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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1. BONGS et [ 1,069,333,805 [....oooviveirieeirieiiicins [V 1,069,333,805 |.........c..... 984,994,433
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 20,461,830 |.ooveeeeeerrrceieieieee [V 20,461,830 |.ccoovceeenne 19,097,646
2.2 COMMON SEOCKS ...voreeireieiiteeiseie ettt nnes [eoesicnesacnnes 271,424,228 |.......ccevenee. 2,621,881 |..cccvrnnee 268,802,347 |....occvvennne. 249,673,607
3. Mortgage loans on real estate:
B FIISEHENS .ot [reree e 27,500,000 |...cveeeeeerireceeeierienenes [V 27,500,000 |..coocvrenne 27,500,000
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 34,697,614 [ [V 34,697,614 |................. 35,526,823
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($ ... 30,143,207 ), cash equivalents
[ J 7,081,663 ) and short-term
investments ($ oo 0 ) s [ 37,224,870 37,224,870
6. Contract loans (including $ .o 0 premium notes) ...... | 0 foeeeerereereeniennnd O e 0
7. Derivatives ............... .0 | .0 |
8. Other iNVESIEA @SSELS ......ouovurureeeeieieicieieieee ettt snsnsees [eoeesesesisecaenns 3,819,965 3,819,965
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 1,626,648 |.....ooevirircicrine (U 1,626,648
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 1,466,088,961 |.......cccevveevne 2,621,881 |.......... 1,463,467,081 |........... 1,368,589, 366
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment iNCOMe due and BCCTUET .........c.cueuivriiueiieeieieieieieieeeie e e 8,679,695 | (U 8,679,695 |.....coovvrinne 7,291,126
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 74,699,331 | 3,416 | 74,695,915 ..o 50,190,505
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........ccccoeeveieiiiiieereeceeeeee e [oeeeeeeeeneens 237,126,824 |...ooooee 832,305 |.covrineee 236,294,518 |............... 164,921,808
15.3 Accrued retrospective premiums ($ ..o 625,052 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (U R S 625,052 |...ooveeveeeeeeeeeeee [V P 625,052 |..coooveen. 2,102,422
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 56,957,295 |...oovvieeeeeeeeeee [0 56,957,295 |.cocovevnnen. 46,545,176
16.2 Funds held by or deposited with reinsured cOmMpanies ...............ccooeuen. |oeeeeernnnecens 1,968,405 |...covovverereicicicierein (V1 R 1,968,405 |.......cooe.. 1,897,185
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeveeveenne. 2,673,574 |.oeeeeeeeeee (01 PO 2,673,574 |.cooe, 4,160,593
17.  Amounts receivable relating to uninsured plans ............ccccoccevviiveininneenennns ferninnienneeieeneenen U 0 0 L 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |..c.cocooeeeeeovnnnnnieeeed 0 fooiiinn 0 [0 468,345
18.2 Net deferred tax asset 20,502,890
19. Guaranty funds receivable or on deposit ...........ccoeceereererienieniiniereeneenees [ 0 0 0 0
20. Electronic data processing equipment and SOftwWare .............ocoeeveveeeercnens forvecveenenn. 9,489,675 [ 4,111,727 | 1,347,848 | 1,248,275
21. Furniture and equipment, including health care delivery assets
(B o 0 ) e | 240,310 oo 240,310 [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ...............c.cccoceveveeverivees foovseeeiiininns 955,659 [..oeoviveveieiicicieicie (1 955,659 |...ccvererenee. 1,310,583
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 21,132,918 | 6,336,095 |....ccovnnne 14,796,823 |....coovnee. 16,346,914
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 1,902,732,918 |..covrenee 16,884,809 |............ 1,885,848,109 |............ 1,685,575, 187
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [0 T 0
28. Total (Lines 26 and 27) 1,902,732,918 16,884,809 1,885,848,109 1,685,575, 187
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Funds held as collateral ... | 6,824,844 |....ocoove, [V 6,824,844 |.................. 6,448,985
2502. Miscellaneous receivables ... | 4,586,465 |....ocooveeeeeeeeeee [V 4,586,465 |.....c.coee.... 4,835,782
2503.  Intangible @sSets ... e 3,716,079 [ 3,716,079 [ 0 oo 0
2598. Summary of remaining write-ins for Line 25 from overflow page ..6,005,530 |... ..2,620,016 |... ..3,385,514 |... ..5,062,147
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 21,132,918 6,336,095 14,796,823 16,346,914




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....ccoceeeee. 153,732,082 ) oottt e 504,438,249 |.....ccco...n 466,098,070
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ............c.cvcueucururiiiereieeeeeeeeeese et sess e sna |rese e 8,605,021 |......cccvnvee 10,384,021
3. LOSS AQJUSIMENE EXPENSES .......voveveieieieieteiisisesesese st st s sssssesese st ssssesese s s s se s e s et et s s s s s eses et s s seseses s ssssesesesssssnansesessssanansese|oseesesiriceanns 100,538,382 |.......ccncc... 108,471,430
4. Commissions payable, contingent commissions and other similar charges . 23,776,842 |......cevnene. 18,843,646
5. Other expenses (excluding taxes, liICENSES AN FEES) ...........ceviiriiiieiieriiiiiieseie ettt bttt sns bbb sesesenas 29,484,283 |....cooenve. 29,333,254
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ..............cvcveveveriieieeeieeeieteteeeeee et 11,127,303 [.oooicree 10,755,613
7.1 Current federal and foreign income taxes (including $ ..........ccccccccceeeeeeeeee.. 0 0N realized capital gains (I0SS€S)) ......cveve |oeececererencrcnnnns 965,022 |...oovveeecerereceeieeeeeinens 0
7.2 Net deferred taX lADITEY ........o.ooiie bbbttt a et e et e eae e s h e e sb e e s be e b e e bt e bt en b e enneeneeeneesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of § ... 265,007,300 and
including warranty reserves of $ ......cccooeiiiiiinns 0 and accrued accident and health experience rating refunds
including $  «oveeverrncceee 0 for medical loss ratio rebate per the Public Health Service Act) ........c.ccoevevececceeeenes feevinieen 229,074,987 |............... 184,924,699
10, AQVANCE PIEIMIUIM ....uvvieieteeeeteeeeteeeet ettt etee s et ee et et et eas et es s et ese et es e s ese st esesses e s et easesess et es et es et essases et et essesessases st essesesessesessesensesessesens [erseseneebene et e anntenereneanean [0 107,389
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 85,519,090 |...covviennee 34,983,133
13.  Funds held by company under reiNSUrANCE trEALIES .............cccoeeiiviieiireteeciieieeee ettt sttt es st et besessses s s st sesessss e rerereenenens 335,653,285 |....cccvveneee 303,947,894
14.  Amounts withheld or retained by company for 8CCOUNt Of OTETS ............ccueuiiiiiieiiereieiicieiete e 47,057,365 |...cceeeenene 47,172,344
15. Remittances and items not allocated .... 581,759 |... ... 19,488,524
16.  Provision for reinsurance (including $  ..ccvveeccecnnnncececec 0 CEIHFIEA) oo [eeee e 2,678,517 |eeeeieee. 192,000
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING .......covevvieieieic ettt ettt ettt et e ettt e s s e e e e es e s e s et et esesesess s ss e s b e b et e s esess s eses e s et et eseseas s es s esebesesessan s esenas |eoeet et nese et bbbt (O R 0
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceuevieueueieieiieieieieiieeteeet ettt e 11,198,216 |..cocvveeee 10,315,640
20, DEIVALIVES ..ottt ettt ettt ettt ettt et et et et et e s e ae e et e s e s et e a e s e ae st e st et et b s e A e et st e s et et et eae st et esesetesesennan s esasaseseseseseee st 3,764,805 |.....ococvvernne 2,801,926
21. Payable for securities ..
22, Payable fOr SECUMLIES IBNAING ..........cvevevevieiieeieieteteteteeee et et et e b et s esee s s et et et et et esesess s sseseseseb et essas s esssesesesesessssasesssesesesesesesssssssseses et st st et bbbttt berenis (O A 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiie ettt e enens |ore s ettt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccovvvevicvirnnnnne 0 e e (O R 0
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 4,331,544 4,405,818
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 1,398,794,669 1,252,225,604
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 BN 27) ...c.cvovieiviveriiiieeeeieteieieeeseee sttt ssese s s ss s sesss b st st ssseses st ss e s et ebes s sssnsesebes s s sesesesesassssnsnsesasassseceeseernas 1,398,794,669 |............ 1,252,225,604
29. Aggregate write-ins for special SUMPIUS FUNAS ........c.iiiiiiiiiii ettt be e b e beenbeeneenneene
30.  COMMON CAPILAI STOCK ....eeuvieiiieiiieiieeiieeiie ettt ettt et ettt e et e e st e eseesseesaeesseesseesseeseeeseeeseenseesse e s e esseenseesseenseeseeesseeseenseenseenseensens
31, Preferred Capital STOCK ........o oottt et et ea e oo st e e a e e ea e e a e e bt e s e e st e ae e en e e en e e eneeeneeeneeaeeaeeneannean
32. Aggregate write-ins for other than special surplus funds
X T TU o] (0TS 4 To) (=1 SO RP PP RSRURRORRIN
34.  Gross paid in @nd CONHDULEA SUPIUS .........c.ceiuiiieeeeeeeeeecece et ee et e et e e s s s s seseteseasasasssesesesessasasesnssesesessanansnssna|esesesesenenea 83,660,378 |................ 83,500,447
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.veveececeeteeeseeeeceeteieseeeecae e tesessssaesesesesssssaesesesenssssaetesesessnssaesesesessssssesesasansssssesasasansnsssesesasansssnsesadorerestssienena 400,393,063 |.........c...... 346,849,136
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 ...0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 487,053,441 433,349,583
38. Totals (Page 2, Line 28, Col. 3) 1,885,848,109 1,685,575, 187
DETAILS OF WRITE-INS
2501.  Other reinsSurance amoUNTS GUE .........ccooiiiiiiiiiiiiceiet ettt setene [t s 3,265,749 |.ooirne 3,036,438
2502, UNCTATMEA TUNAS ...oeeeeeeeeceeeeee ettt a e e e e e ee e e e e s s et ese et eseeseae s eae s es e s eennseteasesnaseseanaseaneneanna|esseseseseeesaeees 1,063,316 |.ocooveeeeeee 1,356,519
2503, UNEarned reNtal IMCOME ........ciiiiuiiiiiieeietiii ettt bbbt b bbbttt ettt ettt 2,479 | 12,861
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,331,544 4,405,818
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN
2 PP R PP TTTI
P2 01 T OSSP O PP P PP PP PPN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP RO PP PTPTRTI
1< 7220 7T OO TP TY OO TSP O PSP PR PO RSP RO TPP PP PP OTRPOPPPPIIN
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ..o [ (0 U 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ oo 847,930,085 ) ... s 532,718,520 |.......cc...... 486,543,055 |......coenve 660,837,736
1.2 Assumed (written § ..o 201,479,079 ) oo e 187,746,763 |............... 173,808,178 |.......cceve.e 239,223,400
1.3 Ceded (written $§  .ocoeeeee 462,587,851 ) ..o ..377,794,103 |.. ..343,120,926 |... ..467,452 ,842
1.4 Net (written $  ...cocvee 386,821,313 ) oo 342,671,180 317,230,307 432,608,294
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 177,729,746 ):
2.1 DIFECE ...ttt ettt e 404,162,690 |............... 254,968,425 386,427,779
2.2 ASSUIMEA ..ottt bbbt bbbttt ettt ettt ...83,954,513 |.. ... 14,284,590 |... ...98,928,217
2.3 Ceded 301,383,407 173,906,656 ..265,705,423
24 Net ..o ..186,733,796 |.. ..155,346,359 |... ..219,650,573
3. Loss adjustment @XPENSES INCUITEA ..........ccvueueueviierieeeseieiieese ettt st ss s sese s ssssesens [ocecessesseanees 29,914,216 |..cocoveenne 43,288,218 |................. 57,243,761
4. Other Underwriting @XPENSES INCUITEA ..........c.cvoviuiriueieieiieseseseiessssesesesssesssesesesssssssesesessssssesesssssans|eessecesssenees 107,103,883 |....ccceev 101,649,698 129,763,646
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccoiiiiiiiiiiiiiicecee e (O T [0 0
6. Total underwriting deductions (Lines 2 through 5) 323,751,895 300,284,275 406,657,980
7. Netincome of protected cells 0 0 0
8.  Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceuiuiiirieieieieieieeeeieeieee e e 18,919,286 |.....cccvnenee 16,946,032 |................. 25,950,314
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 40,882,565 |.....ccccvenene 22,377,573 | 32,883,886
10. Net realized capital gains (losses) less capital gains tax of $ .........cccccc.c. 1,680,443 ... (2,046,705) (348,741) 1,637,965
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 38,835,859 |....covenee 22,028,832 [...cccveenee 34,521,851
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 171,798 amount charged off $  ..ccccvcvviriiene 144,569 ) oo e 27,229 | 18,675 | (49,100)
13.  Finance and service charges not included in PreMIUMS .............ccoeiieiiieiuereiiiieeeere s e 9,330 | 4,625 | 7,750
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiiiiiieieieieieee s (8,559,928) (6,006,635) (8,050,014)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena (8,523,369) (5,983,336) (8,091,365)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........cocueuiiiiieeeceeee et eeteae e es et es s e 49,231,776 |......ccvvnvee. 32,991,528 |...ccvveeinee 52,380,801
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) ......oeurueieiiieeeieieieiceieieie e e 49,231,776 |...covvenee. 32,991,528 |................. 52,380,801
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 11,336,951 8,503,369 11,399,108
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 37,894,825 24,488,159 40,981,693
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 433,349,583 328,195,276 328,195,276
22, Netincome (from LINE 20) .......ouiiiiiiiiiiiitisie ettt bbbt bbbt bbb bbb
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuvvririiininiiiiiee e
26. Change in net deferred income tax ...........ccooevvvninincnicncnennn,
27.  Change in NONAdMIttEd @SSEES ........cciiiiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIAINCE ............cuiiiiiiiiiiiiiisie sttt bbb
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,1 PAI TN <ttt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
33T PAI TN -ttt
33.2 Transferred to capital (Stock DIVIAEN) .........ccoiiiiiiiiiiiiie s
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e L0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiii e .0 ..
35. Dividends to stockholders ..................... .0 ..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieiet ettt ettt e e e e [ eresae st st e ettt 0
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........ceiiiiiiiiiiiiii s 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 53,703,857 28,488,487 105, 154,308
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 487,053,441 356,683,762 433,349,583
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, Funds held iNTErest ...ttt (8,560,478)....c.cecvenvee (6,006,635)|.......cceuennn (8,050,014)
1402. Miscellaneous
T TSR
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (8,559,928) (6,006,635) (8,050,014)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE .........c.cuiieiiiciieiicieee ettt [eressinessneas 344,086,516 |................ 315,758,355 |...cccvnne 437,528,353
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 37,902,230 |.....ccvennene 22,424,928 |...oocovrine 32,003,296
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt (8,523,369) (5,695,875) (8,091,365)
4. TOtal (LINES 110 B) ..ot 373,465,377 332,487,408 461,440,285
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 160,584,737 |................ 163,395,173 |..ccooveeene. 207,033,750
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 139,360,8% |............... 127,135,612 |..coceveeee 169,316,675
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ 1,680,443 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 11,584,027 6,250,282 9,962,437
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 311,529,658 296,781,066 386,312,862
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 61,935,719 35,706,342 75,127,423
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 146,203,108 177,771,437 217,307,231
12.2 Stocks .............. 2,696,251 | 500,000 |.....coveveiererene 989,000
12.3 MOMGAGE I0BNS ........vvveieiiieieeetetet ettt ettt ettt s s s st sesese e s esssesesesesesssnnanesans |resesestetesenene e ne s saeaenenes 0 |. 22,500,000 |.. 22,500,000
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Oher iNVESIEA @SSELS ......cuvuiuiiiiiiieieie ettt [rosesenesanneneees 5,650,522 |.......ccvennne 1,746,318 | 5,164,469
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 0 0 71,808
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveuieieeeeeeeeieieiceeeeeee e ens oresesesanans 154,549,880 |................ 202,517,755 |ooovee. 246,032,507
13. Cost of investments acquired (long-term only):
131 BONAS .ttt eninees [oeeenennanaeaas 231,660,558 |................ 288,051,738 |...coccvenene 366,613,370
13.2 SEOCKS ...ttt [eeennanaeaeaen s 4,025,593 |......ooovvvinne 7,088,197 [ 7,043,244
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes [V 45,000,000 |....ocoveeeenne 45,000,000
13.4 REAI ESLALE ...t e nenien [ee e 95,702 |.ecvieirciienne 40,010 [oovvercinnee 136,051
13.5 Other iNVESIEA @SSELS ......cueuiiiiiiiirie ettt bns [eesesens e sannenenes 30,195 | 39,769 | 145,502
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 1,602,552 3,868,369 0
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 237,414 600 344,038,083 418,938,167
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (82,864,720) (141,520,328) (172,905,660)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.ceueueueuriieieieieieieceeeeeeee e |eeeeeeeeeseenenesenees 25,593 | 12,836 oo 8,675,762
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 15,344,444 20,338,971 2,499,660
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 15,370,038 20,351,807 11,175,422
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne (5,558,963)|..cccvvenne (85,462,179)|....cccceneee (86,602,815)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 42,783,834 |....coeuenee 129,386,649 |................ 129,386,649
19.2 End of period (Line 18 plus Line 19.1) 37,224,870 43,924,470 42,783,834
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Stock based COMPENSATION .......coiiiiiiiiiiieieieieiir ettt [renebereresee e eeaes 134,337 |ooveeeeee 188,268 |.......ccocveveee 250,809
20.0002. Securities acquired from capital contributions from parent - long term debt ......ccccooooeis [ (01 (01 41,342,121
20.0003. Exchange of debt SECUrities ...
20.0004. Exchange of long term debt to other invested assets
20.0005. Exchange of equily SECUrTTIeS .o
20.0006. Transferred from debt to other invested assets ... ,
20.0007. Securities acquired in paid in kind interest payment ..o e (01 9,338 oo 9,338




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE 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# 09-30-2023 12-31-2022
1. Net income state basis XXX XXX XXX $ 37,894,825 $ 40,981,693
2. Effect of state prescribed practices - -
3. Effect of state permitted practices - -
4. Netincome, NAIC SAP XXX XXX XXX $ 37,894,825 $ 40,981,693
5. Statutory surplus state basis XXX XXX XXX $ 487,053,441 $ 433,349,583
6. Effect of state prescribed practices - -
7. Effect of state permitted practices - -
8. Statutory surplus, NAIC SAP XXX XXX XXX $ 487,053,441 $ 433,349,583

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 ldentified Exchanged Traded Funds.

For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and other
loan-backed and structured securities (LBASS), the NAIC has retained first-party investment management firm to
assist in the determination of the appropriate NAIC designations and Book Adjusted Carrying Values based not
only on the probability of loss, but also on the severity of loss. Those RMBS, CMBS and other LBASS securities
that are not modeled but receive a current year NAIC Credit Rating Provider (CRP) rating equal to NAIC 1 and 2
are stated at amortized cost and NAIC 3-6 are stated at lower of amortized cost or fair value. 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, 2023.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

ended September 30, 2023:

Amortized Present Value Amortized
Cost Before of Projected Recognized Cost After Fair Value at Date
cusip OTTI Cash Flows OTTI OTTI Time of OTTI Reported
45112AAA5 $ 350,470 $ 140,188 $ 91,122 $ 259,348 $ 140,188 3/31/2023
45660LCK3 237,939 226,995 10,944 226,995 226,995 9/30/2023
TOTAL XXXX XXXX $ 102,066 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 $ (850,912)
2. 12 months or longer (42,556,991)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 59,538,782
2. 12 months or longer 440,595,937

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, 2023. The Company has the intent to hold such

securities until they recover in value or mature.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
J — L. No significant change.
M. Working Capital Finance Investments
Not applicable
N. 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

In 2023, the Company has entered into one additional interest rate swap, for a total of four swaps at September 30,
2023. These swaps are intended to partially hedge the risk of a significant increase in interest rates on the fair value of

6.1
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NOTES TO FINANCIAL STATEMENTS

the Company’s investment portfolio. The credit exposure is represented by the fair value of the contracts at the
reporting date. The Company recognized a year-to-date unrealized loss of $962,878 on these swaps.

Note 9 — Income Taxes

No significant change.

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

A — 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 Extinguishments of Liabilities

A. The Company did not sell any receivable balances during 2023.
B. Transfers and Servicing of Financial Assets — Not applicable

C. The Company was not involved in any wash sale transactions during 2023.

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

No significant change.

Note 19 — Direct Premium Written / Produced by Managing General Agents / First Party Administrators

No significant change.

Note 20 — Fair Value Measurements

A. Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

1. Items Measured and Reported at Fair Value by Levels 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

6.2
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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, 2023 about the Company’s investments
measured at fair value.

Net Asset
a. Assets at fair value Level 1 Level 2 Level 3 Value (NAV) Total
Bonds:
Residential MBS $ - $ 721,552 $ - $ - $ 721,552
Asset backed securities - 502,413 335,503 - 837,916
All other bonds - 16,514,756 - - 16,514,756
Total bonds - 17,738,721 335,503 - 18,074,224
Preferred stocks 19,679,300 782,530 - - 20,461,830
Non-affiliated common
stocks 5,836,951 - - - 5,836,951
Other invested assets - - 34,626 B 34,626
Total assets at fair value $ 25,516,251 $ 18,521,251 $ 370,129 $ - $ 44,407,631
Net Asset
b. Liabilities at fair value Level 1 Level 2 Level 3 Value (NAV) Total
Derivatives $ - $ (3,764,805) $ - $ - $ (3,764,805)
Total liabilities at fair value $ - $ (3,764,805) $ - $ - $ (3,764,805)
2. Rollforward of Level 3 ltems
The following table presents a reconciliation of the beginning and ending balances for investments measured
at fair value using Level 3 inputs for the three months ended September 30, 2023.
Total gains Total gains
Beginning (losses) (losses) Ending
Balance at Transfers Transfers outof  included in Net included in Balance at
7/1/2023 into Level 3 Level 3 Income Surplus Purchases  Issuances Sales Settlements  9/30/2023
Asset backed
securities $ 140188 § 192820 - $ 18112 $ (15163 $ - $ - % @454 0§ - $ 335,503
Other invested
assets 81,759 - (52,449) (106,328) 118,740 - - (7,096) - 34,626
Total § 221947 § 192820 $ (52449 § (88216) § 103577 § - $ - % (7m0 $ - $ 370,129

3.

4.

Policy on Transfers Into and Out of Level 3

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, 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

6.3
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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 first 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.

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.

Derivative Fair Values
The Company's derivative liabilities are not material and are included in Note 20A. (1) - (4).

B. Other Fair Value Disclosures

The Company has no additional fair value disclosures.

C. Fair Values for All Financial Instruments by Levels 1, 2 and 3

The table below reflects, as of September 30, 2023, the fair values and admitted values of all admitted assets and
liabilities that are financial instruments excluding those accounted for under the equity method.

U.S. Government and
government agencies
States, municipalities
and political subdivisions

Residential MBS

Commercial MBS
Collateralized loan
obligations

Asset backed securities
All other bonds
Total bonds

Preferred stocks
Non-affiliated common
stocks

Mortgage loans

Other invested assets
Cash, cash equivalents
& short-term investments

Derivative liabilities
Total

Not
Practicable
Net Asset (Carrying
Fair Value Admitted Value Level 1 Level 2 Level 3 Value (NAV) Value)
$ 9,343,491 $ 9,885,834 $ 9,343,491 $ $ $ $
48,932,693 52,630,216 48,839,047 93,646
155,661,405 175,420,805 154,752,488 908,917
13,961,572 14,250,723 13,961,572
232,450,057 235,598,302 232,450,057 -
228,665,629 245,399,339 - 228,330,124 335,505
319,269,706 336,148,586 772,250 286,540,858 31,956,598
1,008,284,553 1,069,333,805 10,115,741 964,874,146 33,294,666
20,461,830 20,461,830 19,679,300 782,530
5,836,951 5,836,951 5,836,951 -
26,706,864 27,500,000 - 26,706,864
132,411 68,700 39,443 92,968
37,224,870 37,224,870 37,224,870 -
(3,764,805) (3,764,805) (3,764,805) -
$  1,094,882,674 $  1,156,661,351 § 72,856,862 $ 961,931,314 $ 60,094,498 $ $
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D. Items for which Not Practicable to Determine Fair Values
Not applicable

E. Instruments Measured at Net Asset Value (NAV)
Not applicable

Note 21 — Other Items

A-H. No significant change.

Note 22 — Events Subsequent

Subsequent events have been considered through November 8, 2023, the date of issuance of these financial
statements. There were no events occurring subsequent to the end of the quarter that merited recognition or
disclosure in these statements.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

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, 2022 were $574,569,500. As of September 30, 2023, $150,837,662 has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $422,681,838 as a result of re-estimation of unpaid claims and claim adjustment expenses.
Therefore, there has been $1,050,000 of favorable prior year development since December 31, 2022. 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.

