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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | erntenens 4,237,753,195 | ..oooveerrecenerirneenncnns | e 4,237,753,195 | .......... 4,288,839,447
2. Stocks:
2.1 Preferred SIOCKS........ociiiiicii bbbt | e 275,238 | ..o | e 275,238 | .ovvriris 277,967
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 301,463,961 | ....voonererrrriereeerieneies | everireninns 301,463,961 | ....ccoovnve 305,268,223
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 868,443,611 | ... | cererireeinns 868,443,611 | .....coconv. 880,039,137
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,507 [ oo | e 296,501 | oo 296,501
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans 3,279,204 | ..o | e 3,279,204 | ..o 3,297,163
5. Cash ($.....88,147,084), cash equivalents ($.......... 0)
and short-term investments (8.....230,384,871).........cccuurremmermmeeeieriecsssesssssessssessss | seseseseenes 318,531,955 | ..o | v 318,531,955 | ...vvvvvne 335,452,566
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 244,505,728 | ...ooveeveeeeeieenienes | ereeeinns 244,505,728 | ............. 239,227,614
7o DBIVALVES ..ottt | eesinnsienseans 9,123,716 | .o | eererereseeninns 9,123,716 | wovvvvrenne 10,497,905
8. Other INVESIEA @SSELS..........ocveeeericeieierei sttt sssssssses | seeessssssnsssesssesssensssens | seseesssessssessssesssenesssesssns | sessssnessessssessssensssness (U
9. Receivables for SECUNEIES. ..o nssnees | o 53,623 | ..o | e 53,623 | .coiiriris 614,124
10.  Securities lending reinvested collateral @SSetS............covivevierieeieireeeiceeeeee e seeiseiens | evveeeesieias 251,690,548 |....coooevereeierieeeeen | e 251,690,548 | ............. 266,675,641
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 6,235,417,280 | ..o (0 [ 6,235,417,280 | .......... 6,330,486,288
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeee ettt ettt ee e en s s e s s s enenenens | eeereeereeeend 60,277,937 | .o | eveevevernans 60,277,937 | ccovvene. 54,741,032
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccereerereinnins | worrvereneennes 25,731,965 | .ooovveeieeereeieenens | e 25,731,965 | .coovvee. 26,144,720
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
161.  Amounts recoverable from FBINSUTETS............c.cevcveieeveeveeesie e sese s ssans | evessisssseesans 8,092,085 | ...coveivierieiereeens | e 8,092,085 | .....ccovvuend 9,183,437
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUranCce CONraCtS............ccocvevveveveveieveinirsieiesiees | eveirseeseesissenens 24,400 [ .ooeeiieeeeeeee | e 24,400 | ooveverereriene, 23,458
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccoeevvevcceiees | evvevviinenans 43,674,223 | ..o | e 43,674,223 | ... 57,811,862
18.2 Net AEfErred taX @SSEL........cocvivecreieicee ettt sttt es st sssetenas | eraeeeseraeaens 91,451,956 | ..coovvvveene 19,732,497 | ..o 71,719,459 | ..oovveee. 73,126,665
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,161,795 | .o | e 2,161,795 | oo 2,238,385
20. Electronic data processing equipment and SOtWAre...........ccoceveuiveieiieiiieiiesesie e essienies | evsesssisssennes 2,573,986 | ..oovveverrieiereeeieienns | e 2,573,986 | ..ccoovernee. 2,790,050
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerirerenreresrenenns | e 2,869,941 | ..o 2,869,941 | (oo [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccccoeeviieiiieiccceceeeceeee | e, 10,647,980 | ...cooeereivrcererceeieiees | e 10,647,980 | ....cccone 10,718,106
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 12,636,261 | ......c.c..... 12,536,261 | .ooveeveeeeeecennd 0 [
25.  Aggregate write-ins for other than iNVested @SSEtS...........ccevieierceiceiese e | seresesneenes 86,752,580 | ..o 15,334,013 | ..o 71,418,567 | ............... 65,013,808
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,588,482,535 | ............... 50,472,712 | .......... 6,538,009,823 | ......... 6,638,772,403
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 11,959,753,724 | ..oovvveereeeesesenies | v 11,959,753,724 | ........ 11,329,385,634
28. Total (LINES 26 AN 27).......vvuuurirerireeiririseeiieesiessssesssesssessseesssssssesssssessssessssessssessssessssesssnnns | seeeees 18,548,236,259 | .....cocoveveee 50,472,712 | ....... 18,497,763,547 | ........ 17,968,158,037
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider Charges reCeIVADIE..............c.ruiveiriiereieie sttt snans | srssessesnnas 53,885,747 | .o | e 53,885,747 | oo 49,290,412
2502. Keyman insurance........ 11,451,168 |.. 11,451,168 .10,464,520
2503. Fund revenue reCeIVADIE............cc.viiiiiiiisie e | s 6,093,134 | oo | e 6,093,134 | ...covviris 5,231,606
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveererrenieienensienens | covvveeiienns 15,322,531 | covvvreinne 15,334,013 | oo (11,482) | coovvvverererne, 27,270
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccrmmuereeerernereeseresseresesesssnrenssees | oseresssienans 86,752,580 | ...ccooveennes 15,334,013 | ..o 71,418,567 | ..oocovcvennn 65,013,808

Q02




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.

23.
24,

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....4,440,701,060 less §$.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ooveieicvii ettt sttt naen
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including $.......... 0 MOGACO RESEIVE)......couviviiiciii ettt st
Contract claims:

4.1
42  Accident and health
Policyholders' dividends $.....
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)....e vttt ettt es s e nsnee
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........

Contract liabilities not included elsewhere:

9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including $
9.3 Other amounts payable on reinsurance, including $
9.4 INtereSt MaINTENANCE RESEIVE.........cuiiuiiieeieiieeire ettt s bbb bbb bbb bbb
Commissions to agents due or accrued - life and annuity contracts $.....2,980,427, accident and health $.....445,351

and deposit-type contract funds §.......... 0ttt bRt b sttt
Commissions and expense allowances payable on reinSUraNCe aSSUME...........c.cuiveieriiniieiseisiiesee et sessenas
General EXPENSES AUE OF ACCIUE. ........curvieeiiiireiseessiessessstes et sse sttt bbb st bbbt st s bttt
Transfers to Separate Accounts due or accrued (net) (including $.....(203,159,595) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $..........

Net AEfErred taX HADIIIY. .........cc.cveviecreieicc e bbb bbbt s bbbt b bbb
Unearned investment income
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....2,852,247 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign EXChange FatES..........vrrierrerrirrieerre e
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... {0 R
Dividends to stockholders declared and UNPAIQ.............cwereriirrieniireieie ettt sb st
Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........ucveieiiiieic ittt sttt bbbt bt n s b b s s st nas
24.02 Reinsurance in UNauthorized COMPANIES............ccveviueireisiiiieie ettt bbbttt
24.03 Funds held under reinsurance treaties with Unauthorized rEINSUTETS.............c.curiiureineirineree e
24.04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUISTANGING. .......cuevveveeiireieicisecs et
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24,08 DEIVALIVES. .......cvuerreeiiiesieie ittt
24,09 Payable fOr SBCUMLIES........oevievieeiieieisiee sttt st a bbb b en s s bt s s st s bt es s b s s sse s s s ssessnsnea
2410 Payable for securities lending..................
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt ettt e bt s et e et e s et nentens
Aggregate WItE-INS fOr NADIIES. ..........evrererrirriiererriie sttt st en st
Total liabilities excluding Separate Accounts business (Lines 1 to 25)... .
From Separate ACCOUNES STALEMENL...........cvorururrierirririeciesiseie ettt ettt b bRt sttt
Total liAbilitIeS (LINES 28 GNA 27).........ovureeieeeeeeireeeee ettt se s s ss b s s e st sentes
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds
SUIPIUS NOES......oovvieitee e
Gross paid in and CONLMDULEA SUMPIUS..........c.cuiiueiriiiieiciieieie ettt bbb ss b a e
Aggregate write-ins for special surplus funds
UN@SSIGNEA fUNGAS (SUIPIUS).....vurverreiririieiseiiieise ettt s ettt s st s s s bbbtk s s bt et
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0.1ttt bbb bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) et
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.....767,668 in Separate Accounts Statement)

Totals Of LINES 29, 30 NG 37......ouiuiiiiirieiieteie ittt
Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3)........ceieueiiieieieeieiietese ettt ssss s s s bbb s sae st se st snen

................... 4,440,701,060

i 704,407,927

(203,159,595)

.......................... 1,092,538

.......................... 1,539,411

90,768,173 | ..

...3,136,458 | ..

...251,690,548 | ..

..... 4,430,281,066
..91,282,202
....826,753,481

....3,920,512

..27,696,439

1,451,588

....5,684,668,973 | ..

5,778,794,442

................. 11,958,986,056

...11,328,662,695

................. 17,643,655,029

..17,107,457,137

20,779,609

10,000,000 | ..

..105,439,172 | ..

..10,000,000

22,744,388
105,430,122
....183,297,154

...17,968,158,037

2501.
2502.
2503.
2598.
2599.

UNCIAIMEA FUNAS........ooveeec ettt st bbb sa et s st s b b s e sas s s s ss et s e

.......................... 1,451,588

Summary of remaining write-ins for Ling 25 from OVErfIOW PAGE...........ewrerreriirnrirrireeisesissiseis et sssssse s ssesssssnnes
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

1,539,411

3101.
3102.
3103.
3198.
3199.

Additional AEfEIMEA tAX @SSEL............evivieeicicteie ettt bbb bbbttt s

i 20.779.609

Summary of remaining write-ins for Ling 31 from OVErIOW PAJE..........cuiuiieireiiieieeee ettt
Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE).......cuiueieerieiieiiiiii ettt sttt ettt sttt sttt ans s e

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)...........cccceuiuiuiiieereiitiietieete ettt etes e bbb s b saebes s e b nassesennas
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts............cccoveveveieiereereeieiseeecere e | ceeveeiienas 528,086,303 |............ 509,857,245 | ......... 1,836,156,219
2. Considerations for supplementary contracts With life CONINGENCIES...........cururirrierrirrininine e sissiesssssssssssessesses | sessesssssesssssssssessesssnssens | sssessssssssnssessssssessessenes | sossssessessnsssessessessnssnses
3. NEtiNVESIMENEINCOME.......oiiieciictcie ettt bbb st ae bbb s s s s s s ssete s s nsebennnns | esssassesnnsl 81,149,838 ....81,901,062 | ............ 350,962,881
4. Amortization of Interest Maintenance Reserve (IMR) ..1,218,740 | .. 882,445 | .. 4,972,308
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES...........vurruirrerrerirerineireieesseinsiseesseressnnes | seeeessssnssssessssesssssnsssees | sesesssssesssssssssssssssesseses | sessssessessnsssessessssssneens
6. Commissions and expense allowances on reiNSUrANCE CEABM.............o.cuiueieiieieeiciereieietese et ssse s sesesnss | evessessesinnas 1,261,324 | ...............1,305,3%4 | ................ 5,377,715
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS. ........oeveivieeiiciitei ettt bbbttt bt ns st ntens | sbensessesanes 36,681,789 |.............. 30,444,802 | ............ 128,623,640
8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........covueiriiiieieeieee ettt sntens | cbsnsessesanes 40,137,101 | ..o 31,588,837 | ..o 139,940,367
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ...688,535,095 |.. ..655,979,785 | .........2,466,033,130
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt 46,447,709
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........ccccvverereirieiernsieessensesssenesessssesessssens | convenvennienienns 189,084 |0 224,222 | oo 864,487
12. Annuity benefits .86,210,190 | .. ..336,482,779
13. Disability benefits and benefits under accident and health contracts RS O 2,242,987 8,322,798
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENEFILS...........cciiiriicieicesce et eneeiens | et ses b sssess | eerebesissesesssssesesssesssens | sessesesssnsesesssesessnaesenas
15. Surrender benefits and withdrawals for life contracts ..809,679,210
16, GIOUD COMVEISIONS....vuruurveesrsasesreseesesssssessssessessessssssessessassssssessessassssssessessassssssessessassssssessesssssnssessessassssssssessassnssnssessessasssnsss | sessessassnssessastossssnssess | sssessssssessessasssnsnssessonss | sesmssessessnssssssessssnsanses
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccoeviveieiiiricicriceecsece e | erieseinias 10,663,309 |............. (72,533,314)|........... (133,505,957)
20. TOtals (LINES 1010 19)......vuiiieieeiiiiteiciete ettt bbb bbb bbbt bt en s e b s ss s s st snsntes | suessesnsas 356,930,782 | ............ 239,634,812 | ......... 1,112,412,250
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 44,034,238 | .. ..147,633,431
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............veucviveieveueieeieessssesiesesesses e sssssse e ssssessesnss | svessessesesns 1,480,769 | ...............2,036,495 | .............. 10,165,052
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 18,434,058 ....18,039,283 | .............. 75,173,472
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...3,071,640 | .. ..3,058,364 | .. ..9,524,632
25. Increase in loading on deferred and uncollected premiums RO IR 560,246 |......ccccoene.. (525,540) | ...oovvvererrnns 835,928
26. Net transfers to or (from) Separate Accounts net of reinsurance.... IS [P 221,530,593 | ............ 281,848,982 | ............ 938,110,370
27. Aggregate write-ins for deductions 4,067,307 |.. 4,723,853 |.. ....13,141,550
28, TOtalS (LINES 20 0 27)....uuvveiieiieeiecisetcie sttt sttt bbbt en s es st s st | antsrassaa 650,109,633 |............ 584,641,096 |......... 2,306,996,685
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovvveee | covvvvrennens 38,425,462 ...71,338,689 |............ 159,036,445
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt ...9,764,566 |.. L7,748434 | .. ....39,409,561
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecovevrennee 28,660,896 ....63,590,255 | ............ 119,626,884
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoveeeiieeiecreiiee e sseiens | crererereninns 8,547,786 |............. (22,535,859) | ............. (44,317,599)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LINE 31 MINUS LINE 32)........coviierieiieieireeseesetese ettt st ssses s sss s sssss st s ssssasnsans | sesessessssas 20,113,110 | .oovevrernnns 86,126,110 | ............ 163,944,483
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(9,244) (excluding taxes of $.....9,244 transferred to the IMR)...........cccceeueiveiieciesieeiesees s | sssssssseseas (6,401,009) | ..ccoverenne (2,646,075) [ ....crencv.. (20,336,004)
35. NetinCome (LINE 33 PIUS LINE 34).......c.cvieeiciieieeieetese ettt sttt ss sttt s st essesansnns | oesessesesenes 13,712,101 | ..o 83,480,035 |............ 143,608,479
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 860,700,902 | ............ 816,715,567 | ............ 816,715,567
37. Netincome (Line 35) ....83,480,035 |.. ..143,608,479
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t (5,467,914)
39. Change in net unrealized foreign exchange capital gain (I0SS)..........cccoueverieieriieieeieeereeeeeee e seseesssssesesesesesssesens | eneressssesesens (D84, 074) | o
40. Change in net deferred income tax .. ..(41,359,597) | ..
41, Change in NONAAMIEEA SSELS...........cevcveiveiercieee ettt sssessessesessesesssssssesssssssesssssssessessnsessessnsenss | sesensssesenss (0,30 1,808) | ovvvervrnas 38,065,660
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in aCCOUNLING PIINCIPIES..........cviviviiueiiiiieieteee ettt b bbb ssssesaes | sebestessssssessssssssssassssns | cressessessssessessssessesssenss | essesssssssssesssssssessesinsas
50. Capital changes:

51.

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

...(13,000,000)

52. Dividends to stockholders
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns (1,184,228)

54. Net change in capital and surplus (Lines 37 through 53).... .(6,592,384)| .. ...63,813,073 |.. ...43,985,335
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveuieiieeieirieiieeee et ssasntens | oraesssnes 854,108,518 | ............ 880,528,640 | ............ 860,700,902
DETAILS OF WRITE-INS

08.301.  PONCY ChAIGES.....vuorvueeteeeesetsitssts ettt bbbttt bbbt ntents | cnbsesinsntae 25492,712 | .ccvvvenne. 20,375,787

08.302.  FBEINCOME. ...ttt | abinsbsnebsneses 9,235,179 6,713,784

08.303. Rider fees ...4,595,336 | .. .4,809,371 |..

08.398.  Summary of remaining write-ins for Line 8.3 from overflow page 813,874 | ..o (310,105) | ...ovcvevrene 2,369,719

