 14,433 14,433 (0) (0) 14,433 0 [ s 471 | 12/15/2039. |1
G9011Y _AA 4 |TRAP 11A1-CDO. . | 07/10/2019. | Paydown 20,655 20,655 | .cooeeee19,545 | [ [ v 1,110 1,110 20,655 0 314 | 10/10/2041. |1
3899999. Total - Bonds - Industrial and MiSCEIANEOUS. ... o | anseee 22,034,033 |...... 22,007,338 |......21,652,914 | ......... 19191,784 | ......... 3,358 |........ 123,878 | ............. 27 [ 127,208 | ..o 0. 21,940,274 0 33,956 33,956 | ... 624,528 XXX
8399997. TOtA] = BONAS = PAM 4.tttk 84 E4 18 LSR8 8RS E bbbttt | crsean 35,804,585 |...... 35,917,890 |......34,889,499 | ......... 31,863,281 ...(7,329) 27 (3,998) 0 34,425,837 .0 [.1,318944 |..... 1,318,944 | ... 956,155 XXX
8399999. TOtAL - BONGS. ... b | areiee 35,804,585 | ...... 35,917,890 |......34,889,499 | ......... 31,863,281 ...(7,329) 27 (3,998) 0 34,425,837 .0].1,318944 |.... 1,318,944 | ..... 956,155 XXX
Preferred Stocks - Industrial and Miscell
38144X 50 0 [GOLDMAN SACHS GROUP INC.........cocoomrvirriinriieniins .. | 08/12/2019. | Call @ 25.00...........ooormvvveericrieciereis ceeenn4,675.000 | .o 116,875 | oo | v 116,875 116,875 0 116,875 0 [ 5435 XXX P3FEL........
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC.........ccouvvirerienne .. | 09/01/2019. | Adjustment ..(1,000,000.000) | ...... (1,000,000) [ .vooovevnrverrrerens | cveead (1,000,000) (VN ORI (SR (1,000,000) 0 [ (4,042) XXX RP2FEV.....
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC.........cccocoovsvnneeae .. | 09/01/2019. | Adjustment 0 0 ... 24,250 XXX P2FEV.......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. .........(883,125) XXX | (883,125) 116,875 0 0 0 0 0 (883,125) 0 0 0 [... 25,643 XXX XXX
8999997. Total - Preferred Stocks - Part 4 .........(883,125) XXX e (883,125) 116,875 0 0 0 0 0 (883,125) 0 0 0 25,643 XXX XXX
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Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.CV. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
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.JA.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
8999999. Total - Preferred Stocks. ........(883,125) XXX | (883,125) 116,875 0 0 0 0 0 (883,125) 0 0 0 25,643 XXX XXX
Common Stocks - Industrial and Miscell
14309L 10 2 |CARLYLE GROUP UNT I . l 07/26/2019. | VARIOUS........cocoosivinniniserisssninssissssinsnies | conenees 19,098.000 | .......... 466,994 XXX 298,311 300,794 (2,483) (2,483) 298,311 | ovvserverissinnes | s 168,683 |........168,683 | ....... 11,841 XXX | I
9099999. Total - Common Stocks - Industrial and Miscellaneous. . 466,994 XXX 298,311 300,794 (2,483) 0 0 (2,483) 0 298,311 0]... 168,683 |. 1,841 XXX XXX
9799997. Total - CommON StOCKS = Pt 4. e | o 466,994 XXX 298,311 300,794 (2,483) 0 0 (2,483) 0 298,311 0. 168,683 | ........168,683 | ....... 11,841 XXX XXX
9799999. Total - Common Stocks XXX 298,311 300,794 (2,483) 0 0 (2,483) 0 298,311 0]... 168,683 | ........168,683 | ....... 11,841 XXX XXX
9899999. Total - Preferred and Common Stock I XXX (584,814) 417,669 (2,483) 0 0 (2,483) 0 (584,814) 0 ... 168,683 |........168,683 | ....... 37,484 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ...t it | s 35,388,454 XXX e 34,304,685 | ........ 32,280,950 | .....coo...u 875 | .o (7,329) 27 (6,481) 0 33,841,023 0 | ..1,487,627 |....1,487,627 | ..... 993,639 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

QE06, 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 OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Fifth Third Bank CINCINNGL, OH...cvoovieiieeieiiserierieeeieniinis | ceeriesiessneens | serseriessneens | creessesesesssssnssies | ceessessessssesssnssssses | seveenes 34,377,881 | ......... 17,190,287 | ......... 24,162,255 | XXX
First Hawaiian, Honolulu, HI 9,779 9,662 9,585 | XXX
The Bank of New York Mellon.. ._New York, NY, 5,167 5,926 5,289 | XXX
0199999. Total Open Depositorie XXX XXX 0 [ I 34,392,828 | ......... 17,205,875 | ......... 24,177,130 | XXX
0399999. Total Cash 0N DEPOSIL. ... sseensneaees XXX XXX 0 0] e 34,392,828 | ........ 17,205,875 | ......... 24,177,130 | XXX
0499999. Cash in ComMPaNY'S OffICE. ... eurrrrreirerrieineeree s sseseesneennees XXX XXX XXX XXX XXX
0599999. Total Cash.... XXX XXX 0 0 .34,393,578 17,206,625 24,177,880 | XXX

QE12
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Statement for September 30, 2019 of the National Interstate Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

261908 10 7 [DREYFUS TRS OBS CM INST.....ooiiiuiiiueiuiimseiiaestsesessessss s s ssssess s s8R ees Sebb R b bbb 07/01/2019....... 1

31846V 20 3 | FIRST AMERIGVT OBLG Y..ouiuuiuuuiiumiimeesreisseisseessesesseessse s s ass st ss s s8££ s8££ 84148884 E 881 E bR R Es | H41eeEs e bbb bbb bbb 06/04/2019....... | ... 0

31846V 41 9 | FIRST AMERITRS OBG V.....ouiuuiiuuiiimiimrisaieisiiaesisesese et ssss s ss stk 0s | H4 s bbbkt 09/16/2019....... | ...

31846V 80 7 |FIRST AMERITRS OBG Y......iiuuiuuiiuuitueiseisseesessseessessseessse s sss st s s o888 15181884 £ 88848818 b iR R eE HE1eeE bbb bbb bbb 09/20/2019.......

825252 40 6 [INVESCO TREASURY INSTL 1931......ouuuiiiiriuuiieueiiuessesssesestessssssesssesssse et sss sttt b b ee | S0bb bbb 09/30/2019....... | covvvvireene 1750 | | 34670615 | oo 73801 | 35,874

94975H 29 6 | WELLS FRGO TREASURY PLUS CL I MMPF ........ooiituiiimtiuueitueeisesssesiseissesessesses st ess s s s8££ 88tk iee o488 ee bbb e bbb bbb 09/03/2019....... | ...
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.............coirviurriiii st Sos iR e 31,670,616 | oo 73,807 | oo 35,875
8899999. Total- Cash Equivalents 31,670,616 | oo 73,807 | oo 35,875
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