B. 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.

6.5
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Note 32 — Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

The Company does not write financial guaranty insurance.

6.6
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7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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, @s requIred DY the IMOGEI ACE? ........c ittt b bbbt a et eae e e h e e ehe e eh e eb e e bt e m bt e a bt eabeea bt eaeeeheeebeeabeenbeenbeenbeenbeennennne
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
reporting entity? .....

LT F= (=N el i =g Lo L PRV RURUR RPN

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e
If the response to 3.2 is yes, provide a brief description of those changes.

Effective July 1, 2023, Farmers Crop Insurance Alliance, Inc. acquired Crop Risk Services, Inc. Effective September 1, 2023, Bridgefield
Indemnity Insurance Company became a subsidiary of Bridgefield Employers Insurance Company. Effective July 17, 2023, the name of
American Empire Surplus Lines Insurance Company changed to Great American Risk Solutions Surplus Lines Insurance Company. The Ohio
Insurance license reflecting the new name was issued on AUGUSE 1, 2023, ... .ottt e e e e e e et e eneeeneene

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeveiiiiiiiiiciccee

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes [ X] No[ ]

1042046

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

If yes, provide the name of the 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
Name of Entity NAIC Company Code | State of Domicile

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

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

Yes[ ] No[X]

]

No [ X] NAT 1]

12/31/2021

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. ...........cccocceiviiieninniinienciiees

12/31/2021

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
61 SO S S TSRS PPN

05/12/2023

By what department or departments?
(@31 el D= o= i o T=T o Aoyl 1g T U =T o Lo ST PRR PSR

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMIMENTS? ...........cooueeoeeeeeeeeeee et e e et e e s e e e e e s e e e s s e e e e s s s et es s s eneeeeeen e neneen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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 PEHOA? ..ottt

If yes, give full information:

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

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? ..

If 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.

]
]

No[ 1 NALXI

No[ 1 NALXI

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
American Money Management Corporation ...........cccocoeivniiircnnenes Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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16.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

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? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
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]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B, 28,828
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccoceviiiiiriuereieiiiiiseiesesisees ettt s nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ............ccccceeeeeene
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.coiuiiiiiiiiieeeeee et $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccciiiiiiiiiiiiiiiicccc e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiicicenns Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $

7.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

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? .....................

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

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

The Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........ccoooioioieeeeeeeeeeeeeeeeee

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............cccccceoeenee.
If yes, give full information relating thereto:

Yes [

1 2 3 4
Old Custodian New Custodian Date of Change Reason

such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation

American Money Management Corporation ....

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 invested assets?.............ccocioiiiiiii e

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 invested assets?...............ccccoiiiiiiiiiicicies

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

Yes [

Yes [

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.

]

]

]

No [ ]

No [ X]

No [ X]

No [ X]

1 2 3 4

Central Registration
Depository Number Name of Firm or Individual

Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

161853 American Money Management Corporation 54930048Y5YTQDRCSM84 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

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. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt e et e et et e e e e e e enean

By self-designating PLGI securities, the reporting entity is certifying the following elements of 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? ............

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

7.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X]



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................ccvcueueuereeeeceeueeeeeeececee e e e s s s nenns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALEr thAN ZEIO? .........oeieeececvee ettt ettt e e e see ettt e e ee s et e tetes s s saeae s et esensssesetesasenssssaesesesensnssaetasesensnsnaesesasennsnsesesasensnsnansasasnn Yes[ 1 No[X]
4.2 If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENL .......ceevieeetctceeeee ettt ettt et et et et et et e s ese et es et et e s e b et e s esesseses et et et et et eseas s s s e s e s et et esesess s sses et et et esesnas s esesese b et eseaeas s es s seseseseae £eE e e R bbb ettt e bbbt 37.804 %
5.2 A&H COSt CONTAINMENT PEICENT ...ttt ettt et eae s s s st et et e s eseasa s s s s s s et et esesesessas s s eseseseseses s s as s seseseseseasasss st et et eseasasas e e e h b ebebee et et et e e bbbt e et et ee 3.816 %
5.3 A&H expense percent excluding cost containment expenses .... 11.608 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cueveviceceeieeeeeeeeeeeee et see et s s aeae s e s s s aseeae s s s s asasaesesessassssesesenssananansana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccceueueieeeeececeeteeeeeeecae et eeeeessae e s eeesssaesesesenensssesesesesenssassesesssenesansesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiii e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevunee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIlE OF thE FEPOTHING ENELY? .......viviviiiectcteteiet ettt ettt ettt s s bt s s bbb s st b st s bbb s s s bbb es e s bbb sn st b s s s Yes[ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

13-3088732 WFC National Insurance Co. ......cccccerverieerienniennnes Authorized

20052 . 36-2403971 ... ...[National Liability & Fire Insurance Company ..NE. | Authorized...
10717 . 06-1463851 ... ...|Aspen Specialty Insurance Co ... NJ | Authorized...
37273 . 39-1338397 Axis Insurance Company




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

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 ........ccccee AL [ Lo e 7,861,840 |............... 5,166,600 |............... 1,822,848 |.............. 1,375,913 | 12,378,313 | 11,010,066
2. Alaska ......ccoeeveeeee . AK | Lo oo 5,629,597 |..coovevnnne 5,202,375 |cvereee 2,225 171 | 1,583,174 |....cocoe. 7,302,012 | 4,695,544
3. Arizona......oiii. AZ e [ IS 11,559,971 |.............. 8,732,177 |............... 4,963,784 |............... 4,424,065 |............. 13,756,836 |............. 14,101,199
4. Arkansas ... . AR s Lo e 6,547,875 |............... 5,500,767 |.ccveveeenn 2,717,073 |............... 3,855,954 |.............. 9,718,903 |....cocoee. 6,615,556
5. California .......ccccceceeece.. CA | Lo frorrd 90,391,016 |...cecvvvevee 82,660,064 |............. 52,343,165 |............. 38,063,819 |........... 142,013,661 |............ 136,039,991
6. Colorado ....... L. ..4,702,685 |.. .. 4,997,737 |.. ..3,217,539 |.. ..2,184,208 |.. ..6,519,340 |.. ..5,020,095
7. Connecticut .......cce.e... CT |eeens Lo oo 3,244,455 |.............. 3,489,482 |............... 3,544,632 |............... 2,181,590 |..coovenee. 7,541,646 |.............. 8,366,199
8. Delaware ..........c.cc.ec.... DE |eieiis Lo forrin 29,697,486 |............. 30,129,920 |............. 12,208,391 |.............. 14,578,271 |............. 45,387,330 |..cocveeee 51,086,962
9. District of Columbia .....DC |-......... [N ISR 357,561 | 94,138 | 94,160 |...ococveveenee 464,998 |.............. 1,784,269 ..o 601,187
10.  Florida .....ccoeoveviiens FL [ Lo forrnis 30,549,138 |.............. 25,145,734 |............. 19,639,721 |.............. 9,714,278 |.............. 41,961,132 |............. 37,621,137
11.  Georgia . .. GA L. .. 8,803,633 |.. ..6,859,834 |.. ..8,413,782 |.. 12,624,625 |.. ... 28,618,864 |.. ....19,796,855
12.  Hawaii ... LLHE e [ I, 14,055,541 |.............. 15,071,866 |............... 5,621,388 |......c.c...... 4,349,499 |............. 18,773,250 |............ 15,016,014
13. Idaho..... LD [ [ ISR 11,222,020 |............ 11,526,654 |.............. 3,397,228 |............... 2,961,112 | 15,413,343 |............ 11,311,610
14, lNOIS ..o | I RO Lo forriis 24,703,192 |.oorneneee 24,412,970 ... 7,332,858 |....c........ 23,938,373 |.............. 29,661,472 |............. 23,706,868
15. Indiana .......ccccccoeeeene IN e [ I, 14,616,682 |............. 12,881,450 |.............. 6,841,669 |.............. 2,542,937 |..ocoee. 18,969,544 |............. 16,524,012
16. lowa ...... A L. ... 10,628,189 |. ..6,959,264 |.. ..2,980,682 |.. ..3,116,988 |.. .. 11,220,019 | 5,950,138
17. Kansas .. L KS e [ I, 20,115,480 |.............. 21,507,729 |.............. 9,429,558 |.............. 8,400,510 |.cc........ 33,238,915 |..cocoee. 20,848,840
18. Kentucky ... CKY s Lo oo 7,203,317 |..co.c.... 4,913,101 | 2,673,646 |............... 2,221,770 |ooeeee 6,474,498 |............... 6,753,783
19.  Louisiana ........c.ccoeevene LA [ Lo forriis 13,231,715 | 10,346,618 |............... 4,704,460 |............... 4,894,905 |........... 16,995,696 |.............. 13,366,674
20. Maine ....ccooeveiies ME [ Lo e 2,629,957 |..ooiiine 983,237 oo 238,784 |.cooee 71,647 |............... 2,015,879 | 907,229
21. Maryland ....... ... MD L. 4,141,129 |. .. 4,273,801 |.. ..2,096,766 |.. ..3,009,832 |.. ..6,893,821 |.. .. 7,342,997
22. Massachusetts . L MA | [ I, 12,460,659 |.............. 12,047,600 |............... 2,337,699 |.............. 2,868,890 |............. 18,755,913 |............. 17,091,850
23. Michigan ....... LML e Lo e 621,851 |.............. 1,014,995 | 758,773 ... 1,039,524 |.............. 2,560,388 |............... 3,559,765
24. Minnesota .........ccoccune MN [ Lo e 5,805,690 |..cccrueenene 5,011,565 |.............. 1,162,190 |.............. 2,228,553 |.cvevee 8,479,035 |....cocvee 6,514,327
25.  MissisSippi ....cccovvvereene. MS [ Lo e 9,249,493 |.......c..o.... 7,381,377 | 3,905,109 |..cocvcveeee 3,796,182 |.............. 11,389,936 |............ 11,128,462
26. Missouri .... ...MO | L. 26,944,318 |.. 20,507,851 |.. .. 7,545,243 |.. " .33,334,347 |.. .27,460,994
27. Montana .... W MT e Lo e 1,921,120 (..o 1,829,878 |..coovveeee 351,195 [ 63,999 | 2,599,192 |............. 1,588,465
28. Nebraska .. .NE | Lo e 9,420,761 |....coo.... 6,426,146 |.............. 2,459,959 |............. 2,801,195 (... 6,057,945 |............... 5,051,101
29. Nevada ... NV | Lo e 3,484,586 |.............. 6,752,329 |.cooveens 1,531,227 | 1,988,430 |.............. 7,737,409 |............... 6,262,961
30. New Hampshire .......... NH [ Lo e 4,987,299 |............... 4,418 174 |............... 1,135,538 | 435,200 |............. 11,629,951 |............... 4,762,135
31. New Jersey ...... L. ..6,117,691 |.. .. 3,360,146 |.. 245,479 |.. ..109,392 |.. ..3,778,024 |.. .. 2,865,939
32. New Mexico ..............NM [......... Lo oo 3,128,712 | 2,348,020 |............... 1,149,336 | 828,120 |............. 2,797,276 |............... 3,271,270
33. NewYorK ...cccocveeeeeeee. NY s [ IS 45,158,373 |.............. 39,845,583 |............. 25,623,320 |............. 22,571,548 |............ 94,965,840 |............. 82,680,453
34. North Carolina ............NC [......... [ IS 13,657,891 |.............. 9,022,009 |.............. 3,724,296 |............... 9,400,639 |.............. 15,544,939 |.............. 12,010,571
35. North Dakota ..............ND [.......... [ ISR 723,946 |..coooen 976,571 oo 745,779 oo 442,970 ... 1,550,470 |.............. 1,675,487
36. Ohio ...ccceeeee L. 28,255,082 |.. 24,822,935 |.. ..8,851,748 |.. ..5,452,278 |.. .35,010,740 |.. .28,393,918
37. Oklahoma ........c..c...... OK e Lo oo 8,742,109 |........c...... 5,165,540 |.............. 12,493,312 [ 808,727 |.............. 13,455,521 |............. 22,192,101
38. Oregon ........ccceceeeveeen. OR [ Lo oo 2,452,240 |.............. 1,692,971 oo 621,188 |..ccveveeeee 266,572 |..ooe.... 2,658,202 |.............. 2,720,483
39. Pennsylvania .............PA |[......... [ IS 18,328,809 |.............. 17,131,158 |............ 10,261,154 |.............. 10,013,287 |.............. 32,083,038 |.............. 31,103,877
40. Rhodelsland ............ Rl |oeeeee. Lo oo 1,052,041 | 615,787 oo 117,922 .o 156,236 |...cocvevneen 979,725 |.cocveenn 1,795,642
41. South Carolina . ...SC L. ..9,583,775 |.. ..9,568,204 |.. .. 3,827,212 |.. 1,452,134 |.. 11,317,033 |.. .. 7,901,605
42. South Dakota ... .SD | [ ISR 721,170 | 500,594 |......cccc....... 346,112 [ 79,347 | 548,361 ..o 331,357
43. Tennessee ... TN o [ IS 15,897,078 |.............. 18,729,573 |.............. 8,269,730 |.............. 13,248,791 |........... 20,820,211 |.............. 17,395,508
44, TexXas ....ccoceevvveeiec TX e [ IS 47,758,376 |.............. 37,925,891 |........... 27,325,067 |.............. 34,538,121 |............. 71,564,790 |............ 65,069,042
45, Utah ...ccoocoeveeeeeee. UT e [ IS 14,587,065 |.............. 13,421,838 |.............. 5,168,053 |............... 6,173,821 |.............. 17,677,656 |............. 14,802,777
46. L. ..2,297,719 |.. . 1,354,714 |.. 372,853 |.. 348,706 |.. ..2,501,641 |.. ..1,801,859
47. Virginia ....c.oooeveeveeeee . VA [ IS 10,282,335 |.............. 9,289,308 |............... 2,592,050 |.............. 3,178,695 |............. 15,656,898 |.............. 11,904,887
48. Washington ................ WA |......... Lo oo 6,146,861 |.............. 5,684,604 |.............. 5,940,014 |............ 6,191,964 |........... 7,372,869 |.............. 9,277,514
49. West Virginia .............. WV |occcee. [ ISR 174,200 |.............. 1,287,623 |..cocvve 95,606 |..ococveverenns 137,003 |.oooeee 724,432 ..o 630,919
50.  Wisconsin ......ccoeeeeee. WL e [ IS 16,057,726 |............. 18,330,260 |............... 5,543,564 |............... 6,860,682 |.............. 21,236,002 |............ 16,542,264
51.  Wyoming L. .. 12,621 |. ....23,813 |.. ..100,000 |.. ...49,086 |.. ....50,477
52.  American Samoa ........ AS |.......... Neorees oo 0 e O e O e 0 e 0
53. Guam .....cocecveveceee. GU e Neorees oo [0 [0 [0 [0 [0 0
54. Puerto RicO ............. PR [l Neorees oo [0 [0 [0 [0 [0 0
55. U.S.VirginIslands ...... VI |......... Neeees oo 0 [ 0 [ 0 [ (1 [0 0
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........ccccoeeefennn XXX vver oo [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccocvnviees wenee 51 4. Q- Qualified - Qualified or accredited reiNSUrer...............cc.oceveeuevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - see DSLI) 0 6. N - None of the above - Not allowed to write business in the state... ....... 6




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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

Df(’)'::t':fn'y FEIN NAIC Co. Code

American Financial Group, Inc. OH 31-1544320

AFG Real Estate Holding Company, LLC OH 86-3438529

Bay Bridge Holding Company, LLC * MD 84-4395026

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

GALIC - Bay Bridge Marina, LLC MD 20-4604276

Charleston Harbor Holding Company, LLC * SC 84-3355051

Charleston Harbor Fishing, LLC SC 81-3737639

Mountain View Grand Holding Company, LLC » NH 84-4574243

Sailfish Holding Company, LLC FL 86-3225970

Skipjack Holding Company, LLC MD 84-2654660

Skipjack Marina Corp. MD 52-2179330

American Financial Enterprises, Inc. CT 31-0996797

American Money Management Corporation OH 31-0828578

American Real Estate Capital Company, LLC OH 27-1577326

Mid-Market Capital Partners, LLC DE 27-2829629

APU Holding Company OH 41-2112001

American Premier Underwriters, Inc. PA 23-6000765

Lehigh Valley Railroad Company PA 13-6400464

Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396

Magnolia Alabama Holdings, Inc. DE 20-1548213

Magnolia Alabama Holdings LLC AL 20-1574094

Michigan Oil & Gas Holdings, LLC Ml 46-1852532

Ohio Oil & Gas Holdings, LLC OH 46-1480078

The Owasco River Railway, Inc. NY 13-6021353

PCC Technical Industries, Inc. DE 76-0080537

Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684

Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766

GAl Insurance Company, Ltd. * BMU 98-1073776

Hangar Acquisition Corp. OH 31-1446308

Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743

Premier Lease & Loan Services of Canada, Inc. WA 91-1508644

Dixie Terminal Corporation OH 31-0823725

Great American Financial Resources, Inc. DE 06-1356481

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. > 34-1947042

Brothers Management, LLC FL 20-1246122

GALIC Brothers, Inc. OH 31-1391777
Helium Holdings Limited BMU

One East Fourth, Inc. OH 31-0686194

TEJ Holdings, Inc. OH 31-1119320

Three East Fourth, Inc. OH 31-0728327

Verikai Inc. DE 81-4361220

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
A Entity is owned by more than one company within the AFG group.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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

Df(’)'::t':fn'y FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Holding, Inc. OH 42-1575938
ABA Insurance Services, Inc. OH 80-0333563
Agricultural Services, LLC OH 27-3062314
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
Crop Risk Services, Inc. IL 37-1122370
Great American Contemporary Insurance Company * OH 36-4079497 10646
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335
Bridgefield Indemnity Insurance Company * OH 83-1694393 16618
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance (EU) Designated Activity Company * IRL
Great American International Insurance (UK) Limited* GBR
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * OH 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * OH 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Radion Insurance Holding, LLC (32%) DE 87-1038842
Radion Health, Inc. DE 87-1053786
Radion Re, Inc CYM
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
A Entity is owned by more than one company within the AFG group.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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

Df(’)'::t':fn'y FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Empire Insurance Company * OH 31-0973761 37990
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation OH 59-2840291
Brothers Property Management Corporation OH 59-2840294
Crop Managers Insurance Agency, Inc. KS 31-1277904
CropSurance Agency, LLC OH 83-1767590
Dempsey & Siders Agency, Inc. OH 31-0589001
Human and Social Services Risk Purchasing Group, LLC OH 84-2358400
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Foreign Credit Insurance Association @ NY
GAIl Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
Global Premier Finance Company OH 61-1329718
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American E & S Insurance Company * OH 31-0954439 37532
Great American Fidelity Insurance Company * OH 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Risk Solutions Surplus Lines Insurance Company* OH 31-0912199 35351
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Professional Risk Brokers, Inc. IL 31-1293064
Shelter Rock Holdings, LLC OH
Trusted Coverage Professionals Agency, LLC OH 88-1379846
Westline Industrial, LLC OH

* Denotes insurer

@ Entity affiliated but not owned

Subsidiaries 100% owned by respective parent unless otherwise stated
A Entity is owned by more than one company within the AFG group.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

cl

2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..... 00000 ....|31-1544320 .. 0001042046 .. [NYSE . . | American Financial Group, Inc. .......... . | Ownership .. 0.000 .... 0
..... 00000 ....|86-3438529 .. 0.. i AFG Real Estate Holding Company, LLC .. |American Financial Group, Inc. Ownership.. .100.000 ...|American Financial Group, Inc. 0.
..... 00000 .... | 84-4395026 .. Bay Bridge Holding Company, LLC ... . | AFG Real Estate Holding Company, LLC ....... |Ownership.. 65.000 ....|American Financial Group, Inc. [ R
..... 00000 .... | 84-4395026 .. Bay Bridge Holding Company, LLC ... UV Great American Insurance Company ............ |Ownership 35.000 ....|American Financial Group, Inc. ... [ R