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 BDOVE)........vuuierieriiriisieisseiseississeesseesssesseesseesssesssesssesseesss | coesensenened 40,137,101 ....31,588,837 | ..o 139,940,367
2701.  Reserve adjustment on reinsurance assumed ...2,856,499 | .. ..3,840,105 |.. ....10,266,044
2702.  Health SUITENAET DENERILS..........c.cveevivceciciee ettt ettt bbb ss s ssesnsnes | esissessesnsas 1,210,808 883,748 | ...cccoevne. 2,875,506
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . . .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......vcereirururrrerisressessissrssessssssessssnssessssssssssssessessssssesssssssssnsss | ssessssesessees 4,067,307 4,723,853 | .o 13,141,550
5301.  Additional EfErred X @SSEL.... ... vttt sttt (1,964,779) | ...covvenvnn (1,477,697) | ..cvoveenes (4,982,674)
5302.  Pension intangible ..
5303.  Prior period @djUSIMENL............ccoeuiveieicieieces ettt ssssssessssssesennnes | seneneesenennens T80T | it | e 4,799,873
5398.  Summary of remaining write-ins for Line 53 from overflow Page..........ccccceueveiicieeinieiceeieseeseee e essienensenes | svereesssensessssssiesieiensa0 o0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE). .....cuuriuriuiisirisieisieisssisseisseissesssessseesssessessssss s sesssssssessees | sesssssssesnnes (1,184,228) ] ......ccconv. ((RYAK )] — (182,801)
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........ccuurmmreiirieierieesiei et sst s esstsssseens | seesseenees 528,554,899 |............. 512,391,821 |.......... 1,834,320,072
2. NEtiNVESIMENTINCOME.......c.ivieivecicieiciete ettt sttt st bbb a s st st es s b s s e snsssasssnsns | sresnsessnsees 75,609,951 | .cvvvevenee. 76,391,734 | ............. 355,475,351
3. MISCEIANEOUS INCOME.........veuiiuiiiiiiiieni st s | erniessiinies 73184878 |.......... 58,629,662 | ............ 264,885,983
4. Total (LINES 1 hIOUGN 3)....ueeoreeeiereceieeieeeieesseiiecs s seess sttt ess s ssss st sssesssssssssessssessssnsssnns | soeessneees 677,349,728 | ............. 647,313,217 | .......... 2,454,681,406
5. Benefit and [0SS related PAYMENES..........cccvvviieeiciicteiecteee sttt st s s s sesss s ssnsssssssnans | eesesasssnans 329,573,250 | ............. 306,258,802 |.......... 1,210,765,079
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........cccvveveerevereiicieieieeeeeiees [ eeveieiinnns 222,366,410 | ............. 286,596,079 | ............. 946,326,748
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............coveveveerieeiercteeeceeeese s | cereniesieiens 74,069,420 | ...ccveveee. 67,496,253 | ............. 255,216,356
8.  Dividends paid t0 POIICYNOIAETS.........covveieeiiiiieietieie ettt ssenssssntens | sressssensesnsns 9,175,315 8,979,526 | .....cceon. 38,304,135
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) (5,589,853)] ... 3,993,229 ....12,542 647
10, Total (LINES 5 HroUGN 9)......cvvuuririiiriiiirieeri sttt | eresseianns 629,594,542 | ............. 673,323,889 |......... 2,463,154,965
11. Net cash from operations (Line 4 MiNUS LINE 10)........c.ourururinrereerrinirnrnsirsisesssessesseessessssssessesssssssssssssssessssssssssssessessns | seeseessssneens 47,755,186 |....covenv.. (26,010,672) ....ovvvvnvnee (8,473,559)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS.couiirreereceeerseeeseesseeessssssssssesssssssssssssssssssssssssssssssssssssssssssssssssnsssssssssnssssssssnssssssssessssssssnsssnnsssssssnnsses | sosseesereees 116,000,729 [ 1ovirirrnn 141,336,176 | oovevnvens 818,169,177
12.2 Stocks.... 1,092,588
12,3 MOMGAGE 0ANS........coeieicieecte ettt se s sssessessssssssssssssssssesssssnsessessssessessessnnes | cevnnversnenss 14,920,898 | i 15,613,283 | oo 72,365,037
124 REAIESIAE. ... [ st | s | e 574,750
12.5  OthEr INVESIEA @SSELS.......cooiieeiiiiiiiiiieiii ittt nbs st nseentes | sbsesbeesssessaesseenssenseentennss | srberiressesieniesienseniens | cetbensbiss bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES...........cccoeveevecceieeeeseeeieeeees | e | ceveres s ssssssens | ceesesessesesesses e sesesseens
12.7 Miscellaneous proceeds 3,027,228 ....41,465,836 ....12,141,990
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuereiireeeeeesee sttt ssssessessssessesssessnns | veveesessenes 133,560,902 | ............. 198,415,295 | ............. 904,343,542
13.  Cost of investments acquired (long-term only):
131 BONGS.coivereeeeeeseeeieees ettt nnnts | ceinenteneens 67,060,607 |....cc.c.... 165,954,458 | ............ 760,948,852
13,2 SHOCKS . vvvueiserircee ittt | seinent e 5,000,037 | ..ovvvererirnnns 5,437,900 | ..oovvrerirnn 6,611,708
13.3 MOMGAGE I0BNS.......cveuevereeaceseetsecet sttt sttt ennnnes | cesnestenenan 2,930,000 | ..ovvverrennnes 9,780,000 | ...cvvvnvene 99,099,242
134 605,000
13.5  Other INVESIEA @SSEIS.......cvuurveecrirceiierieisiisesi sttt ens s snnienes | neeessssssesssssesssnnssssessss | sroesssesseessssesseensssensns | sresssesssesse et
13.6  MiSCEllAaNEOUS APPIICALONS. .......c.cvvieiecieteicictesee ettt sse st s st s s ssssssssaesessnssesses | ensesssssssssssnssssssssssnsenses | serssesssseens 11248143 | ..o 10,497,905
13.7 Total investments acquired (LINES 13.1 10 13.6).......c.eurieierriicieiseee st ssssnns | sesssssssesens 74,990,644 |............. 192,420,501 | ............ 877,762,707
14.  Netincrease (decrease) in contract loans and premium NOES..........c..cucvicieiireieieeeece e sssssenes | coveressesiesnns 5278114 | .o 4,328,679 | ..ccooevnee. 18,587,383
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNE 14).........cccevverererinerreieresisesessssssessessssesssssssssesssness | sesvesiesnsons 53,292,144 | .cooevvernnne 1,666,115 [ .ocvovrvernee. 7,993,452
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOES........vvrvricieciec ettt bbbt se st b saenans | sebsessessestssnsanns 9,050 | oo 9,049 | .o
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cevururrirerirrerirrirreineie et ssssssssse s ssesssssssesessessssssssesss | ssessssssessessassnsssssessessnnes | seseesessessssssssessessansssssnes | sssessesssssessessnssssssnssessans
16.3 BOMOWED fUNGS......oouvveeiircrirciie sttt nenine | rensssessssesesssesssenssssensss | croenesseensenssensseesssensns | sresssessssenssesssenssesssaeens
16.4 Net deposits on deposit-type contracts and other insurance iabilities............covvrvrerrirrininineienreeeenereieees [ eerereiens (133,390,522) | ............ (120,057,360) | ....onvenn. (259,138,700)
16.5 Dividends t0 SOCKNOIAETS...........cuvrirreereriiricrirerieri sttt esssssessssenes | criseessseneens 13,000,000 | ...vvvrnvennn. 10,000,000 | ....ccovnen: 48,000,000
16.6  Other cash provided (APPHEA).........cccuevumrerereierieiirieesienieesis st ssssssesssessenes | enssssessssens 28,413,531 | ..o, (2,502,154)| ...oovvvvennes 9,255,751
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | coovveve. (117,967,941 ............ (132,550,465)|............. (297,882,949)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccocvvvvvrevecnne | corrrvnveneene (16,920,611 ............ (156,895,022)| ............ (298,363,056)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceuuiiriticrisisieciesi it ss sttt et | seviesssees 335,452,566 | ............. 633,815,622 | ............. 633,815,622
19.2 End of period (Line 18 plus Line 19.1)............... 318,531,955 476,920,600 335,452,566
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001 | | [ |
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

Industrial life.........ccoeeviereieeieeeeseeias

Ordinary life iNSUranCe...........ccocvvevevevcvrercreennns

Ordinary individual annuities................ccevevneee.

Credit life (group and individual)

Group life INSUraNCe..........ocueveeveveeeereerereereieens

Group annUIties..........coceveeerereeererieereeeeeenne

A&H = GrOUD.....oeeeeeeeree e

A&H - credit (group and individual)

A&H - Other ...

Aggregate of all other lines of business

SUBLOLAL .o

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
............................ 57,215,506 | ..coocvrerrriirennn. 46,972,449 | ... 218,248,105
.......................... 436,281,341 | ...ccovvvvvernnnn 416,574,903 | ... 1,5623,833,385
............................ 32,668,681 | ...ccovvvrrerennnnnn 46,857,744 | ... 134,448,460
.............................. 4157,343 | oo 4,154,119 | ... 16,551,640
............................................ 0 | oo |
.......................... 530,322,871 | ccovvvrviiennn. 514,559,215 | .....................1,893,081,590
........................................................................... 23,674,216 | ............................45,160,687
.......................... 530,322,871 | ....cooovveeenneenn.. 538,233,431 | . 1,938,242,277

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of March 31, 2011 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

1.

A.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

Accounting Practices

The financial statements of The Ohio National Life Insurance Company (ONLIC or the Company) are presented on the basis of
accounting practices prescribed or permitted by the Ohio Insurance Department.

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency
under the Ohio Insurance Law. The National Association of Insurance Commissioners' (NAIC) Accounting Practices and
Procedures Manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the State of Ohio.

At March 31, 2011, the Company did not have any statutory accounting practices that differ from NAIC SAP.

2. Accounting Changes and Corrections of Errors

3.-4.

5.

The Company’s March 31, 2011 financial statements reflect BOLI coverage reinsurance errors of overstated assumed surrender
benefits. These errors resulted due to timing in the settlement amounts of surrenders. The events contributing to these errors
impact surplus as follows:

Surrender benefits and withdrawals for life contracts (P4, L15, C1) $1,200,847

Decrease of federal income tax expenses (P4, L32, C1) 420,296
Total increase in surplus (P4, L53, C1) $780,551
No significant change

Investments

D. Loan-Backed Securities

(1) Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from
broker dealer survey values or internal estimates.

(2) The Company had no other-than-temporary impairments on loan-backed securities due to the intent to sell the security or
the inability or lack of intent to retain the investment in the security for a period of time sufficient to recover the amortized
cost basis of the security.

(3) The following table represents each security that recognized an other-than-temporary impairment due to the fact that the
present value of the cash flows expected to be collected were less than the amortized cost basis of the securities:

Book/Adj Carry Date of

Value Amortized Recognized Amortized Cost Financial

Cost Before Present Value Other-than- After Other-than- Statement

Current Period of Projected temporary temporary Fair Value at Where

CUSIP OTTI Cash Flows Impairment Impairment Time of OTTI Reported
67087TCY5 $ 273,596 $ - $ 273,596 $ - $ - 09/30/09
674135DP0 4,931,531 4,855,879 75,653 4,855,878 2,039,450 09/30/09
674135EM6 867,146 828,060 431,142 436,004 720,961 09/30/09
675748CF2 186,430 - 186,430 - - 09/30/09
68213KAF2 239,673 - 239,673 - - 09/30/09
22540VXF4 832,926 660,137 165,506 667,420 144,402 09/30/09
76110HJ75 7,936,209 7,794,518 139,861 7,796,348 5,109,200 09/30/09
8635725B5 1,455,008 1,141,238 309,494 1,145,514 344,708 09/30/09
Total $ 16,722,519 $ 15,279,832 $ 1,821,355 $ 14,901,164 $ 8,358,721 09/30/09
02660TBU6 $ 7,637,139 $ 7,601,656 $ 35,483 $ 7,601,656 $ 4,914,273 12/31/09
07383GAT3 1,469,458 865,190 604,268 865,190 608,617 12/31/09
073879ED6 4,970,879 4,933,122 37,757 4,933,122 3,261,754 12/31/09
12489WGE8 3,290,198 3,240,825 49,373 3,240,825 1,805,891 12/31/09
12667FY33 6,946,573 6,926,199 20,374 6,926,199 3,570,140 12/31/09
1729732R9 96,974 95,474 1,499 95,474 72,731 12/31/09
21075WBX2 1,028,503 973,648 54,854 973,648 784,634 12/31/09
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867 12/31/09
45254TPL2 7,662,642 7,545,018 117,624 7,545,018 5,894,080 12/31/09
52520MAE3 2,885,449 2,843,398 42,052 2,843,398 1,611,270 12/31/09
67087TAE1 722,207 687,046 35,161 687,046 431,471 12/31/09
67087TDS7 2,964,616 2,240,261 724,355 2,240,261 939,801 12/31/09
674135EM6 7,331,749 7,124,067 207,682 7,124,067 579,683 12/31/09
68213KAD7 7,331,749 7,124,067 207,682 7,124,067 4,026,880 12/31/09
76110HJ75 7,794,518 7,718,388 76,130 7,718,388 4,919,840 12/31/09
76110WXR2 4,994,245 4,763,985 230,261 4,763,985 2,089,500 12/31/09
86359AK36 2,900,359 2,355,832 544,527 2,355,832 2,266,618 12/31/09
Total $ 72,987,727 $ 69,986,893 $ 3,000,834 $ 69,986,893 $ 40,034,050 12/31/09
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Statement as of March 31, 2011 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Book/Adj Carry Date of

Value Amortized Recognized Amortized Cost Financial

Cost Before Present Value Other-than- After Other-than- Statement

Current Period of Projected temporary temporary Fair Value at Where

CUSIP OTTI Cash Flows Impairment Impairment Time of OTTI Reported
12489WGES8 $ 3,240,825 $ 3,161,000 $ 79,825 $ 3,161,000 $ 2,131,687 03/31/10
12667FY33 6,926,199 6,851,250 74,949 6,851,250 3,985,423 03/31/10
12668AMN2 93,262 91,700 1,562 91,700 65,492 03/31/10
12669GEZ0 4,946,806 4,927,500 19,306 4,927,500 4,212,830 03/31/10
20846QHQ4 2,542,815 1,788,000 754,815 1,788,000 1,355,294 03/31/10
21075WBX2 952,003 926,000 26,003 926,000 800,096 03/31/10
22540VXF4 660,137 641,000 19,137 641,000 135,838 03/31/10
67087TDS7 2,208,046 1,372,000 836,046 1,372,000 1,286,332 03/31/10
674135DP0 4,855,878 4,277,896 577,982 4,277,896 2,940,065 03/31/10
68213KAD7 6,996,283 6,791,000 205,283 6,791,000 6,290,907 03/31/10
76110HJ75 7,718,388 7,659,200 59,188 7,659,200 5,177,898 03/31/10
76110HQ77 5,667,417 5,611,080 56,337 5,611,080 3,258,445 03/31/10
76110WXR2 4,763,985 4,685,000 78,985 4,685,000 1,871,350 03/31/10
86359APD9 12,760,928 12,726,000 34,928 12,726,000 9,328,093 03/31/10
86359BJ85 4,784,548 4,763,950 20,598 4,763,950 3,495,512 03/31/10
Total $ 69,117,519 $ 66,272,576 $ 2,844,943 $ 66,272,576 $ 46,335,261 03/31/10
02660TBU6 $ 7,601,656 $ 7,588,123 $ 13,533 $ 7,588,123 $ 5,453,213 06/30/10
03215PET2 416,652 389,290 27,362 389,290 194,780 06/30/10
12667FR56 6,893,303 6,681,615 211,688 6,681,615 4,873,540 06/30/10
12668AMN2 91,751 90,074 1,677 90,074 71,183 06/30/10
45254TPL2 7,545,018 7,503,750 41,268 7,503,750 6,339,736 06/30/10
52520MAE3 2,843,398 2,815,668 27,730 2,815,668 1,723,590 06/30/10
64352VGU9 9,824,333 9,756,591 67,742 9,756,591 5,894,100 06/30/10
67087TDS7 1,324,564 508,740 815,824 508,740 1,331,340 06/30/10
7609855B3 3,908,123 3,892,030 16,093 3,892,030 2,805,960 06/30/10
76110HJ75 7,659,200 7,558,440 100,760 7,558,440 5,640,080 06/30/10
8635725B5 934,258 905,750 28,508 905,750 286,842 06/30/10
86359AK36 2,130,884 2,098,130 32,754 2,098,130 2,223,316 06/30/10
92922FLW6 4,977,098 4,962,700 14,398 4,962,700 4,102,010 06/30/10
Total $ 56,150,238 $ 54,750,901 $ 1,399,337 $ 54,750,901 $ 40,939,690 06/30/10
02660TBU6 $ 7,588,123 $ 6,320,160 $ 1,267,963 $ 6,320,160 $ 5,597,476 09/30/10
20846QHQ4 1,735,754 1,706,619 29,135 1,706,619 1,539,479 09/30/10
22540VXF4 641,000 182,560 458,440 182,560 139,490 09/30/10
35729PAM2 70,468 64,320 6,148 64,320 13,225 09/30/10
67087TAE1 649,910 618,307 31,603 618,307 469,511 09/30/10
674135DP0 4,277,896 4,189,000 88,896 4,189,000 4,072,450 09/30/10
76110HJ75 7,558,440 7,512,000 46,440 7,512,000 5,869,032 09/30/10
76110WXR2 4,685,000 4,165,000 520,000 4,165,000 2,039,050 09/30/10
86359AK36 2,094,158 1,880,550 213,608 1,880,550 2,287,416 09/30/10
Total $ 29,300,749 $ 26,638,516 $ 2,662,233 $ 26,638,516 $ 22,027,129 09/30/10
68213KAD7 $ 6,324,971 $ 6,141,123 $ 183,848 $ 6,141,123 $ 6,165,214 12/31/10
921796GR3 1,218,861 1,206,733 12,128 1,206,733 1,182,059 12/31/10
140725AE2 814,586 286,914 527,672 286,914 860,026 12/31/10
02660TBU6 6,320,160 6,298,880 21,280 6,298,880 5,439,654 12/31/10
12669EAF3 9,163,208 9,152,076 11,132 9,152,076 8,624,796 12/31/10
21075WBA2 191,206 151,874 39,332 151,874 151,001 12/31/10
21075WCJ2 400,604 388,786 11,818 388,786 356,221 12/31/10
760985B83 3,205,386 3,179,831 25,555 3,179,831 3,088,586 12/31/10
76110G2T7 10,194,457 10,135,630 58,827 10,135,630 10,394,620 12/31/10
86358RWU7 5,443,958 5,379,429 64,529 5,379,429 4,690,505 12/31/10
86359AK36 1,880,550 1,808,202 72,348 1,808,202 2,217,873 12/31/10
Total $ 45,157,947 $ 44,129,478 $ 1,028,469 $ 44,129,478 $ 43,170,555 12/31/10

For the 3 month period ended March 31, 2011 - NONE
(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not
been recognized in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for
non-interest related declines when a non-recognized interest related impairment remains):
(a) The aggregate amount of unrealized losses:
(b) The aggregate related fair value of securities with unrealized losses.
6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company paid $13,000,000 in dividends to its parent, Ohio National Financial Services Inc. (ONFS), in 2011.
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Statement as of March 31, 2011 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. Itis LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the

common account.

It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid

investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At March 31, 2011, ONLIC held the following balances for the
participating entities in Page 3 Line 24.4 Payable to parent, subsidiaries and affiliates in the general account as of the quarterly

statement:

LAC

Suffolk Capital Management LLC
ONFS

SYRE

ONII

MONT

ONMH

ONFlight Inc

ON Global Holdings Inc

Fort Washington Reality, Inc
Kenwood Re

Total

11-16. No significant change

$ 123,396,820

934,502

27,081,745
(76,363,652)

752

35,582,556

507,307

2,328,485

181,673

6,131,139

239,088

$ 120,020,415

17. Sale, Transfer and Servicing of Financial Assets and Extinguishment of Liabilities

C. Wash Sales
The Company has no wash sales.
18 - 19. No significant change

20. Fair Value Measurements
A.

(1) Fair Value Measurements at March 31, 2011 are as follows:

1) 2 (3) 4) (5)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ 68,147,195 $ 19,999,889 $ $ 88,147,084
Securities lending collateral - 251,690,548 251,690,548
Perpetual Preferred stock
Industrial and Misc. - 174,004 174,004
Parent, Subsidiaries and Affiliates - - -
Total Perpetual Preferred Stocks - 174,004 - 174,004
Bonds
U.S. Governments - - - -
Industrial and Misc - 9,149,973 6,243,791 15,393,764
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 9,149,973 6,243,791 15,393,764
Common Stock
Industrial and Misc - 34,964,052 - 34,964,052
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 34,964,052 - 34,964,052
Derivative assets
Interest rate contracts - - - -
Equity put options - 8,141,379 - 8,141,379
Credit contracts - - - -
Futures contracts 982,337 - - 982,337
Commodity forward contracts - - - -
Total Derivatives 982,337 8,141,379 - 9,123,716
Separate account assets - 11,959,753,724 - 11,959,753,724
Total assets at fair value $ 69,129,532 $ 12,283,873,569 $ 6,243,791 $ 12,359,246,892
b. Liabilities at fair value
Derivative liabilities $ 7,022,149 $ - $ - $ 7,022,149
Total liabilities at fair value $ 7,022,149 $ - $ - $ 7,022,149
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Statement as of March 31, 2011 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy

(€ e ()] 4 (®) (6) ™
Total gains Total gains Purchases,
and (losses) and (losses) issuances,
Balance at Transfers in Transfers out included in included in sales and Balance at
1/1/2011 Level 3 of Level 3 Net Income Surplus settlements 3/31/2011
ABS 4,628,686 1,623,375 2,449 (10,719) 6,243,791
RMBS
CMBS
Derivative
Assets
Derivative
Liabilities
Total 4,628,686 1,623,375 2,449 (10,719) 6,243,791
(4) As of March 31, 2011, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, asset-backed

21. Other

securities was $6,243,791. These securities are mezzanine tranches in a securitization trust with a weighted-average
coupon rate of 6.92% and weighted-average maturity of 15 years. The underlying loans for these securities are
manufactured housing loans originated in 1998, 1999, and 2001. These securities are below investment grade. To
measure the fair value the Company used an independent pricing service that uses independent broker quotations from
market makers and other broker/dealers recognized to be market participants which utilize inputs that may be difficult to
corroborate with observable market data and may be nonbinding quotes. Therefore, the Company has classified these fair
values within Level 3

C.

Other Disclosures
General Interrogatory 15.2

As of March 31, 2011, the Company holds $8.1 million in over-the-counter S&P 500 European put options in order to hedge
the exposure on its guaranteed principal protection rider (GPP) and guaranteed principal access rider (GPA). Since this
program uses put options, there are no additional cash requirements for the Company related to these derivative
instruments.

The Company has sold the GPP rider since October 2003 and the GPA rider since May 2004. As a result, it is exposed to
the economic risk that benefits provided under the riders’ guaranty of principal will exceed contract values due to unfavorable
equity market performance. To reduce this exposure, the Company enters into a series of purchases of ten year S&P 500
European put options and put options on other indices as approved by the Investment Management Committee. The
Company expects that during a period in which stock markets decline, the economic risk of guaranteed benefits will be
mitigated by the rise in value of the put options, which it will sell, or exercise at maturity.

The S&P 500 European put options do not meet the requirements for hedge accounting treatment. The put options have
been entered into with counterparties that have a credit rating of AA-/Aa3 or higher.

In May of 2009 the Company began hedging its retained risk from Guaranteed Minimum Death Benefit (GMDB) exposures.
This risk arises from GMDB included with a base ONcore variable annuity policy and from retained optional GMDB riders
purchased in conjunction with an ONcore variable annuity.

To hedge the retained GMDB risk, the Company currently employs a delta strategy that involves entering into equity futures.
Hedge results, holdings and positions are reviewed by the Investment Management Committee on a monthly basis and the
Executive Committee of the Board no less than quarterly. Dynamic hedging is a process in which the liability’s sensitivity to
certain market indices is evaluated and re-balanced if necessary each trading day. The Company expects that during a
period in which stock markets decline, the economic risk of guaranteed benefits will be mitigated by the rise in value of hedge
assets. The gains on these contracts can be monetized as needed or will be realized at maturity.

The futures contracts do not meet the requirements for hedge accounting treatment. Futures contracts are exchange traded.
Derivative instruments are accounted for at fair value with the changes in fair value recorded as unrealized gains or

unrealized losses. Upon termination of a derivative, the gain or loss shall be recognized in income. During 2011, the
Company has recognized $5.2 million in losses in the statement of operations.

22 - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2010 were $31.4 million. As of March 31, 2011, $1.0 million has
been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves and Loss

Adjustment Expenses remaining for prior years are now $28.2 million.

The decrease is generally the result of the natural

progression of a block of disability income claims and the increase or decrease in original estimates as additional information
becomes known regarding individual claims.

26. - 35. No significant change
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9.1
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9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ | No[X]
If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes, date of change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No[X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ | No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2005.........cocveene
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2005.........covvereve
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 3/3/2008.......cocerererrerernns
By what department or departments?

Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ | No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC QoTS FDIC SEC

Ohio National Equities, Inc Cincinnati, OH Yes

The ON Equity Sales Company Cincinnati, OH Yes
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
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]
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $....

INVESTMENT

1.

o

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421 BONGS. ..ottt $ e 4,891,102 § 4,902,138

14,22 Preferred StOCK........ccvevcueiieicicsiee ettt sttt
14.23 Common Stock..........
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate
14.26 All Other.

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 0 14.26 abOVE...........cccovvvvrerrenirerreerennns

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.
Refer to Note 21C

16. 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 3, IIl. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
US Bank PO Box 2054 Schilitz Park, Suite 300 Milwaukee, WI 53201
Goldman, Sachs & Co. 200 West Street, New York, NY 10282-2198

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ | No[X]

16.4  |If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

PART 2 - LIFE & HEALTH
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
1.1 Long-term mortgages in good standing Amount
14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt e
I 10T = T (0PTSRS e
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 868,443,611
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 868,443,611
1.2 Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt e
1.3 Long-term mortgage loans upon which interest is overdue more than three months
1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb e
1,32 RESIAENHAI MOMGAGES. ...vuvvoveererrereireieeeieteie e sesee et ss sttt es st s 8888 A8 £ AR bbbt e
1.33  Commercial mortgages e
1.34  Total mortgages with interest overdue more than three months... e 0
1.4 Long-term mortgage loans in process of foreclosure
141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes e
I T 10 =N T (0PTSRS S
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt e
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt G 868,443,611

1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L3 I o U 0100 To T 3OO SRR
162 RESIHENHAI MOMGAGES. ... uevrivrieiiieiieieteieie ettt bbbt s b8 bR 3R s sttt sk n bt ns
1,63 COMMEICIAI MOMJAGES. . vevrvrererrereeseieeeseeeeseeseseeesetsessesssssssesesse st ess e s ssees s s e e s s sEess s ee s e s E eS8 e84 R £ R s e s s ee st st

1.64 Total mortgages foreclosed and transferred to real estate

2. Operating Percentages:

2.1 ABH L0SS PEICENL......cuuveirieceriseiseisesssseseeessessssssssseesessesese e ssess s s e ss s s ess st s s a8 ee s s se e s e e s8R £ ee s 48 s A8 R e £ eSS RE e8RS e R e £ E e s bR e e b et et ns  fenEieEiesiestestssnsententansententantnes 0.5
2.2 A&H COSt CONTAINMENE PEICENL..........ivitiiiiiiei ettt ettt a bbb s st s bbb bbb s a8 s b b8 bbbt s s s s s st s bbb s s s e bs fasbssesetantes et et essenssesns sttt anta 0.0
2.3 A8&H expense percent eXcluding COSt CONTAINMENE EXPENSES. ........uvuririreririrsenrieisessesssssseessesssssssssessessssssssessessessssssessessasssssessessessssssessessassssnssoss  fesssssssssssassssssssassasssnssessessassanes 0.3
3.1 Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting date e
3.3 Do you act as an administrator for health SAVINGS ACCOUNES?..............ccuiiuiieiieiec ettt b bbb s bbb s s s b s bena Yes[ | No[X]

3.4 Ifyes, please provide the balance of the funds administered as of the reporting date..
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. AlADAMA.......ecveeeeeeece s sessssssssesssssssssesssssensesdAL [ cvs b [ 1,148,031 | .......4,202,756 |......ccoeverevrernn 49,555 | oo 321,106 | ........ 5,721,448
2. ALASKA......oeceeeeeeeeeeerereeeeeeeeeesenesniensesnssaensessesseesssssenseen s A | e N | 016,047 | 170,804 | o387 [ e | e 187,238
3. ANZONA......coooeeeeeeeeeeeeeeeeeeeeeeeeeessnnnsnnnnAL | L | 840,478 | ... 12,494646 | ......................33,581 | ...........140,963 | ...... 13,309,668
4. Arkansas. Levoreies | 0000000 283,443 | ....... 1,386,220 | ..o 30,174 | L T3TAT |, 1,773,584
5. California. L cevreeneenerennenen 200,247 | .. 2,256,917 | ...... 29,994,282
6. Colorado..... Levoreons | 001,758,021 | 4,916,915 |....c.cceevee..... 193,989 | .l 198,565 | ... 7,067,490
7. Connecticut. L 983549 | 48,431 | 45,322 | 5,382,283
8. DEIAWAIE.......coucveeieeectee et Levooecee | cere00ee50,687 | 2,395,354 | .o 13,452 | 3,932 | 2,463,425
9. District of COIUMDIA..........coverrriereereereeieee e DCI...... Levvoecee | eereereennn 42,757 | 3,625,233 | ..o 6,826 | 54,116 | 3,728,932
10. Florida................. LFL Lvoveoes [ 002,111,549 | 33,682,634 |........................ 169,581 | ........1,342,692 | ...... 37,306,456
11.  Georgia... LGA ... Lvveoee | eereeenen 712,570 | .......6,692,444 | ....................... 96,423 | ...........644,070 | ........ 8,145,507
12.  Hawaii. LGHH Nuoorvoe | eereeereeen25,073 | 1 102,875 | ocveeiceieeeeee 75 | s | e 128,423
13. lIdaho... ..D]...... Lvoveiee | 000000 189,081 | ... 1,105,721 | 27,574 | .. 204,780 | 1,527,156
14.  lllingis.. OO | Loeoreoes | 004,230,666 | ......25,108,293 |........................276,823 | ...........553,501 | ...... 30,169,283
15. Indiana AN Lvoveiee | o0 736,317 | .......4,080,613 | ....cocvnenn 51,246 | ..........820,462 | ....... 5,688,638
16. lowa........ LA Looveoee | 000 425,828 | ........5,603,435 |....ccoovvivnnenn. 56,093 | .........922,356 | ... 7,007,712
17.  Kansas.. .KS|..... Lovoveoee | 0000e.1,506,286 | ........7,205,387 |....ccovvivrrrernn 103,767 | ........ 1,247,970 | ... 10,063,410
18.  Kentucky. LKY ... Lvoveee | 0000000 3563,235 | ... 4,609,872 | ..o 34,122 | ... 249,179 | 5,246,408
19. Louisiana WA Lo [ 001,254,187 | ... 4,759,185 | v 14,745 | 163,511 | 6,191,628
20. Maine...... ME|...... Lo [ oo 78,533 | 430,071 | e 11,003 | e | i 519,607
21, MaAIYIANG.......oeoeececeeeeeeeee s MD]...... Lovoroos [ cereeern916,515 | .....33,734,580 |....oovovvvvvieeneenn 65,169 | ...........291,823 | ... 35,008,087
22, MasSaChUSELES.........cccoviveriiieeeresee et MA]..... Lo | e 283,967 | ........6,682,263 |........................ 170,644 | ............22,394 | ....... 7,159,268
23, Michigan.......cccooeeveivcreeeiecesieeeseeeseeseeeese e M L reverrereereennnn. 115,893 1 ........1,389,485 | ... 21,464,845
24.  Minnesota WMN .. Lo | 000rern842,090 | ... 4,415,490 |..........................58,351 | ...........138,908 | ........ 5,454,839
25, MISSISSIPDI. euereeeeeeeereiseeseeereeeeeeseseseesesssesess s eesessesssesessessesens MS|...... Lo [ e 847,708 | ... 2,189,611 | .o 31,590 | ... 157,158 | ... 3,226,067
26, MISSOUI.....oucvucreiecicteie ettt s st sees MO|...... Lo [ 00000813768 | . 7,167,078 |..ccccvvierennnn 34,065 | ...........565,218 | ........ 8,580,129
27. Montana.. MT L 94722 | 11,439 | 6,496 | 1,039,120
28. Nebraska. .NE|..... L 6,289,028 |........cceeeeuc.......26,051 | ..........448,810 | ....... 7,350,579
29. Nevada........ NV Levvveiee | 00000 776,932 | .......5,579,907 | ..o 24,206 | ...........302,272 | ........ 6,683,317
30. New Hampshire... .NH]..... L
31, NEW JETSEY...ovieveeieceeseeiesessesse s ssssssesessnsensen N | s L
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s L
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i N
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i L
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i L
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L
37. .OK]...... L
38, OFBUON....cveeevctce ettt OR|...... L
39, PennSYIVaNIA........covvvreiriiireienee e PA|...... L
40. Rhode Island... ..RI[...... L
41.  South Carolina. .SC|...... L
42.  South Dakota... ..SD|...... L
43. Tennessee.. LIN L
44, Texas...... LIX L
45.  Utah..... WUTH L
46.  Vermont.. WVT L . .
A7, VINGINIA. oottt VA|..... Leooroes | 001,560,756 | ... 34 143,525 ,520,
48, WaShiNGION........ccocvueieieectce et enans WA|...... Levooeoee | 000000 .503,747 | . 6,981,288 |...ccccevrerrerenn5,132 | ... 269,576 | ........ 7,799,743
49.  West Virginia... WV ... L ,080 | ..........690,770 | .o 32,413 251,260 | 1,149,523
50. Wisconsin.... LWL I ..2 156,505
51, WYOMING..teiiiieicicieeee et WY |...... SOOI IO 115,287
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas
53, GUAM...ceieiccseeeeneeeseessese e OU | oo [ [ | e
54.  Puerto Rico......
55, US\Virgin Islands............ccccoevvveevereenereveninereesssiesssevessnerens VU N | s | e | e essssesessnnns | o
56.  Northern Mariana ISIands.............covevierrennerienenseensinneene e MP | et [ [ | e
57.
58.  Aggregate Other Alien..........cocovvvrrvnrreernrinrnnernernnssneserenens OT e XXX | eiriee0n 18,366 | v 1,637 [
59. ...4,080,537
90. Reporting entity contributions for employee benefit plans.............. XXX e e | e
91. Dividends or refunds applied to purchase paid-up

additions and annUItIES...........cccceveeeeeeerice e XXX | e 1,048,657 | 088 | e
92. Dividends or refunds applied to shorten endowment or

Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability

or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns e XXX | e 106,341
94.  Aggregate other amounts not allocable by State XXX .556,956 | .. ..
95. Totals (Direct BUSINESS).........c.evvrrvrrereerereieranes XXX ...57,707,131 | ...436,281,344 |....................4,146,292 | ...... 32,668,683 | ....530,803, 450
96. Plus Reinsurance Assumed XXX L24811,721 | 4,250,600 |...coooeieieeee 1,135,758 | oo | e 30,198,079
97.  Totals (All Business)........ XXX ...82,518,852 | ...440,531,944 |.. ....561,001,529
98. Less Reinsurance Ceded.... 0.0.0, G [ 5534497 | ... 24,806,462 |.....cccoeeeeeee 2,105,672 | | e 32,446,631
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeverernnnnn W XKXX e | e 76,984,355 | ...415,725482 |....................3,176,378 | ...... 32,668,683 | ....528,554,898

DETAILS OF WRITE-INS

. Summary of remaining write-ins for line 58 from overflow page.... | ....

5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................
9401. Dividends accums used to purchase paid-up additions.. .
9402. Dividends accums used to shorten endow or prem pay.................
9403, oo .
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....

9499.

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs; (.Q) - Qualified - Qualified or
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(@
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statement as of March 31, 2011 ofthe OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Al subsidiaties are 100% ovned except az noted

Ohia Mational

hutual, Inc.

[Holdings Cotm psany — OH)
FEI Mo. 31-1614095

MAIC Group

Code 0704

Ohio Mational Finan
{Intermediate Haldin

cigl Services, he.
g Company — OH)

FEI Mo . 31-1614097
RAIC Group 0704

Syeamore Fe, Lid
FEl Mo, 98-06 02966

Fiduziary Capital bManagement, .

The Ohio Mational Life hso@nce Company

Sufiolk Capital Management, LLC

OM Flight, Inc. Financial Wiay Realty, Inc. FE| Mo . 03-037d403
FEI Mo 31-1 634249 FEI Mo . 26-4812790 2 147@bmpomb prohip Inkrostosned by

Chio Halonal Ananolad Bervioe s Ino.

OMN Global Haldings, LLC
FEI Mo 31-1 702660

Ohio Mational Sudamerica 5 A,

o~

Ohio Mational Seguros de 'ida 5.4

h

FEI No. Df-1187459 (Inzurer - OH)
B0EFhouned by FEI Mo . 31-0397020
Chio Wxlonal Finanola Berdoe 5 Ino N.'J.'": N':'. 6?1?2
NAIC Group Code 0704
'r/’Na'ﬁ onal Securty Life and Annuity Company ("
{h=urer - N
FEI Ho. 13-2740556
NAIC Mo, 85472

MAIC Group Code 0704 "

l\\MBI:I.E‘H:u':.md by Chio Walonal LHe Inw anoe Company

r t

Ohio Mational Life Assurance Corporation
{In=surer — OH)
FEI Hio. 31-096249 5
NAIC Mo, 89206
NAIC Group Code 0704

kenwood Re, he.