Bay Bridge Marina Hemingway's Restaurant, LLC|
..... 00000 ....|27-4078277 .. Bay Bridge Holding Company, LLC .. . | Ownership ..|American Financial Group, Inc. ... N0 0
..... 00000 ....|27-0513333 .. Bay Bridge Marina Management, LLC . |Bay Bridge Holding Company, LLC .. Ownership.. ..| American Financial Group, Inc. ... No.. 0.
..... 00000 ....|20-4604276 .. GALIC - Bay Bridge Marina, LLC .... Bay Bridge Marina Management, LLC ... .. | Ownership ..|American Financial Group, Inc. ... o NO] e 0
..... 00000 ....|84-3355051 .. Char leston Harbor Holding Company, LLC ....... AFG Real Estate Holding Company, LLC ....... |Ownership ..| American Financial Group, Inc. ... LN
..... 00000 ....|84-3355051 .. Char leston Harbor Holding Company, LLC . . |Great American Insurance Company .. | Ownership.. ..| American Financial Group, Inc. .. No..
..... 00000 ....|81-3737639 .. Char leston Harbor Fishing, LLC ......cccceeeeenn | .. Charleston Harbor Holding Company, LLC .... |Ownership .| American Financial Group, Inc. ... LN
..... 00000 ....|84-4574243 .. Mountain View Grand Holding Company, LLC .... AFG Real Estate Holding Company, LLC ....... |Ownership ..|American Financial Group, Inc. ... N
..... 00000 ....|84-4574243 .. Mountain View Grand Holding Company, LLC .... . |Great American Insurance Company .... .. | Ownership.. ..| American Financial Group, Inc. ....No..
..... 00000 ....|86-3225970 .. Sailfish Holding Company, LLC .........cceeennnnn AFG Real Estate Holding Company, LLC ....... |Ownership .| American Financial Group, Inc. ... N0 e
..... 00000 .... | 84-2654660 .. Skipjack Holding Company, LLC ... AFG Real Estate Holding Company, LLC ....... |Ownership .| American Financial Group, Inc. ... o NO] e 0
..... 00000 ....|52-2179330 .. Skipjack Marina Corp. ............. . |Skipjack Holding Company, LLC ..... . | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|31-0996797 .. American Financial Enterprises, Inc. . | American Financial Group, Inc. . | Ownership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 ....|31-0828578 .. American Money Management Corporation . . |American Financial Group, Inc. ... Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|27-1577326 .. American Real Estate Capital Company, LLC .. . | American Money Management Corporation ..... |Ownership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 ....|27-2829629 .. Mid-Market Capital Partners, LLC .. . | American Money Management Corporation ..... |Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|41-2112001 .. APU Holding Company ................ .. | American Financial Group, Inc. .. | Ounership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 ....|23-6000765 .. American Premier Underwriters, Inc . . | APU Holding Company ................ . | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 .... | 13-6400464 .. Lehigh Valley Railroad Company .... U P .. |American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 .... | 46-166539 .. Pennsylvania Lehigh Oil & Gas Holdings LLC . . |Lehigh Valley Railroad Company .... . [Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|20-1548213 .. Magnolia Alabama Holdings, Inc. ...... . | American Premier Underwriters, Inc. . | Ownership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 ....|20-1574094 .. Magnolia Alabama Holdings LLC ... . [Magnolia Alabama Holdings, Inc. .. . | Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|46-1852532 .. Michigan Qil & Gas Holdings, LLC .. . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 ....|46-1480078 .. Ohio 0il & Gas Holdings, LLC .... . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....NO.. L0
..... 00000 ....| 13-6021353 .. The Owasco River Railway, Inc. . . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 .... | 76-0080537 .. PCC Technical Industries, Inc. .... . |American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|46-3246684 .. Pennsylvania 0il & Gas Holdings, LLC . | American Premier Underwriters, Inc. Ownership.. .| American Financial Group, Inc. ....No.. 0.
..... 00000 ....|23-6000766 .. Pennsylvania-Reading Seashore Lines . .. | American Premier Underuriters, . | Ownership.. ..| American Financial Group, Inc. ....N0.. 0.
..... 00000 ....|98-1073776 .. GAl Insurance Company, Ltd. .. .| APU Holding Company ...... . | Ownership.. . ..|American Financial Group, Inc. ....No.. 0.
..... 00000 ....|31-1446308 .. Hangar Acquisition Corp. ...... APU Holding Company Ownership .100.000 ...|American Financial Group, Inc. ... NO] e 0
Premier Lease & Loan Services Insurance
..... 00000 ....|91-1242743 .. Agency, InC. .oooiiiiiiiiiiiiiiiiiii | WAL NTALLLL... [ APU Holding Company ...............eeeeeeeeeeneens |OWNErShip...eeiiiiiiiiiiiiiieeeeen ) . 100,000 ... | American Financial Group, Inc. ......... |....NO...... 0.....
Premier Lease & Loan Services of Canada, Inc.
..... 00000 ....|91-1508644 .. APU Holding Company ..........cccceeeeeeeeeeeeeee. |OWNErShip..ceeeeeieiiiiiiiiieieeeeieneeeeennt . 100,000 ... [American Financial Group, Inc. 0.
..... 00000 ....|31-0823725 .. Dixie Terminal Corporation ...........cccccuvunnes American Financial Group, Inc. ... . | Qunership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....|06-1356481 .. Great American Financial Resources, Inc. .... . |American Financial Group, Inc. ... .. | Ownership.. ..}.100.000 ...|American Financial Group, Inc. L0
..... 00000 ....|34-1017531 .. Ceres Group, INC. ..ceeeeeee Great American Financial Resources, Inc. . |Ownership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....|47-0717079 .. Continental General Corporation Ceres Group, Inc. .. . | Ownership .100.000 ...|American Financial Group, Inc. ... 0.
..... 00000 ....|34-1947042 .. QQAgency of Texas, Inc. . .| Ceres Group, Inc. .. .. | Ounership.. ..}.100.000 ... |American Financial 0.
..... 00000 ....|20-1246122 .. Brothers Management, LLC ... . FL.....]......NIA....... | Great American Financial Resources, Inc. . |Ownership .100.000 ... | American Financial L0
..... 00000 ....|31-1391777 .. GALIC Brothers, Inc. ...... ..OH.....]......NIA....... | Great American Financial Resources, Inc. . |Ownership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....| weeeeeeeeennnns Helium Holdings Limited . .. |American Financial Group, Inc. ... . | Ownership.. ..}.100.000 ...|American Financial Group, Inc. 0.
..... 00000 ....|31-0686194 .. One East Fourth, Inc. ....... ..OH.....]......NIA....... | American Financial Group, Inc. ... . | Qunership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....|31-1119320 .. TEJ Holdings, Inc. ........ .. OH.....]......NIA....... [ American Financial Group, Inc. ... . | Ownership .100.000 ... |American Financial Group, Inc. ... 0.
..... 00000 ....|31-0728327 .. Three East Fourth, Inc. . ..0H.....]......NIA....... [ American Financial Group, Inc. ... . | Qunership .100.000 ... |[American Financial Group, Inc. ... .0 .....
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L0000 L] e eeeeeeeeeeeees e 00000 ....|81-4361220 .. Verikai InC. ..oevvvvvvvvvvvnnnnnns DE.....[..... NIA....... American Financial Group, Inc. ............... Ownership.. .100.000 ... |American Financial Group, Inc. .. ....N0...... 0
0000 ...| wevereeremenneeenenenneeeeeeeeeeeeeeeneeeeeeneees | e 00000 ....|42-1575938 .. Great American Holding, Inc. OH....of oeens UIP....... American Financial Group, Inc. .......cccce... Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] e e 00000 ....|80-0333563 .. ABA Insurance Services, Inc. ... OH.....f...... NIA....... Great American Holding, Inc. .....coevveeens Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 ....|27-3062314 .. Agricultural Services, LLC OH.....f.eees NIA....... Great American Holding, Inc. .....cccccceeeees Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] e e 00000 ....|39-1404033 .. Farmers Crop Insurance Alliance, Inc. .. KS.....[...... NIA....... Great American Holding, Inc. ....coevveeens Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|37-1122370 .. Crop Risk Services, Inc. .....ccccceuunnnnnee | E I NIA....... Farmers Crop Insurance Alliance, Inc. ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Contemporary Insurance
0084 ...|American Financial Group, Inc. ........ |..... 10646 .... [36-4079497 .. Company .. .|Great American Holding, Inc. .....cccccceeeens Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Contemporary Insurance
0084 ...|American Financial Group, Inc. ........ |..... 10701 .... [59-1835212 .. Bridgefield Employers Insurance Company ...... . | COMPANY e Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 10335 ... [59-3269531 .. Bridgefield Casualty Insurance Company . Bridgefield Employers Insurance Company ... |Ownership.. .100.000 ... |American Financial Group, Inc.
0084 ...|American Financial Group, Inc. ........ |..... 16618 .... [83-1694393 .. Bridgefield Indemnity Insurance Company ...... . .|Bridgefield Employers Insurance Company ... |Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Contemporary Insurance
0084 ...|American Financial Group, Inc. ........ |..... 22179 ....|95-2801326 .. Republic Indemnity Company of America ........ COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|American Financial Group, Inc.
. 0084 ...|American Financial Group, Inc. ........ |..... 43753 ....|31-1054123 .. Republic Indemnity Company of California .... Republic Indemnity Company of America ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 ....| weeeeeeeennnnns Great American Holding (Europe) Limited ...... . Great American Holding, Inc. .....cccccceeeees Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] e e 00000 ....| wererrrrnnnnnns Great American Europe Limited .........coeeennns Great Amerian Holding (Europe) Limted ...... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|American Financial Group, Inc.
Great American International Insurance (EU)
L0000 L] e e 00000 .... | AA-1784136 .. Designated Activity Company ............ccccvun. JRL IA........ Great American Europe Limited ................ ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... |American Financial Group, Inc.
Great American International Insurance (WK)
L0000 L] e eeeeeeeeeeeees e 00000 .... | AA-1120817 .. Limited .|Great American Europe Limited ................ Ownership.. .100.000 ... |American Financial Group, Inc. ..
0084 ...|American Financial Group, Inc. ........ |..... 23418 ....|73-0556513 .. Mid-Continent Casualty Company Great American Holding, Inc. . .. | Ownership.. .100.000 ...|American Financial Group, Inc.
. 0084 ...|American Financial Group, Inc. ........ |..... 15380 .... [73-1406844 .. Mid-Continent Assurance Company .[Mid-Continent Casualty Company . . | Ownership.. .100.000 ... |American Financial Group, Inc. .
Mid-Continent Excess and Surplus Insurance
. 0084 ...|American Financial Group, Inc. ........ |..... 13794 ....|38-3803661 .. COMPANY +eeeeeeeeeeeeeee e COHe] e IA........ Mid-Continent Casualty Company ............... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|American Financial Group, Inc.
Mid-Continent Specialty Insurance Services,
L0000 L] e e 00000 ....|30-0571535 .. Inc. Mid-Continent Casualty Company . . | Ownership.. .100.000 ... |American Financial Group, Inc. ..
0084 ...|American Financial Group, Inc. ........ |..... 23426 ....|73-0773259 .. Oklahoma Surety Company . .[Mid-Continent Casualty Company . . | Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] e e 00000 ....|34-1607394 .. National Interstate Corporation .. . Great American Holding, Inc. .... Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 .... | 34-1899058 .. American Highways Insurance Agency, Inc. .... National Interstate Corporation Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] e e 00000 ....|31-1548235 .. Explorer RV Insurance Agency, Inc. . . [National Interstate Corporation ... . | Ownership.. .100.000 ... |American Financial Group, Inc.
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|98-0191335 .. Hudson Indemnity, Ltd. .............. National Interstate Corporation ... . | Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] e e 00000 .... | 34-1607396 .. National Interstate Insurance Agency, Inc. . National Interstate Corporation ... Ownership.. .100.000 ... |American Financial Group, Inc. ..
Commercial For Hire Transportation Purchasing| National Interstate Insurance Agency, Inc.
L0000 L] e e 00000 .... | 36-4670968 .. Group Management .. 0.000 .... |American Financial Group, Inc. ..
0084 ...|American Financial Group, Inc. ........ |..... 32620 ....|34-1607395 .. National Interstate Insurance Company ... National Interstate Corporation .............. Ownership.. .100.000 ... |American Financial Group, Inc. ..
National Interstate Insurance Company of
0084 ...|American Financial Group, Inc. ........ |..... 11051 ... [99-0345306 .. Hawaii, Inc. . National Interstate Insurance Company ..... Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] e e 00000 ....|43-1254631 .. TransProtection Service Company National Interstate Insurance Company ..... Ownership.. .100.000 ... |American Financial Group, Inc.
0084 ...|American Financial Group, Inc. ........ |..... 41106 ....|95-3623282 .. Triumphe Casualty Company ............ccccceeens .|National Interstate Insurance Company ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 21172 ....|86-0114294 .. Vanliner Insurance Company ....................... National Interstate Insurance Company ..... Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|20-5546054 .. Safety Claims & Litigation Services, LLC .... . [National Interstate Corporation ... . | Ownership.. .100.000 ...|American Financial Group, Inc.
L0000 L] e e 00000 ....|46-4570914 .. Safety, Claims and Litigation Services, LLC . [National Interstate Corporation .. | Ownership.. 100.000 ... | American Financial Group, Inc.
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|87-1038842 .. Radion Insurance Holdings, LLC . |Great American Holding, Inc. .... . | Ownership.. .32.000 ....|American Financial Group, Inc.
L0000 L] e e 00000 ....|87-1053786 .. Radion Health, Inc. ....cccccovviiinniniiiiiinnnnns Radion Insurance Holdings, LLC .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...] ceeeeeeee e e eaeeenn | s 00000 ....| ceeerreennnenn Radion Re, Inc. ............ Radion Insurance Holdings, LLC .. . | Ownership.. .100.000 ... |American Financial Group, Inc. ..
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|59-1683711 .. Summit Consulting, LLC .. .. |Great American Holding, Inc. . . | Ownership.. .100.000 ...|American Financial Group, Inc.
0000 ...| wevereerrrenneneenneeneeeeeeeeeeeeeennneneeeaeees | e 00000 ....|59-3385208 .. Heritage Summit Healthcare, LLC .. . |Summit Consulting, LLC ... . | Ownership.. .100.000 ...|American Financial Group, Inc.
. 0084 ...|American Financial Group, Inc. ........ |..... 16691 .... [31-0501234 .. Great American Insurance Company American Financial Group, Inc. . . | Ounership.. .100.000 ...|American Financial Group, Inc.
0084 ...|American Financial Group, Inc. ........ |..... 37990 ....|31-0973761 .. American Empire Insurance Company ............. .| Great American Insurance Company .. Ownership.. .100.000 ... [American Financial Group, Inc. ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L0000 L] e eeeeeeeeeeeees e 00000 ....|31-1463075 .. American Signature Underwriters, Inc. LOH ] NIA....... Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. .. ....N0...... 0
0000 ...| wevereeremenneeenenenneeeeeeeeeeeeeeeneeeeeeneees | e 00000 ....|59-2840291 .. Brothers Property Corporation e | OHe ] e NIA....... Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group,
L0000 L] e e 00000 ....|59-2840294 .. Brothers Property Management Corporation .... |..0H.....|...... NIA....... Brothers Property Corporation Ownership.. .100.000 ... |American Financial Group,
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 ....|31-1277904 .. Crop Managers Insurance Agency, Inc. ......... LKSo] s NIA....... Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group,
L0000 L] e e 00000 ....|83-1767590 .. CropSurance Agency, LLC LOH ] NIA....... Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group,
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|31-0589001 .. Dempsey & Siders Agency, Inc. e[ Ot NIA....... Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group,
Human and Social Services Risk Purchasing
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 ....|84-2358400 .. Group, LLC ... .. OH... vee.... |Dempsey & Siders Agency, Inc. ... Ownership.. .100.000 ...|American Financial Group,
L0000 L] e e 00000 ....|31-1341668 .. Eden Park Insurance Brokers, Inc. .. e | CALL] s NIA....... Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group,
El Aguila, Compafiia de Seguros, S.A. de C.V.
L0000 L] e e 00000 ....| wererrrrnnnnnns Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group,
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 ....| weeeeeeeennnnns Foreign Credit Insurance Association . . |Great American Insurance Company .. Management . 0.000 .... |American Financial Group,
L0000 L] e e 00000 ....|81-0814136 .. GAl Mexico Holdings, LLC Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group,
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|31-1753938 .. GAl Warranty Company Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, .
L0000 L] e e 00000 ....|31-1765544 .. GAl Warranty Company of Florida .. . GAl Warranty Company Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| weveerererenneneneneeneeeeeeeeeeeeeenneeneeeaenes | e 00000 ....|61-1329718 .. Global Premier Finance Company .................. . Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 26832 ....|95-1542353 .. Great American Alliance Insurance Company ... |.. Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group, Inc.
0084 ...|American Financial Group, Inc. ........ |..... 26344 ....| 15-6020948 .. Great American Assurance Company ............... .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 39896 ....|61-0983091 .. Great American Casualty Insurance Company .. .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0084 ...|American Financial Group, Inc. ........ |..... 37532 ....|31-0954439 .. Great American E & S Insurance Company ....... . .|Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
. 0084 ...|American Financial Group, Inc. ........ |..... 41858 ....|31-1036473 .. Great American Fidelity Insurance Company ... |.. Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
0000 ...| wevereermmennenennneeeeeeeeeeeeeeeeeeneneeeeaeees | e 00000 ....|31-1652643 .. Great American Insurance Agency, Inc. ........ Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. ..
Great American Insurance Company of New York
0084 ...|American Financial Group, Inc. ........ |..... 22136 .... | 13-5539046 .. [0 ..eeeririiine |0 eiiiiiiiiiiii | et | s Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group, Inc. .. . NO...... .0 ...
L0000 L] e eeeeeeeeeeeees e 00000 ....|31-0856644 .. Great American Management Services, Inc. .... Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group,
0084 ...|American Financial Group, Inc. ........ |..... 38580 ....|31-1288778 .. Great American Protection Insurance Company |.. . Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group,
L0000 L] e e 00000 ....|31-0918893 .. Great American Re INC. .oooovvvvveviviiiiiiieennnnns LDE ] NIA....... Great American Insurance Company ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |American Financial Group,
Great American Risk Solutions Surplus Lines
. 0084 ...|American Financial Group, Inc. ........ |..... 35351 ....|31-0912199 .. Insurance COmpany ..............eeevevevvvvvvvvennnns . OH..... Great American Insurance Company ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |American Financial Group,
0084 ...|American Financial Group, Inc. ........ |..... 31135 ....| 31-1209419 .. Great American Security Insurance Company ... |..0H..... .|Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group,
. 0084 ...|American Financial Group, Inc. ........ |..... 33723 ....|31-1237970 .. Great American Spirit Insurance Company ..... Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group,
0000 .| wevereermmennenenennnneeeeeeeeeeeeeeenneeeeeanees | e 00000 ....|31-1293064 .. Professional Risk Brokers, Inc. . |Great American Insurance Company .. Ownership.. .100.000 ...|American Financial Group,
L0000 L] e e 00000 ....| wererrrrnnnnnns Shelter Rock Holdings, LLC . |Great American Insurance Company .. Ownership.. .100.000 ... |American Financial Group,
0000 .| wevereermmennenenennnneeeeeeeeeeeeeeenneeeeeanees | e 00000 88-1379846 Trusted Coverage Professionals Agency, LLC .. |.. Great American Insurance Company .. . | Ownership.. .100.000 ...|American Financial Group,
L0000 L] e e 00000 ....| wererrrrnnnnnns Westline Industrial, LLC .......evvvvevvvenninnnnns Great American Insurance Company ............ ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |American Financial Group,
Asterisk Explanation
T o The entity is owned by more than one company within the AFG Group.
2 e Entity is affiliated but not owned. .......ccooooiiieiiiiiiiiiieee




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE vttt 84,500 [..coviriiicine 13,008 | 15.5 i 15.8
2.1 AIEA LINES .ot s s [eoe s 12,910 [ 2,178 | 16.9 | 17.7
2.2 MUIIPIE PEFII CrOP ...vcvieevieeciceeeieee ettt ettt se s ettt 0 freeeeeeeeeee [0 0.0 [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners multiple peril .........ccccoviiiiiiiiiiiieiiciee e e U L 0
4. Homeowners multiple peril .........cccooiiiiiiiiiieieneeseeeeeseseesee e e 0 0.
5.1 Commercial multiple peril (non-liability POrtion) .............ccceeeereririeiereeees e 1,745,764 |..ooee 1,076,510
5.2  Commercial multiple peril (liability pOrtion) ...........cccccevevevevrieverereeeeeeeeeeee e 355,508 .o (82,350)
6. MOMGage QUATANTY .......veveeeiieiiieieieee e .0 .
8. OCEAN MAMNE ...cvoeeeiiiee ettt ettt eees (461)
9. INIANG MAMINE ..ottt 7,187,660 |.........couce... 2,648,118
10. FiNANCIal QUAIANLY ............cvovevivieiieeieicieieteeceee ettt s s san s ettt O 0
111 Medical professional liability - OCCUITENCE ............ceveurviiririririieieieieeeee s oo (L RN 0
11.2  Medical professional liability - ClaiMS-MaE ............c.ceveveveeeeeeeieieieieiereees o O 0
12. EQMNQUAKE .....oeeveeeceeeee ettt ettt a e as ettt 0 freeeeeeeeeee 0
13.1  Comprehensive (hospital and medical) iNdividual ..............ccooovevevevevereeees]oerreeeeesrseeeens (O 0
13.2  Comprehensive (hospital and mediCal) Group ........ccccovevrrrieueeeenenesinesen]oerseeecee s (L R 0
14. Credit accident and health ...
15.1 VISION ONIY .o
15.2  Dental ONIY ....ooiiiiieiee e
15.3  Disability iNCOME .......cccoiiiiiiiiiiciic e
15.4  Medicare SUPPIEMENE .........ciiiiiiiiieiieie et
15.5 Medicaid Title XIX .......ooiiiiiiiiii s
156 Medicare Title XVIII .......ccooiiiiii e
16.7  Long-term care
15.8  Federal employees health benefits plan
15.9  Otherhealth ...
16. Workers’ compensation ... 13,367,593 |..
17.1  Other liability - OCCUITENCE .......c.ouiiieieieieieieiiieieieieee e | 52,851,268 |........co.c.. 49,226,324
17.2  Other liability - ClIMS-MAAE .......coveveeereeeeeeeeeieeeeeeeeeeee e e e 702,255 | 503,404
17.3  EXCess WOrKers’ COMPENSALION ............cceevevieiiveeirieeieeeeieesiesesseseseesessesees o 0 freeeeeeeeeee 0
18.1  Products liability - OCCUITENCE ..........c.cveueeieieiieieieeeeeeeeeee e oo O 0
18.2  Products liability - ClaiMS-MadE ..........cceeueriiiirieieieieieeeeseeeeee oo (L R 0
19.1  Private passenger auto no-fault (personal injury protection) .............cccoeew.frerererrsseceinnnnens (U (81)
19.2  Other private passenger auto lability ..............ccoerieiereeeiirinirieeeeeesee e (U R (266,352)
19.3  Commercial auto no-fault (personal injury protection) .............cccoeeeevevevereeesfeorervsnenenns 2,679,926 | 328,554
19.4  Other commercial auto liADIlity ..........ccccovrvriririereieiiieerssee e e 364,911,547 |.ooeenee. 308,010,531
21.1  Private passenger auto physical damage ................cccceueueeieeeieieieuereseeeeees e (U SR 1,175
21.2  Commercial auto physical damage ............ccoeueueuieririnieeeieeeeeeeee e e 74,507,261 |...ooceene 29,343,648
22. Aircraft (all PEFIIS) .....oouiiiiiii i
23. FIACIITY .o
24. SUIBLY ettt bbbttt et ettt saeenneas
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INEEINALONEN ...ttt et (O 0
30. Warranty
31. Reinsurance - Nonproportional Assumed Property ..o e XXX
32. Reinsurance - Nonproportional Assumed Liability .............cccooooiii Joonnns e XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .............ccccoeeee fereeneinn XXX e [ XXX
34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn 0 0
35. Totals 532,718,520 404,162,690
DETAILS OF WRITE-INS
L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............fooeceovonnnnnccciice (O [0 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

2.1 ATIEA LINES ..ot e 9,152
2.2 MUHIPIE Pl CIOP ...eeeeeiieetetctceeee ettt ettt ettt st s s s e e st esesesesesess s s st e s esesesessss s s eo|erene e s e s b ettt ene e en e O [0 0
2.3 FEAETAI flOOM ...ttt ettt s (L R [OOSR 0
2.4 PLIVALE CTOP w.vviuiuieieieeteeeeeeeeet st eteae sttt et e s e s e s s s st s e s et e s easass s s s s et et esesess s st s et esesessasasass s sesesea|ere e e e e bbbttt (O [0 0
2.5 PrIVAE fIOOM ....eetiiicitieti sttt s (L R [OOSR 0
3. Farmowners MUIIPIE PEFIl ........c.covovoiiiiiueieiciieieeee ettt essas s st s sesesssn sttt aeneeens (O [0 0
4, HOMEOWNEIS MUILIPIE PEIl ......vovvcvieiviecicetcecte ettt sttt ettt s st teassaesesseseesese e e st ettt sttt aaens 0 freeeeeeeeeee 0 [ 0
5.1  Commercial multiple peril (non-liability POrtoN) ............ccccoveveveuereececeieeieie et e 1,174,843 | 2,011,297 | 1,736,021
5.2 Commercial multiple peril (liability POMtION) ........c.cuevrviriiriririeieteieiee sttt et 116,568 |..cocvvvne 376,625 | 379,256
6. MOMGAGE GUATANTY ...ttt ettt s et esesessas s s s sesesessssasssassseseseses|oeseseeseneren et e s eeneeenes (O [0 0
8. OCBAN MAIMNE ...ttt ettt b et ee bbb ee bbb et bbbttt b bttt bttt [eoss s s et (L RN [OOSR 0
9. g1 E=T Yo 1= oY TSRSV RUUUROTOPRT 1,658,219 [ 6,685,115 | 5,716,302

10. FINANCIAI GUAIANLY .....eveoiiiicieteieiiesss ettt ettt e e bbb s ese e e s s s sesenene s o]t se sttt ettt bebeees (L RN [0 U 0

11.1  Medical professional liability = OCCUITENCE ............ccvoveviviueeeeieieiiee ettt ettt ot (O [0 0

11.2  Medical professional liability - CIAIMS-MEAAE ........ccceiriiiiiiirieieieiiissse st (L R [0 U 0

12. EAINQUAKE ...ttt ettt s e s ettt e s s e s s st et eseseseas s s ettt (O [0 0

13.1  Comprehensive (hospital and medical) INAIVIAUA ............c.oveueveueriiiiniiriseeeeee e [t (L R [0 U 0

13.2  Comprehensive (hospital and MEdiCal) GrOUP ............ccueuiieieiriiieieeeteseeieee et teseseses s essss et sesessans [eeees e (O [0 0

14. Credit accident and health ..

15.1 VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd

15.2 DENEAL ONIY ...

15.3 Disability income RUN 00

15.4  MediCare SUPPIEMENL .........c.ccviviiiiieeiieeeciete ettt ettt ee et e et eae st ete s ete et et e s ebe s et esssteassaesssseseesesesesensesedebeneebesesben e st e s sneb e e erenes 0 freeeeeeeeeee 0 [ 0

15.5 L1V L=Ye [Toz= Tl B 1 {510 TP UPTUUTUSTURIT OO (0 [0 0

15.6  MEICAre TIIe XVIII c...ouieieiieriiice ettt bbbttt s s (L R [OOSR 0

15.7  LONGAEITIN CAIE .....oveeteeceeee ettt ettt ettt s s ae et s st e s s esese st e s esesesebessss s s esesesesesesessssasaooes et ee et nenesseeenetenenene e (O [0 0

15.8  Federal employees health DENEFItS PIAN .........ccccovviiiiueieiiiiiiisee ettt [ttt 0 freeeeeeeeeee 0 [ 0

15.9  ONEINEAIN ...ttt ettt ettt ettt ettt et et s e et s st et sesesnans ettt ettt (O [0 0

16. WOIKErS' COMPENSALION .......cvouvvieieeiaieteeieteeeeteeeetet et eseeesessesese et esseseseeseseesesessesessesesesessssesssesseses|ereesbenesaenennas 4,260,588 |................ 34,221,079 |.ooveevee 26,548,753

17.1  Other lability = OCCUITENCE ........c.cveuiuieieieieieeceeeceeceee ettt ss s s s esesnans [eeeeee e e eees 23,252,523 | 68,258,716 |.coeeceeeenne 61,938,843

17.2  Other liability - CIAIMS-MAAE ......c.cveveeiiiiiiiieieieieeee et ettt enebenis 110,514 | 861,636 |....ccovvveneee 1,090,211

17.3 EXCESS WOTKErs’ COMPENSALION ......ocuiiuiiiiiitiiiteeitee it ettt ettt st st sttt ettt e sabesaeeseeesbeesbeeneeens

18.1 Products liability - OCCUITENCE ..........coiiiiiiiiiii e

18.2 Products liability - ClaiMS-MAAE ........ccouiiiiiiie et

191 Private passenger auto no-fault (personal injury protection) ...

19.2  Other private passenger auto liability .............coooiiiiiiiii e

19.3  Commercial auto no-fault (personal iNjury ProteCtION) ..........cccvevrirerieierereeeeerisieieieteiee e |t 854,383 |..ooine 2,352,734 |.ooine 2,604,913
19.4  Other commercial auto liability .............. ..112,960,346 |..

211 Private passenger auto physical damage

21.2  Commercial auto physiCal dAmMagE ..........ccooiiiiiiieiieee et

22. ATFCTAft (A1 PEIIIS) .ttt

23. [ Te Y11 PRSPPSO

24. STV 1= TRV RV RORURPRPRPRPI

26. BUrglary @nd theft ..ottt naeen

27. Boiler and MACKINETY .........coouiiiiiiiii et

28. CIEAI .ttt ettt a ettt et a s ettt e s e s e e st et et et e s ean s s s s st eseseae s s s s s s ettt O [0 0

29. IVEEINELIONEL ...ttt ettt e (L RN [OOSR 0

30. WITANTY ...ttt et a s es ettt et s se e es st e s e b et esess s esss s etesesesess st esesesesessssss s ssesesesesefes et et st se sttt en (O [0 0

31. Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i

32. Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i

33. Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i

34. Aggregate write-ins for other liNEs Of DUSINESS ...........c.cc.oviviveveiiiiieeeiereieeeecte e 0 0 0

35. Totals 167,184,487 647,930,085 577,302,573

DETAILS OF WRITE-INS

3401.