FEI Mo 27-3950024

Ohio Mation al estments, Inc.
FEINao. 31-1454683

,/-Sp-:-ngnred mutual funds
adwized by Ohio Mational
hwestments, he.:

-Ohio Mational Fund, Inc.

hontgomery Re, Inc.
FEI Mo, 26-3791519

Ohio Mational Equities, hc.
FEI Ha. 31-1 454629

HNAIC Mo, 13574
MAIC Group Code 0000

The O.M. Bquity 5ales Company
FEI Ha.31-0742113

s rdand 1920

-Oaw Target “arable Fund LLC

Ohio 1992
N

Ohio Mational Ihsurance
FEI Ma. 32-0071

Agency, Inc.
428

0.M. nwestment hanagement Compa ny
FEI Mo 31-07 34359

Ohie Mational Insurance Agency of
Aabama, Inz.
FEI Mo . 63-1202147




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE 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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o ok wbd

Bar Code:

T 00 A0 D RO 000000 D O
* 6 717220114 900000 1 = *= 6 7172 20114470000 1 =
T 0000 O O 0000000 0 O
* 6 7172 201136510000 1 = * 6 7172 2 0114480000 1 =
T 00 00 R0 O T 00000 AR
* 6 717 2 2 0114450000 1 = * 6 717 2 2 01144 90000 1 =
T 00 A0 AR LA AL

* 6 7172 20114460000 1 =
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOAWIlL......coocveiiieieerieeicie ettt bbbt bbb senbans | sebasssessestensaneas (50,414) | covooererereeeevereseeens | cveverienenieenenn(50,414) | oo (52,281)

2505. Pension fee income recoverable... ..18,932 |.. .

2507. Overfunded pension asset 13,665,896
2508. Prepaid expenses................. 1,529,473

2509. Surplus note issuance cost ...138,644 .”0

2597. Summary of remaining write-ins for Line 25 15,334,013 11,4;52) ...................... 27,270
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Modified COINSUTANCE FISK ChATGE........c.cvevieeviciieeicietecte ettt ss st besaesnbans | sbessessesessssans T13.27T7 | oo, 622,585 | ...ccoevernee 2,686,745
08.305.  MiISCElAaNEOUS GAINS/(IOSSES).......ceurererrerereireesriseaeeseeseeseesseeesseessssesese st ees s s s s ess et es st s s s b ess s sestensessssnsesss | fesbssnessesssennes 40,597 | ..o (932,690) | ..ceocvrereenen (317,026)
08.397. Summary of remaining Write-inS fOr LINE 8.3... .. .. ittt st enssnesssees | sesssssssssnsanenns 813,874 | .o (310,105) [ cvoovereeenne 2,369,719

Q14




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cviveveeicveeeie et tes s sse st saessssstenes | sensesssssssssssssssssessesnsas 3,593,663 | ..o 3,665,496
2. Cost of acquired:
2.1 Actual cost at time of acquisition 605,000
2.2 Additional investment made after @CUISIEION. ............cciuiieieiiie ettt bnss | etsssessesssestessessstes e b s s e s s bt snsessesns | ebsssessessssesses e s en s s et en s s b s en st en
3. Current year Change iN BNCUMDIANCES...........cc.cueirvieeieieieee st s s sse s st et b st et ae e s s st s s s sses s sssessebasssssess | stsssessssssassesissssessebssessssssssssessssans | stessessssssesssssssessesessesses s senseseesansnes
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt L7958 | e 71,833
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 3,575,705 | oo 3,593,663
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 MINUS LINE 10).......iveririiereiiiierersressessesssssssessssssssssesssssssesssssssessessssassesss | sesossesssssssesssssssassesnsns 3,575,705 | oo 3,593,663
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............cccivevevrieicvreeie e | coeveiesiese e 880,039,137 | oo 853,335,390
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt 2,930,000 | oo 99,099,242
2.2 Additional investment made after @CQUISIION...........ccccucuciiiieieicc e as b bnns | 4ebsssesesssesebesses et st ssse b s et esessssssesnns | sbassetessssesessssssebesseses s s st e s s seaesnas
3. Capitalized deferred INErESE ANA OLNET ..ottt ettt b s s bnsns | cbsssessesssestes e s st e s et s s e b s sssessesns | cbssesssssssesses et es s e s b s s st ssebansaes
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 and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized 942,645
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... 880,039,137
12, TOtal VAIUGLON GIHOWANCE. .........uvuiviiiiecicteiie ettt bbbt s b b s s s s st ss s s st es e s st essessnsens | aetssesstessessesentessessstessensessnsansessntas | aebessesesassessesanses et et ensansss st anses st
13, Subtotal (LINE 11 PIUS LINE 12)....uueererieeceiireiieisseisisis st sssss st st sse st st ssssssessesssnsssssessessssssssessessnens 880,039,137
14, Deduct total NONAAMItIEA BMOUNLS.........c.ciiiiiieieiieiee ettt ettt b st b s s s bse s s ssessssentesse | aesessessssansessetsntessessesessensessnsansessntas | aetessessssessessessnsesasnsensansessnsansesntan
15. Statement value at end of current period (Line 13 MiNUS LiNE 14).......o s sssneseens 880,039,137
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI.......c.cvuiueirieeiieriieieiseie ettt ssssessessnns | stessssessessesssessessessssessessssessessnsan (0 USSR
2. Cost of acquired:
2.1 Actual Cost at tiME Of ACUISIEION............cueveiieeisictce ettt bbb st s s s ae b st | ebsssesesssesesassesessssssebesseseaessssssesanss | sbssetassssesesssssebes s s e s e s s st essnseaesnas
2.2 Additional investment made after acquisition. BB BB e | oheeresessesees it es ettt s e s e ssesents | sriesies st e sttt naa
3. Capitalized deferred interest and other...........cccccoevvevereecerveveercecrscciceee e A - B QO B o | o e s
4. Accrual of diSCOUNL.........ccevvierereeiereereeeseeesseessiesessssesessssesenseen i N - N 1 N IR -+ [ oererereieie et | ertes bbb
5. Unrealized valuation INCTEASE (UECIBASE)............eueveieeieriieieteee ettt s s bbb st ss s s s st bessesasbensssanss | stsssessssssassessssssesebssessssasssssessssans | sesssessssssessessssessesessesses e sensssaesanenen
6. Total gain (I0SS) ON QISPOSAIS........evuevieeireiiieiseieisssis ettt s bbbttt s s s s s s n s e b s tesebas | ebsssassesesestes et s ses e b s ssessn s st ssesns | ebssssessssesses e b en s e s b st s b sessnn s
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).........ccccceerierrerriererireiereieiesereeins | cvveriesssnesssssesssssessssssesseeensQ | coveiessie e 0
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 mMINUS LINE 12).....c.cviuiiieriiisiiesieiisiesesesiesiesesssesssesssssssessessssessessssessessesss | svsessessssessesssssssesssssssessessssensersessd | erisrossosesssssssessessssassessssassessssnes 0
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 year ...4,594,385,635 4,637,110,746
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 72,060,644 767,560,560
3. ACCTUAI OF QISCOUNL........cveiiciiieictcsi ettt sttt bbb s s st s st ensesntens | nebstessessstesesnsensessnsns 1,497,115 5,374,269
4. Unrealized valuation iNCrEASE (ABCTEASE)........uruurereurerereiseeseeereteeeiseesssesesseesessesesessssessessssssessessessssessessesssesssssessassassssssnsss | sessesssssnsssnesessssnnsseses (8,619,882) ....(29,945,604)
5. Total gain (loss) on disposals 287,292 52,368,298
6. Deduct consideration for bonds and stocks disposed of... ..116,006,767 820,596,597
7. Deduct amortization of premium.... ..1,867,421 7,311,903
8. Total foreign exchange change in book/adjuSted CArTYING VAIUE............c.cveiiuiieiieiiieie ettt sssns | erssessessssessessesssses b s s sssssssessesns | cbsssessessssesses et esse s e b s s s b s sessnses
9. Deduct current year's other than temporary impairment recognized..... ..2,000,000 10,174,134
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,539,736,616 4,594,385,635
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens ..4,539,736,616 | .....cccvvvrrirernnn 4,594,385,635
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,767,594,739 | ..oovvrrrrrrriienns 52,556,749 | ....ovvrrrrrrrrind 68,497,134 | ..ooorernn (54,403,261 | ..o 2,897,251,003 | ..ottt | ettt | seesessnssnsseees 2,767,594,739
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,461,621,217 | .ovvvvrvveirerireie 11,998,745 | ..o 29,769,800 | ....ovvvrvrrirrirnns 32,692,453 | .....cooovririne TAT6,542,815 | .oooeieeecisesessssissienns | et enssenssenssenns | sesesssesssenssnsens 1,461,621,217
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 176,605,160 | ....oovvrrerrerieenns 2,500,000 | coovrerrriieieiis 9,931,997 | oo (65,042) | ..o, 189,108,127 | oo | ceresisssisesssss e ssssssssssssssnsses | eesssssiessesssnsens 176,605,160
A, ClASS 4 (B)..rrerrereireeieeise ettt | siens et TABTAABS | oo | e 2,164,372 | oo 9,810,344 | ..o 79,320,435 | oot | et | eeeseess s enees 71,674,463
B ClASS 5 ().vvuveeieeirariiseiisiississe sttt sttt sttt sttt | eebtenst sttt 43,806,437 | ..oooovvrrrieeieiens 3,769 [ 1,987,315 | .o (18,181,157) | oo 23,641,734 | oo | e | eesiensess s 43,806,437
B.  ClASS B ().....vveveeireriesiesiieiese ittt sttt | eestenst sttt 23,368,763 | ...ooiverieciriniisieens 1,344 [ 3,010,299 | .o 1,914,262 | ..o, 22,274,070 | oo | eressess sttt | enssenssenss s enssenees 23,368,763
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,544,670,779 | ..vvverrrrrrrrrnennd 67,060,607 | ....ccoooerrrrrrrnnn. 115,360,917 | ..ovvervrrrerinne. (28,232,401) | oo 4,468,138,088 | ....coovvverrreeeieeieeene (OO (V1 [ 4,544,670,779
PREFERRED STOCK
8. ClASS Tttt bbb s bt bie | £eeb e bR b et R bR R bRt R btttk Rt | HEthetseREeeb R R ee b bt nbes b ek ens | HRbebet R b ee b bRt h kbR b s b et s | HeREebeE R b et b bR it bkt R R st eetn | £ieetebiet R b et bRt h b s st et | HEseebeb et R bbb R bbbt benbne | Hetheeb R E R bbbt b bbbt | Hieebeeb bbbt
0. ClASS 2ueeeieee st | eesee et 101,234 | oot | ettt et | eebees bbbttt | et et 101,234 | oo | ceeeeiees ettt | eeitennt sttt 101,234
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClASS ..ottt E bR £ Rk £ esEes | £etseeseREeeeeeseREeet e RseesenEeebseeests | £hseeseeseteetessesEeetaessessestentsrtiees | HeEetseeseeEeetetsestees et eesessentntaes | eeEetseEiesEeetetsesEesestseEsestentness | £EeeEietieesesEeetetsesEesteetaessententnes | Seseetebiee et est et e st ees et et sessenbane | HeeseeEeEseeeREeeE et R b e bt esententas | Hiessent e tiee st et nt ettt nes
13, ClASS B...evoeeieeeee ettt | enbenE ettt 176,733 | et | ceieessenssss ettt | sbene sttt (P ] 174,004 | oo | ceensensess sttt | fenntense sttt 176,733
14, Total Preferred SIOCK........ .ottt sesseestes | sensssssssnsssssssssssnssnean 277,967 | oo 0 [ (0 R (P ] 275,238 | oo 0 [ {0 277,967
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4544948746 | ...ooovvverrrrennd 67,060,607 | ....coovvrrrrrnrirnnnns 115,360,917 | ..ovvvrvreriniiens (28,235,130) | ..ocevvvrnernenn 4,468,413,306 | ..o 0 [ oo (V1 [ 4,544,948,746
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1S§......... 0; NAIC26......... 0; NAIC3S..... 0; NAIC4S...... 0;

NAIC5S......... 0; NAIC6$.

......... 0.




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TotalS........coveveererereerrerieiiens | e 230,384,869 |.......c........ XXX ovoeierevserieiens | e 230,344,514 | oo, 44,367 [ oo

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 255,831,321 | oo 527,847,655
2. Cost of short-term iNVEStMENtS ACGUINEM...........ccvuiveiieriieicicese ettt sttt besse s | eevessesissassessssensenas 7,772,990,333 | oo 29,944,840,217
3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 63,214 | oo 443,449
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total QaiN (I0SS) ON QISPOSAIS.........rvurereriirrireerieeseeiseiseessseseese s ssess st essesese s st ess s e ss e s st et s st ees e s sses s st ess et essensansnsss | 1essessassssssssessassaessessessassanssesessessas | eesusesessossnsssssessessansnssessessnsnnsnnees
6. Deduct consideration reCeIVEd 0N QISPOSAIS..........ccvvveveiiieireirieiesicte ettt ettt b st ss s b sastesessnaes | ebessebesssesesssassesans 7,798,500,000 | ...ocevvrerirerinnns 30,217,300,000
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccooeririerrrrireriesereeeeeeesee e | cvereisseeseseeseseeseesan 230,384,868 | ......cccveveierrieininns 255,831,321
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciuiuiuiiiiiiieteiicieseesisi st sssssaessssssessesssasnsennnes | svsessssssssssesssssssesnaan 230,384,868 | ......ccccoevvrerrnnn 255,831,321

QsSl03



Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

10.

1.

3.1
3.2

33
41

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHIOT YEAI).........ccverriiereierieeirieie ettt bbb bbb bbb a bbb bbb s aes 9,561,444

Cost paid/(consideration received) on additions

Unrealized valuation INCIEASE (ECIEASE).........c.cvevieereeiireieciee sttt s ettt s s b s s s s s st es bbb e s e s st s bt s s bt n s et ss bt s bt es e sees (1,420,065)

Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cuevieeviiieeteiice ettt ettt ettt s st st b s s bt e a b b sttt st b s bbbt b bRt et bbb s bt sseae b s s e s st ebans

Considerations received (Paid) ON tEIMMINALIONS. ...ttt ss sttt s s b b £ b R8RSR E £k E bbb

AAMOTEIZALION. ...ttt R8s e8RS 8 4R £ E AR AR RS E R R ARt nn

Adjustment to the Book/Adjusted Carrying Value of hedge item

Total foreign exchange change in BOOK/AGJUSIEA CaTYING VAIUE............cveiuiuriiieiinec ettt sttt

Book/Adjusted Carrying Value, December 31, currentyear (LINeS 1+ 2+ 3+ 4 -5+ 8+ 7 1 8)..cviiieiiiiieeicieieesssesss st bes 8,141,379

Deduct nonadmitted assets

Statement value at end of current period (Line 9 MINUS LINE 10)........c.cviiiiiiieiiieice ettt bbb bbb sttt s st naes 8,141,379

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted Carrying Valug, DECEMDET 31, PO YBAI........cvrurrireirierereisessesssssseesesssssessessessessssssessessesssssssssessessassssssessessassssssessessassssssessessasssssessessassssssnssessessnsanes (1,435,810)
Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS fOOINOLE)...........ccuiueiciiiriicieieice ettt nans (4,604,002)
Change in variation Margin ON OPEN CONTACES.............uerurururrerreeererseeiseessseeeeesessessssesssseesssssssses st st sses st st s st st assssssessessenssssessees (4,604,002)

Add:

Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus.........c..cccccoeveevevvnnen

3.22 Section 1, Column 17, PriOr YEaT........cvverrereieiereisisieieissieseessiesenne 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.........c..cccccoeveevevrnrnens (6,039,812)

3.24 Section 1, Column 16, prior year (1,435,810) (4,604,002) (4,604,002)

SUDLOAl (lIN€ 3.1 MINUS LINE 3.2).....vueveeeeerieiseiiesissiseisessssesseseesessessss e st ess st ss st sssses st ess e s s s s s s s £ ea s a8 8o sk n st en 0

Variation margin on terminated contracts during the YEar............ccceeevieeisieesee s (4,626,534)

Less:

4.21 Amount used to adjust basis of hedged item...........cccccvvveveeiveeiriennnnns

4,22 AMOUNETECOGNIZE. ..o sersersersessessessersresessessessresessessnn (4,626,534) (4,626,534)

SUDLOAl (lIN€ 4.1 MINUS LINE 4.2).......oovuiererieiseiiesessessesessssesssseessssesssssssssessessesssessessessassssssessessesssssnssessssssssessessessasssessessassosssnssessessasssnssessessasssnssessessssnssnssessasssnsnnssees 0

Dispositions gains (losses) on contracts terminated in prior year:

LS B =T To 1o OO OO

5.2 Used to adjust Dasis Of NEAGEA IIBMS..........ciiviiierice ettt s bbb bbb bbb b s bbb e bt s bbb s bbbt bbb st s st baes

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 =5.1 = 5.2) ..ottt bbb (6,039,812)

DEAUCE NONAAMIIEEA @SSELS........c.veeeieiiiceeii ettt ettt s b s st s e s s e s b s s e s b s s st s e s A2 s b e st e b s s b s s e Rt AR A s e bt s bt s bbbttt st b s s

Statement value at end of current period (LINE 6 MINUS LINE 7)........ceieiiueireiiiiieiireeisseietse ettt s sttt s ettt (6,039,812)

QSl104



Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2011 ofthe OHIO NATIONAL LIFE 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

1. Part A, SECHON 1, COIUMN 4.t 8,141,379
2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b (6,039,812)
3. TOAI (LINE T PIUS LINE 2)...ucvviieeiiecte sttt ettt ettt sttt b b s sttt s et b st b e s e s b bRt et st b b s s et b s s b b e s b et bbb b s s et b s ae bt as s et et bbb s et et s e aebesansnaas 2,101,567
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 9,123,716
5. PAIED, COIUMN B......oovireieiiieiie st (7,022,149)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. 8,141,379
8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee (6,039,812)
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann 2,101,567
10, Pt D, COIUMN B....ovvoreeeeiiseeia ittt 9,123,716
11, Pt D, COIUMN O..ooiee ettt s8££t (7,022,149)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.....ooiiiiriiiieiiei iR

14, Part B, SECHON 1, COIUMN 19, ...ttt bbbt bbb bbb st s bbb bbb ses (13,036,738)

15, Pt D, COIUMN T ettt et (13,036,738)

16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 0

Qslo7



Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Cost of cash equivalents acquired.............cccevevuveeerervereieerrerennnn.

. Accrual of dISCOUNL..........covveveeiiieieierece e

. Unrealized valuation increase (decrease)...........ccovuevervrvererennn.

. Deduct consideration received on disposals................ccccoeerirernnes

. Deduct amortization of premium............cceoveeernerninrnrinnieisnenninns

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

. Deduct total nonadmitted amounts............c.cccvvererrerieiresisiennns

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

. Deduct current year's other than temporary impairment reCognIzed...........cocvvevrerierirneneereseeeeseeeeseeeenas

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

....................................................................................................... 75,000,000
.......................................................... O OO |
.......................................................... O OO |

QSI08
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.JA.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred

NONE
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Statement as of March 31, 2011 of the

OHIO NATIONAL LIFE INSURANCE COMPANY

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

Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
1025490......cieeiiisi e ORLANDO. ...ttt FLuitiiiriisissianii 03/25/2011... | covevieriinnns 5.910 [ 2,930,000 [ 1.vuieuie ettt | ettt 4,430,000
0599999. Total - Mortgages in Good Standing - Commercial Morgages = All OFNEr. ...ttt ee | esstessesssesesens e b e sntens e se st ensenenstsnsansenenantans | eraees XXX v XK i [ 2,930,000 0 | o 4,430,000
0899999. Total - MOrtgages iN GOOT STANGING. ... ruueeriestisirs etttk £ E 8888 bbb e feEeh b b e bbbttt | eriae D00 S [URND 0 ¢ SO T 2,930,000 0 4,430,000
3399999, TOMA! MOMGAGES. ........cvvvveeeeierereiesseeeseeeseese bbbt ees | Hebeseb b sttt | s ), 9% SO RRTRTITED. ., CORTRRTNRS BV 2,930,000 | .ovoorirrireie e 0 [ o s 4,430,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024732 HENDERSON NV [ 07/17/1997.... | 03/01/2011.... 117,924
0R24360.... WEBSTER L. ST D 05/29/1997.... | 03/08/2011.... | covvorevrrirrrnerennnnB0,986 | covoiiirrieeiieiienineens | crvneeienineisessssiennes | seisessessesssessssinsens | seeneesssssnsssssessneens | cennensnsenessenssnennnnQ | aesreneesns | o 3,449
1525432......cvviiin GREENWOOD... INGcecne | s 12/31/2008.... | 03/18/2011.... | ......... 206,118 [ oo | erverereieeeeieereisnens | e | et nen | e enenes 0 295,383 | ..o 295,383 | oot | e | e 0
5025292......ccvisiiniis MADISON......coivrrriareserrssissrsnninna Wi [ 12/28/2006.... | 02/02/2011... | .covovvee. 2,397,922 | oot | nerississni s | e | e | sesssss s esesneas 0 2,390,764 02,390,764 | oo | | s 0
0199999. Total - Mortgages Closed by REPAYMENL. ..ot ot sensnses | cenneseees 2,881,226 0 0 (1 0 0].. 2,807,520 22,807,520 | oo (V) 0 .0
Mortgages With Partial Repayments
0024502.........orerieien HOLLAND TWP......vvvveirieineicirnns Ml | e T116/1993.... | oo | v 247,150 [ oo | e | et | e e | e eses 0 oo | e
0024509..... NASHVILLE L\ U D 05/11/1994... | covoveererrerreee | e T074,157 [ oo | reeresissiesssssnssies | rersesseessessssissesses | soneesesssessessesssessns | s (V1 ORI IO
0024520.........cooeriunene MC DONOUGH... [C7. SR IR 09/28/1994.... | oovovvvevirirerins [ v 1,384,367 [ oo e [ e | s | e 0 oo | e
0024586..........cvvvemerenne BESSEMER AL | e 12/2011995.... | eeoeerrineins | e 1,524,598 [ ...vouveeeieeriesiineiiies | oeeeieesseissessssinesies | nersessesssessssissessns | s | oesiiseis s (V1 ORI IO
0024589.........cooerieien HOUGHTON LAKE..........ccvvvveriirns Ml [ 12/01/1995.... | coovvvvreriveiirins | e 1,890,852 | .voviiveciiieieieieieins | cevreirsieieieiesiesessins | srneiessesie s | seressessesissesesesessssiens | sessesesssensesesesnsas 0 e | e
002459%........c..vvvmerenne CHRISTIANA HUN.......cccoouvmerrerrnee | DB | s 01/30/1996.... | cooovvvrrrrerarees [ e BA2,875 | ..o [ e [ e | s | 0 | | o
0024627..... MACOMB Il | s 06/11/1996.... [ ovvvvrirvrirerins [ errverrniiens BBLAT0 | oo [ e | s | e | Q. [ | e
0024632........coovvvrerinnn MOUNTLAKE TERRA........ccoonvereens WA e | e 06/28/1996.... | .cvoovvrerreriraee | e 898,609 | ....vvurvrrirerrrrineiin [ s [ e | s | s (V1 ORI IO
0024645..........cooooverinn JEFFERSONTOWN......ccvoerirrirnnens 1S PO RN 08/29/1996.... | ccvoovvreerirerirene | cevienes 190,897 | ovvueieirierierinieiines | cevierinreiesiesiesienes | serieseiess s | s | s (V1 ORI ERPPOON
0024648..........cocvrerrnne NEW IBERIA. LA s [ 09/09/1996.... | coveovvrerreriraee | e 1,705,789 [ .oovoueieeeierieriineinies | reeereesseesseesssssesses | rersessessssessssissessns | srneesssssssssessessssessans | oessssesssessssssesienes (V1 ORI IO
0024650..... ADRIAN ML | e 09/11/1996.... | coveovvrererrerrene [ cevienes 489,200 | ...ovooiveinieieiiens | v | s | e | seressenennseneQ | e | e
0024652. | VERNON TWP.....voririnrineerenineenns PA 09/19/1996.... 2,228,249
0024655 PITTSBURGH PA o e 10/09/1996.... | ..oceonrverrinirns | e 2T1,357 | oo | v | v | oo | a0 | e | e
0024664...........coconerenne SHELBY COUNTY ....ccocorrrrrirrirenns TN | e 11/26/11996.... [ ..oceoeerrrneins | e, 7,884,304 | ..oooovoririnciiieinens | cereneineriseieessesinees | rereseess e esiees | ettt | seesess st (V1 ORI IR
0024667..........covveerern MIAMETWP........oovvivirinieiieniiens OH..ooovvvveve [ v 12/19M1996.... [ ..oveovrrivirns | e A.324.587 | oo [ e | e | s | o 0 [ oo | e
0024669...........cocorrrenne CHATTANOOGA L1\ TS D 12/2311996.... [ oo | e, 1,560,590 [ .oovvureeneienerirenireeinns | reeereeiseissesssseieesies | nersessesssessss e | sreessnsiesss s | s (V1 ORI IR
0024673........ccovvreerir CAPITOL HEIGHTS.......cocoovevirrrrnns MD..oovevir [ e 12/26/1996.... | ..oveovvevrrverne | v 525,384 | ... | e | | s | o (V1 OOORTTOTORURITOT BRPPOON
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

0024684..........ccoorrirrrenns OGDEN............ UTeenees e 02/12/1997..... | covvoevreeneians [ e 273,337 | e e [ e | s | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 52,505 | covourirerireirenineiienns | seerenissiensssinsennnes | e 0
0024690....... LOUISVILLE........covverrmrrrierinnriens KY o [ 02/27/1997..... | covvoevevnreens [ e 317,284 | oo [ [ | e | 0 oo | cerreren s | e 871,019 | oo | s | e 0
0024692.........cmerrrrierinns ACWORTH [C7. VTN RN 03/10/1997.... | coveeevrerirerirnee [ e 2,805,392 | .evouieriieirenineirees | e | e | et | cesbeeenienes 0 | eerereereerneiserieninees | cereeess s ensenes | i 95,395
0024696... .| COLUMBUS........coomerirrierirrirnniis OH...ooovvrs 10312511997 ... [ oo | i 5,853,326 | .....ccoeriririirieiins 0 53,525

. |LEXINGTON........ KY. 03/26/1997.... 543,396 0 97,554

. | QUAKERTOWN PA 05/28/1997.... ...3,051,261 0 90,319
0024721... . |FORT COLLINS....ccostvrrinrrrcrireens CO.ovvvvrne .| 06/17/1997.... 687,747 0
0024722.......cccmvvrriririn FORT COLLINS.....ccoovverrrirerierircens CO.ovvvrs | e 06/17/1997..... | covvoeverevernceens [ e 486,158 | ..o | v | e | e | e 0
0024723......ccomeinrineiin FARRAGUT.....oooivnririrneiseieii L1\ T DR 06/17/1997..... | covvoevevneiens [ v BB7,616 [ ..ooveucrerererneerriineinns [ e [ e | e | e 0
0024726........ccomvverrinerinns WEST DES MOINES A | s 06/24/1997..... | covvoeverevencrens [ e 194,867 | ovovveeeeeerieriereienns | cevierserisesssesissnienes | seriesiessnessensssssenes | sresesissse s | et (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 29,078
0024731 ..o HAVELOCK NC..ovovverres [ 07111997 | v [ e 971,028 | ..o [ e [ e | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 30,431
0024732......ovvervirrincrins HENDERSON......c..ovvirireeiiriiris NV [ 07M7M997.... | v [ v 156,220 | ovouvierveerierireeenenes | eevrerieseneessesissnienes | seriessessessessseenes | sreseeissse s | et 0 | oot | cerreeniene s | e 38,296
0024739....... CHILLUM. ..ot MD..ovvvei [ e 08/18/1997..... | coveeererrerirnee [ e 3,353,207 | oo | ceveeiieeineiseninsienes | seessessesiesssessssinenes | seessesssssssssessessssenss | cereseseenns 0 [ cerietirerineieriesieees | v snienes | e 42,438
0024757... . | FORT DODGE. IA .110/1011997.... | .. 0 ..40,027
0024758 . | KANSAS CITY 10/22/1997.... 0 ..72,822
0024764 .| SYOSSET... 11/20/11997.... 0 96,249
0024768....... BEREA .101/05/1998.... | .. 0 49,642
0024773....ccovverrirrineris TONAWANDA. 02/13/1998.... | covvoerererernceens [ v 285,203 | ..o [ e [ | e | (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 29,524 | oo | s | e 0
0024774......oooveiiresirs HUNTSVILLE AL | e 03/03/1998.... | coveorvvrerreriraee [ e A,153,588 | oo [ e | e | s | e 0 [ eerierieeieeieeiienienes | cereeeee s | e 106,867 | .vvveerereeineiieriieees | cerereeriessssisseesssinnes | ereseeinsie s 0
0024778.......cooorerrrrirerins MASON.....oovvirmrierieeereeissinenin (0] ISR RN 03/20/1998.... | coveevereerierirnne | e 3,509,428 | ..o | e | e | e | sessieenienes 0 | oot | ceereriereeessr s | s 43,193 [ oo [ | e 0
0024779.....ocvvvereirerninns HEMPFIELD TWP......cooiiviiiriis PA. oo | e 03/25/1998.... | covevererrrerns | v 334,410 [ oo | e | e sesens | sessesesessene st | aeesesenens 0 [ e | e saenes | s 8,707 | oo | et | oo 0
0024783.......cccmevrrrirerinns KNOX COUNTY L\ SO D 04/01/1998.... | covvoererererrcrens [ e TT1B63 | oo e [ e | e | s 0 | cererereeinererieniees | ceererierireeissn s | s 76,391 | coooeviececernerinerienns | cevrerinssesiesesessnnns | v 0
0024787....... HOPKINS......coooveiieieeeeceeens MN..onns | e 06/23/1998.... | coovvererrreeries | ceveieireienieens 3,341,078 | oo | et | e | et | sebeeeeenees 0 [ e | e [ e 32,594 | oo | s | e 0
0024789... . | ANDERSON.......cooommerierireerrrininins SCeviens .107/22/1998.... 163,442 0