3402.

34083. .. e [ee

3498.  Summary of remaining write-ins for Line 34 from overflow Page ...........cococeeeeerinirininseeeeenes e (L R [0 U 0

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

© N o oA wDN =

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
108,582 |...cvoeeee 221,518 162,320 (25,071)
....68,616 |.. ....129,162 |.... ....94,481 |. ..(26,279)]..
177,198 oo 350,680 256,801 (51,350)

Prior Year-End Surplus
As Regards
Policyholders

162,038

....223,890

165,881

(56,268)

339,236 |.. ....574,569 |.... .. ..422,682 |.. ... (107,619)]..
D,9.0 NI RU XXX , 30 s 139,560 182,295 |.......... XXX [ XXX
235,333 339,236 574,569 146,614 39,627 186,241 195,287 46,601 363,088 604,977 106,568 (107,619) (1,050)

Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1 As % of Col. 2 As % of Col. 3

433,350 Line 7 Line 7 Line 7

1. 453 2. (31.7) 3. (0.2)

Col. 13, Line 7
As a % of Col. 1

Line 8

4. (0.2)




STATEMENT AS OF SEPTEMBER 30, 2023 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.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:

Bar Codes:

rsieesupre Sement Bosmen dertier =2 |II| II ||| |I ||I |I I|| |I ||I || II| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
3 2 6 2 0 2 0 2 3 4 9 0 O

oppement e Sehecue TRosmen feriter 2 |II| II ||| |I ||I |I I|| |I ||I || II| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II|
3 2 6 2 0 2 0 2 3 4 5§ 5 O

e e S Swppement besament Gertier =2 |II| II ||| |I ||I |I I|| |I ||I || II| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II|
3 2 6 2 0 2 0 2 3 8 6 5 0

e e Suppiement bessment Gertier = |II| II ||| |I ||I |I I|| |I ||I || II| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II|
3 2 6 2 0 2 0 2 3 5 0 5 0

o
—

0 3

0 3

0 0 3
0o 0 3

o
— T E—
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Receivable from insureds for deductible payments .........ccovvveeeciies Jooviiieeiennnn 2,925,707 [ovveiii 241,819 [ 2,683,888 |.....cocveenn 4,406,327
2505.  Prepaid eXPENSES .....ccccveeeieeieieieieieteeeeeeee st snsnenesenenes [oererennnenennns 2,009,084 | 2,309,084 [ [0 0
2506. Commission receivable , , 701,626 655,820
2597.  Summary of remaining write-ins for Line 25 from overflow page 6,005,530 2,620,016 3,385,514 5,062,147
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STATEMENT AS OF SEPTEMBER 30, 2023 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 value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 35,526,822 |.....cccevnnnne 36,619,879
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 924,910 1,229,109
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 34,697,614 |... 35,526,822
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 34,697,614 35,526,822
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 PriOr YEaI ..........ccccceurrieeeerernninierersneninees [roemeseaeienenas 27,500,000 |...cocvveenee 5,000,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....45,000,000
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii 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) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 27,500,000 27,500,000
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 8,988,725 .... 10,929,919
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
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 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13. Statement value at end of current period (Line 11 minus Line 12) 3,819,965 8,988,725
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 PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 1,256,058,053 |............ 1,044,786,841
2. Cost of bonds and stocks acquired 235,686,151 ...417,823,379
3. Accrual of discount 3,019,859 1,568,805
4. Unrealized valuation increase (decrease) 18,596,772 .... 16,968,364
5. Total gain (loss) on disposals .. (2,541,170)|... ....(849,769)
6. Deduct consideration for bonds and stocks disposed of ...222,112,675
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 1,361,219,863 |............ 1,256,058,053
12.  Deduct total nonadmitted amounts 2,621,881 | 2,292,367
13. Statement value at end of current period (Line 11 minus Line 12) 1,358,597,983 1,253,765,686
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STATEMENT AS OF SEPTEMBER 30, 2023 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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t b ettt n b e 754,212,651 | 39,012,152 |....cooveennee 29,898,078 |....cvveeicienne 551,507 |oeeererienee 748,946,500 |............... 754,212,651 |..oocoeneee 763,878,232 |...oveeenne 761,476,304
R Y (2 - SRS PRSTSTSTTRPRPRRY KRS 262,203,658 |.......ccceuune 25,028,968 |.......ccoveene. 6,842,655 |...ccvriiiinns 180,142 |............... 250,919,189 |..ccvvecene. 262,203,658 |............... 280,570,112 |.oovveeeeee 208,151,010
3. NAIC 3 (8) covieieiieiiieieiet ettt ettt ettt ettt ettt ettt b bt s et e st s s b et s e e et et s et e b senene e st esesesenens [eeeeen e 9,764,444 | [0 (1 (58, 113) |- 9,362,818 |.oeerene 9,764,444 |......cco..... 9,706,331 [ 10,200,954
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 14,559,793 | [V 91,092 [ (198,834) ... 14,857,018 |..oovveeeene 14,559,793 | 14,269,867 |.....ccvvvnvne. 4,360,599
5. NAIC B () ettt b et b e [rr e 730,997 oo [V 27,970 |.oooicne 206,236 oo 766,297 | 730,997 | 909,263 |....cooveenceceeeene 805,566
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0 0 0
7. Total Bonds 1,041,471,543 64,041,120 36,859,795 680,938 1,024,851,833 1,041,471,543 1,069, 333,805 984,994,433
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 2,752,000 ..o [0 [V 76,800 | 2,724,000 |.....coccoevnnee 2,752,000 |....coovvevnenene 2,828,800 |..ceeveereennee 1,180,000
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 18,835,500 |....ovveieeveiiriiciciine [V 1,000,000 [..covrviecenenne (272,760 |.....covveeene 18,908,500 |.........ccoucc.. 18,835,500 |....cocoveeenne 17,562,740 |.......ccceeee. 17,219,581
TO. NAIC 3 bbb bbbt e bbbt b et a et [see s 295,000 ..o [V 295,000 [.voveerereeerireeenceeeeeenes [V 294,263 |..ooeene A I 0 (1 638,365
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 67,250 0 0 3,040 49,990 67,250 70,290 59,700
14, Total Preferred StOCK ..o 21,949,750 0 1,295,000 (192,920) 21,976,753 21,949,750 20,461,830 19,097,646
15. Total Bonds and Preferred Stock 1,063,421,293 64,041,120 38,154,795 488,018 1,046,828,586 1,063,421,293 1,089,795,635 1,004,092,079
(a) 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:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......ccc.oiiiiiiiieiieee et snee e [ressnesiessiesseesinesneesieeses O [ 0

2. Cost of short-term investments acquired

3. ACCTUAL OF AISCOUN ...t e oo e e e e e e e e e e e e e e e e e e e e se e e e e e e e e e e e aeeanaa

4. Unrealized valuation iNCrease (AECTEASE) .........cciuieiieriiaiiieie et stee st e st e s be et sbe et satesaeesbeesbeesbeesbeebeenbesnnesnnesneesnnesnessneessennnes [oesnnnsnnsonsessesnesnnsnns U [ooiieiiieiis s 0

5. Total gain (loss) on disposals ...

6. Deduct consideration received 0N QISPOSAIS ............c.c.cviueveuiviuiieieieeeieieteseesees s ese e tesesesessssse e e sesesesssesssssesesesesssssssssssssesesens [resesessssensseseenenennsnnnnens Q) [orreeeeeiinenens 2,000,000

7. Deduct amortization Of PrEeMIUM ........oiiiiiiiieiiee ettt b ettt saeesbeesbeesbeesbeebeenbeennesnsesneesneesaeesneesseensesnnes [ronessansnnessnesnnssnnssnnssnns 0 foiriiiiis i 0

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

9. Deduct current year’s other than temporary impairment reCoOgNIZEd ............cooieiiiiiiiiiiiiie e sree e [eeeesinesinesieeseesneseeeens 0 o 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........cccoiiiiiiiiiiiiieeeeseeeeeeieeieees foeesiiesiesiesieiessesieen 0 foiiiiis 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceueiriiuiuererieieisisesessessssssesesessssssssesessssssssesesesessssssesesessssssssssesesass  sssssssssseesenns (2,801,926)
Cost Paid/(Consideration RECEIVE) ON @AAItIONS ..ottt e st s e e st et et et et e st e s e e s b e st et et et et et e e enans Sabeassabsssessssresreareareareas 0
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cvvurueueuiieeseseseteisessesesese s ssssesesese s ssseses et s s ssesese s sssssssseses s s s ses et e s s s s ses et s s s s seses s s s e sesesessnnaes | Aestsebesesnsnsanees (962,878)
SSAP NO. 108 AUJUSIMENES .....viuiiiiteteteteteiet sttt tetetes ettt st etetesese e st sessesesesesesesesese s eseses a8 ese e eses s s e b et esese e se s s e s e s et es e st e e e s s e b e b ebeseneesss s e bebebebanenessasns  Hebebetesestatneneebenebetnanaea 0
Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiitiitiiti ittt bbbt b b bbb bbb e b b E b4 E £ SR A E e E e £ E e bt e bt b bt e bt b e bt bt e bt abe et ns Eoabeabsstessearesaeseeseesreanis 0
Considerations received/(paid) ON tEMMINGHIONS ..ot ittt s et e e st es e st e s e ea e st e st et e st e st e st e s e e st et et et et e teees Sabeassareareare i 0
AAMIOTEIZATION ...ttt b e o s e e s o oot heE s e oS s E e b s EeE st E e e Ao RS AR h e LR R h R AR AR e h bR E e bR h ettt s Shebete bt 0

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSEA CarryiNg VAIUE ............coiiiiiiiiiiiiiiii ettt bbbttt bbbt bbb bbb n eabeasessesseasesresaesre e e 0
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......cceuoiuiurueieiiiieieeeteiieesetese ettt s e sesesenans seeestsssiesenns (3,764,805)
Deduct NONAAMIIEA @SSELS .........oiiiiiii bbb bbb b s E e s b e s b e s b e e b e e E e e E e e E e e R e e b e e R e h e R E e R R e R R E e e e e s AReeEeaEeeeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viiuiuiiiiiieeieeteei st ese ettt eb b ss st eb s s s et et be s s s ... (3,764,805)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.ia ittt ettt ettt et et et e eae e s e e s e e aseesseeaeeeaeeeseeeseeaseenaeans Saeessaeasseasseesessaeesaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiii e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YA .....cciuiiiiiiiieiieii ettt res eesbeesbe e e b e se s e s sbeess eessesssessaessaessaessressreeaneeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........cccceeiiiiiiiiiis e
o S T Yor fo g g TR @0 (070 T T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeieiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........c..o... g ......... g ........ g ... ¢ ....... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ......utiiiiiiiiiii ettt ree s e eaeeaae e s s e e sh e s s b e s b e st e ee £ebeeabeabe s e s she s she e sb e e sbeesbe Sesseesaeeaesaeeaaesaaesaaeean e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccoiiiiiiiiiiiii e

Less:

4.21 Amount used to adjust basis of hedged item ... e,

4.22 AMOUNE FTECOGNIZEM ...ttt sttt e e e sheesbeessearesessassaes e saeas

4.23 SSAP NO. 108 @QJUSTMENLS .....couiiiiiiitieitieiti ettt res cree e se e s e s b st sae s shesbeaaesassessaessaa s s sreas

18] o) o) =TI (I Lo o o T UL I L= SO N
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT VAT ........coiuiiiiiiiiie ittt ettt ettt ettt eae e h e e she e sb e e bt e bt ea bt ea bt eae e eh e e eheeeheeeb e e b e e b e embeembeen Semeeaeesaesaaesaaeeaaesaaesnnens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........oou ittt ettt et e st e st e s Seaeeaesaesae s e e saaesaaesaeens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ettt et e e e e e e e st e e st e e st e e s e e saeens Sheessaeeseesbeesaeesaeeeaesaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt et ee s eae e e e e e e e e e e 2 e e s e e s a2 e S e e s e ee s st s et ne et et ene febsiebaseesses (3,764,805)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooiiiiiiiiiiiiiiiiiiieies i 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt sa e s st esesesessasannseseseseseansnneneneneneneeines e (3,764,805)
Part D, SECHON 1, COIUMN B ...ttt eeteeeeees e s eseeeeeea e eseseseseeee e s esesesee s eaeaeseeee e eseseseeee e eseseseeee s nseaesesesasmansnsess | febbssasessesssasasarereananas 0
Part D, SECHON 1, COIUMN 7 ....oouiiiiiiiee ettt ettt a e s s s e s s s s s s e s s s s s s s s s esensess febsiebasacases (3,764,805)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiii ettt sttt et sb s sieesbe e e e e ennesnesnes s 0

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE ) ...ttt e e et e a e e e s e e st e ea e e s e e s e e ab e ea s e e me e em e e es e e eae e st e nse e s e enseanseenteeneeeneenneannen

Part D, SECHON 1, COIUMN O ...ttt ettt e s e s ee e e e e e eaesesesee a2 e s eaeeeees 22 s e s e e ee a2 e e sesesee a2 e e s e s eseees e nseaesesesasnanansess | febbssasessesesasanasireananas 0

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e et s e s s s e s s e s s e s s e st n st en s s ensesnseis febseebaseeases (3,764,805)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiie ettt sttt ettt s sie e e e sbeenee e snnesnes s 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..u.iuuiuiiiiieeiieie ittt sttt ss s st s s 88282855ttt senies | eeiessensensenienns 1,379,528

Part B, SECHON 1, COIUMN 20 .......c.iuiuitiieietietetienes ettt e see s bt te et s e es bbbt e eeeb s e £ e eb e b b e et ee bbb e n et b b b e e tiebebes febetasisnsneetesssinneneennas 0

Part D, SECHON 1, COIUMN 12 ...t eeiessessessenaeens 1,379,528

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieee ettt nenenenene s 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvcvveveveeeeeeceieeiie ettt et se e s et se e sasns s seseseseas [eseseneasasneenenas 9,703,121 | 103,194,967
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 237,608,797 |.coovennenene 319,276,267
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ............c.c.cviviueuiueuiiiieeeeeieieteseeeses et et et eteseses et et et ssesesesssssssesssesesesesessssasasssasaseses [oesesessssensnas 240,230,254 |....ccveeen 412,768,112
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........coceeuruiueiieieiereeeieeeeeeeeeeeseeeseseaeas[eeeeeneeeneeeees 7,081,663 |.....cooeeneee 9,703,121
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 7,081,663 9,703, 121
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Land and Office Building, 3250 Interstate Drive .|Richfield .... Holland Paving e 22,301 .. 22,845
Land and Office Building, 4059 Kinross Lakes Parkway Richfield . ..|Holland Paving ... 11,151 .. 11,422
Land and Office Building, 4049 Kinross Lakes Parkway ... ... |Richfield .... Hol land Paving ... 11,151 . 11,422
0199999. Acquired by Purchase 0 0 44,602 45,690

0399999 Totals 0 0 44,602 45,690

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

Lo3

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9- 10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 Totals 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO2



€03

STATEMENT AS OF SEPTEMBER 30, 2023 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
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
6099999. Total - Unaffiliated 0 0 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX

6299999 - Totals

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Quarter

Showing Other Long-Term Invested
5

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Canal Mezzanine Partners II, LP ............... TWINSDUIG eeveeeeeeeeeeenieeeeee Joeeennnand OH......... Canal Mezzanine Partners II, LP ......... ...08/28/2012 ...]....09/14/2023 ...|....... 799,262 |.ccvvuinnnns [V PR [V IR [V IR [V IR [V IR [V — 799,262 |....... 799,262 |.ccvvuinnenn [V IR [V IR [V IR 0
Canal Mezzanine Partners II, LP - Q2
000000-00-0 ..... Canal Mezzanine Partners II, LP ............... TWINSDUIG oeevernnaeieeiniinenees foeenennnnd OH......... Distribution Adjustment ............ccc..... ....08/28/2012 ...]....06/13/2023 ...|....... 909,929 |.oevvuinnnnnnns [ R [ TR [ R [ R [ R 0f...... 909,929 |....... 467,129 | 0[..... (442,800)...... (442,800)...... (467,129)
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 1,709,192 0 0 0 0 0 0 1,709,192 1,266,392 0 (442,800) (442,800) (467,129)
Fort Washington Private Equity Opportunities ‘ Fort Washington Investment Advisors, Inc ‘
000000-00-0 ..... Fund 111, LP toivveiiiiiiiiiiiccciin e Cincinnati ..oooovvvvvinniniiiiinns foveennnnad OH. o | e o 06/30/2014 ...|.... 08/24/2023 ...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0
44931B-AC1 ... [1c6 2015-1 SN - cDo ... |Grand Cayman [Return of Capital v.oecovovvevierieriiiiannans [....12/19/2022 ...]....08/25/2023 ... L0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated , 0
6099999. Total - Unaffiliated 1,748,806 823 4,790 0 0 5,612 0| 1,754,418 | 1,358,488 0 (395,930)]  (395,930)|  (466,901)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 1,748,806 823 4,79 0 0 5,612 0] 1,754,418 | 1,358,488 0 (395,930)[  (395,930)]  (466,901)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
63968\-NY-1 ......... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .....eeeeeeeeieeeceeeie e eeeee e e eeenne e eeennieeeeee | evvvvnnninnnns Joennid 09/01/2023 ..... Corporate Action 1.A FE
1743P-EN-1 ......... L0 5 PO PPPPN IFTPPTUURRRUUUURNS FPPTN 08/01/2023 ..... Stifel, Nicolaus & Co., Inc. .
0909999999. Subtotal - Bonds - U.S. Special Revenues
006346-AW-0 . ..| ADMSO 231 A2 - ABS ... .07/19/2023 BARCLAYS CAPITAL INC FIXED INC
014916-AA-8 . ..| ALEXANDER FUNDING TRUST |1 08/15/2023 MIZUHO SECURITIES USA INC. .
03464P-AA-5 ......... AOMT 2022-2 A1 = RUBS ...eeveiiniiiiiiiiis et e rrri s ernnn s s snnan s s ennnnnseens | aeeeeenninneees [oannd 08/01/2023 ..... GOLDMAN 1,663,347 |...
03464T-AA-7 ......... AOMT 2022-3 A1 = RUBS ... eeeeeeee e e e eeeee e e e eere e e e e renne e e e eennna e e e eennnneeeeennnnnnnnees | seeevnnniinnnes Jonnnd 08/03/2023 ..... Various 6,614,686 |...
03666H-AF-8 ......... ANTARES HOLDINGS LP ..vvueiiiiiiiiiiiiiiiiiie e cciiiie s ernsi e s eenii s s ennni s s snnnnn s sssnnnnnnses | aeeeennnnnnenes founnd 08/08/2023 ..... SMBC SECURITIES INC .. 1,000,000 |...
125690-AA-8 ......... CHNGE 234 AT = RMBS ...eieeeeeie e eeete e e ee e e e e e e e e e e e e e eennne e e e e ennn e e e eennnnnneeees | oeeevnnnninnnes Joennnd 08/17/2023 ..... BARCLAYS CAPITAL INC FIXED INC ..
15089Q-Al-4 ......... CELANESE US HOLDINGS LLC .vvvniiiiiiiiiiieiiiiin et ccevi s cenni s cenni s e snnnnnnseeens | aeeeeennnnnenns fonnid 08/10/2023 ..... Bank of America Merrill Lynch ... -
19828T-AA-4 ......... COLUMBIA PIPELINES OPERATING COMPANY LLC ....eeeeeeeeneieeeeiennieeeeeennieeeeernnneeeeernnnneeeeens | cevvvnnnninnnns Jeennid 08/02/2023 ..... TORONTO DOMINION SECS USA INC ... 2,000,000 |...
20602D-AA-9 ......... CONCENTRIX CORP .. ecceii e e eesn e e snnn e s nnnna e s ssnnnnnnees | aeeeennnnnneens [ouand 07/19/2023 ..... Bank of America Merrill Lynch ... 1,000,000 |...
20602D-AB-7 ......... CONCENTRIX CORP ... e e et e e e e e e e e e e e e e e e e e e e enn e e e e e ennaneeeeennnnnneeennnnnnnees | seeevnnnninnnns Jonnnd 07/19/2023 ..... Bank of America Merrill Lynch ... 1,000,000 |...
224936-AA-2 . .. [CAALT 233 A - ABS .. 08/15/2023 WELLS FARGO SECURITIES LLC .... 1,500,000 |.
233046-AS-0 . .. |DNKN 211 A23 - RUBS .. 07/11/2023 Bank of America Merrill Lynch 1,970,000 |.
35910E-AA-2 . ..| FYBR 2023-1 A2 - ABS .... 08/01/2023 GOLDMAN .. 2,500,000 |.
36168M-AA-1 ......... GCAT 2022-NGM3 AT = CMO/RMBS .....eeeeeieeeeeeeeie e e e eeen e e e eenn e e e eeenn e e e e ennne e e eennnnnees | eevevnnnninnnes Joennid 07/11/2023 ..... BARCLAYS CAPITAL INC FIXED INC .. 4,580,612 |...
36169K-AA-4 ......... GCAT 2022-NQM2 A1 = CMO/RMBS .....eevvviiiiiiiiiiie e e crvri e cevni e s nnnnnnnees | eeeeeennnnnenes fonnid 08/02/2023 ..... BANCO SANTANDER
411707-AD-4 ......... HNGRY 2018-1 A2 = RMBS ... e e e e e e eeee e e e ee e e e ee e e e e eenn e e e ennnnneeees | eeeernniiinenes Jennnd 07/17/2023 ..... Bank of America Merrill Lynch ...
45660L-CK-3 ......... INDX 2005-AR2 1AT = CMO/RMBS ......eeevvenniiiiiiiiiei e errni s erren e ennnnees | eeeeeennnnnns [oeeens 08/25/2023 ..... Direct
46657B-AA-2 ......... JPMMT 23DSC2 AT = RMBS ...eeeeeieeeee e e eeeee e e e e e e e e e e e e e e e emnne e e e e emnneeeeeeennnneeeennnnn | seeevnnninnnns Jonnnd 08/14/2023 ..... JP Morgan ...
472330-BM-0 ......... [ JEFFERIES FINANCIAL GROUP INC ....cevvrinniiiiiiiiiie it sevnn e e ennninneees [ eennnnneeeeenns [ooned 07/18/2023 ..... Jefferies ...
55284P-AC-9 ......... [MFRA 2022-NQM1 A1 - RMBS 08/22/2023 ..... JP Morgan ... 232,939 |...
64016N-AA-5 NBLY 211 A2 - ABS .. 07/19/2023 ..... BARCLAYS CAPITAL INC FIXED INC .. 980,000 |...
64016N-AA-5 . ..INBLY 211 A2 - ABS .. 08/17/2023 BARCLAYS CAPITAL INC FIXED INC 1,466,250 |.
64831U-AA-2 . ..|NRZT 22NQM4 A1 - CMO/RMBS ... 09/08/2023 MORGAN STANLEY CO .... 3,109,906 |.
649840-CV-5 . ..|NEW YORK STATE ELECTRIC & GAS CORP 08/03/2023 MITSUBISHI UFJ SECURITIES 1,000,000 |.
65539*-AD-5 . .. |NORTH HAVEN PIF B 8.88 08/10/2028 . AFG Private Placement .. 1,000,000
682680-BL-6 . | ONEOK INC e GOLDMAN . 2,000,000
69120T-AA-4 ......... ORTF 2020-1 A1R - CDO .. 08/07/2023 ..... MITSUBISHI UFJ SECURITIES ... 3,000,000 |. 3,000,000 |...
69377C-AA-1 ......... PRKCM 22AFC1 A1A - RMBS ... 09/08/2023 ..... MORGAN STANLEY & COMPANY .... 1,358,411 |. 1,460,657 |...
81761T-AE-5 ......... SERV 2021-1 A21 - RMBS .... 08/14/2023 ..... MIZUHO SECURITIES USA INC. . 2,386,537 |. 2,876,971 |...
83012A-AB-5 SIXTH STREET SPECIALTY LENDING INC ... 08/07/2023 ..... Bank of America Merrill Lynch ... 1,988,060 |. 2,000,000 |...
886061-AA-0 . ..|TBOLT 2017 A - ABS ... . 07/25/2023 Bank of America Merrill Lynch 1,443,576 |. 1,569,104 |.
922581-AA-3 ......... VCC 233 A - RMBS U PP PP SO 08/04/2023 ..... BARCLAYS CAPITAL INC FIXED INC .. 4,999,180 |eevvuneieeinnnins 5,000,000 |... . 39,444
95058X-AK-4 ......... L= I L PP PPPPPN IFTPPPUUURUUUURNS FPPTN 09/05/2023 ..... BARCLAYS CAPITAL INC FIXED INC ...iieeuunniiiiiuunnniiiiuunnniiiiisunnsesrnnsnnssssrrnsnnsssssrsnsnnsnes oosrsssnnsrssennsnnsessennnnsnenees |oeressnssesensssnssasenes 810,720 |ovuiiiiiiinniiiiiiinnnns 980,000 [ouuuniiiiiniiniiiiiiiiinas 5,290
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 60,942,370 64,226,696 103,832
2509999997. Total - Bonds - Part 3 64,041,120 67,231,696 114,665
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 64,041,120 67,231,696 114,665
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
92206€-10-7 ......... B T R IPUURRSUUUUR RN 07/31/2023 ..... B0 R R N ) PRI M (o | PR RN | B U UURN
92206@-10-7 ......... VANLINER INS €O. .eeeeeeeeneeeeeenne e e e eennne e e e e eenn e e e e eeens e e e eennnneeeeennnnneeeennnnnneeeennnn | connieneenennns Jonnnd 08/31/2023 ..... STOCK OPTIONS ...
92206€-10-7 ......... B = O PPPN IRTRTTUUUUUURRS FPPTN 09/30/2023 ..... STOCK OPTIONS ...
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
5989999997. Total - Common Stocks - Part 3 9,467 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 9,467 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 9,467 XXX 0 XXX
6009999999 - Totals 64,050,586 XXX 114,665 XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36241L-S7-2 |GN 783242 - RMBS ......cooeeiiiiiiiiiiiiiiiens [ . 09/01/2023 . | Paydoun ... .3,79% |.... .. (63) ] .0 . 0 .3,731 0 e . 02/15/2026 . [1.A ........
..38373A-D9-4 | GNR 2009-069 PV - CMO/RMBS ..........ccovvumunnnn [erneenn . 09/01/2023 . | Paydoun ... .0 . 0 T4 I Y 0 . 08/20/2039 . [1.A ........
..38375G-2G-5 |GNR 2012-102 DN ~ CMO/RMBS ..........evvvvvvvnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 .. 15,442 |.. 0 . 09/20/2040 . [1.A ........
..38376E-VJ-1 |GNR 2009-110 AB - CMO/RMBS .............ccoeeeees [orinnn . 09/01/2023 . | Paydoun ... .0 . 0 ... 1,540 |.. 0 . 04/16/2039 . [1.A ........
..38378T-AF-7 |GNR 2013-071 GA - CMO/RMBS .........oooeeveeeeens [oennnn . 09/01/2023 . | Paydoun ... .0 . 0 .9,572 |.. 0 . 07/20/2041 . [1.A ........
..38379X-KD-1 | GNR 2016-083 AP - CMO/RMBS .. e . 09/01/2023 . | Paydoun ... .0 . .0 . 4,310 .. 0. . 10/20/2045 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 0 0 34,966 0 XXX
..19647P-BA-0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ..... |....... . 09/01/2023 . | Paydown 0 0 e 1,117 0 . 02/01/2044 .
..19647P-BI-2 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG ..... |....... . 09/01/2023 . | Paydoun ... .0 . 0 ...6,727 |.. 0 . 10/01/2057 .
.. 3128MM-UNM-3 | FH G18587 = RMBS ........cevvvvvvvrrririiriiniinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 ..16,354 |.. 0 . 02/01/2031 .
..3128P7-5B-5 |FH C91742 - RMBS .....cooeeiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... .0 . 0 ..18,7%8 |.. 0 . 01/01/2034 .
..3128P7-7L-1 |FH C91799 - RMBS .....cooeeeiiiiiiiiiiiiiiienns [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2034 .
..3128P7-06-3 |FH CO1377 - RMBS .....ooooeeiriniiinni [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2031 .
..3128P7-ON-6 | FH C91361 - RWBS . 09/01/2023 . |Paydown 0 0| 0| . 03/01/2031 .
..3128P7-115-8 | FH C91568 - RWBS . 09/01/2023 . |Paydown 0 0| 0| . 10/01/2032 .
..3128P7-XX-6 |FH C91594 - RMBS . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2033 .
..3128PV-BS-8 |FH J15449 — RMBS ........evvvmmmmnnnnninniiniinininn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2026 .
..31294L-6V-0 |FH E02684 - RUBS .........oovvvviirriiiiiiiinieeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2025 .
..3132J4-H3-6 |FH G30949 - RMBS .....coooeiiiiiiiiiiiiiiiiiiieens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2036 .
.. 3133N3-U9-3 | FH REB008 — RMBS .........cevvvvvvvvrinirninriiinnns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2049 .
..3133N3-VG-6 |FH RE6015 ~ RUBS ......coovvvvviiiiiiiiiiiiiiiienens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2049 .
..3136A5-BB-1 |FNR 2012-40 PA - CMO/RMBS .......ccoeviiviiiiiins [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2040 .
..3136A5-P6-7 |FNR 2012-53 PB ~ CMO/RMBS ........evvvvvvvmvnnnnns [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2041 .
..3136A7-5E-8 |FNR 2012-96 PD - CMO/RMBS .........eevvvvvvvnnnnns [erneens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2041 .
..3136AA-MJ-1 | FNR 2012-139 BH - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 02/25/2042 .
..3136AA-Y7-4 |FNR 2012-145 TA - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 11/25/2042 .
..3136AA-YL-3 |FNR 2012-133 GE - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 08/25/2041 .
..3136AC-A5-0 |FNR 2013-18 PA - CMO/RWBS . . |- 09/01/2023 . | Paydown 0 0| 0| . 11/25/2041 .
..3136AC-EK-3 |FNR 2013-10 NE - CMO/RWBS . . |- 09/01/2023 . | Paydown 0 0| 0| . 01/25/2042 .
..3136AD-2H-1 |FNR 2013-43 XP - CMO/RMBS ........eevvvvvvvvnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2041 .
..3136AE-EZ-6 |FNR 2013-53 WG ~ CMO/RMBS .......cccovii [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2042 .
..3136AE-S7-3 |FNR 2013-53 WL - CMO/RMBS .......ccoeviiiiiiiiins [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2042 .
..3136AE-Z4-2 |FNR 2013-70 VA - CMO/RMBS ......coooeveerenennnns [ oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2026 .
..3136AF-NE-0 |FNR 2013-75 VG - CMO/RMBS .........ccceeeeeeeeees [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2026 .
..3136AL-YX-3 |FNR 2014-81 CA - CMO/RMBS .......ccoeveeiieieeess [oreenn . 08/25/2023 . | Paydoun ... .0 . 0 0 . 03/25/2041 .
..3136AR-R4-2 |FNR 2016-25 A - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| 0| . 11/25/2042 .
..3136AT-CK-8 |FNR 2016-50 BN - CMO/RWBS . 09/01/2023 . |Paydown 0 0| 0| . 02/25/2046 .
..3136AT-JR-6 | FNR 2016-49 PA - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 09/25/2045 .
..3136AT-UB-5 |FNR 2016-77 BA - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 01/25/2045 .
..3136AW-JZ-1 |FNR 2017-31 QA - CMO/RWBS . 09/01/2023 . |Paydown 0 0| 0| . 11/25/2045 .
..3137A2-119-8 |FHR 3752 PD ~ CMO/RMBS ........eevmmnniniiiiinnnn [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2040 .
..3137AJ-6F-6 |FHR 3965 BG - CMO/RMBS .........cceeeeieeiieeeeees [oeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2041 .
..3137AP-GN-4 |FHR 4029 NE - CMO/RMBS ......ccooveviiiiiiiiieeens s . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2041 .
..3137AR-RT-5 |FHR 4080 DA - CMO/RMBS .........cevvvvviriiiinnnns [eeeenn . 09/01/2023 . | Paydoun ... .0 . L0 0 . 03/15/2041 .
..3137AS-BZ-6 |FHR 4077 MA — CMO/RMBS .........eevvvvvvvmnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . .0 .0 . . 08/15/2040 .
..3137AT-KB-7 |FHR 4097 GJ - CMO/RMBS .........covvveveeeeeeenees [oeennn . 09/01/2023 . | Paydown 0 0 0 . 10/15/2031 .
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3137AT-II5-7 |FHR 4106 EC - CMO/RMBS ........covvvvvvvviiiinnnns [ereenn . 09/01/2023 . | Paydoun ... ... 13,377 ... 13,390 |.... .0 . 0 .. 13,377 |.. 0 e . 04/15/2041 .
..3137AU-ML-0 |FHR 4102 LA - CMO/RMBS .......covvvvviviiiiiininns [ eeeenn . 09/01/2023 . | Paydoun ... ... 1,489 L 1,479 .0 . 0 ... 1,489 |.. 0 . 01/15/2040 .
..3137AU-VJ-5 |FHR 4119 PA - CMO/RMBS ......cooeeeerennnnnnnnnnns [ oens . 09/01/2023 . | Paydoun ... ....5,759 ....5,765 |.... .0 . 0 5,759 |.. 0 . 09/15/2041 .
..3137AW-VA-0 |FHR 4145 UC - CMO/RMBS .......ccooviviiiiiiiiiiies [eeeens . 09/01/2023 . | Paydoun ... ....2,810 ....2,804 |.... .0 . 0 .2,810 |.. 0 . 12/15/2027 .
..3137AY-NZ-0 |FHR 4161 TB ~ CMO/RMBS .........eevvvvvvvnnnnnnnnn [ereeenn . 09/15/2023 . | Paydoun ... ...11,003 ...10,995 |.... .0 . 0 ..11,003 |.. 0 . 11/15/2039 .
.. 3137AY-UE-9 |FHR 4163 YA - CMO/RMBS .......ccovvvviriiiiiniinns [ eeeenn . 09/01/2023 . | Paydoun ... ... 3,682 ... 3,563 |.... .0 . 0 ...3,5%2 |.. 0 . 10/15/2041 .
..3137B0-Dii-1 |FHR 4183 ME — CMO/RMBS ........covvvvvviiiiiinnnns [ eeeens . 09/01/2023 . | Paydoun ... ... 2,730 Ll 2,74 .0 . 0 .2,730 |.. 0 . 02/15/2042 .
..3137B0-TR-5 |FHR 4186 MC - CMO/RMBS .........covvvvviiiiiinnnns [eeeenn . 09/01/2023 . | Paydoun ... 7,119 ....6,99% |... .0 . 0 7,119 ). 0 . 03/15/2028 .
..3137B4-4F-0 |FHR 4236 WC - CMO/RMBS ......ccoovevieiiiiiiieeees s . 09/01/2023 . | Paydoun ... ....1,95 ..o 1,929 | .0 . 0 01,925 |.. 0 . 05/15/2042 .
..3137B7-3L-1 |FHR 4289 WE - CMO/RWBS .. 09/01/2023 . |Paydown .5,767 .5,802 |. 0 0| .5,767 0| . 08/15/2031 .
..3137B7-1IH-8 |FHR 4311 EA - CMO/RMBS .. 09/01/2023 . |Paydown .2,324 .2,315 |. 0 0| . 2,324 0| . 09/15/2043 .
..3137BA-HX-3 | FHR 4345 AB - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| 10,413 0| . 02/15/2040 .
..3137BA-XY-3 |FHR 4342 BD — CMO/RMBS ... [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 ...1,206 |.. 0 . 12/15/2043 .
..3137BB-FIi-5 |FHR 4349 CD - CMO/RMBS .........evvvvvvvvmnnnnnnnns [eeneenn . 09/01/2023 . | Paydoun ... .0 . 0 .2,3% |.. 0 . 03/15/2044 .
..3137BD-4U-7 |FHR 4378 AC - CMO/RMBS .....cooeeeereeieenneins [ . 09/01/2023 . | Paydoun ... .0 . 0 .2,003 |.. 0 . 02/15/2044 .
..3137BN-Z8-0 |FHR 4569 A - CMO/RMBS ........ccovvveeeeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 .. 24,947 |.. 0 . 11/15/2040 .
..3137BS-GS-6 |FHR 4621 KA — CMO/RMBS ........covvvvvviiiiiieinns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 ..16,415 |.. 0 . 04/15/2046 .
..3137BS-YX-5 |FHR 4631 AC - CMO/RMBS .......oovverrennnnnneenens [oeenn . 09/01/2023 . | Paydoun ... .0 . 0 ... 3,542 |.. 0 . 08/15/2043 .
..3138EQ-6P-2 |FN AL8077 = RMBS ........eevmmmmmmmnnnniniiiniinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 ..18,001 |.. 0 . 12/01/2029 .
..3138ER-VP-2 |FN AL9621 - RUBS .......oovvvviriiiiiiiiiiiiieeeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 ...9,462 |.. 0 . 01/01/2037 .
..3138ES-B8-0 |FN AL9962 - RWBS . 09/01/2023 . |Paydown 0 0| 1,177 0| . 01/01/2036 .
..31389-DC-1 |FN AS0098 - RWBS .... 09/01/2023 . |Paydown 0 0| 12,721 0| . 08/01/2033 .
..313978-XM-1 |FNR 2011-40 KA - CMO/RVBS . 09/01/2023 . |Paydown 0 0| 13,201 0| . 03/25/2026 .
..3140JX-EE-4 |FN B02832 - RMBS .... . |. 09/01/2023 . | Paydown 0 0| 1,301 0| . 09/01/2049 .
..31400B-N5-3 |FN CA4011 - RWBS . . |- 09/01/2023 . | Paydown 0 0| .2,3%8 0| . 08/01/2049 .
..3140QC-DT-0 |FN CA4613 - RMBS .......ooeeeereeeieeeees [ . 09/01/2023 . | Paydoun ... .0 . 0 .. 18,737 |.. 0 . 11/01/2049 .
. 314120-8E-0 |FN 932117 - RMBS ....ooooeerniinnnn [ . 09/01/2023 . | Paydoun ... .0 . 0 .5,215 |.. 0 . 11/01/2024 .
..31416W-ZA-3 |FN AB1636 = RMBS .........evvvvvvvrvririniiniiinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 4,400 |.. 0 . 10/01/2030 .
..31417Y-GK-7 | FN MA0201 = RMBS .......cevvvvereiiiiiiiiiiiiiiiiens [ eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 .5,554 |.. 0 . 10/01/2024 .
..31417Y-8D-0 | FN MAO515 = RMBS ......covvvveriiiiiiiiiiiieieeeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 .8,758 |.. 0 . 09/01/2025 .
..31418A-AJ-7 | FN MAO908 - RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 .. 12,044 |.. 0 . 11/01/2081 .
..31418A-F2-9 | FN MA1084 - RMBS . 09/01/2023 . |Paydown 0 0| 23,041 0| . 06/01/2032 .
..31418A-H0-4 |FN MA1138 - RMBS . 09/01/2023 . |Paydown 0 0| .2,09 0| . 08/01/2032 .
..31418A-SN-9 | FN MA1424 - RWBS . 09/01/2023 . |Paydown 0 0| 11,937 0| . 04/01/2033 .
..31418B-7E-0 | FN MA2692 - RWBS . 09/01/2023 . |Paydown 0 0| .6,082 0| . 07/01/2036 .
..31418D-HY-1 |FN MA3846 - RUBS . 09/01/2023 . |Paydown 0 0| . 4,686 0| . 11/01/2049 .
..31418V-T5-1 |FN AD7771 - RUBS .... . 09/01/2023 . | Paydoun ... .0 . 0 .5,081 |.. 0 . 07/01/2025 .
..31419D-MQ-1 |FN AE3066 — RMBS ........cevvvvvvvrvririnrinininnnns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 .5,508 |.. 0 . 09/01/2025 .
..31419D-Ni-7 |FN AE3104 - RUBS .....ooovvviiiiiiiiiiiiiiiiiieeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 .4,790 |.. 0 . 09/01/2025 .
..451200-MB-3 | IDAHO HSG & FIN ASSN = RMBS ........cevvvvvvvnnns [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 ..13,186 |.. 0 . 05/21/2044 .
..45201L-WiF-8 | ILLINOIS HSG DEV AUTH = RMBS ........eevvvvmuennn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 ..10,334 |.. 0 . 12/01/2043 .
..45201Y-N2-9 | ILLINOIS HSG DEV AUTH REV - RMBS .............. [....... . 09/01/2023 . | Paydoun ... .0 . 0 ...5,546 |.. 0 . 02/01/2047 .
..45201Y-YK-7 | ILLINOIS HSG DEV AUTH REV - RUBS ... . |- 09/01/2023 . |Paydoun ... .0 . 0 ..11,189 |.. 0 . 06/01/2043 .
..45203L-CL-5 | ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .... . |- 09/01/2023 . [Call @ 100.00 . .0 . 0 ...2,388 |.. 0 . 03/01/2089 .
..54627D-BX-8 | LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. 09/01/2023 . |Paydoun ... 0 0| 12,438 0| . 11/01/2038 .
..57419R-YB-5 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... . 08/17/2023 . |Direct .... 0. .0 . ..25,000 |. 0. . 09/01/2045 .
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..57419T-DL-2 | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... |....... . 08/17/2023 . | Direct .0 . 0 . 03/01/2050 . (1.B FE ....
..594653-6J-1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... [....... . 09/30/2023 . | Adjustment .. .0 . 0 . 06/01/2046 . [1.C FE ....
..604160-FT-6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2042 . (1.A FE ....
..604160-FY-5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 07/01/2044 . (1.A FE ....
..604160-GB-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 11/01/2044 . (1.A FE ....
..60416Q-GC-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 02/01/2045 . [1.A FE ....
..604160-GQ-1 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2047 . (1.A FE ....
..60416S-HX-1 | MINNESOTA ST HSG FIN AGY - RMBS .........eevvves [oeeennn . 09/01/2023 . |Direct .... .0 . 0 . 01/01/2045 . (1.B FE ....
..60416S-TC-4 | MINNESOTA ST HSG FIN AGY - RMBS .......ccvvvvees [ereennn . 07/03/2023 . |Call @ 100.00 . .0 . 0 . 01/01/2047 . (1.B FE ....
..60637B-GM-6 | MISSOURI ST HSG DEV COMMN SINGLE FAMILY 08/01/2023 . [Call @ 100.00 . 0 0| . 11/01/2045 . (1.B FE ....
..60637B-PZ-7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY 08/01/2023 . |Various ... 0 0| . 05/01/2047 . (1.B FE ....
..61212R-4G-8 | MONTANA ST BRD HSG - RMBS 09/30/2023 . [ Adjus tment 0 0| . 12/01/2044 . (1.B FE ....
..63968M-UU-1 | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... |....... . 09/01/2023 . | Direct .0 . 0 . 09/01/2049 . (1.A FE ....
..647200-5T-7 | NEW MEXICO MTG FIN AUTH - RMBS .....cccoeeinn [eeennn . 09/01/2023 . | Call @ 100.00 . ... 30,000 .0 . 0 . 03/01/2045 . [1.A FE ....
..647200-5U-4 |NEW MEXICO MTG FIN AUTH - MBS .......ooeeeeeenns [ orennn . 09/01/2023 . | Paydown ... 23,215 .0 . 0 . 08/01/2038 . [1.A FE ....
..647200-X6-6 | NEW MEXICO MTG FIN AUTH - RMBS .....cccoeennnn [eeennn . 09/01/2023 . |Paydoun .......oooeveiiiiins foeeiniiiiiinins e 9,207 .0 . 0 . 10/01/2043 . (1.B FE ....
..647201-HC-9 | NEW MEXICO MTG FIN AUTH - RMBS ... U PRI . 07/03/2023 . |Call @ 100.00 . ... 45,000 .0 . 0 . 01/01/2050 . [1.A FE ....
..64966W-DH-7 |NEW YORK N Y CITY HSG DEV CORP REV - RMB .... |....... . 07/03/2023 . |Call @ 100.00 . . 1,500,000 .0 . 0 . 07/01/2024 . (1.B FE ....
..64972C-BD-4 |NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .... [....... . 09/15/2023 . |Paydoun .......oooeeeiiiiins e e 1,261 .0 . 0 . 06/15/2036 . [1.C FE ....
..658207-SL-0 | NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .... |....... . 07/03/2023 . |Call @ 100.00 . .. 70,000 .0 . 0 . 07/01/2039 . (1.B FE ....
..658207-TX-3 | NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 07/03/2023 . [Call @ 100.00 . 0 0| . 07/01/2087 . (1.B FE ....
..658909-HI-9 | NORTH DAKOTA ST HSG FIN AGY - RMBS . 07/03/2023 . [Call @ 100.00 . 0 0| . 01/01/2036 . (1.B FE ....
..658909-MA-1 | NORTH DAKOTA ST HSG FIN AGY - RMBS .... 07/03/2023 . [Call @ 100.00 . 0 0| . 07/01/2047 . (1.B FE ....
..67756Q-NQ-6 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV . |- 09/01/2023 . | Paydoun ... 0 0| . 03/01/2046 . [1.A FE ....
..677560-UZ-8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... .. 09/01/2023 . [Direct .... 0 0| . 03/01/2047 . (1.A FE ....
..686087-NS-2 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... |....... . 07/03/2023 . |Call @ .0 . 0 . 07/01/2034 . (1.C FE ....
..686087-PG-6 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... |....... . 07/03/2023 . [Call @ .0 . 0 . 07/01/2043 . [1.C FE ....
..686087-SU-2 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... |....... . 07/03/2023 . [Call @ .0 . 0 . 07/01/2036 . [1.C FE ....
..686087-VE-4 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... |....... . 07/03/2023 . [Call @ .0 . 0 . 07/01/2047 . [1.C FE ....
..708796-4R-5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... [....... . 09/27/2023 . |Direct .0 . 0 . .. . 10/01/2046 . (1.B FE ....
..708796-T8-0 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... [....... . 09/27/2023 . |Direct .... .. 120,000 .0 . 0 120,000 |.. . 04/01/2040 . (1.B FE ....
..70879Q-RC-9 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 09/27/2023 . [Direct .... .5,000 0 0| .5,000 . 10/01/2052 . (1.B FE ....
..83712D-UH-7 | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. 07/03/2023 . [Call @ 100.00 . 15,000 0 0| 15,125 . 07/01/2087 . (1.A FE ....
..83756N-EZ-1 | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY ... 07/26/2023 . [Call @ 100.00 . 0 0| . 11/01/2041 . (1.B FE ....
..880461-BP-2 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 07/03/2023 . [Call @ 100.00 . 0 0| . 07/01/2043 . (1.B FE ....
..880461-EU-8 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... 07/03/2023 . [Call @ 100.00 . 0 0| . 07/01/2045 . (1.B FE ....
..880461-KB-3 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... [....... . 07/03/2023 . |Call @ 100.00 . .0 . 0 . 01/01/2047 . (1.B FE ....
..880461-NL-8 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... [....... . 07/03/2023 . |Call @ 100.00 . .0 . 0 . 07/01/2042 . (1.B FE ....
..880461-NP-9 | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... [....... . 07/03/2023 . |Call @ 100.00 . .0 . 0 . 01/01/2042 . (1.B FE ....
..88275F-PA-1 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 09/01/2023 . | Paydown .0 . 0 . 09/01/2047 . (1.B FE ....
..88275L-AC-0 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 09/26/2023 . |Call @ 100.00 . .0 . 0 . 07/01/2087 . (1.A FE ....
..88275L-AD-8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... [....... . 09/26/2023 . |Call @ 100.00 . .0 . 0 . 07/01/2037 . [1.A FE ....
..91743P-AH-8 | UTAH HSG CORP - RMBS .........cooeeiiiiiininnninns . |- 09/01/2023 . | Paydown .0 . 0 . 06/21/2044 . (1.D FE ....
..91743P-ET-8 | UTAH HSG CORP . |- 09/21/2023 . |Call @ 100.00 . .0 . 0 . 05/21/2053 . (1.B FE ....
..91743P-Eli-1 |UTAH HSG CORP ..... 09/21/2023 . [Call @ 100.00 . 0 0| . 08/21/2053 . (1.B FE ....
.. 92812U-R3-4 | VASHSG 2022 SERIES A A - CMO/RMBS ............. . 09/25/2023 . | Paydoun ... 0. .0 . . 02/25/2052 . [1.A FE ....




€603

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..02812V-MA-1 | VIRGINIA ST HSG DEV AUTH - RVBS . 09/01/2023 . | Paydown . 11/25/2039 . (1.A FE ....
..93978T-VD-8 | WASHINGTON ST HSG FIN COMMN - RMBS ............ [....oe. . 09/30/2023 . | Adjustment .. K . 12/01/2046 . [1.A FE ....
..983220-HV-2 | WYOMING CMNTY DEV AUTH HSG REV - RMBS ........ [....... . 09/01/2023 . |Call @ 100.00 .....ccevvve Jooveeeiiniinniieeens |oveeeeens 20,000 |............ 20,000 |............ 20,912 ..ol 20,035 |....ooeennnns 0 , . 12/01/2044 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 0 3,418,343 0 (10,490) (10,490) 126,259 XXX XXX
..000366-AA-2 | AASET 2017-1 A = ABS ...eevvvvvviiieiiiiiiiiiiieens [ eeeenn . 09/16/2023 . | Paydoun ... .0 . 0 e 3,895 |. 05/16/2042 . |2.B FE ....
..00038P-AA-8 | AASET 211 A = ABS .....evvvvvvvrrrnnnnnnnnnnnnnnnnns [ eeeeens . 09/16/2023 . | Paydoun ... .0 . .0 . . 11/16/2041 . (1.G FE ....
..000825-AA-7 | ACAM 19FL1 A - CDO .... . 09/18/2023 . | Paydoun ... .0 . 0 . 11/16/2034 . [1.A FE ....
..001406-AA-5 |DCAL 2015 A1 - ABS .... . 09/15/2023 . | Paydown K 0 0| . 02/15/2040 . (4.C FE ....
..00217L-AC-6 | AREIT 2019-CRE3 AS - CMBS . 09/15/2023 . | Paydown .. 154,276 ..153,149 |. 0 .154,276 0| . 09/16/2036 . [1.A FE ....
..00255U-AA-3 | AASET 2020-1 A - ABS . 09/15/2023 . |Paydown 44,423 44,422 |. 0 44,423 0| . 01/17/2040 . [2.A FE ....
..00256D-AA-0 | AASET 2019-1 A - ABS . 08/15/2023 . |Paydown 31,278 0 0| . 05/15/2039 . [4.C FE ....
..00256D-AA-0 | AASET 2019-1 A - ABS . 09/15/2023 . |Paydown 15,142 0 0| . 05/15/2039 . [5.B FE ....
..00436M-AA-3 | AALLC 181 A = RMBS .......eevvrvvvrennnnnnnnnnnnnns [eeeeenn . 09/02/2023 . | Paydoun ... .. 18,247 .0 . 0 . 12/02/2033 . [1.F FE ....
..007036-GS-9 | ARMT 2005-2 2A1 = CMO/RMBS ........coovvvieieenes [oreennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/25/2035 . [1.A FM ....
..014480-AA-8 |ALESC IV A1 = CDO .oooeveeeeeeeeceeeeeeeeeeeeeee e . 07/31/2023 . | Paydoun ... .0 . 0 . 07/30/2034 . [1.C FE ....
..014490-AA-4 | ALESC X AT = CDO .oovvvrvrriiiiiiiiieiieeeeeeeeeens [ . 09/25/2023 . | Paydoun ... .0 . 0 . 09/23/2036 . [1.A FE ....
..02149V1-AB-5 | CWALT 2007-J1 1A2 - CMO/RMBS ........ccoeeeeeees [oreennn . 08/01/2023 . | Paydoun ... .0 . 0 . 03/25/2037 . (1.A FM ....
..02149-AB-5 | CWALT 2007-J1 1A2 - CMO/RMBS ............cceeees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/25/2037 . 2.C FM ....
..02666B-AG-1 | AH4R 2015-SFR2 XS - RMBS .. 09/01/2023 . [Direct .... .0 . 0 . 10/17/2052 . 5.B Gl ....
..03235T-AA-5 | ACEF 2014-1 A - ABS . 09/20/2023 . | Paydoun ... ... 454 .0 . 0 . 12/20/2024 . (5.B GI ....
..03464H-AA-3 | AOMT 225 A1 - CMO/RMBS 09/01/2023 . |Paydown .59,242 0 0| . 05/25/2067 . [1.A FE ....
..03464J-AA-9 | AOMT 217 A1 - CMO/RMBS .. 09/25/2023 . |Paydown 56,505 0 0| . 10/25/2066 . [1.A FE ....
..03464P-AA-5 | AOMT 2022-2 A1 - RMBS 09/01/2023 . |Paydown 11,945 .0 0 0| . 01/25/2067 . [1.A FE ....
..03464T-AA-7 | AOMT 2022-3 A1 = RMBS .......evvvvvvvrvnnnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 13,792 . 0 e .0 . . .. 0 . 01/25/2067 . [1.A FE .
..03666H-AA-9 | ANTARES HOLDINGS LP ... . 08/15/2023 . |Maturity @ 100.00 . . 1,000,000 ..1,000,000 .1,000,014 |.... .0 . .1,000,000 |.. 0 . 08/15/2023 . 2.B FE .
..038370-AA-0 | AQFIT 2019-A A - ABS . 09/15/2023 . |Paydoun ... ... 13,847 ... 13,847 ...13,845 |. 0 .. 13,847 0| . 07/16/2040 . [1.E FE .
..03880V-AC-4 | ARCLO 2019-FL2 AS - CMBS . 08/15/2023 . | Paydown .. 604,458 ..604,458 ..587,198 |. 0 .604,458 0| . 09/15/2034 . [1.A FE .
..05072L-AA-3 | AUDAX 111 A - CDO ..... . 07/20/2023 . | Paydown . . .8,312 | 0 .8,208 0| . 01/22/2030 . (1.A FE .
..054020-AA-4 | BDS 2020-FL5 A - CMBS . 07/18/2023 . | Paydown ..325,432 |. 0 .325,824 0| . 02/18/2037 . [1.A FE .
..05584A-AA-8 |HGVGI 17A A - RMBS .... 09/25/2023 . |Paydown .8,599 |. 0 .8,600 0| . 056/25/2029 . [1.F FE .
..059475-AG-8 | BOAA 2007-2 2A2 - CMO/RMBS 09/01/2023 . |Paydown 7,353 |. 0 . 7,557 0| . 06/25/2037 . [1.A FM .
..05949C-PP-5 | BOAMS 2005-L 4A1 - CMO/RMBS .... . 09/01/2023 . | Paydoun ... ....6,011 .0 . .5,303 |.. 0 . 01/25/2036 . [1.A FM .
..05950M-AJ-9 | BAFC 2006-G 3A3 - CMO/RMBS ...........cooeveeeees [erennn . 09/01/2023 . | Paydoun ... ...15,231 |.... .0 . ..15,839 |.. 0 . 07/20/2036 . [1.A FM .
..059522-AA-0 | BAFC 2007-C 6A1 - RMBS ......cooeeeeeiiiiinnieenns [ oeenn . 09/20/2023 . | Paydoun ... .. 11,925 ... .0 . .. 12,370 |.. 0 . 05/20/2047 . (1.A FM .
..059522-AU-6 | BAFC 2007-C 1A2 - CMO/RMBS ..........ccoeveeeenns [ornnnn . 09/01/2023 . | Paydoun ... 2,267 |.... .0 . ..2,217 |.. 0 . 05/20/2036 . [1.A FM .
..07336F-AA-4 |BVINV 2022-INV3 A1 - CMO/RMBS ...........evvvunn [oreeenn . 09/01/2023 . | Paydoun ... ...62,283 |.... .0 . ..63,447 |.. 0 . 01/25/2082 . [1.A ........
..07336L-AB-9 |BVINV 2021-INV2 A2 ~ CMO/RMBS .........eeevvvuen [ereeenn . 09/01/2023 . | Paydoun ... ...63,739 |.... .0 . ..66,385 |.. 0 . 06/26/2051 . [1.A ........
..07384M-S7-8 | BSARM 2004-5 2A = CMO/RMBS ..........ovvvmmmnnnnn [eereenn . 09/01/2023 . | Paydoun ... .. 1,389 | .0 . ...1,363 |.. 0 . 07/25/2034 . 2.C FM .
..07386H-0Z-7 |BALTA 2005-2 2A3 = CMO/RMBS .......ccoeeiieiiccn [ eeeenn . 09/01/2023 . | Paydoun ... L. 1,545 ... .0 . ...7,6% |.. 0 . 04/25/2035 . [1.A FM .
.. 12327F-AA-5 |BJETS 2020-1 A - ABS .... 09/15/2023 . |Paydown 35,782 |. 0 35,782 0| . 11/15/2035 . [1.F FE .
.. 12434L-AA-2 | BXMT 2020-FL2 A - CMBS 09/15/2023 . |Paydown ..254,678 |. 0 . 254,532 0| . 02/18/2038 . [1.A FE .
.. 12479R-AE-7 | CAUTO 2017-1 A2 - ABS ... 09/25/2023 . |Paydown ..223,701 0 .222,562 0| . 04/15/2047 . (1.E FE .
.. 1248ME-AG-4 | CBASS 2007-CB4 A2D - RMBS ... [eeeenn . 09/01/2023 . | Paydoun ... ....6,673 |.... .0 . ...8,051 |.. 0 . 04/25/2037 . [1.A FM .
.. 12510H-AA-8 | CAUTO 2020-1 AT = ABS ... [eeeenn . 09/15/2023 . | Paydoun ... 1,779 ... .0 . 1,780 .. 0 . 02/15/2050 . [1.A FE .
..12510H-AC-4 | CAUTO 2020-1 A3 - ABS ... U IR . 09/15/2023 . | Paydoun ... .0 . .0 . . 02/15/2050 . [1.A FE .
.. 12520K-AA-0 | CFMT 21GRN1 A - ABS ......ooevveeeeeeeeeeeeeeeeeees oo . 09/20/2023 . | Paydown 0 0 . 03/20/2041 . [1.D FE .
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.. 12530B-AA-7 | CFMT 2021-3 A = CMBS .....evenninis [ eeeenn . 09/25/2023 . | Paydoun ... ... (407) | .0 . 0 2,031 |. 10/27/2031 . [1.A FE ....
.. 12530J-AA-0 | CFMT 22AB2 A - CMO/RMBS ........covvvvvvvreeinnnns [eeeenn . 09/25/2023 . | Paydoun ... I .0 . 0 . 02/26/2052 . (1.A FE ....
.. 12546Y-AA-9 | CHNGE 222 A1 - CMO/RMBS .....coooeeiiiiiiiiiieeees [ eeens . 09/25/2023 . | Paydoun ... .0 . 0 . 03/25/2067 . (1.D FE ....
.. 12563L-AS-6 |CLIF 203 A = ABS .....cvvvvvvrrrrriiriiiniinnnininns [ eeeeens . 09/18/2023 . | Paydoun ... .0 . 0 . 10/18/2045 . [1.F FE ....
.. 125690-AA-8 | CHNGE 234 AT = RMBS .......eevvvvvvvvnnnnnnninnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/25/2058 . [1.A FE ....
..12663D-AC-8 | CSMC 22NOM5 A1 — CMO/RMBS .........eevvvvvvvevnnns [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/25/2067 . [1.A FE ....
..12667F-5E-1 | CWALT 2005-6CB 1A3 — CMO/RMBS .........vunnn [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM ....
.. 126694-UN-6 | CWHL 2005-31 2A3 ~ CMO/RMBS ........cevvvvvvvvens [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A FM
..12803V-AA-3 | CAJUN 211 A2 = RMBS ........evvmvvevmmennnnnnnnnnns [eeeeenn . 08/20/2023 . | Paydoun ... .0 . 0 . 11/20/2051 . |2.B FE
..14576A-AA-0 | CARM 201 A1 - RWBS . 09/15/2023 . |Paydown 0 0| . 12/15/2050 . [1.A FE .
.. 14576A-AC-6 | CARM 201 A3 - RWBS . 09/15/2023 . | Paydown 0 0| . 12/15/2050 . 1.F FE .
..14856G-AA-8 | CLAST 2021-1 A - ABS . 09/15/2023 . |Paydoun ... . . 0 0| . 01/15/2046 . [1.G FE .
..15089Q-AR-5 | CELANESE US HOLDINGS LLC .......eevvmemmmmnnnnnnnn [ereeenn . 08/25/2023 . |Call @ 96.99 .. .3,000,000 .2,999,610 |.... .0 . 0 . 07/05/2024 . |2.C FE
..15137E-BN-2 | CECLO 21 A1R - CDO . . 07/27/2023 . | Paydoun ... ..172,258 . 172,258 ... .0 . 0 . 07/29/2030 . (1.A FE .
.. 15672R-AA-3 | CERB 24 A1 - CDO .... . 07/17/2023 . | Paydoun ... 165,124 165,065 |.... .0 . 0 . 07/15/2030 . [1.A FE .
..16159W-AC-8 | CHASE 2019-1 A3 - CMO/RMBS . |- 09/01/2023 . |Paydoun ... ... 3,862 .0 . 0 . 03/25/2050 . [1.A ........
..17030J-AA-4 | CHNGE 2022-1 A1 - RUBS ..... 09/01/2023 . |Paydown 55,985 0 0| . 01/25/2067 . [1.C FE .
.. 17309A-AD-1 | CMALT 2006-A1 1A4 - CMO/RMBS 09/01/2023 . |Paydown .3,208 0 0| . 04/25/2036 . [1.A FM .
..19421U-AA-2 | CASL 2019-A A1 - ABS . 09/25/2023 . |Paydown 20,055 0 0| . 12/28/2048 . [1.A FE .
.. 19421U-AB-0 | CASL 2019-A A2 = ABS ....ccceeiiiiiiiiiiinn [ eeeenn . 09/25/2023 . | Paydoun ... ...10,027 .0 . 0 . 12/28/2048 . [1.A FE .
..19423D-AB-6 | CASL 2018-A A2 - ABS ....oooeeeiiiiiiiiiiiiii [ . 09/25/2023 . | Paydoun ... ...24,055 .0 . 0 . 12/26/2047 . (1.D FE .
.. 19424K-AB-9 | CASL 2021-A A2 = ABS ....ccceeiiiiiiiiinn [ . 09/25/2023 . | Paydoun ... ...81,398 .0 . 0 . 07/25/2051 . [1.A FE .
..19687Y-AA-3 | COLT 2020-RPLT A1 = RWBS .....cooevvveeeeeeeeneens [ . 09/01/2023 . | Paydoun ... .0 . 0 . 01/26/2065 . [1.A FE .
..20267U-AA-7 | CBSLT 2016-B A1 - ABS ....ooeeeeeiieeeieeeeeens [ . 09/25/2023 . | Paydoun ... .0 . 0 . 10/25/2040 . (1.A FE .
..218721-AA-0 | CAFL 2018-2 A - OMBS .....oooeeeeiieniiiin [ . 09/01/2023 . | Paydoun ... .0 . 0 . 11/18/2052 . [1.A FE .
..233046-AF-8 | DNKN 2017-1 ATl = RMBS ......ovvvvmmmnnnnnnnnnnnnn [eeeeens . 08/20/2023 . | Paydoun ... .0 . 0 . 11/20/2047 . |2.B FE
..233046-AK-7 | DNKN 2019-1 A22 - RMBS .......cooeveernnnnnnnnnnns [oenns . 08/20/2023 . | Paydoun ... .0 . 0 . 05/20/2049 . |2.B FE
..233046-AN-1 | DNKN 211 A2 - RMBS ... 08/20/2023 . |Paydown 0 0| . 11/20/2051 . |2.B FE
..233046-A0-4 | DNKN 211 A22 - RMBS 08/20/2023 . |Paydown 0 0| . 11/20/2051 . |2.B FE
..233046-AS-0 | DNKN 211 A23 - RMBS ... 08/20/2023 . |Paydown 0 0| . 11/20/2051 . |2.B FE
..24736X-AA-6 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS .... |....... . 07/30/2023 . | Paydoun ... .0 . 0 . 01/30/2029 . 1.F FE .
..24736Y-AA-4 |DELTA AIR LINES 2015-1 PASS THROUGH TRUS .... |....... . 07/30/2023 . | Paydoun ... .0 . 0 . 01/30/2029 . |2.A FE
..251510-DP-5 |DBALT 2005-2 1A7 - CMO/RMBS ..........cooeeeeeess [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2035 . [1.A FM .
..25216A-AA-2 | DEXT 2020-1 A = ABS ...ooovvviiiiiiiiiiiiieeeeeeees [ . 08/15/2023 . | Paydoun ... .0 . 0 . 02/16/2027 . (1.A FE ....
..25755T-AE-0 | DPABS 2015-1 A2 = RMBS .......oovvvvvvviiiiiiinnns [ eeeenn . 07/25/2023 . | Paydoun ... .0 . 0 . 10/25/2045 . [2.A FE ....
..25755T-AJ-9 | DPABS 2018-1 A21 = RMBS ........cvvvvvvvvrrnnnnnns [eeeenn . 07/25/2023 . | Paydoun ... .0 . 0 . 07/27/2048 . 2.A FE ....
..25755T-AN-0 | DPABS 2021-1 Al = RMBS ........evvvvevvvvvnnnnnnnn [ereeenn . 07/25/2023 . | Paydoun ... .0 . 0 . 04/25/2051 . [2.A FE ....
..26208L-AC-2 |HONK 2018-1 A2 = RMBS .........evvvvvvvmnnnnnnnnnns [eeneenn . 07/20/2023 . | Paydoun ... .0 . 0 . 04/20/2048 . (2.C FE ....
..26209X-AA-9 |HONK 201 A2 - RMBS .... 07/20/2023 . |Paydown 0 0| . 07/20/2050 . [2.C FE ....
..26200X-AC-5 |HONK 2020-2 A2 - RWBS 07/20/2023 . |Paydown 0 0| . 01/20/2051 . [2.C FE ....
..26827E-AC-9 |ECAF | A2 - ABS ..... . 09/15/2023 . | Paydown 0 0| . 08/15/2040 . [5.B FE ....
..26857E-AA-6 |ELFI 2019-A A = ABS .....cevvvvvrirriiiiiiniiiiinns [ eeeenn . 09/25/2023 . | Paydoun ... .0 . 0 . 03/25/2044 . [1.A FE ....
..28852E-AA-7 |ECLO 11 A = CDO .ovvvvvvvviiiiiiiiiiiieiiiieeeeeees [ . 08/15/2023 . | Paydoun ... .0 . 0 . 02/15/2029 . (1.A FE ....
..28852L-AA-1 |ECLO 111 A1 = CDO ooeeeeeeeeeeeeeeeeeeeeeeeeee s . 07/20/2023 . | Paydoun ... .0 . 0 . 07/22/2030 . (1.A FE ....
..28852L-AN-3 |ECLO 3 A2R = CDO0 ...oevvvrrnnnnnnnnnnninniiiiinninns [ eeeeenn . 07/20/2023 . | Paydoun ... .0 . 0 . 07/22/2030 . (1.A FE ....
..28853R-AL-3 |ECLO IV AR - CDO ..ooevveeeeeeeeeeeeeeeeeeeeeeeeeees [ . 07/17/2023 . | Paydoun ... 0. .0 . . 04/16/2029 . [1.A FE ....
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..20445U-AB-1 |EQLS 2007-1 A2B = RMBS ........evvmmmmmmmmnnnnnnnn [ereeenn . 09/25/2023 . | Paydoun ... ... 11,259 ... 11,259 ...10,126 |.... .0 . 0 11,259 .. . 04/25/2037 . (1.A FM ...
..302637-AG-8 |FSKMM 1R ATR = CDO ...ooeeeeeeeeeeeeieeeeeeeeeeeees s . 07/15/2023 . | Paydoun ... ... 12,580 .0 . 0 . 01/15/2031 . [1.A FE ....
..32010L-AN-4 | NWSTR 161R 1BR = CDO .....eevvvvvvvreniniiiniiiinns [eeeeenn . 07/25/2023 . | Paydoun ... .. 60,370 .0 . 0 . 01/25/2082 . (1.A FE ....
..32027L-AE-5 |FFML 2006-FF14 A5 - RMBS ......cccooiiiiiiiiiiins [eeeenn . 09/25/2023 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM .
..32051G-EZ-4 |FHAMS 2004-AA7 1A1 - CMO/RMBS .......ccoeeeeeees [oeennn . 08/01/2023 . | Paydoun ... .0 . 0 . 02/25/2035 . [1.A FM .
..32052K-AB-1 | FHASI 2006-AR2 2A1 - CMO/RMBS ...........eevvvnn [oreeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/25/2036 . [1.A FM .
..33851R-AA-9 | FSMT 2110IN A1 - CMO/RMBS ......covvvvvvivieennns [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/27/2061 . [1.A ........
.. 33851T-AD-9 | FSMT 2111IN A4 - CMO/RMBS .....cooeeereennneeeees [ oeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 1172772061 . [1.A ........
..33852H-AB-8 | FSMT 2021- 8INV A3 — CMO/RMBS .........eevvvnnnn [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/25/2051 . [1.A ........
..33853G-AB-9 | FSMT 2021-12 A2 - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| . 11/27/2061 . [1.A .
..344170-AB-4 | FOCUS BRANDS FUNDING LLC - ABS 07/30/2023 . |Paydown 0 0| . 10/30/2048 . [1.C FE .
..34963V-AA-3 |FCO 17 A - CDO ...... . 07/15/2023 . | Paydown 0 0| . 01/15/2030 . [1.A FE .
..35041J-AA-3 |FFIN 2019-1 A - ABS . |- 09/15/2023 . | Paydown 0 0| . 11/15/2034 . [1.A FE .
..36166V-AA-3 |GCI 201 A - ABS .. . 09/18/2023 . | Paydown 0 0| . 10/18/2045 . [1.F FE .
..36166V-AE-5 |GCI CREDIT SUISSE A - ABS . 09/18/2023 . |Paydown 0 0| . 06/18/2046 . [1.F FE .
..36168M-AA-1 | GCAT 2022-NOM3 A1 - CMO/RMBS ..........cevveveens [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2067 . [1.A FE .
..361681I-AA-Q | GCAT 22NQM5 A1 - CMO/RMBS .......ccccoiiiiiis [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2067 . [1.A ........
..36169K-AA-4 | GCAT 2022-NOM2 A1 - CMO/RMBS ..........eevvvveens [eeeenn . 09/01/2023 . | Paydoun ... ....(5,334) | .0 . 0 . 02/25/2067 . (1.A FE .
..36170H-AA-8 | GCAT 2022-NOM4 A1 - RMBS .........cooeeeeeeeeneins [oennnn . 09/01/2023 . | Paydoun ... . .0 . 0 . 08/25/2067 . [1.A FE .
..361837-AA-5 |GARR 151 A1 = CDO ...oooeeeeeeeeeeeeee [ . 08/28/2023 . | Paydoun ... .0 . 0 . 09/21/2029 . (1.A FE .
..362257-AB-3 | GSAA 2006-17 A2 - RMBS .....ccoeeeiiiiiiiiiiieeens [ oeens . 09/25/2023 . | Paydoun ... .0 . 0 . 11/25/2036 . [1.A FM .
..3622EA-AA-8 | GSAA 2007-3 1AA - RIBS .. 09/25/2023 . |Paydown 0 0| . 03/25/2037 . [1.A FM .
..362341-78-2 | GSR 2006-1F 4A1 - CMO/RWBS 07/01/2023 . |Paydown 0 0| . 02/25/2036 . |2.C FM
..362341-78-2 | GSR 2006-1F 4A1 - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| . 02/25/2036 . [1.A FM .
..362341-XC-8 | GSR 2005-AR7 4A1 - CMO/RMBS . 07/01/2023 . |Paydown 0 0| . 11/25/2035 . [1.A FM .
..362341-XG-9 | GSR 2005-AR7 6A1 - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 11/25/2035 . [1.A FM ...
..362381-AA-3 | GSAA 2006-12 A1 - RMBS .....cooeeeiiiiiiiiiiieeens [ . 09/25/2023 . | Paydoun ... .0 . 0 .2,068 |.. . 08/25/2036 . [1.A FM ....
..36242D-FS-7 | GSR 2004-11 2A1 = CMO/RMBS .......ccooveeeeieeees [oeennn . 09/01/2023 . | Paydoun ... . .0 . 0 .6,492 |.. . 09/25/2034 . [1.A FM ....
..36298Y-AA-8 | GSAA 2006-14 A1 - RMBS .. 09/25/2023 . |Paydown ..2,941 . 2,941 L1,212 . 2,944 | 0 0| .2, . 09/25/2036 . [1.A FM ....
..381362-AL-6 | GTCOP 121R A2R - CDO .. . 09/15/2023 . | Paydown .. 179,310 ..179,310 ..179,306 |. ..179,310 |. 0 0| 179,310 . 06/15/2034 . [1.A FE ....
..38172F-AA-6 | GOCAP 34R AR1 - CDO . 08/07/2023 . | Paydown .. 150,814 ..150,814 ..150,916 |. ..150,851 |. 0 0| .150,814 . 03/14/2031 . [1.A FE ....
..38175B-AA-2 | GOCAP 36 A - CDO .... . 08/07/2023 . | Paydown 94,366 94,366 94,253 |. 94,568 |. 0 0| 94,366 . 02/05/2031 . [1.A FE ....
..38175J-AA-5 | GOCAP 17-R A1R - CDO 09/15/2023 . [ Various .. 443,494 ..443,897 ..443,897 |. ..444,531 |. 0 0| .444,327 . 10/25/2030 . (1.A FE ....
..38175I-AA-6 | GOCAP 31 A1R - CDO . 09/29/2023 . |Various .. 997,543 ..998,472 ..908,772 |. ..908,470 |. 0 0| .998,068 . 08/05/2030 . [1.A FE ....
..38177G-AA-9 | GCTLF 2020-1 A - CDO .. . 07/20/2023 . | Paydoun ... ... 33,956 ... 33,956 ... 33,956 |............ 33,956 |.... .0 . 0 ..33,956 |.. . 10/22/2029 . (1.A FE ....
..300556-AL-2 | GRTLK 141R AR = DO ....ovvvvvvmmnnnnnnnnnnninininn [eeeeenn . 07/17/2023 . | Paydoun ... ... 17,236 17,236 ). 17,238 .0 . 0 17,236 |.. . 10/15/2029 . [1.A FE ....
..39809L-AA-2 | GSTNE 19FL2 A - CDO . 08/15/2023 . | Paydoun ... .. 149,128 .. 147,997 |. ..148,691 |. 0 0| .149,128 . 09/15/2087 . (1.A FE ....
CA043AL-AA-3 [HPING oo [ . 07/11/2023 . | SMBC SECURITIES INC ... 997,690 |...........998,832 [.... .0 . 0 .999,078 |.. . 06/17/2025 . 2.B FE ....
- 41161P-EZ-2 | HVMLT 2004-5 3A - CMO/RMBS ......coooeeeeieieeens [oeeenn . 09/01/2023 . | Paydoun ... L TTT .0 . 0 ....781 .. . 06/19/2034 . [1.A FM ....
.41161V-AC-4 |HVMLT 2006-7 2AA - RMBS .....cccceiiiiiiiiin oo . 07/19/2023 . | Paydoun ... 2,043 |.... .0 . 0 .2,0% |.. . 09/19/2036 . 2.C FM ....
. 41161V-AC-4 |HVMLT 2006-7 2AA - RMBS ... e . 09/19/2023 . | Paydoun ... ....5,26 |.... .0 . 0 .5,563 |.. . 09/19/2036 . [1.A FM ....
..411707-AD-4 | HNGRY 2018-1 A2 = RMBS .........eevvvvvvvvnnnnnnnn [oreeenn . 09/20/2023 . | Paydoun ... ....2,500 |.... .0 . 0 .6,250 |.. . 06/22/2048 . 2.B FE ....
- 411707-AH-5 | HNGRY 2020-1 A2 = RMBS ......coovvvvvviiiiiiiiiens [eeenns . 09/20/2023 . | Paydoun ... ....8,922 |.... .0 . 0 ...9,250 |.. . 12/20/2050 . (2.B FE ....
..43133K-AC-9 | HCOMF 1 ARR - CDO ... . 08/01/2023 . | Paydown . 160,856 |. 0 0| 161,108 . 11/01/2035 . (1.B FE ....
.. 43283A-AA-3 |HGVT 2017-A A = RWBS ....cooeeeeeiineeieeeees [ . 09/25/2023 . | Paydoun ... ... 14,304 |.... .0 . 0 .. 14,305 |.. . 12/26/2028 . [1.C FE ....
..433674-AA-6 |NZES 20PLST A - CMO/RMBS .........ccoeeeeeeeeeeens [oeennn . 09/25/2023 . | Paydoun ... ...66,643 |.... .0 . 0 ..66,643 |.. . 12/25/2025 . (2.C FE ....
.. 43730H-AA-8 | HMBT 2006-2 A1 - RMBS .........cceeeeeeeeeeeeeeees e . 09/25/2023 . | Paydoun ... .. 13,500 |.... .0 .. .0 .. .. 14,509 |.. . 12/25/2036 . [1.A FM ....
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..4378K-AA-0 |HOF 221 A1 — CMO/RMBS ........cevvvvvveviviiiinnnns [ eeeenn . 09/25/2023 . | Paydoun ... ... 17,873 ...17,873 .. 17,687 ... 17,644 | .0 . 0 ..17,873 |.. 0 e . 07/25/2067 . [1.A FE ....
..44040H-AA-0 | HORZN 2019 A - ABS . 09/15/2023 . | Paydoun ... ... 14,3% .. 14,394 |.... .0 . 0 .0 . . 07/15/2039 . (2.B FE ....
..44931A-AL-3 | 1CG 2015-1 AR - CDO .. . 08/18/2023 . | Paydoun ... 363,000 291,399 |.... .0 . 0 0 . 10/19/2028 . [1.A FE ....
.. 44931A-AN-9 | 1CG 2015-1 BR - CDO ... . 08/18/2023 . | Paydown ..695,000 ..557,913 |. 0 0| 0| . 10/19/2028 . [1.C FE ....
..45276K-AA-5 | IMPRL 22NQM3 A1 - RMBS ......cooeerennnnnnnnnns [ oens . 09/25/2023 . | Paydoun ... ...30,733 ...30,733 |............ 30,649 |.... .0 . 0 ..30,733 |.. 0 . 05/25/2067 . [1.A FE ....
..452760-AA-2 | IMPRL 2022-NOM5 A1 = RMBS ......cccoeviiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... ... 49,323 ... 49,322 |............49,168 |.... .0 . 0 ..49,323 |.. 0 . 08/25/2067 . [1.A FE ....