.| OHIO TWP 11/23/1998.... ..3,211,784 0

.| SOUTH POINT... 11/25/1998.... 315,363 0
0024819... . | MADISON 112/10/1998.... | v [ e 100,490 0
0024820........ccmvvvrriririnns MOUNT HOLLY. |\ (ORI RN 12/1511998.... [ overevrrirerns | e, 1,403,303 [ .oovouiieerierieenenins | e | ererieessesssiensessis | e | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 37,107 | covererneneeinenenes | ceeserissssessssisensnnes | oevenessssisssessseens 0
0024821.....covvivrriernnes RALEIGH......... [OOSR 12/16/1998.... | coovvvevrvrrerinies | v 420,641 | oo | s | s | e | e 0 [ e | e | e 30,783 | oo e | e 0
0024824.........covvvrvrinirnnns MT JACKSON LT/ W D 12/28/1998.... [ v | e, 1,810,342 [ oo | e | rerieessessnsiensessis | s | e 0 | cererererineieriesenees | cerreresie s | e A2,5TT [ o [ s | oo 0
0024828....... LYTLE TXeovieeeiee v 01/211999.... | ceovveveveerieies | e 108,834 | ..o [ et | s | s | e 0 [ e | s | s 3,590 [ i [ | e 0
0024831....coovererrrirerinns MONONAL........cevmrinrrnerrerieireeens L/ D 02/01/1999.... | covvvevereveneeens [ e 109,004 | oo | cevresieseseeenisssenes | sernersesses s | s | et (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 2,515 | o | e | s 0
0024834.......ccvvvrrrernnee STANLEY ..o VA e e 02/2411999... [ ovovveviivirerins [ v TA16,860 [ .voviveveiiieeiiieeiens [ [ e | e | e 0 [ e | e | e 31,875 | o [ | e 0
0024836........ccoevvnrirerinns TOPEKA......ccocvvne 16T PR 02/24/1999.... | covvoeveerrneeens [ v TAB,B52 | ....voeverereneereriseins [ e [ e | s | e 0 | cerereereminererieninees | ceereresee s | e 17,151
0024838... . | BROOKFIELD. 103/01/1999.... | oo | e 49,325 | .o 0 4,583
0024839 . |LAREDO. 03/09/1999.... 316,019 0 21,248
0024840... . | WESTLAKE. 031171999 [ oo | e 40,031 [ i 0 2,690
0024843....... LOUISVILLE 03/23/1999.... | covvoerrerirerernes | e 63,504 | ..o | e | s | s | s, 0 | oerirereeireierieninees | cerreeres s | e 2,028 | oo | e | s 0
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
0024847 ......ovveerrrisera EL PASO.....coiriirieineeinseinerisiins L. ST D 03/31/1999.... | cevvvereeveneians [ e 893,825 | ....eveuieerineiieeineins [ e [ e | s | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 80,110 | covurrrererneirnnrinerinenns | ceereriseesesseeisessenes | oereressnsse s 0
0024858..........coverrieirinns LIBERTY LAKE WA i | v 06/02/1999.... | covvovreerirerirnns | v 2,222,893 | ..o | e | e | e | e 0 oo | cerreren s | e 24,848 | ..o | s | e 0
00248671.......ocevmerrrierinns FRANKENMUTH M [ 06/30/1999.... | covvvevererincirans [ v 571,859 [ .ooivecrirerineeienineinns [ et [ e | s | sessesinns 0 | eerereereerneiserieninees | cereeess s ensenes | i 30,563
0024866... . | COEUR D'ALENE, ID .| 08/27/1999.... | .. 0 26,672
. NEW ALBANY. 09/23/1999.... 0 1,184
. | INDEPENDENCE 11/29/1999.... ,531,465 0 29,054
0024879... | KANSAS CITY. .o .112/30/1999.... 578,975 0 15,974
0024890........ccorvrerirerinns LAWRENCE........cccoosvimiriinineirnenins KS. e v 08/07/2000.... | covverreerierirene | e 5,548,439 | ..o | v | et | e | e (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 52,613
00248%4........ccvvvvrrirris DEERFIELD TWP.......coooeririrrerins OH..oovvveces [ 12/08/2000.... | ...cooevrrrercins | e 1,057,750 [ .ooiioneieiieiierineiins | e | eeesisesesessssessesssssis | coonsessessesssessssessnsinns | oneesnsinns 0 | cerieirerineieriesieees | v | e 13,209
0024899........ccorvirierinns LEBANON.......oeverrrierirrereeiniiens OH..oovvveees [ e 03/23/2001..... | coveeereerierirene | e 1,235,398 [ ...vvuirveerierineeienins | ererienessensesiesnienies | e | e | e 0 | oo | cerrerierreesnn s | s 10,065
0024900.........cnerrrrirerinns SAN DIEGO......coervrrerrerirecireenns (07 U D 04/05/2001..... | covvoeevererirneerans [ v 758,125 | .ooevecrierineeinenineinns [ [ e | s | onesseninns (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 28,309
0024920....... SALINE......ieerireerienieeeieeiiens Mo [ 03/20/2002.... | coveovvreerererernee | errrrrrrnernnnen 1,080,894 | oo | e | s | s | s 0 | oot | cerrenier s | s 15,250
0024921...c.oovererirrineiinns WINDSOR......oovvirirrierirererenineens 04/03/2002.... | coveovvvecrierirnee [ e, TB2ATT | e | ceteeieeiseseiineieeins | ceiseriesiesssssssinenes | seessessssieessessessenns | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 54,705
KNOXVILLE, .| 04/30/2002.... | .. 0 20,280
. | MIDDLEBURY.... 06/26/2002.... 0
AUSTIN 06/28/2002.... 830,104 0
0024930......covverrrrcires COBB COUNTY OTMTI2002.... | oo | e 4,149,192 0 30,844
0024931.....ooverrririerinn SUMMIT TWP......ovvmirierirrireiininne 07/23/2002.... | cvvoovvveerirerirene | e 1,002,138 [ .ooeoeiverierireerenis | ereriesiseesesiessienies | e | e | e 0 oo | cerrerierseessrenenes | s 13,559 | vt | e | e 0
0024932......cceeirrineiin RICHMOND........oovvririieiriiniins VA i | e 07/24/2002.... | covovvveerirerrene | e 3,004,297 | ooouieiieireiineirnees | e | et | et | cereieesienes 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 18,876 | v | eeeiseeseniessseenienines | eerieeiesss e 0
0024933.......cccmeririirinn WELLINGTON. ... (0] ISR RN 07/31/2002.... | coveoevrerierirnne | e 1,627,928 | ..o | e | e | e | e 0 | et | ceererieneeei s | s 10,606 | ..vvoveeerererereeerenines | reeereesersssssenienenee | e 0
0024934........oovvvererrerinn HOUSTON........coveierieieieeieieeieas TXeovieeeiee v 07/31/2002.... | coovvevererreres | ceveieiriieienns 127,497 | oo [ ensisneies | e sssenns | evessesesseses et | seseenaenes 0 [ oorrrierereeeeeieiens | e eienes | e einienins 15,204 | oo | et | e 0
0024936........ccoerrnrinerinns CHARLESTON........ccoorvrrrinrrierirnes (SO B 08/05/2002.... | cevveevererirerereee | cereririeerininns 1,336,892 [ .oovouiveerierirneerenis | e | e | s | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 9,852 | covvrrireererinnienienes | e | e s 0
0024937....cocviieriins SAN DIEGO.......coovererrieierieiernnnns CA oo [ e 08/07/2002..... | ceovvevrerererrerns | evene 503,894 [ oo | e | e | e | crererenenens 0 [ e | e | e T4,342 | oo | et | e 0
0024938........ccomvvrrrierinns PORT HURON.... MI .| 08/21/2002.... | .. ...1,156,628 0
LOUISVILLE 09/18/2002.... ,188,560 0
. |ELLENTON..... 09/19/2002.... ,753,810 0
0024942... .| SEVIERVILLE..........coerrierrreririnns N .109/20/2002.... 520,335 0
0024943........ccomvrrrriirin VOLUSIA COUNTY....cooovvrrmrirnrernns FLuitiriiies [ 09/30/2002.... | covvovererrererrens [ crrenne 983,856 [ ..uuvvurvrrerenreninneinns [ i [ e | s | e 0 | cererererinereniesenees | cerreresseens s | s 13,053 | 1voeeveerierireeerenines | reeesseesensesssensensnes | e 0
0024944.........covvvvrirnnee HEMPSTEAD.......covviernrinnernrieinnns NY oo [ 10/04/2002.... | coovvvvererirnienis | cerernrierinnens 1,382,340 [ oo [ [ | e | e 0 e | e | e 18,051 | oo | e | e 0
0024945.......ccomvrririnirin PHOENIX.....coueimeiierierierieinennns [V A DO 10/09/2002.... | ..ocerneervrineris | e T01287T [ o | rerieeiseesesisssiesies | eerieessesssssssessesss | srossssessesssssssessensinns | onsesissines (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI T899 | covoeieerineierienes | seriesrnesiesissisninnns | e 0
0024948........cooevereiine ROUND ROCK.......covverrerriririirirenne TXeovieeeiee v 10/24/12002.... [ coooveeveeeieres [ e 2,160,984 | ..o | e | e | e | sereeenenees 0 e | e | e 16,443 | oo | e | e 0
0024949.......cccomvrrrriiri SAVANNAH [C7. VTN PN 10/29/2002.... | ..ceoeerivrinerns | e 3,984,949 | ..o | e | s | et | ceerenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 51,815 | covoerierineirnrrisenienns | seeserisssessnsisensnnes | v 0
0024951....... KISSIMMEE A FLiiies [ 11/08/2002.... | cvovvvvererivriiris | cerrerrerienirnnend AA4B188 | o | e | s | s | e 0 e | e | e 7,888 | oo | et | e 0
0024952........ccomervrrierinns FISHERS......... INGein | e 11/08/2002.... | ..oceorveevrirers | e 1,334,004 | .ooooiierineiceins | et | e | s | e 0 | cerereereminererieninees | ceereresee s | e 10,322
0024953... . | TROUTVILLE.. VA ] 11108/2002.... | oo | s 1,613,447 | oo 0 21,110
0024955 .| CORONA. 11/25/2002.... 837,025 0 6,642
0024956... .| COEUR D'ALENE, ID A 11/26/2002.... [ oo | i 1,430,531 | .o 0 15,200
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0024957 .....oveoerrrriserin BOYLSTON......ovveirrinriserierienes MA. e [ 11/26/2002.... | ..oveovvererreis | e 2,862,835 | ..o | e | e | et | cesienenienes 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 37,183 | o | ceereriseiesssseennnes | e 0
0024958..........ovverriririnns OGDEN............ UTcevinens e 11/26/2002.... | ...coovvvrrrrerrs | e 2,022,783 | ..oooovererieeieninniieis | e | e | e | e 0 oot | v | s 18,443 | oo | e | e 0
0024959........ccmervrrierinn ALBUQUERQUE..........ccovvemrriniinnes NM.iveis [ 12/02/2002.... | ..veoeeeerriseins | e, 1,034,383 [ ..o | e | ereriesisensssisens s | st | e 0 cereeererineinerieninees | cereeess et ensenes | e 12,416
0024960... . | BISBEE... .| 12/06/2002.... 445,076 0 12,034
0024961 . |LAREDO. 12/12/2002.... 2,498,914 0 69,104
0024962 . | BERMUDA DUNES 12/12/2002.... ,244,594 0 20,964
0024964... . | WASHINGTON TWP.. .112/19/2002.... 2,245,573 0 30,105
0024965.........covverrieerinns CALUMET CITY..oooreririeernerinirns I | s 12/19/2002.... | ..ceovvevrirerns | e, 1,911,960 [ oo | ereriereseeseniesnienies | e | e | s (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 24,745
0024966...........ccvorrierines AMARILLO. ....oocvvrirrireiineiseiiniins L ST B 12/19/2002.... | ovooverrineins | e, 3,321,260 | veouieeiereireiineieis | e | et | et | oesbieeeienes 0 | cerietererineieiiesieees | cereeeees s | e 44,522
0024967 ... MIAME TWNSHP......ccoovvnierieris OH..oovvveees [ e 12/20/2002.... | ...coovverrirerns | e, 1,308,450 [ ...vovveenrierireeeiinis | e | e | e | e 0 | oo | cerrerierreesnn s | s 17,960
0024969........ccmevvrrirerinns SACRAMENTO........overiererineireris (07 U D 12/23/2002.... | ..oveoeeeerrineins | e 3,819,326 | ..o | cerereeieniee s | et | ettt | cerreeenienes 0 [ cerereererineierieninees | cereeessenie s | s 49,591
0024970........ccmrrrrierinns BEVERLY HILLS......ccoreveerririrennne [O7. TN B 12/23/2002.... | ..ceoevevrirerns | e 3,866,080 | ....oorvrererrririreiiens | e BBB | vvoeveorirrerenininenes | erereeissneniesi s | e BBB [ .voverererreerenieerieries | e | e 36,293
0024971....... VISALIA.....oovriieriinne (07 T B 12/23/2002.... | .ovooeerrineins | e 3,632,004 | ..o | s B0B [ .oovvveernerreirerienins [ i | aereeeissieneenas B0B [ .vovvvererneerreineiieries | e | e 35,442
0125359... . | BIRMINGHAM 1 12003/2007.... [ oo | e 1,535,907 0 5,455
. | MONTGOMERY.. 01/27/2010.... 900,248 0 6,186
TEMPE 04/13/2004.... ...1,970,165 0 ..14,260
0325093......ccmvvrerrnriirnes SUN CITY. .109/17/2004.... 527,324 0 ..11,082
0325094........ccmvvrrierinn PHOENIX. ... [V AT PO 09/17/2004.... | coovoererevenceens [ v 819,919 | oo [ [ | e | 0 oo | cerrerierseessrenenes | s 17,197
0325119, TUCSON...cooiiriceireeeissieninens VA DO 01/24/2005.... | covoovvvoerrerrnes | e 2,592,825 | oo | e | et | ettt | eerbieesienes 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 24,510
0325344......cccomvvrriniri GLENDALE.........ccoovtemrinerierirereienns [V A B 08/30/2007..... | cvveeereerirerirnee | oo 1,297,048 | ...eoueeeerierieeenenies | ererieeesseesesssssienies | eerssesssessssissensesss | s | e 0 | et | ceererieneeei s | s 13,168
0325345......vveiriniiniiins TUCSON...cooiiriiieiseisiieeiies VA B 08/30/2007..... | cvveevvrerierirane | e 1,386,507 [ .ouvveeereiierierireeins | eeeeiesisseisssissisesies | sreesisesesessssissessssses | consesesssessesssesssnsins | coseisensins 0 | e | e s | e 14,076
0325357...ccovvereririneiinns GILBERT.....ourvrerrrireemerierrseneens [V A B 10/12/2007..... | overeerrrncrns | e, 1,841,345 | oo | et | e | s | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 9,775
0325410....c.cconiiririiines TUCSON......coveiieieierieieeseieninne Ao | e 08/29/2008.... | c.ovveverrrereins | e 5,583,256 | ... | et | e | e | sereeenenens 0 [ e | e [ e 50,310
0325424... .| TUCSON .| 10/30/2008.... 2,807,595 0 24,941
. | MARANA. 05/06/2009.... 2,916,786 0 14,736
ROGERS 12/05/2003.... ...5,576,534 0 44,912
0425321...cvviirieicins FAYETTEVILLE .| 04/30/2007.... | .. ...1,258,651 0 ..11,090
0524998........ccomvrrrriirinns SANTA ROSA.......vvvveierienirerienes 05/15/2003.... | coveevvrerierernne | e 1,910,902 [ oo | ereeieeiseesenissssenses | e | s | e 0 | cererererinereniesenees | cerreresseens s | s 14,440 | oo | e | e 0
0525008......c..ccruvrerrericnnes LOS ANGELES........ccooorvrvivrvrriirnns (07, SR R 07/16/2003... [ ovvvrveriririrerins [ v 3,093,557 [ ..o | et | s | e | e 0 e | e | e 0,764 | .o e | e 0
0525024........ccmevririirinns LOS ANGELES........cccmvvererrrrireii (67 TN B 09/16/2003.... | coveeevrerierinee | cererineerinins 1,198,788 | .oveeeeerverineenceins | erveniesisseesesissssessns | ererisssssessssissensessis | srossssessessesssnessnsinns | oneesssinns 0 | cereeererineeeriesenees | cerreresee s | e 12,907 | ovoeierierieeenenines | e | e 0
0525071 ..o LOS ANGELES.........ccovevrrrerrirennns CA o [ e 04/30/2004.... | cooveererevrreies | e 2ATT,T19 | o | e | serteeieiesesssssesesennns | crereesesssssesesenssesssen | cevesanenens 0 [ e | e | e 42,864 | .o [ e | e 0
0525083.......ccoerrrirerinns LEMON GROVE........cocommrrrrrirerirnes (67 TN D 07/16/2004.... | covooveveerierirnee | e BA37,798 | oooveerieirerisnisens | reversenisssnessensseesees | e | et | cessenenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 39,409 | oo | e | e 0
0525099.....cccmirrrirrierennes SACRAMENTO......ovvviriirerrrinirnens (07, SR R 09/30/2004.... | ..ovovevvrrrvirirns [ v 916,070 [ ovoveeiireieiriieiriieiens | eevireieieeieeeiieeienens | ceeeerererseressn e | erereresennee e | aeresenenens 0 e | e | e T1,896 | oo [ e | e 0
0525147 ..o TEMECULA......cooviverierinceierineenns (67 T B 06/15/2005.... | ccvvorerererernerrens [ v 805,106 [ ..ouvvurerrereerenirneinns [ ernrinersssissriessenins [ eeeeeiessssesensessess | sosensessessseessssnsnnns | e (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 7,089
0525175... . |HAYWARD.. .109/30/2005.... | .. 0 33,631
0525198 . |BARSTOW.. 12/21/2005.... 0 23,947
0525238... . |ONTARIO.... .| 05/25/2006.... | .. 0 25,128
0525273....ccovereerrninerinn HOMEWOOD.......oooorerrererireerenens (67 TN D 10/30/2008.... | ..ucvonverrrrrerins | eerrrrerirneeneeneBTTTABE | i | e | s | e | cessienienes 0 | cerereeeeirererierinees | ceerensese s | e 34,010 | covorieeireererinerenes | ceererinneessieennes | e 0
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0525276.......ceoerrreirerinns SANTA MONICA......cocvviririeirnninne (07 WU D 11/07/2008.... | ...cooererrreins | e 1,026,127 [ oo | eeeeiesiseessesissssesses | ererssesesessssessessessens | sronseesssessesessessnsins | oneesnsinns 0 [ eerereernerrnninenenenees | cenereensensseesseninsnsensenes [ vernensenensenennens 16,0800 |ttt | cererinseeessennnes | e
0525323......ccverviriiris NATIONAL CITY oo [O7. URTN B 05/02/2007..... | coveevveerirerirene | e 4,832,305 | ..o [ e | s | s | e, 0 [ e | cerrerensnennnnnenenes |38, 112 | s | e | e
0525346....... CLOVIS...ooiiiiieeiseiseiissieniiens (07 U D 09/14/2007..... | coveoevvrerierenes [ e 2,380,917 | covooeieerireireeineirnees | erersenisnieensessssinees | e | et | cesreeeeienes 0
05253%... . |FRESNO .1 05/19/2008.... 2,579,996 0
. | CUPERTINO 05/22/2008.... 2,836,469 0 17,739
. | ALTADENA. 09/09/2008.... 0 22,810
0525414... .109/22/2008.... | .. 0 10,903
0525441......oveerirrineris MONTEREY PARK........cosvveiriririnns [O7. TN B 12/29/2009.... [ ..vvonrverirrerns | e BTOBAT | s | e | e | e | e (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 50,994
0525448.........cvveirrinrinn VERNON......coiiriinierieeieeireeens (07 TN B 04/01/2010.... | coveeerererierirnee [ e 8BBAB4 | oo | et | e | e | e 0 eerieeirreeineieienieees | eeeeeesi et | e 50,868
0525471 ...cooovereririeris SAN DIEGO.......cooreeririrnerierienes (67 U B 10/28/2010.... [ oovverreverrerns | e 993410 | i | et | e | et | cerrenienes 0 | oo | cerrerierreesnn s | s 19,984
0624981.......ceoerrrrierinns HIGHLANDS RANCH.........ccocovnrrnnee [0 U D 02/21/2003.... | covvoevererineiens [ e 831,937 | oo e [ e | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 22,026
0625177 ..o AURORA.....ccooiirrinirieriereeeinens CO.ovvers | e 09/30/2005.... | cvveerreerierirene | e 1,240,272 [ oo | e | e | s | e 0 | oot | cerreeniene s | e 23,826
0625310......ovvverrrieiinns COLORADO SPRINGS.........ccccovuunnee [0 USRI B 03/19/2007..... | ceveovevrerrerirane | e 5,917,784 | oooieceieieiineinees | ceverneeissineienissisees | eeeresise s esssees | eesseeis s | eeseieesienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 52,307
0725266... . |NEW CANAAN.......ovvrmeriirirerirennns .1 09/18/2008.... | ...vvorrirrerncn 4,345,449 | ... 0 24,524
. | WASHINGTON DC 01/31/2007.... 2,985,580 0 26,934
BELL GARDENS. 05/01/1996.... 5,632 0 2,238
0R24029... .109/30/1997.... 328,214 0 41,849
OR24190......covvverierins DOUGLASVILLE.... A GA s [ 09/01/1998.... | covvoveverererrceens [ v BTB,646 | ..o [ [ e | e | e 0 oo | cerrenierreesnn s | s 74,476
OR24206.........cccorrrvrrinnns ALAMO HEIGHTS......occorrireriniinnns L. ST B 02/02/1999.... | covvoereerincians | e 726,268 | ....cvoucvererereeireeineins [ e [ e | e | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 51,505
OR24360........rvveerirerirn WEBSTER.....c..ovvrierrierieiieniiens L. ST D 05/29/1997..... | coveeveverirerirnne | e 30,966 | ..voorvreernceieirerienins [ e | s | s | e (V1 ORI RTINSO VTSP 27,516
O0R24373....ovevreiririnn ST PAUL............... MN..oiinns | e 06/08/2000.... | ..ovvevrerererrerns | eree A42,927 | oo e | s | e | e 0 [ o | et sees | i 20,108
OR24383......cooovvverierirs JENISON....... Mo [ 06/25/1997..... | covvoeverevencerens [ v 155,342 | covoreiiierierineeinenns | cevesiesissesssssssnienes | sereniessesenissenes | st | et 0 | oot | ceerenieee et | e 23,201
0R24396.........coovvvvrireinee WHITMORE LAKE..........c.cccosverrrinnne Ml | e 08/26/1999.... | cvovverrervrreeies | cereirireienieens 380,278 | oo | et | s | et | cereeeeenees 0 [ e | e [ e 34,087
0R24397... . | ALTADENA.......oooiererienrerieneeens | 12/06/1996.... [ .eovvveerrerireren | s 186,818 0 41,704
WHITMORE LAKE 08/26/1999.... 285,851 0 3,063
EL TORO.... 11/24/1998.... 520,831 0 39,434
0R24499... . | COEUR D'ALENE | 06/14/2002.... | coovvveerernnierns | e 1,754,652 | oo 0
O0R24523.......cocvvvereris CULLMAN. ..ottt .\ TN D 09/28/2001..... | covvvveverrerrcerens [ v 212,866 [ ..oovenrerrernenienineins e [ e | s | e 0 [ verereerrerrnnrnerenenees | cenvnenensseessensnsnensenes | serenenennennen 781,820 |t | s | e
O0R24568...........cccrevirrene BURNSVILLE...... MN. i [ 12/05/2002.... | coovvevererirrienins | cerreiresiininnens 1,109,153 [ v [ [ | e | e 0 [ e | s | s 5,848 | ..o | e | e
OR24871......cvvvericris GIG HARBOR WA e | e 12/30/2002.... | ..ovvevrrerieris | s TAT,838 | oo e [ e | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 4,035 | oo [ e | e
OR24717 ... DELTATWP....oviiieriirreeen Ml | 1212712002.... [ covoveeveeiereis [ e 1,951,016 [ oo [ [ | e | e 0 [ e | e | e 34,554 | oo | s | e
0823892.......c0veerrininns CARROLLTON.....cocvvurvmerrerirrirnns L. ST D 09/06/2000.... | ccvvoererrererrens [ crrenne 180,949 | ovourieiirerierineiienns | eevrenieniseessesisssenes | seisessesses s | st | et 0 | cereeererineierieriees | ceerensene s snsenes | i 25,483 | oo | e | e
0S24376......ccovrvrrirerins INDIANAPOLIS.........cooevveverrieiians INcceee | s 11/01/2002.... | coovvvevererirerinne | e 726,107 [ oo | eoveeieissieeeeseseienens | ceeeeresessssessseseeseniens | crenseseseseesessseesennn | sreresenesens 0 [ e | s | s 9,857 [ oo e | e
0S24404........coovveririin GIG HARBOR WA e | e 12/30/2002.... | ..ovvevrrerirers | s 44742 | oo e [ e | s | e 0 5,095
1025079... .| 06/09/2004..... 542,742 0
1025155 . | LAKELAND.. 07/08/2005.... 0
1025200... .| SAN CARLOS PARK.. .1 12/28/2005.... | .. 0
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Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
1025265........cvvverierines WEST PALM BEACH.........ccoovvvnirenne FLuiriinriiies [ 09/12/2008.... | ccvooerererernrirans [ e 925,269 | ..ocverrierineeienineins [ e [ e | s | e 0
1025305........omvveerirerirns ORLANDO.......coouerimrirerirerirriiniinn FLuoiiiriines i 02/26/2007..... | coveevvererierirene | e ABTABE4 | oo [ e | s | s | e, 0
1025317....... DORAL....ovtrieereiseie s FLuiriineiiies [ e 04/24/2007..... | coveovevrerierireee | e BL1B5,916 | oveuieerireireeineinees | cerereessninessesissinees | e | et | eerseeeeienes 0
1025384... . | JACKSONVILLE BEACH . 02/22/2008.... | .. ...3,335,527 0
. | PENSACOLA BEACH. 04/11/2008.... ,164,935 0
TAMPA 06/02/2008.... ,628,930 0
ODESSA......ccconivrns .| 06/09/2008.... | .. ..3,177,462 0
1125052......cvvvrrerierirs FT OGLETHORPE........ccoovverirerirnns 01/20/2004.... | covoovrvererirerirene | e 1,328,115 [ oo | e | rreriesssessssessessesss | s | e 0
1125178 CANTON..ooooriririrreseeissieninens [C7. VTN PN 10/05/2005.... | ...cooveerrinerns | e 1,324,023 [ oo | e | e | s | e 0
1125212, STONE MOUNTAIN [C7. VU RPN 02/1412008.... | .ovoovreerierirnne | e 3,993,878 | ..eeuverrercerenirnrisens | v | e | et | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 24877 | oo | cevnesissresiesesseinenes | v
1125285......covvverierins LITHONIA........ [C7. VTN PN 12/13/2006.... | ..o | e 4,825,044 | ..o | e | s | s | e 0 cereeererineierieninees | e ensenes | s A7,762 | e | eeeiseesnesisssssessesines | eversesenessssise e
1325034........ovvverieris COEUR D'ALENE. Do | s 10/17/2003.... | ..oceonvvevrirerns | e, 7,352,889 | ..ovouvereriieeririiniiens | v | e | e | cessenienes 0 | oot | cerreeniene s | e 56,193 | covorrirererreerrrinerienes | cevieniseniesieseeeienns | e
1325086.........cvvvcririrns POCATELLO......coovrieirerinrireciiens 105U IO 07/30/2004.... | cocooeveerinciens [ e 984,070 [ ..ooverrererireeirerineinns e [ e | e | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 22,086
1325109... .| IDAHO FALLS..... .| 11/18/2004..... 744,514 0 15,750
. |MERIDIAN.. 11/30/2007.... 0 29,505
. | BUFFALO GROVE.. 09/25/20083.... 0 51,547
1425281... . | ORLAND PARK .|11/29/2006.... | .. 0 8,170
1525013 FISHERS......... INGen | s 07/29/2003.... | covvoeveerererernee [ errvrrnerennen 1,802,545 | oo | e | e | s | e 0 oo | cerrerierseessrenenes | s 17,014
1525032......ccvrrirerierires SELLERSBURG........coveurireriniinnes INGn | s 10/06/2003... | oo | s 348,924 | ..o e [ | s | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 28,382
1525053......ovvrrerieriiens LAWRENCE.........ccoosvvieinineerenin INGin | e 02/02/2004.... | ccovoevererenieens [ e 884,082 | ..o e [ | e | e 0 | et | ceererieneeei s | s 10,150
1525060.........c0cevvervrirnes FISHERS......... INCc [ 03/15/2004.... | ceovvevererrrerns | evene B74,440 | ..o e | e | e | e 0 [ e | e saenes | s 8,096
1525061 ......vverrrrierirns FISHERS......... INGen | e 03/15/2004.... | covvoevereverrceens [ e TA5,797 | oo e [ e | e | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 12,582
1525102....cciviireiriins LAWRENCE........ccccoovimirieireieriennns INce [ 10/29/2004.... [ cooovoevreereis [ e 936,719 [ oo | et | et | et | crererenenens 0 [ e | e [ e 20,264
1525124.. . |DECATUR.....covvrirmrrrerirnes IN . 02/28/2005.... 951,920 0 6,631
. |CARMEL......... IN 03/09/2005.... 1,760,454 0 12,478
. | GREENWOOD IN 03/09/2005.... ,712,379 0 ..19,394
15625127... . | GREENWOOD IN .103/09/2005.... | .. ..1,728,839 0 .19,578
1525174 FISHERS......... INGin | e 09/29/2005.... | coveoevrerierirnne | e 1,863,512 [ .ooeveeieerierieeerenins | eveniesisseessenissssenses | ererieessessssessensesses | s | e 0 | cererererinereniesenees | cerreresseens s | s 18,485
1525213...ccees INDIANAPOLIS.........cooevverrrrrieiians INcceene | s 02/14/2008.... | ..ovoerevrrrvererns [ ervees TAT,038 [ oo | evieieiseeeeeeeienens | eeeeeresessssessssseesenens | erensereseneesesensesenen | seresenesens 0 [ e | s | s 9,316
1525221 oo INDIANAPOLIS........ovvorrreirerinrinns INGin | s 03/17/2008.... | cccvoverererererrns | v A13,003 | .o | e | e | et | cerrienienes 0 | cereeererineeeriesenees | cerreresee s | e 16,658
1525288........cvviveiriiin INDIANAPOLIS.........evevvereirieieians INc [ 12/20/2008.... | oooveevererereis [ e 1,746,836 [ .o [ [ | s | e 0 e | e | e 15,833
1525296.......covvveerierinens INDIANAPOLIS........oovoerrmrinerinrinns INGcin | s 12/29/2008.... | ...cooeverrirerns | e 2,035,819 | oovouieerireerenineinens | rerersenisnsenenisinees | e | et | ceeseenienes 0 | cereeererinereniesenees | cerreriesee s | s 11,882
1525308.......coveirrierennens INDIANAPOLIS.........cooevveverrieiians INce e 03/06/2007..... | ovovrevererrrrinne | v 2,057,093 | oo | e | s | e | seresenenens 0 e | e | e 14,641
1525339, INDIANAPOLIS........ovvoerrrirerinnrinns INGein | e 08/15/2007..... | ceveeeveerierirene | cererirneereninns 1,521,007 [ ooieoeieiierineenenins | ereeieeiseesesissssenses | erersseessessssissensessis | s | e 0 | cerereereminererieninees | ceereresee s | e 15,010
1525348... . | INDIANAPOLIS.........cooevverrerereienans IN .109/21/2007.... | .. 0 6,557
1525418 . | GREENFIELD IN 10/01/2008.... 0 63,877
1525432... . | GREENWOOD IN .1 12/31/2008.... 296,118 0
1525470, INDIANAPOLIS........ovvorrmrirerinrinnas INGcei | s 10/28/2010.... | vererrvriseris | e 2,740,134 | oo | e | e | et | cessienienes 0 | cerreenernnrnereninees | cerreneniseeensnsnenenes | e 20,870 |t | s | e
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1624983.......covvvcieris JOHNSTON.. A | e 02/26/2003.... | covevvrerirerirnee [ errrrirnenennnnn3,020,872 | oo | et | e senes | seeesssssss s | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 23,967 | covoevreeineinneineienns | ceererissiensssisennnes | e
1625051 ... MASON CITY...oovvvvmriirierirnriririns A | s 01/07/2004.... | covoovverirerrnne [ v 3,027,854 | oo | crvreierirnnssnienes | e | s | e 0 oo | v [ s T2811 | s | e | e
1625063.......coorvvrierirns URBANDALE A | e 03/17/2004.... | covoveverirerirnee [ i3 195,373 | o | cevneeiesisesesissienns | ceesessesinsssessssinenes | seessessnsssssssssesssnenss | cesesesseenns 0 | eerereereerneiserieninees | cereeess s ensenes | i 23,353
1725207... . [LAWRENCE........ccocovvmrirneiiirirniinns KS. .| 02/09/2006.... | .. 0 17,586
. | WICHITA KS. 01/18/2007.... 0 26,964
. | FERN CREEK KY. 08/27/2003.... 704,889 0 .17,651
LOUISVILLE........cooierirerrerieninens [ S S 03M7/2004.... [ oo | e 3,069,001 0
1825069....... LOUISVILLE........cooverreerierirrnriens 1S ST PR 04/29/2004.... | cooooevereverrrens [ e 960,766 [ ....vvererrercrrrenirnrinn [ e [ s | s | e 0
1825215 OWENSBORO........occriiiriinriins X FPTRRN DU 02/23/2008.... | covoovvrerierirane | e 1,059,200 [ ..o | eeenieeiseesesissisenies | erereiesssessssesessenses | s | e 0
1825379 COLD SPRING. 1S FPORTTR PN 01/31/2008..... | coveerrreerirerirene | e 3,222,911 | oo | v | et | e | e 0
1825386....... LOUISVILLE........cooiererrserierierirens X FPORTR PN 03/14/2008.... | covoovevrrerierirnee | e 1,595,782 [ .oneeueeeericrineeneenns | eeniesisseesesissssessnes | srerisesssessssissessessons | sronsessssessssssssessansins | oneesnsinns 0 cereeererineierieninees | e ensenes | s 15,794
1825472 NEWPORT KY o e 10/29/2010.... [ .overveevrirerns | e A,978,763 | ooovercerceinerireriienens [ crvverrnesiesiseenesinnies | e | s | e 0 | oot | cerreeniene s | e 64,350
1825479....... LOUISVILLE.......cooieeiseirnrienires X FPUTRRN PN 12/14/2010.... [ oovereeerineins | e 4,500,000 | vooverneireineieiienins | e | e | s | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 32,362
1925041... . |BROSSARD.......... LA S 1172172003.... [ o | s 2,563,878 0 63,597
. | BROUSSARD LA 09/29/2006.... 755,231 0 ..17,002
. |LAFAYETTE LA 05/01/2008.... ..1,210,488 0 14,702
2125397... . |ROCKVILLE.........cooviierniiriinricinnine MD .105/29/2008.... | .. 4,771,972 0 24,786
2125430....... LAUREL. .....oovvvrririerierieeienieens MD..oovver [ e 12/02/2008.... | ..o | e 2,662,547 | ..ooooveerieireninniens | v | e | e | e 0 oo | cerrerierseessrenenes | s 19,247
2125457 ..o GAITHERSBURG........ccoosrrvrrirrins MD..ovvri [ e 06/10/2010.... | coveeevrerierirane [ e A185,010 | oo | e | e | s esenns | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 39,977
2325040.......ccnerirrierinns INDEPENDENCE TWP........cccnvurinnee Moo [ 11119/2003.... [ ..o | e, 3,949,347 | oo | e | e | et | s (V1 ORI RTINSO VTSP 38,420
2325186.....corereiiiiiinns ANN ARBOR.......... M [ 11/01/2005.... | v | e, 1,298,318 | ...eouieeiieriesineiins | venineiseisessissiiesies | ereesisesesessssisnessenssies | s | e 0 | oo | cereeeie e | s 8,776
2325216....... NOVL .o Mo [ 03/01/2008.... | covveereerirerernee | cerreririeerennnns BT11,343 | oot | v | e | et | ceeseenienes 0 | oot | ceerenieee et | e 35,964
2425003........cviieiines COON RAPIDS...... MN..onns | e 05/30/2003.... | ceovvevrererrrerns | e 835,429 [ ... | e | e | e | e 0 [ e | e | e 11,127
2425030....... EAGAN .109/30/2003.... | .. 0 16,674
. | VADNAIS HEIGHTS 04/09/2007.... 0 39,396
. | CHESTERFIELD. 02/14/2006.... 0 63,509
2625376... . |RIVERSIDE .101/28/2008.... | .. 0
2725026........ccmvvrrriirinns BOZEMAN.........coovvvmrireririseirnni 09/25/2003.... | coveevrvrerierinne | e 344,072 | oo | ceverserissnesesissisees | e | et | cersnenienes 0
2725242......ocvveeiiin BOZEMAN.........oomriiiiereinnieienies MT.ivii [ 06/13/2008.... [ ..voverevrrrrereris [ ervees 892,059 [ ..o | e | e | ereeseere e | seresenesens 0 [ e | e | e 39,925
2725476....... KALISPELL MT . [ 11/23/12010.... [ overeevvriseres | e 4,000,000 | coooorernernieenerienens | e | s | s | s 0 | cereeereeineierseninees | ceerens s | e 50,312
2824984........coveen 02/28/2003.... | ceoveerrerrirrierns | cereireireienieenn 251,396 | oo | e | et | et | cererenenens 0 [ e | e | e 33,039
2824987 ... 03/28/2003.... | cccvoveverrererrns [ e BB1,794 | ..ot | reriessenesi i | e | e | cereiensenes (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 9,103
2825214 02/16/2008.... | ..ovvorvreririrerns [ v 1,307,760 | oo e | e | e | s 0 e | e | e 11,767
2825220.......comeeirriirinns 03/09/2008.... | .cveeeveerrreriraee | cererireereninns 2,056,171 | ooooeeeeineerenineinnees | cererseessssnessessssesees | eeeressss e | et | ceesenienes 0 | cerereereminererieninees | ceereresee s | e 13,455
2825301... .101/29/2007.... 133,665 0 1,208
2925245 06/20/2006.... ..1,925,189 |..... 0 32,313
2925468... . |LAS VEGAS.... .110/27/2010.... 2,292,023 0 24,166
2925481.....ooveerrnrieii LAS VEGAS........comvereierinrirnerinenes NV [ e 12/15/2010.... | overeereriserns | e 7,000,000 | .oouvenrereerenineirees | reeererisesessesssesees | e | et | sesseesienes (V1 R SSTURTOUR EOPOOTOORRRRTSTOSPRTITN VPR 127,834 | ooooeneeieninees | cervneeiesiseissessninens | e
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3125158.....coveeirieiinn BRICK TWP..... N [ e 07/19/2005.... | coveoveererierireee | e A3T1,565 | cooovecireeiseineriieeins | crvieeinesiesisesesinsies | ceireeiesseseessesineens | seinessnsissss s esienns | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 29,190 | covocrveeireirnenineinenns | seererisesensssieennnes | e 0
3125306........ccerririiinns OAKLAND.....ovvvrricrirnriierirenirsenns N [ e 03/01/2007..... | covvevreerirerenns | v 2,657,918 | oo | e | e | e | e 0 oot | v [ s 40,900 [ ..o [ | o 0
3225074 ALBUQUERUQE NM.iveis [ 05/19/2004.... | covooveveerierirnne | e 1,980,705 [ .oneeueererierierereenns | erreeiesisseessesissssesses | eresiseessessssessessessins | sronsessssessessssessnsins | oseesnsinns 0 cereeererineinerieninees | cereeess et ensenes | e 12,829
3225088... . |ALBUQUERUE .| 08/25/2004..... 2,331,711 0 37,726