..45660K-AA-9 | INDX 2006-AR39 A1 - RWBS .........coovveeeeeeennns [eeenn . 09/25/2023 . | Paydoun ... ....6,309 ....5,082 |............. 6,399 [.... .0 . 0 ...6,4% |.. 0 . 02/25/2087 . (1.AFM ....
..45660L-CK-3 | INDX 2005-AR2 1A1 - CMO/RMBS ..........evvvvvvnns [ereeenn . 07/25/2023 . | Paydoun ... ....210 ... 155 | 2227 | .0 . 0 ....210 ). 0 . 02/25/2035 . [1.A FM
.. 45783N-AA-5 | INSTR 2021-1 A = ABS ... oo . 09/15/2023 . | Paydoun ... 10,417 10,412 |.... 10,411 |.... .0 . 0 10,417 |.. 0 . 02/16/2054 . [1.F FE .
.. 46592K-AC-6 | JPMMT 2021-3 A3 - CMO/RMBS .........evvvmmunnnnnn [ereenn . 09/01/2023 . | Paydoun ... ... 16,352 ...16,086 |............16,061 |[.... .0 . 0 ..16,352 |.. 0 . 07/25/2051 . [1.A ........
..466247-SE-4 | JPMMT 2005-A5 1A2 - CMO/RMBS 09/01/2023 . |Paydown . 2,542 .2,151 | .2,244 | 0 0| . 2,542 0| . 08/25/2035 . [1.A FM .
..46627M-CY-1 | JPALT 2006-A1 3A1 - CMO/RMBS 09/01/2023 . |Paydown .3,182 .2,658 |. .3,163 |. 0 0| .3,182 0| . 03/25/2036 . [1.A FM .
..466365-AD-5 | JACK 221 A21 - RMBS ... 08/25/2023 . |Paydoun ... 10,000 10,000 |. 10,000 |. 0 0| 10,000 0| . 02/26/2052 .
..46647P-BH-8 | JPMORGAN CHASE & CO . |- 07/11/2023 . | MORGAN STANLEY CO . ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 40) | . 03/13/2026 .
..46651N-AA-2 | JOLAR 2019-1 A - ABS .. . 09/15/2023 . | Paydoun ... ...35,800 ...35,869 |. ...35,800 |. 0 0| ..35,800 .0 . 04/15/2044 .
..46654C-AE-5 | JPMMT 2021-INV7 A2A - CMO/RMBS .........cevvvvnn [oeeenn . 09/01/2023 . | Paydoun ... .. 173,867 .. 166,885 |.......... 166,712 |[.... .0 . 0 173,867 |.. 0 . 02/26/2062 .
..46654D-AD-5 | JPMMT 21INV4 A2 — CMO/RMBS .........evvvmmnnnnnnn [eereenn . 09/25/2023 . | Paydoun ... .0 . 0 0 . 01/25/2052 .
..4665411-AE-1 | JPMMT 221 A3 - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 07/25/2082 .
..46657B-AA-2 | JPMMT 23DSC2 A1 - RUBS ......ceoeeeeiiinniiiinns . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 11/25/2063 .
BARCLAYS CAl
..46849L-SS-1 | JACKSON NATIONAL LIFE GLOBAL FUNDING ......... [....... . 07/11/2023 . |FIXED INC ... . 1,968,640 ..2,000,000 ,998,500 |........ 1,999,839 |.... .0 . 0 . (31,269) |.... . 01/30/2024 .
..48669R-AA-9 | KCAP F3C A - CDO .... . |- 09/20/2023 . | Paydoun ... 82,700 82,725 |. 82,715 |. 0 0| .0 . 12/20/2029 .
..501880-AE-1 |LCM XIX C - CDO .. . 07/17/2023 . | Paydown 19,642 14,913 |. 19,642 |. 0 0| 0| . 07/15/2027 .
..501880-AL-5 |LCM 19R BR - CDO .... . 07/17/2023 . | Paydown .. 116,891 . 116,891 |. 0 0| 0| . 07/15/2027 .
..50209T-AA-8 | LMREC 2019-CRE3 A - CMBS .. . 09/22/2023 . | Paydoun ... ... 65,019 ...65,019 |.... .0 . 0 0 . 12/24/2035 .
..55283A-AA=7 |MCA 3 A = CDO ..eevvvvvrrriiiiiniiiennneieeeeeeeenens [ eeeeens . 08/15/2023 . | Paydoun ... ... 95,687 ...95,693 |.... .0 . 0 0 . 11/15/2035 .
..55283T-AA-6 |MF1 2021-FL6 A - CMBS ....oooeeeerrnnnnnens [ . 09/18/2023 . | Paydoun ... ... 21,364 ...21,364 |.... .0 . 0 0 . 07/18/2036 .
..55284P-AC-9 | MFRA 2022-NOM1 A1 = RWBS .........coeveeeeeeeeenns [ oo . 09/01/2023 . | Paydoun ... .. 122,264 ..119,020 |.... .0 . 0 0 . 12/27/2066 .
..55284T-AA-5 |MFRA 22INV1 A1 - CMO/RMBS ......cooeeveeeeenenens s . 09/01/2023 . | Paydoun ... ... 76,458 . .0 . 0 0 . 04/25/2066 .
..552850-AA-0 | MFRA 2022-NOM2 A1 - RMBS ...........oooeeeieeeeins [oeinnn . 09/01/2023 . | Paydoun ... ... 33,839 .. 681 .0 . 0 0 . 05/25/2067 .
..55285U-AA-1 |MFRA 22INV2 A1 - RMBS . |- 09/01/2023 . |Paydoun ... ....22,245 .0 . 0 0 . 07/25/2057 .
..585490-AC-9 | MELLO 22INV1 A2 - CMO/RMBS .. . |- 09/25/2023 . | Paydoun ... .. 65,001 .0 . 0 0 . 03/25/2052 .
..58549R-AC-0 | MELLO 21MTG3 A3 - CMO/RWBS 09/01/2023 . |Paydown 0 0| 0| . 07/25/2051 .
..58550N-AC-5 |MELLO 21INV4 A3 - CMO/RMBS 09/27/2023 . |Paydown 0 0| 0| . 12/25/2051 .
..59020U-TC-9 | MLCC 2005-A A2 - CMO/RWBS . 09/25/2023 . |Paydown 0 0| 0| . 03/25/2030 .
..61748H-Ali-1 | MSM 2004-5AR 4A - CMO/RMBS .........cccvumvnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2034 .
..61772L-AJ-0 | MSRM 2021-2 A3 — CMO/RMBS ... [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2051 .
..B1772N-AJ-6 | MSRM 2021-5 A3 - CMO/RMBS .......ccceviviiiiiiins [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2051 .
..62046A-AA-2 |NPRL 161 A1 = ABS .....oovvvviviiiiiiiiiiiiiiiiieees [ eeeen . 09/20/2023 . | Paydoun ... .0 . 0 0 . 04/30/2046 .
..62046A-AC-8 |NPRL 2017-1 A1 - ABS .....ooeeerriinnnnnnnn [ . 09/20/2023 . | Paydoun ... .0 . 0 0 . 10/21/2047 .
..62047A-AB-9 |NPRL 2019-2 A2 — ABS .....eevvvvveieeiiiiiiiiiiinns [eeeeenn . 09/19/2023 . | Paydoun ... .0 . 0 0 . 11/19/2049 .
..62005M-AA-4 |NZES 20FHT1 A - CMO/RMBS ..........coevvveeeeeeens [oeennn . 09/25/2023 . | Paydoun ... .0 . 0 0 . 11/25/2025 .
..6205511-AB-2 |NRZ FHT EXCESS LLC - ABS .....covvveeeeeeeeeeeeens [ . 09/25/2023 . | Paydoun ... .0 . 0 0 . 07/25/2026 .
..62055II-AA-2 |NZES 21FNT2 A - ABS ... 09/25/2023 . |Paydown 0 0| 0| . 06/25/2026 .
..64016N-AA-5 |NBLY 211 A2 - ABS .. 07/30/2023 . |Paydown 0 0| 0| . 04/30/2051 .
..64830Y-AC-1 |NZES 21FNT1 A - CMO/RWBS 09/21/2023 . | Paydown 0 0| 0| . 03/25/2026 .
..67181D-AA-9 | OAKIG 2020-1 A1 - OMBS ......ccoeeeeeeeeeiieeeeens e . 09/20/2023 . | Paydoun ... .0 .. .0 .. .0 .. . 11/21/2050 .
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..67181D-AB-7 | OAKIG 2020-1 A2 = CMBS ........evvmmmmmmmnnnnnnnnn [ereeenn . 09/20/2023 . | Paydoun ... ....6,540 ....6,537 |.............6,538 |[.... .0 . 0 .6,540 |.. . 11/21/2050 . (1.A FE ....
..67190A-AA-4 | OAKIG 2021-1 A1 = ABS ...oooveeerienieieeis [ . 09/20/2023 . | Paydoun ... ... 4,356 4,305 | 4,385 | .0 . 0 . 4,35 |.. . 01/20/2061 .
..67190A-AB-2 | 0AKIG 2021-1 A2 = ABS ....cceeiiiiiiiiiiiiiiieeees [ . 09/20/2023 . | Paydoun ... .... 4,356 4,385 | 4,355 | .0 . 0 ...4,3% |.. . 01/20/2051 .
..67448X-AA-4 | 0BX 2021-J3 A1 - CMO/RMBS ........ccceeeeeeeeeess [oeennn . 09/01/2023 . | Paydoun ... ...22,778 ...23,081 |.... .0 . 0 22,778 .. . 10/25/2051 .
..67648B-AE-2 |BVINV 22INV1 A5 - CMO/RMBS . 09/25/2023 . | Paydoun ... 219,650 190,615 |.... .0 . 0 el 219,650 .. . 12/26/2052 .
..69120L-AA-1 | ORTF 201 A - CDO ............. . 08/23/2023 . | Paydown .. 2,965,690 ..2,950,861 |. 0 0| . 2,965,690 . 01/15/2031 .
..69359Y-AC-1 | PMTLT 2021-INV1 A3 - CMO/RMBS . 09/01/2023 . |Paydown 13,735 13,776 |. 0 0| 13,735 . 07/25/2051 .
..693684-AA-0 | PSMC 2020-1 A1 - CMO/RWBS .... 09/01/2023 . |Paydown 0 0| . 01/25/2050 .
..69374X-AA-8 | PSMC 2019-2 A1 — CMO/RMBS .......eevveniniinnnnnn [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/25/2049 .
..69375B-AA-5 | PSIC 2019-3 A1 - CMO/RMBS ......cccooviviiiiiiins [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/26/2049 .
..69546M-AA-5 |PAID 221 A - ABS ....oooviiiiiiiiiiiiiiiiiiiieies [ . 09/29/2023 . |Various ... .0 . 0 . 10/15/2029 .
..69547M-AA-4 |PAID 223 A - ABS .... . 09/15/2023 . | Paydoun ... .0 . 0 . 03/15/2030 .
..701630-AE-8 |PARLI 2R AR - CDO ... ..... |- 07/20/2023 . |Paydown 0 0| . 10/20/2031 .
..72353P-AA-4 | PIONEER AIRCRAFT FINANCE LTD - ABS . [ . 09/15/2023 . | Paydoun ... .0 . 0 . 06/15/2044 .
.. 74332-AA-1 |PROG 2019-SFR3 A - RMBS .....ccooveeiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... .0 . 0 . 09/17/2036 .
..74387L-AC-5 |PFMT 2019-1 A2 - CMO/RMBS . . 09/01/2023 . | Paydoun ... .0 . 0 . 12/27/2049 .
..749357-AA-7 | RCKT 191 A1 - CMO/RMBS . 09/01/2023 . | Paydoun ... .0 . 0 . 09/27/2049 .
..749384-AA-1 | RCKT 2021-5 A1 - CMO/RWBS . 09/01/2023 . |Paydown 0 0| . 11/27/2061 .
..74938F-AA-6 | RCKT 2022-1 A1 - CMO/RWBS . 09/01/2023 . |Paydown 0 0| . 01/25/2052 .
..749381-AB-7 | RCKT 222 A2 - CMO/RWBS ..... 09/01/2023 . |Paydown 0 0| . 03/25/2052 .
.. 7493%K-AA-4 | RCKT 2021-6 A1 - CMO/RVBS . . 09/25/2023 . | Paydoun ... .0 . 0 . 12/26/2051 .
..74968R-AA-3 |RPIT 2019-1 A - CMO/RWBS .. . 09/25/2023 . | Paydoun ... .0 . 0 . 10/25/2063 .
..74969T-AA-8 |RBIT 2021-HB1 A = RMBS .......eevvrmmmnmnnnnnnnnnn [eeeeenn . 09/25/2023 . | Paydoun ... .0 . 0 . 11/25/2031 .
..74969V-AA-3 |RPIT 212 A - CMO/RMBS .........evvvvvvvvrrnrnnnnnns [ eeeenn . 09/25/2023 . | Paydoun ... .0 . 0 . 09/25/2061 .
.. 74969X-AA-9 |RPIT 221 A ~ CMO/RMBS .......ccevvvvvvviiiiiiinnnns [ eeeenn . 09/25/2023 . | Paydoun ... .0 . 0 . 01/25/2062 .
..74978B-AA-6 | RAAC 2007-RP3 A - CMO/RMBS .........ccovvuvvnnnnn [ereeenn . 09/25/2023 . | Paydoun ... .0 . 0 . 10/25/2046 .
..74981C-AA-9 | RUN 22NOM1 A1 - CMO/RMBS ........eevmvmmmmmnnnnnnn [ereeenn . 09/25/2023 . | Paydoun ... .0 . 0 . 03/25/2067 .
..75115B-AC-3 |RALI 2006-QA5 2A1 - CMO/RMBS ... . 08/01/2023 . | Paydoun ... .0 . 0 . 07/25/2036 .
..75115B-AC-3 |RALI 2006-QA5 2A1 - CMO/RMBS 09/01/2023 . |Paydown 0 0| . 07/25/2036 .
..75409J-AA-5 |RATE 21J1 A1 - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 07/25/2051 .
..75400X-AA-4 | RATE 21HB1 A1 - CMO/RVBS 09/01/2023 . |Paydown 0 0| . 12/25/2051 .
..75575A-AA-2 | RCMT 23FL12 A - CMBS .. . |- 09/25/2023 . | Paydown 0 0| . 05/25/2038 .
..76110W-SZ-0 |RASC 2003-KS7 AI5 - RMBS .. . |- 09/01/2023 . | Paydown 0 0| . 09/25/2033 .
..761118-FM-5 |RALI 2005-QA9 N41 - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2035 .
..761118-FM-5 |RALI 2005-QA9 N41 - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 .0 . 0 . 08/25/2035 .
..76112B-NM-8 | GMACM 2005-AA1 1A1 - CMO/RMBS . . 09/01/2023 . | Paydoun ... 21,670 .0 . 0 . 05/18/2035 .
..76971E-AA-2 |RBIT 20HB1 A1 - ABS ....ooovviiiiiiiiiiiiiiiiieeens [ . 09/25/2023 . | Paydoun ... 266,284 266,284 |........... .0 . 0 . 10/25/2050 .
.. 78433X-AA-8 | SALTT 211 AA = ABS .....evvvvrrrvininnnnnnnninniins [ eeeeens . 09/15/2023 . | Paydoun ... 166,622 .... 166,618 |.......... 166,618 |.... .0 . 0 . 02/28/2033 .
.. 78434K-AA-5 | SGR 222 A1 - CMO/RMBS ......coovveeeeeeeeeeeeeeeens [ . 09/25/2023 . | Paydoun ... ...27,473 .. 27,456 |............27,456 |.... .0 . 0 . 08/25/2062 .
..78449P-AB-5 | SMB 2018-A A2A - ABS . 09/15/2023 . | Paydown ..125,610 ..125,587 |. ..125,602 |. 0 0| . 02/15/2036 .
..803169-A0-4 | SRANC 3R AFR - CDO .... . 09/22/2023 . | Paydoun ... 173,330 173,330 |.oooeenns .0 . 0 . 06/24/2030 .
..81742L-AA-4 | SEQI 1 A - CDO . 07/15/2023 . | Paydoun ... .0 . 0 . 04/15/2031 .
..81743A-AA-7 | SEMT 2019-5 A1 - CMO/RUBS . 09/01/2023 . |Paydown 0 0| . 12/27/2049 .
..81748J-AA-3 | SEMT 2019-4 A1 - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 11/25/2049 .
..81748K-AA-0 | SEMT 2020-2 A1 - CMO/RVBS . 09/01/2023 . |Paydown 0 0| . 03/25/2050 .
..81748M-AA-6 | SEMT 2020-1 A1 - CMO/RMBS ........covvvvvvvvnnnns [eeeenn . 09/01/2023 . | Paydoun ... .0 . .0 . 02/25/2050 .
..81748T-AA-1 | SEMT 217 A1 - CMO/RMBS ........ccccccnnnnnnnnnnnn [eenenn . 09/01/2023 . | Paydown 0 0 . 11/25/2051 .
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..81749C-AA-7 | SEMT 2022-1 A1 - CMO/RMBS .....ccooeeeeeeneennnns [ oeens . 09/01/2023 . | Paydoun ... ...36,170 ... 35,285 |............35,208 |.... .0 . 0 ..36,170 |.. . 02/26/2052 . [1.A ........
..81761T-AE-5 | SERV 2021-1 A21 = RMBS .........evvvvvrvvnnnnnnnns [eeneenn . 07/30/2023 . | Paydoun ... ....5,000 ....5,000 |............. 5,000 [.... .0 . 0 ...5,000 |.. . 07/31/2061 . [2.C FE ....
..817743-AA-5 | SPRO 2019-1 A2 — ABS ....eevvvviiiieiiiiiiiiiiiiens [ eeeeenn . 07/25/2023 . | Paydoun ... .... 2,500 2,545 o 2,525 | .0 . 0 .2,500 |.. . 10/25/2049 . [2.C FE ....
..817743-AE-7 | SPRO 2021-1 A2 = RWBS ......ceeveeeeeeeeeeeeeeeeens [ . 07/25/2023 . | Paydoun ... ... 3,750 3,750 i 3,750 .l .0 . 0 3,750 |.. . 04/25/2051 . [2.C FE ....
..83404R-AB-4 | SOFI 2018-B A2F - ABS ....cceoeeiiiiiiiiiiiiieeees [ . 09/25/2023 . | Paydoun ... ...55,824 ...55,766 |............55,802 |.... .0 . 0 ..55,824 |.. . 08/25/2047 . (1.A FE ....
..83546D-AL-2 | SONIC 2020-1 A21 - RMBS .........cooeeeeeeeeeennns [ oennns . 09/20/2023 . | Paydoun ... ... 1,875 ....1,908 |............ 1,906 ... .0 . 0 ...1,875 |.. . 01/20/2050 . [1.C FE ....
..83546D-AM-0 | SONIC CAPITAL LLC - ABS ..oovvvvvviiiiiiiiiiiieees oo . 09/20/2023 . | Paydoun ... ....5,000 ...5,314 |............5,266 |.... .0 . 0 .5,000 |.. . 01/20/2050 . 1.C FE ....
..83546D-AN-8 | SONIC 2021-1 A21 = ABS .....evvvviriiiiiiiiiiienns [ . 09/20/2023 . | Paydoun ... ....2,500 ....2,500 |.............2,500 |.... .0 . 0 .2,500 |.. . 08/21/2051 . (2.B FE ....
..85208N-AD-2 | SPRNTS 1A1 - RMBS . 09/20/2023 . | Paydoun ... .... 187,500 .... 187,500 |.......... 187,500 |.... .0 . 0 187,500 |.. . 09/20/2029 . (1.F FE ....
..85572R-AA-7 | STARR 2018-1 A - ABS . . 09/15/2023 . | Paydown 13,562 13,436 | 13,504 | 0 0| 13,562 . 05/15/2043 . [2.A FE ....
..86212V-AA-2 |STR 2016-1 A1 - ABS ... . 09/20/2023 . | Paydoun ... .... 5,660 .0 . 0 ...5,660 |.. . 10/22/2046 . (1.E FE ....
..863579-C3-0 | SARM 2005-21 6A3 ~ CMO/RMBS ..........evvvuuunnnn [errennn . 09/01/2023 . | Paydoun ... 1,133 .0 . 0 L1116 ). . 11/25/2035 . [1.A FM ...
..863579-UU-0 | SARM 2005-15 4A1 - CMO/RMBS .........evvvvvmnnnnn [eereenn . 09/01/2023 . | Paydoun ... ... 7,956 .0 . 0 7,940 |.. . 07/25/2035 . [1.A FM ....
..863587-AE-1 | SAIL 2006-3 A5 = RMBS ......cccoviiiiiiiiiiiiiiies [eeeenn . 09/25/2023 . | Paydoun ... ....3,144 .0 . 0 .3,144 .. . 06/25/2036 . [1.A FM ....
..86358R-DX-2 | SASC 2001-SB1 A5 - RUBS . . |- 09/01/2023 . |Paydoun ... ... 3,934 .0 . 0 .3,726 |.. . 08/25/2031 . [1.A FM ...
..872225-AD-9 | TBIW 2006-5 A3 - RMBS . . |- 09/01/2023 . |Paydoun ... ....8,423 .0 . 0 ...8,423 |.. . 11/25/2036 . [1.A FM ...
..87244C-AJ-5 |CHWML | AR - CDO . 07/20/2023 . |Paydown 25,491 25,497 |. 0 0| 25,491 . 10/21/2030 . [1.A FE ....
..87267C-AA-6 | TRP 211 A - ABS .. 09/17/2023 . | Paydown 36,421 33,288 |. 0 0| 36,421 . 06/19/2051 . [1.F FE ....
..87342R-AC-8 |BELL 2016-1 A23 - RMBS 08/25/2023 . |Paydown .3,770 .3,721 | 0 0| 3,770 . 05/25/2046 . (2.B FE ....
..87342R-AG-9 |BELL 2021-1 A21 - RMBS .....oooeeeiiiieeiineiennns oo . 08/25/2023 . | Paydoun ... ....5,000 L4122 .0 . 0 .5,000 |.. . 08/25/2051 . (2.B FE ....
..87342R-AH-7 |BELL 2021-1 A22 - RMBS ........evvmmmmmmnnnnnnnnnn [eeeeenn . 08/25/2023 . | Paydoun ... L4424 . .0 . 0 . 08/25/2051 . (2.B FE ....
..881561-VY-7 | TMTS 2005-12ALT AF4 - RUBS ........oovvvvvreenens [eeeenn . 09/01/2023 . | Paydoun ... , , e 3,796 o .0 . .0 . . 07/25/2036 . [1.A FM ....
..88156E-AB-2 | TMTS 2006-17HE AB1 - RMBS ........eevvvenmnnnnnnn [eereenn . 09/25/2023 . |Paydoun .......oooeeeiiiiins feoveininnninnnnns e 5,913 [ 72 VI 5,047 |l 5,858 0 0 . 01/25/2038 . [1.A FM ....
KEYBANK CAPITAL MARKETS
..882508-BB-9 | TEXAS INSTRUMENTS INC . 07/11/2023 . | INC e e .2,621,381 |.... .0 . 0 . (59,485) |.... . 05/15/2024 . (1.D FE ....
..88315L-AS-7 | TMCL 2021-3 A - ABS . 09/20/2023 . | Paydown 19,724 |. 0 0| 0| . 08/20/2046 . [1.F FE ....
..88603U-AA-7 | THRST 2021 A - ABS . . 09/15/2023 . | Paydown 21,418 |. 0 0| 0| . 07/15/2040 . (1.F FE ....
. 88606I-AA-0 | TBOLT 2017 A - ABS .... . 09/15/2023 . | Paydoun ... . . K 86,958 |. 0 0| . 0 . 05/17/2032 . 2.A FE ....
..89236T-GL-3 | TOYOTA MOTOR CREDIT CORP ......evvvvvvvvrvniinnnns [ereeenn . 07/11/2023 . |US BANCORP .. ..2,000,000 ..1,098,200 |........ 1,999,426 |.... .0 . 0 ,099,554 |.. . (80,454) |.... . 10/07/2024 . (1.E FE ....
..89412K-AA-8 | TRAP X1 A1 = CDO ..oovvvrrreiiiiiiiiiceiieeeeeeeeens [ . 07/10/2023 . | Paydoun ... ... 4,611 ....4,363 |............. 4,808 |[.... .0 . 0 L4611 ). 0 . 10/10/2041 . (1.A FE ....
..89656C-AA-1 | TRL 2010-1 NTS - ABS ....oooeeeriiiiiiieniins [ . 09/16/2023 . | Paydoun ... ...23,038 ...24,262 |............23,8%8 |.... .0 . 0 ..23,038 |.. 0 . 10/16/2040 . [1.F FE .
..89656G-AA-2 | TRL 211 A = ABS .....evvvrrrrinininnnniiiiiiiiiiiinn [ eeeeen . 09/19/2023 . | Paydoun ... ...21,578 ...21,577 |.... .0 . 0 0 . 07/19/2051 . [1.F FE .
..89656R-AA-8 |TRL 221 A = ABS ......eevevevrrirnininniniiniinnnnns [ eeeeenn . 09/19/2023 . | Paydoun ... ...16,932 ...16,931 |.... .0 . 0 0 . 05/19/2052 . 1.F FE .
..89657A-AC-0 | TRL 2020-1 A = ABS ....oevvvviiiiiiiiiiiiiiiiiiiens [eeeen . 09/17/2023 . | Paydoun ... ...31,226 ...31,220 |.... .0 . 0 0 . 10/17/2050 . 1.F FE .
..89657B-AB-0 |TRL 2019-2 A1 - ABS ....oooeeriiiiiinnnn [ . 09/17/2023 . | Paydoun ... . ... 72,311 L. 72,299 |.... .0 . 0 0 . 10/18/2049 . [1.F FE ....
..89683L-AA-8 | TRP 212 A - CMO/RMBS ........eevvvvvvvrrrrnniiinnns [eeeenn . 09/17/2023 . | Paydoun ... ....34,293 ... 34,293 . e 34,280 |l .0 . 0 0 . 06/20/2051 . [1.F FE ....
..89820X-AA-6 | TFINS 2020-2 A1 - CDO 07/15/2023 . | Paydown ..164,628 ..164,628 |. ..164,628 |. 0 0| 0| . 07/15/2041 . [1.C FE .
..89821J-AA-6 | TFINS 2019-1 A1 - CDO ... .|C..... . 08/02/2023 . | Paydoun ... 161,445 156,917 |.... .0 . 0 0 . 02/02/2039 . [1.C FE .
..89822P-AA-1 | TFINS 201 A1 = CDO ooooeeeiiiiiieieieeieeeeeeeeees [ . 07/17/2023 . | Paydoun ... ...82,499 .0 . 0 0 . 04/16/2040 . [1.C FE .
..903520-AD-6 | STEAM 2021-1 A = ABS ...cceeeeieeeeeeeeeeeeeeeeeen [ . 09/28/2023 . | Paydoun ... ...29,039 .0 . 0 0 . 02/28/2051 . [1.F FE .
..90354T-AC-3 | UNM 2021-INV2 A3 — CMO/RMBS .........eevvrmmmnnnn [erreenn . 09/01/2023 . | Paydoun ... ...33,014 .0 . 0 0 . 09/25/2051 . [1.A ........
..90355R-AC-6 | UNM 21INV3 A3 - CMO/RMBS ..........cooeeeeeeeeenes [orennn . 09/01/2023 . | Paydoun ... ...46,740 .0 . 0 0 . 11/25/2051 . [1.A ........
..909319-AA-3 |UNITED AIRLINES PASS THROUGH TRUST 2013 ...... |[....... . 08/15/2023 . | Paydoun ... .0 . 0 0 . 02/15/2027 . [2.C FE .
..91824N-AC-6 | UWM 211 A3 - CMO/RMBS ... 09/01/2023 . |Paydown 0 0| 0| . 08/25/2051 . [1.A ........
..92257C-AA-8 | VCC 2019-1 A - CMBS 09/01/2023 . |Paydown 0 0| 0| . 03/25/2049 . [1.A FE .
..92258I-AA-3 | VCC 233 A - RMBS . 08/25/2023 . |Paydown 0 0| 0| . 08/25/2053 . [1.A FE .
.. 92258I-AA-3 |VCC 233 A — RMBS ......ccoeeeeiiiiiiiiiiiiiiiiiieens [ . 09/25/2023 . | Paydoun ... .0 .. .0 .. .0 .. . 08/25/2053 . [1.A FE .
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..92258X-AA-1 |VCC 2022-1 A = RMBS .....oevvrvmrinnninininiiiinnnn [eeeeenn . 09/01/2023 . | Paydoun ... ... 65,104 ...65,104 ...64,690 |.... ..65,104 |.. . 1,473 |. 02/26/2052 . [1.A FE ....
.. 92250K-AA-8 | VCC 2022-4 A = CMBS ........evvvvvrvmvnnnnnnnnnnnns [eeeeenn . 09/01/2023 . | Paydoun ... ... 20,039 ...20,039 ...20,034 |.... ..20,039 |.. . 08/26/2052 . [1.A FE ....
..92250L-AB-4 | VCC 20201 AFX = CMBS ....oevveniniiiiiiiiiiii e . 09/01/2023 . | Paydoun ... ... 59,048 ...59,948 ...59,927 |.... ..59,948 |.. , . 02/25/2050 . [1.A FE ....
.. 92250T-AA-9 | VCC 211 A1 = RWBS ..ooeeeeeeeeeeeeeeeee [ . 09/25/2023 . | Paydoun ... ... 42,057 ...42,057 ... 42,082 |.... .. 42,057 |.. . 06/25/2051 . [1.A FE ....
.. 92250U-AA-6 | VCC 2022-2 A = RMBS .......evvvvvvevnrnnnnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 94,639 ... 94,639 ...04.621 |.... . 04/25/2052 . (1.A FE ....
..92538G-AA-0 | VERUS 2021-8 A1 = CMO/RMBS .......ccooveeeeieeens [oeennn . 09/01/2023 . | Paydoun ... ... 54,450 ...54,450 ...53,379 |.... . 11/26/2066 . [1.A FE ....
..92538N-AA-5 | VERUS 2022-4 A1 - CMO/RMBS ..........eevvvvvvvnnn [ereeenn . 09/01/2023 . | Paydoun ... ... 66,384 . 04/25/2067 . [1.A FE ....
..92538U-AA-9 | VERUS 2022-3 A1 - CMO/RMBS ..........eevvvvvvvnnn [ereeenn . 09/01/2023 . | Paydoun ... ... 82,995 . 02/25/2067 . [1.A FE ....
.. 92530N-AA-4 | VERUS 227 A1 - CMO/RMBS .........oooeverrrniinnnns [ornnnn . 09/25/2023 . | Paydoun ... .. 22,421 . 07/25/2067 . [1.A FE ....
..92838C-AA-6 |VISIO 221 A1 - RMBS ...... 09/01/2023 . |Paydown . 08/27/2057 . [1.A FE ....
.. 92022F-3N-6 | WAMU 2005-AR12 1A8 - CMO/RMBS . 09/01/2023 . |Paydown . 10/25/2035 . [1.A FM ....