. | ALBUQUERQUE 06/27/2005.... ..4,570,110 0 50,331

. | ALBUQUERQUE 02/13/2006.... 2,050,507 0 ..13,938
3225389... . | ALBUQUERQUE .| 04/04/2008.... | ...ocovvrrerirnes 1,860,957 0
3325107 PULASKI......cvoerierieriierierinereeens 10/25/2004.... | ...coovvevrirerns | e, 1,001,036 [ .oovveievemerierieercnis | everienerseesesissnienses | s | s | e 0
3325219....... CLAY 03/01/2008.... | cvoovvvrerirerines [ e 2,247,088 | ..oouverrirrireiineinnens | ceverseiissisesienissisees | et | eerseei st | eeseieesienes 0
3325353......overiieiin BAY SHORE.........coovvviririrereinirins 10/17/2007..... | .overnverrinerns | e, 1,886,993 | ...vouiverierireienins [ e | e | e | e 0 | oo | cerrerierreesnn s | s 10,150
3325409.......ccmerrrieiin CARLE PLACE........ccocomrrinrirnnens 08/21/2008.... | coveeevrerreriane | e 3,809,516 | ..eeuveurereererineirees | cerereeseninessensssisees | e | et | cesbieeeienes 0 cereeererineierieninees | e ensenes | s 17,032
3325439......viriei WEST SENECA........cocommrmirirerireens 12/22/2009.... | ..ceorvvrirerns | e 4,283,394 | ..o [ s | s | s | e 0 | oot | cerreeniene s | e 89,405
3425039......cveeirrieiin CHARLOTTE....ooviiieieireiinriierias 11114/2003.... | oo | e, 1,232,725 [ oo | e | eeesiiesssessssisssssessis | crnsiesssessessssessnsins | onsesensinns 0 [ et | cereeesiese e snsenes | e 14,033
3425105... . |MATTHEWS. | 11/08/2004.... | oo [ e 857,507 0 9,683

. | WINSTON-SALEM 11/08/2004.... 873,850 0 9,684

. | CHARLOTTE.. 01/23/2009.... ..2,724,468 0 47,503
3425474... . | GRAHAM... .| 11117/2010.... | .. ...1,750,000 0
3425482........coovvvii CARRBORO.......cooerirrerrriirieriens 12/20/2010.... | .overvverrrrerns | e 1265,000 | ovouvvreieeiierieneienes | cerenienisinsiennenes | s | s | e 0 [ e | cenreneniseesennsnnenenes [ oeeresnenennnens 38,808 | civiiiiiiisinerens | s | e 0
3624997......oveeirein LEXINGTON. ... OH.oovvvecs [ 05/06/2003.... | coveovvrerierirane | e 1,954,668 | ....coueveiecrieririiins | e | e | s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 12,215 | oo | e | e 0
3624999.......ccceririeiinns WASHINGTON TWP.......covvrirerirnen (0] ISR RN 05/27/2003.... | cocvovevereverncerens [ e 845,300 | ..oovvurerrirerrenineens [ e [ | s | e (V1 ORI RTINSO VTSP 22,278 | covoevieeeneernneinerinenes | cevnesssesesiesissennns | e 0
3625020........0ceerrrieiinns TROTWOOD........cnierririrnrirnrirns OH.oovvvvees [ 08/28/2003.... | covvooevererireriens | e 939,543 | oo [ [ | s | e 0 | eererireineieeiienienes | oeeereesieeie s | i 24,000 | oo | e | e 0
3625022........cceririeiinns COLUMBIA TWP......cooverirerirrernens (0] ISR RN 09/05/2003.... | covveereerirerirnne | oo 1,778,806 | ...voeeeeereerireeieris | erenirerisseesessssssenies | eovessseessnesssssssessessis | eossssessessessssesssssnns | ossesesinns 0 | cererereeinnienerenees | ceererieniseseissr s | s A4853 | .o [ | e 0
3625027 WEST CARROLLTON........cccouerenee OH..ooovvvvees [ e 09/29/2003.... | ceoveerrerrirreies | e 1,072,195 [ oo [ [ | e | e 0 [ e | e | e TA110 | oo | e | e 0
3625037... . | WELLINGTON.... 1 10/2412003.... [ ..o | e 1,218,892 [ ..o 0