..92990G-AJ-2 | WAMU 2007-HY5 3A1 - CMO/RMBS 09/01/2023 . |Paydown . 05/26/2037 . [1.A FM .

. 04/25/2037 . |1.G FM ...
. 04/25/2037 . |2.A FM ...
. 11/25/2036 . |[1.A FM ...
. 01/25/2045 . |1.A FM ...
. 09/15/2044 . |2.A FE ...
. 09/25/2036 . [1.A FM ...

..033636-AA-0 | WAMU 2007-HY4 1A1 - CMO/RMBS ...
..933636-AA-0 | WIAMU 2007-HY4 1A1 - CMO/RMBS ...
..93363P-AC-4 | WAMU 2006-AR14 1A3 - CMO/RMBS .
..939336-X9-9 | WAMU 2005-AR1 A2B - CMO/RMBS ...
..94354K-AA-8 | WAAV 2019-1 A - ABS
..94984D-AC-8 | WIFMBS 2006-AR13 A3 - CMO/RMBS .

....... . 09/01/2023 . | Paydown ...
....... . 09/01/2023 . |Paydoun ...
....... . 09/01/2023 . | Paydown ...
....... . 09/25/2023 . |Paydoun ...
....... . 09/15/2023 . | Paydown ...
....... . 09/01/2023 . |Paydoun ...

..95002F-AA-2 | WIFMBS 2019-4 A1 - CMO/RMBS ............cccoones | oeeeenn . 09/01/2023 . |Paydoun ... . 09/27/2049 . |1.A ........
..95002K-AA-1 | WIFMBS 2020-1 A1 - CMO/RMBS ........eooveeiiiinins | eeeeans . 09/01/2023 . |Paydown ... . 12/27/2049 . |1.A ........
..95003H-AA-7 | WIFMBS 221 A1 - CMO/RVBS . 09/25/2023 . | Paydoun . 08/25/2051 . [1.A

. 02/15/2040 . |1.A FE ...
. 03/16/2048 . |2.B FE ....
. 06/15/2049 . |2.B FE ....
. 06/15/2051 . |2.B FE ....
. 12/21/2037 . |1.A FE ...
. 08/20/2036 . |1.A FE ...
. 08/20/2036 . |1.F FE ....
. 03/20/2034 . [1.A FE ...
. 08/07/2023 . |2.A PL ...
. 03/15/2045 . |1.F FE ...
. 05/15/2046 . |1.F FE ...
. 01/16/2031 . [1.A FE ...
. 01/16/2031 . |1.A FE ...
. 07/31/2051 . |2.B FE ....

..95003L-AA-8 | WIFCM 2021-SAVE A - CMBS
..95058X-AE-8 | WIEN 2018-1 A22 - RMBS ...
..95058X-AG-3 | WEN 2019-1 A21 - RMBS
..95058X-AK-4 | WiEN 211 A2 - RMBS ...
..96033E-AA-6 | WIESTR 231 A - RUBS .
..96034J-AA-4 | WESTR 2022-1 A - RMBS ...
..96034J-AB-2 |WESTR 2022-1 B - RMBS ...
..96034L-AA-9 | IESTR 2020-1 A - RMBS
..96524V-A*-7 | WHITEHORSE FINANCE, INC. ..
..97064F-AA-3 | WESTF 2020-A A - ABS ....
..97064G-AA-1 | WIESTF 2021-A A - ABS .
..98878C-AA-4 | ZCCP 181 A1 - CDO
..98878C-AC-0 | ZCCP 181 A2 - CDO 07/17/2023 . | Paydoun 63,720 |.
..98920M-AA-0 | ZAXBY 211 A2 - ABS . 07/30/2023 . | Paydoun .2,500 |..

09/15/2023 . | Paydoun
09/15/2023 . | Paydoun
. |- 09/15/2023 . [Paydown
veveeer |- 09/15/2023 . | Paydoun
....... . 09/01/2023 . |Paydoun ...
....... . 09/01/2023 . | Paydown ...
....... . 09/01/2023 . |Paydoun ...
....... . 09/01/2023 . | Paydown
....... . 08/07/2023 . [Maturity @ 100.00 .
....... . 09/15/2023 . | Paydown ...
09/15/2023 . | Paydoun
07/17/2023 . | Paydoun

...22,603 |....
17,377 |.
..128,004 |.

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 32,814,639 32,548,006 XXX XXX

. 04/06/2028 . |4.A FE ....
. 10/20/2027 . |2.B FE ....
. 03/10/2026 . |4.B FE ....
. 02/08/2028 . |4.C FE ....

..02639D-AM-8 | AMERICAN GREETINGS CORPORATION - TERM LO .... 08/31/2023 . |Direct . ..5,000 . 4,850 |.
..24736C-BS-2 | SKYMILES IP LTD. (DELTA AIR LINES, INC.) . 07/20/2023 . |Direct . 50,000 50,313 |.
..35180Y-AJ-2 | FRANCHISE GROUP, INC. - THIRD AMENDMENT 09/29/2023 . |Direct . 10,000 .9,500 |.
..46589U-AE-5 | ZEST ACQUISITION CORP. - TERM LOAN 09/29/2023 . |Direct . 25,000 23,750 |.

Clolocc oo o|lo|l0c 00 00 0000000000000 O0O0ODO0OOODOOO OO0 OO O O
clolocc oo o|lo|l0c 00 00 0000000000000 O0OOODOOO OO0 OO O O

..84771#-AB-3 [ SPEEDSTAR HOLDING LLC - INITIAL TERM LOA .... |....... . 09/29/2023 . |Direct .... [P T 4,397 |... ... 4,353 [.... . 01/22/2027 . |4.BPL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 94,307 94,397 92,765 54,439 XXX XXX
2509999997. Total - Bonds - Part 4 36,454,900 36,852,708 36,561,068 36,065,314 10,089 153,984 164,073 36,859,795 0 (404,895) (404,895) 1,444,511 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 36,454,900 36,852,708 36,561,068 36,065,314 10,089 153,984 0 164,073 0 36,859,795 0 (404,895) (404,895) 1,444,511 XXX XXX
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11 12 13 14 15 NAIC
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nation,
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Total Total Desig-
Current |Change in| Foreign Bond nation
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Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..369604-B0-5 | GENERAL ELECTRIC CO ....evvvvvvnvvnnmnnnnnnnnnnnnnns [ eeeeenn . 09/15/2023 . |Call @ 100.00 ............ |..... 295,000.000 |......... 295,000 [oeevrerennnn 0,00 v 207,950 |........... 202,419 | 2,581 |oeeeiiiiinnns [V RN | I R 2,581 |.... J ) O 295,000 [oooveeieieennnn0 el 0 s (VR 18,851 [ovvvens vevees 3.AFE ...
..949746-55-6 | WELLS FARGO & CO ....evvvvvvvvveeeeeeeniieieieeieees oo . 09/15/2023 . |Call @ 25.00 PP PO 40,000.000 |...... 1,000,000 |..............0.00 |........ 1,000,000 |........... 914,800 |........ 85,200 |..oooveirren.s [ R | I AP 85,200 0 e, 1,000,000 J...evvvvvveennn0 foiiiiiiiinnnn 0 oo [ 43,876 |...ceees eennen. 2.BFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,295,000 XXX 1,297,950 1,207,219 87,781 0 0 87,781 0 1,295,000 0 0 0 62,726 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 1,295,000 XXX 1,297,950 1,207,219 87,781 0 0 87,781 0 1,295,000 0 0 0 62,726 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 1,295,000 XXX 1,297,950 1,207,219 87,781 0 0 87,781 0 1,295,000 0 0 0 62,726 XXX XXX
Strategas Securities LLC
..041356-20-5 | ARLINGTON ASSET INVESTMENT CL A REIT ......... [...ces . 08/08/2023 . | .uvvvrrnnininiiiiiiiiiiiiiiinn e 68,000.000 |......... 306,322 |.....ccovviiiiiinnns |oeeennnnn 129,531 [, 199,240 |....... (48,825) ..o (VR [V R (48,825) |..cceeeeeennns [V R 150,415 |.oooeeeeeenns 0 f...... 155,907 |....... 155,907 [ovvvvvvviiiinnnnns [V N I
..163851-10-8 | CHEMOURS ORD ........eeemmmmmniniiniiiiiiiiiiininns [ eeeeenn . 08/09/2023 . UV R 1,100.000 ...33,682 |....... (25,982) [ [V RN | I R (25,982) 0 e 7,700 [ 0 e 31,971 31,071 0850 | |
..G30401-10-6 | ENDO INTERNATIONAL ORD C..... . 07/14/2023 . |PIPR ... core fennns 31,500.000 22,280 |veiiiennns 816 [.ooeeiiennn. 0 fee.2,495 |........ (1,679) 0 55 e 0 e (299) | (299) L O e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 346,245 XXX 137,782 235,152 (73,991) 0 2,495 (76,486) 0 158,666 0 187,579 187,579 550 XXX XXX
5989999997. Total - Common Stocks - Part 4 346,245 XXX 137,782 235,152 (73,991) 0 2,495 (76,486) 0 158,666 0 187,579 187,579 550 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 346,245 XXX 137,782 235,152 (73,991) 0 2,495 (76,486) 0 158,666 0 187,579 187,579 550 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,641,245 XXX 1,435,732 1,442,311 13,790 0 2,495 11,29 0 1,453,666 0 187,579 187,579 63,276 XXX XXX
6009999999 - Totals 38,006, 146 XXX 37,996,800 37,507,685 23,879 153,984 2,495 175,368 0 38,313,462 0 (217,316) (217,316) 1,507,787 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile .
RATE SWAPS ........e.... 3mTERMSOFR ............. Dl e |C e Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 07/20/2022 |. 01/15/2027 |............... 1f...... 43,000,000 (656,514)|..... (1,448,420)| ...ovvvnnns fennnn (1,448,420)....... (274,824)..cccveeenee (U [V O [V 390,567 [0.00 .... [100/100 ........
RECEIVE SWAPTIONS *PAY| | (| s
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile 3.33/(SO0FR+0.26
RATE SWAPS ............. SMTERMSOFR ............. [0 IR [ RN Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 08/17/2022 |. 10/15/2026 |............... 1f...... 59,000,000)) e [ [V I (870,007)..... (1,842,422) cccvvennnns fennnn (1,842,422)....... (356,274)...cvvnneninnn [ [V R (U R 514,350 10.00 .... [100/100 ........
RECEIVE SWAPTIONS *PAY| | (|
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile 4.22/ (SOFR+0. 11
RATE SWAPS .......een... mTERMSOFR ............. Dl e |C e Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 09/21/2022 |. 07/15/2024 |............... 1f...... 17,000,000) | (U S [V (120,208)....... (131,202)f cevveneees s (131,202)f.......... 10,979 [oooeeeiiies (U [V O (V)] N 75,550 10.00 .... [100/100 ........
RECEIVE SWAPTIONS *PAY| | (| s
VARIABLE* INTEREST FLOATING RATE Chicago Mercantile 5. 18/ (SOFR+0.26
RATE SWAPS ............. SMTERMSOFR ............. Dl e Coivrrrnnnnnnns Exchange ............ SNZ20JLFK8MNNCLQOF39 ). 02/24/2023 |. 01/15/2025 |............... 1f..... 70,000,000) [ [ [ (63,076)]....... (342,760)( .evvnnneens o (342,760)|........ (342,760))......cccvnnnnns [ [0 (U] 399,061 [0.00 .... [100/100 ........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 (1,709,805)  (3,764,805)] XXX (3,764,805) (962,878) 0 0 0 1,379,528 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (1,709,805)  (3,764,805)] XXX (3,764,805) (962,878) 0 0 0 1,379,528 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (1,709,805)  (3,764,805)] XXX (3,764,805) (962,878) 0 0 0 1,379,528 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (1,709,805) (3,764,805) XXX (3,764,805) (962,878) 0 0 0 1,379,528 | XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (1,709,805 (3,764,805) XXX (3,764,805 (962,878) 0 0 0 1,379,528 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (1,709,805 (3,764,805) XXX (3,764,805 (962,878) 0 0 0 1,379,528 | XXX XXX
(a) Code Description of Hedged Risk(s)
[ LT oI N PPN
(b) I Code I Financial or Economic Impact of the Hedge at the End of the Reporting Period |




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 0 0
6,824,844 0 0 (3,764,805) (3,764,805) 0 1,379,528 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

6,824,844

(3,764,805)

(3,764,805)

1,379,528

0999999999 - Gross Totals 0 0 0 0
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 0 (3,764,805)




603

Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Identification Description Fair Value Par Value Value Date (1, V or IV)

. SNZ20JLFKBMNNCLQOF39 ..

Type of Asset Pledged

Morgan Stanley (0617HUTT3) ....

............... 6,824,844

............ 6,824,844

......... 6,824,844

6,824,844

6,824,844

0199999999 - Total 6,824,844 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0299999999 - Total




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Fifth Third Bank .................... Gincinnati, OH ..cooveveeecs foe 120,000 [ (1 (V1 37,196,406 |.......... 24,340,047 |.......... 30,032,433
PNC Bank .......ocooeoeureerniiene Gincinnati, OH ..cooveveeecs foe 120,000 [ (1 (V1 (2,523,758)|.......... (3,674, 731)]...coceee. 98,194
First Hawaiian .......ccceoovnnn.n. Honolulu, HI oo o 120,000 [ (1 [V 6,396 |...coovenenn 6,334 | 6,272
The Bank of New York Mellon .. New York, NY ...oocoooovioreciics oo, 1.2.250 [ 790 oo [0 58,261 | 5,205 oo 5,558
Cash Held With Securities On
DEPOSTT vt e .8D...J...0.000 | [ [V 2,253 | 4,128 | 0 [
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 790 0 34,739,559 20,680,984 30,142,457
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 790 0 34,739,559 20,680,984 30,142,457
0499999. Cash in Company's Office XXX [ XXX XXX XXX 750 749 750

0599999. Total - Cash

34,740,309

20,681,733

30,143,207

E13




I4E

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Rate of Interest Maturity Date Carrying Value

Description Date Acquired

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

31846V-41-9 .......
31846V-80-7 .......
825252-40-6 .......
94975H-29-6 .
94975P-40-5 .......

.| INVESCO TREASURY INST ...

. | ALLSPRING:GOVT MM I ...

FIRST AMER:TRS 0BG V
FIRST AMER:TRS 0BG Y

ALLSPRING:TRS+ MM I ...

[ N 07/05/2023 ..........
[0 N IR 09/18/2023 ..........
...................... 09/27/2023 .......... ......7,081,16
09/01/2023 .
09/07/2023 ..........

o 2l ocololo|lo|lo|lo|lo|lo|o|lo|lo|lo|lo|o|o|o|e|e

..502 |..

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

7,081,663

1,111,034

8609999999 - Total Cash Equivalents

7,081,663

132,580

1,111,034
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