. |MIAMISBURG..... 11/14/2003.... 787,960 0

. | WASHINGTON TWP.. OH. 11/21/2003.... 673,363 0
3625044... . | COLUMBUS | 11/2412003.... [ oo | s 688,204 0
3625046........ccnerrrriiinns CINCINNAT L .coooreceieeeeis OH..oooveees [ 12/09/2003.... | ..ocooeeevrirerns | e A111,852 | oo [ e | e | sreesnsie s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 30,880 | ovvurvrrereerrrinerienes | ceererienseniseiessnnes | e 0
3625048........covvrriernes MONTGOMERY........covrmrrerrriiirnes OH..oovvvvivee v 12/30/2003.... | coovveevererierinnns | e 23,794,893 | ... | et | e | s | e 0 | e | s | e 185,215 | oot | s | e 0
3625081.....ooeerrrrinerinns WELLINGTON.....ovvrrirrererieireninns OH.oooevvees [ e 07/07/2004.... | cocooeveerenceans [ e 590,845 | ....vvurererineeririneinns e [ | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI A793 | o [ e | e 0
3625084........covieriin PLAIN CITY oo OH..ooovvvees [ e 07/2212004.... | coovoererevrrerine | e 1,853,082 [ ..o [ [ s | s | e 0 [ e | e | e 40,718 | v [ e | e 0
3625100........ccoerrrirerinns DAYTON....coovireirrierierieseseeseens (0] ISR VRN 10/14/2004... | ..ovovvvrerrers | s 556,574 | ..oeveeriererneeienineinns [ [ i | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI TL94T | coveeerneineiienes | seriesssesessssessinnes | oevesessssisss s 0
3625128.....coiieis WESTERVILLE.........ccovvvivinrirerniines OH..oovvvviveen | v 03/15/2005.... [ .ovvrvreririrerins [ v 1,062,777 | oo [ ereireirsieiesisissenes | coreinseseessssesenes | oo | e 0 [ e | s | s TA33 | oo e | e 0
3625130.....cocererrrierinne VANDALIA......cooieieirenineissiierienes (0] ISR VRN 03/29/2005.... | covvoeveerierenee | e 2,342,058 | oo | e | e | et | cessnenienes 0 | cereeererineeeriesinees | cerrerienieeess s | s 47,777
3625201... . |PLAIN CITY.... .112/29/2005.... | .. ...1,085,075 0 11,215
3625279 . | LOVELAND. 11/28/2006.... ,646,908 0 14,572
3625300... . | FAIRBORN .101/23/2007.... | .. ...1,660,343 0 .16,741
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3625341 ..o ELIDA. ..ot OH.oovveces [ e 08/24/2007..... | coveereererrerirnee | e 1,344,452 | oo | reeieeiseiesissienies | ceriesiessnsiens s | st | e 0
3625422....... ELYRIA ..o OH..ooovvvieees [ i 10/29/2008.... | ...coovvevrivirns | e 3,378,818 | .o | et | e | e | e 0
3625423....... ELYRIA oo OH.ovvveees [ e 10/29/2008.... | oo | s 504,960 [ ..ooveurererererrenineins [ e [ e | s | e 0
3625443... . MARYSVILLE.. .102/18/2010.... | .. 0
. | WADSWORTH.... OH. 03/09/2010.... 0
. | GRANDVIEW HEIGHTS. OH. 10/06/2010.... 0
3625466... . | CINCINNATI .110/12/2010.... 2,994,164 0
3625484.........cnvvreiinn WESTLAKE. ..o 12/27/12010.... | v | e, 3,750,000 | +.vouverrererrrirnesens | e | e | et | ceereenienes 0
3724985.......cooeeii TULSA.....ccoovns (0] CHIRIN YR 03/03/2003.... | ccvvoverererirnrins [ e B3A,T21 | o [ [ e | e | s 0
3725043.......oviei TULSA.....covvs (0] CIRRIN RPN 11/2412003.... | ..o | s 2,867,705 | ..oooverrereereniieesens | rerereesessnesiesienesees | e | et | cesseenienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 21,501 | oo | v | e 0
3725098.......ccmevirrieiinas EDMOND......ccoccorvmimriererneeieeieens (0] CHIRIIN YN 09/29/2004.... | cevoovevererreriraee | e BLA5,566 | ..eouverrircirenineirens | rerereeiesiesesinsiees | e | eersees et | ceseeeesienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 22,153 | covererneinneineieins | seeerissienssieennes | e 0
3725234 EDOMOND (0] CIRIN RPN 04/2712008.... | covoovreerierirene | o 1,544,715 | oo | et | veriesssesssssssessessis | s | s 0 | e | ceereerer s | s 9,838 | ovevrereerrrinrnerienes | et | s 0
3725268.......ccovviriiiiin OKLAHOMA CITY....cvvrrirrircirnnens (0] CHRIN YN 09/28/2008.... | coveovverreeriane | e 141,595 [ oo | e | eeriesssessssissessesies | s | e 0
3725282... . | OKLAHOMA CITY... | T1/30/2008.... [ oo | e 3,189,086 | ......covvrerrrirriiciis 0
3825076 . | PORTLAND. 05/27/2004.... 555,828 0
3825259 . |HILLSBORO 08/22/2006.... 0
3825260... . | TUALATIN... .| 08/29/2006.... | .. 0
3825455.......cccnieriiin SPRINGFIELD.....c.ovverreririiricriens OR..oovvveees [ e 07/01/2010.... | coveerveerirerirene | e 2,449,826 | ... | e | e | e | ceererienes (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 30,923 | oo | s | e 0
3924978.......cocovvierrinii CONNELLSVILLE: PA oo 01/27/2003.... | covevevreerrerireee | e 1,196,446 | ..o | et | eeriesisessnsisessenis | s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 18,455 | oo | reeiseiseniesseesienines | e 0
3925016.......cererrnrirerinns CECIL TOWNSHIP PA. oo [ 08/06/2003.... | coveevrererererernee | e 284,872 | oo | e | e | e | e 0 | oot | ceereriereeessr s | s AB,647 | ..o [ e | e 0
3925017 ..o WHITPAIN TWP PA. oo | e 08/14/2003.... | coovvevrerrreeies | ceveireireieiene 1,254,265 | cooevievcieeisieieeienns [ et eisisnieies | e sesssnns | esessssssesessssssessenes | seesesinsenes 0 [ oorrrierereeeeeieiens | e eienes | e einienins 16,518 | oveeeieeieeieeeieiieies | et | e 0
3925018......overrririnerinns WHITEMARSH TWP, PA. oo e 08/14/2003.... | covooeveerirerernee | v 2,321,226 | oo | e | e | et | seeserienes 0 | oot | ceerenieee et | e 30,566 | covvurerrereerrrinerienes | cevreriserieniesieennns | e 0
3925070....c.ccoriieriiiinns QUAKERTOWN PA. oo | e 04/30/2004.... | ceovoevereerrerns | e 800,076 | .ovevieiieriiieieiiiiieins | creeieiiesisneeeseies | e | s | e 0 [ e | e | e 18,762
3925343... . | PHILADELPHIA .| 08/30/2007.... 2,595,426 0 9,003
. | WASHINGTON 11/26/2008.... 3,671,070 0 17,331
. |[LEXINGTON... 01/14/2008.... ,002,503 0 12,970
4124977.... . | CHARLESTON.... .101/16/2003.... | .. ...3,505,031 0 37,947
4125152, NORTH CHARLESTON........c.covuvvnnee SO DR 06/29/2005.... | covooeveerierirnne | e 7,200,326 | ..oooverrireerenineinens | cererserissnessenissinees | e | et | ceesenenienes 0 | cererererineierieninees | cerrerienise s | s 65,403
412531 e CHARLESTON.......coovvvririrreinrinninns SO R 03/28/2007..... [ ovorrvereririrerins [ v 8,076,087 [ ..eveereiirrieierieinies | e | e | e | arenerenens 0 e | e | e 71,140
4125407 ..o PAWLEYS ISLAND........coevmervrnrrnns (SO B 06/16/2008..... | coveoevrerrerirnee | e 8,625,784 | ....ouvvrrirrererineiriens | rerereeiesseneninninees | e | et | cessenenienes 0 | cereeereeineierseninees | ceerens s | e 53,141
4125438......ooin SUMMERVILLE.........ccoverrireiriranns [ G B 10/09/2009.... | covovverrrrereis | e 2,878,954 | ..o | e | e | et | cereeeeenens 0 [ e | e | e 29,378
4125480.......cccrerriinns CHARLESTON......cconrvrrrinrrrerirnes (SO DR 12/14/12010.... | coovvervrrcrrere | s 900,000 [ .oouveurerrererreninneenns [ e [ e | s | s (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 9,107
4324986..........covvrrne SEVIERVILLE.........oovivviiriierirriinnne TN e 03/21/2003... [ oovovveviirirerins [ v T12,318 [ e [ [ e | e | e 0 e | e | e 14,344
4325007 KINGSPORT.......... L1\ D 05/30/2003.... | covvorererererneerens [ v TT1,535 [ oo e [ ceeeeessssissessesss | s | onessssinns 0 | cereeereeineierieninees | ceerrens s ensenes | e 20,333
4325031....... MEMPHIS.......ooovririeeeeeae TN .109/30/2003.... 591,386 0 14,761
4325056 . | FARRAGUT. 02/23/2004.... ...1,529,766 0 ..19,062
4325078... .| BRISTOL .|TN .| 06/04/2004.... | .. ...1,635,171 0 36,381
4325160....... MEMPHIS.......coooerieririeinnsrinniis L1\ D 08/04/2005.... | covoovveerierirnne | cereririeirieninns 182,514 | oo | reniesiseesesisssiesies | eerisessessssissessesss | sesssessessssessnsins | s 0 | oerirereeireierieninees | cerreeres s | e T899 | covoreieerrineieniienes | seriesrnesenissessninnes | e 0
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4325217 .o FARRAGUT.....ooorvririinriseieni L1\ U D 03/01/2008.... | ccvoveverrerrerrans [ e 859,915 | ..o [ e [ e | s | s 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e 8,569 | .ovuurerciierinnienienis | serieeiesesreeninnns | e 0
4325254....... KISSIMMEE Pl e 07/07/2005.... | covoovvveerirerirene | e 1,550,432 [ ..o | e | e | e | i 0 | e | e s | s B,779 | covorevereirinnrreriienes | seviesinesiesisresnsinnns | e 0
4325350.......ccmeerrrieiinns LAVERGNE.........coosterreierierierinnns L1\ P D 10/09/2007..... | ..ocereerrriners | cerererierineens 1,558,172 [ oreeeieiierieeineeins | eeeeieeiseesesissssesses | eoeresesssessssessesssssins | sronsessssesssssssessnsins | oneesnsinns 0 | e rierieees | cereeeees e esennsenes | s 8,263
4424979... . |EL PASO . 02/04/2003.... | .. ...1,949,440 0 216,262

. | BOERNE. 02/04/2003.... ,055,261 0 28,742

. | CONROE. 07/10/2008.... ,534,439 0 7,842
4425021... . |HOLLYWOOD PARK.. .| 08/29/2003.... | .. ...1,886,900 0
4425028.........cvverriein SAN ANTONIO.....cvvervirirerireereens L. ST B 09/30/2003.... | coveeeveerierirene [ e 5,880,471 | oooeieeriirerenineiiiens | revereriessinesiesiesssees | eeesenisee s | eersene s | ceereenienes 0 [ e | e [ L2881 | i | v | e 0
4425029.......ccieiis EL PASO......oiiiimiiiineeinneseiisiis L ST B 09/30/2003.... | covvoeevererirncians [ e BB3,182 | ..vvueircereieiieiiees | eerieeieesiesiseieninns | et | eeriee et | cereieenienes 0 [ eerereernrrnninenenieees | ceneeensensseesnensnseensenes [ reeresseeenennens 16,719 | i | seriesineissssseninnes | e 0
4425033.......ceeii EL PASO.....coviviriieiiniieinerinsinns L. ST D 10/08/2003... | ..o | e 4,301,300 | oo | s | s | s | e 0 [ e | cerrenieneseesensnnnenenes | eerennenennnen 108,090 | it | v | e 0
4425036....... AUSTIN. .o L. ST D 10/24/12003.... | ..oovovrverreris | s 395,243 | ..o [ [ s | s | s 0 | eereeeeeeinesenierieees | sereeesens s | e 6,810 | covovrireirerineinenienes | serreereeseenseeseninnns | e 0
4425049.......cconvvii SAN ANTONIO.....cvverririrerrereens L. ST D 12/30/2003.... | ...coonrvevrirerns | e 4,991,351 | oo [ s | s | s | e 0
4425084..........ooverrinns SAN ANTONIO. ... L. ST B 03/31/2004.... | covooevvrerirerrnes [ e 2,238,819 | cioeoieerieiieiinsinees | et | et | et | cereieeeienes 0
4425075... . | CONROE .| 05/2412004.... | ...oovovererrers | s 812,482 0

. | SAN ANTONIO... 07/22/2004.... 863,998 0

. | GRAND PRAIRIE 09/01/2004.... 0
4425103... . | SAN ANTONIO... .111/03/2004.... | .. 0
4425121 BEE CAVE........coiieirierneiineriens L. ST D 02/07/2005.... | covoovrveerirerirene | e 1,081,619 [ oo [ ererieriseeiesiesniesies | eeerieesseessnessessesses | e | e 0
A425148......o BEE CAVE........ooiiniieiineineiis L. ST B 06/21/2005.... | cvveorvvrerirerirane | e TAT1,248 | o et | s | s | s 0
4425170....cooveeiis LAREDO........vvvverrerierireerseiniris L. ST D 09/16/2005.... | coveovrrerierireee | cererireerininns 3,014,232 | oo | e | e | rert s | cessienienes 0
425173 EL PASO......oviimiirinicinnsseiiniis L. ST B 09/28/2005.... | cvvoovvvrerrirerirene | e 1,865,990 [ ..o | e | eeesiesisessssisssnsss | s | e 0
4425182......oi HOUSTON.......cooermrireinerieerieeienes L. ST D 10/31/2005.... | ..oceoreevrrreris | e, 3,345,105 | oo | e | e | et | cesseenienes 0
4425218 PFLUGERVILLE.........ccosvrrrriririnne TXeovieeeiee e 03/01/2008.... | ..ovvevrerererrerns | erene 953,858 [ ..uviiiiieieiriieirieeis | e | et | e | cererenenens 0 e | s | s 5,896
4425277... .| SAN ANTONIO... .| 11/21/2006.... | .. ...1,5612,063 0 13,465

. |HOUSTON.. 01/17/2007.... ,365,390 0 21,101

. |EL PASO. 03/14/2007.... 2,463,089 0 22,025
4425327 ....... AUSTIN .106/11/2007.... 2,332,963 0 8,868
4425330......cceierrieinns SAN ANTONIO.....cveerrrrirrircerenens L. ST D 06/25/2007..... | covvoevererierenee | ervreeenne 2,831,548 | oo | v | e | et | cessnenienes 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 32,143 | oo | s | e 0
4425391 CLEAR LAKE........ooovvirrernrieieries L, RN IR 04/14/2008.... [ ..ovvvvereririrerins [ v 3,085,639 [ ..vieiereiiirieiciniinies | e | e | e | e 0 [ e | e | e 24724 | oo | e | e 0
4425405.........oovvvinn HOUSTON......cooerrieinerisriieeieees L. ST D 07/10/2008..... | coveeevrerierirnee | e 1445924 | ..o | e | e | e | e 0 | cereeererineeeriesenees | cerreresee s | e 15,507 | evveeeeerierieeerneninns | reeenseesersssssesieninee | eerseneess e 0
44254210 ..o HOUSTON.......oeierieiiieeeieieiene TXeovieeeiee v 10/15/2008... [ ovovverereiereis [ e 848,112 | oo | et | st | et | seieeenenens 0 [ e | e | e 61,241 | oo | e | e 0
4425426..........veeorn HOUSTON......cooeerrineimerisriineeieees L. ST D 11/21/2008.... | ..ceoevrirerns | e A739,438 | oooreocereeiseieiiienins | e | s | s | e 0 | cereeererineierieriees | ceerensene s snsenes | i 35,010 | coveurrrerereernninerienes | seeserisesenseeieesenes | e 0
4425437 ... ALAMO HEIGHTS........ccconvvrvinrirnns L, RN IR 10/06/20009... | ..oovvererrrrereis | e 2,202,281 | oo | e | e | e | seresesenens 0 [ e | e | e 23,619 | oo | e | e 0
4425456..........oeorinn CORPUS CHRISTL...c.ovvvrirrrineinns L. ST D 07/01/2010.... | ceveeevrerierirene [ e 2,083,741 | oo | rereeeisni s | s | et | cerrnenienes 0 | cereeererineeeriesinees | cerrerienieeess s | s 40,556
4425463... . |EL PASO .109/16/2010.... | .. 0 20,945
4425464 .| SAN ANTONIO 10/05/2010.... 0
4425478... . | EL PASO .112/06/2010.... | .. 0
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4525007 ... SALT LAKE COUNTY......ovverrrrrinnns UTeenees e 07/15/2003.... | coveeevrereerirnee [ errreiienrnennn2,235,820 | ciivuiieiiciieiineinienes | cevienissisesssssinensenes | sevsssesnsesssssssessesseses | sesssssssssseessssssnsssnnes | seesessessensssessenennsQ | neriiesiessnsisss s | sesseessess s sssssnsenes | eessssinns 57,888 | covourirrereirrriineiineins | sevrerissiesissiseesnnes | ereesssssssieseens 0
4525097 ......ovveriiriniii WEST VALLEY CITY ..o UTcevinens e 09/29/2004.... | covvovvierreriinne [ v ITIB83 | i | cevieririninninenienes | cevieninesesisnenenienes | s | srsssnnnnnnenennnQ. | e | s | 13,627 | v | e | e 0
4525255.......ccoieirinei SALT LAKE CITY oo UTeenees e 08/07/2008.... | coveocvrerererenee [ errrerrnnnnneee D271 T0T | i | cevesineisenissinensenes | sersesisnessessssessessenes | sessesssnsssessssssssssnnes | seesessessssnssseessenesnsQ | cevinsesnessossissssesseees | sesssesssessesessessssssesssenes | oeeessssnns 59,653

4525328.........oovviriiinns WEST JORDAN ut .|06/19/2007.... | .. 17,861

0
0
0
0
BARRE 08/26/2010.... 0 93,672
. |RICHMOND 04/29/2005.... ,569,974 0 17,454
4725313... .| YORKTOWN VA .1 03/30/2007.... | .. ...3,059,726 0 31,928
4725354........covri DALE CITY ..o VA i | i 10/29/2007.... | ..o | e 1,301,086 [ .o e [ s | s | s L0 ) OO [ 10,715
4725378......voiiriei NORFOLK......ccoooeviriiiiinrinriiciiins VA | 01/30/2008.... | coooovveerierirnns [ e T,T33,837 | i | e | v | e | e 0 o | e [ 40,408
4725402.........oovvrriiinns ASHLAND........ccoooovmimrinriiniinciens VA i | v 06/23/2008.... | coooovveervnriens [ o 2,869,231 | ..o | e | e | e | s 0 | oo | e [ 14,679
4725407 ... CHESTER......ccooiiiiiiiincinnicci VA i | 07/29/2008.... | ccooovveeireriens [ e 5,922,126 | oo | o | s | s | s 0 | oo e [ i 37,029
4725453..........orvi ALEXANDRIA..........cooovvirnrinniiniinns VA i | i 06/22/2010.... | covooevveerierinns [ e, 115,549 | i | s | | s | s LV [OOSR (PSRRI [ 82,159
4825004..........oovverines VANCOUVER......... WA oo | e 06/30/2003.... | coooovvecrieriens [ ervrrienienne 1,555,820 | ot | s | s | s | s 0 | e e [ i 20,536
4825342... .| TACOMA........ .| 08/30/2007.... | .. 0 ..11,638
.| SNOHOMISH 05/28/2010.... 0 .46,744
.| CHARLESTON... 05/04/2004.... 0 64,886
4925347 ... . |LEWISBURG........ ceveens | 09/20/2007... 2,070,394 0 29,080
5024991.......oviinis TWO RIVERS oo [ Wi e 03/31/2008.... | ccovovvvrrerriins [ e 978,727 | oo [ [ [ s | 0 | oo | e | 100,316
5025072......ccemrinineiinns OSHKOSH......c.ooviiiiirinniniineis Wi e 05/04/2004.... | coooovveerverans [ e 3,025,188 | ....ooiviriiriiiiinniieis | et | s | s | e 0 | oo e [ i 21,915
5025077 WAUWATOSA Wi o 06/03/2004.... | .oooovveeiiniians [ o 1,002,002 | ..o e [ | s | s 0 | oo e [ 8,513
5025087 ... OSHKOSH......c.ooviiiiirinriiniiniies Wi e 08/11/2004.... | covoovveererrans [ e AAAT 564 | ..o [ s | s | s | e 0 [ oo | e [ i 51,305
5025104........conrvirininns MARSHFIELD Wi o 11/04/2004... | ..o | e, 5,634,552 | ..o | e | s | e | o 0 | o | e [ 41,994
5025122......cemririiiiins HARTLAND.......oovviiiirinniniins Wi e 02/15/2005.... | covoovvveerierirane [ e TA40,871 [ oo e | e | s | 0 et | e [ s 10,459
5025176... . |PEWAUKEE TWP.........cccooovmrinninns Wi .1 09/30/2005.... 994,386 0 .19,107
. | PEWAUKEE . Wi 02/09/2006.... ...1,072,554 0 13,276
. |MADISON Wi 12/28/2006.... 2,397,922 0 7,158
5325172... .| 09/23/2005.... 2,503,489 0 73,991
5325336........c.ccevveeeiinrees |[MT PLEASANT ..o [ SCiiiis [ 08/03/2007..... | covoovveeivenirans [ e 2,027,217 | oo | e | s | e | o 0 oo e [ 33,574 | oo | s | 0
5325337 ....covvvvvrecrinniens | OMAHA e [NEo 08/03/2007.... | covvovvererireriens [ v 2,551,711 | s | e | e | e | e 0 | o | e | e 29,779 | oo | crvnerissiesesnninnes | e 0
5325360........ccc0cciiiniinns DETROIT. ..o M. [ 12/06/2007.... | oo | o, 9,080,141 | ..o | | | | o 0 o | | s 136,373 | oo [ | 0
0299999. Total - Mortgages With Partial REPaYMENtS.........cccuiis o snsssnsnnes | ooneisnssnens 880,039,148 0. 1,372 .0 [( 1,372 | i 0 | oo [ 11,719,378 [ oo, 0 o 0 0

0599999. Total MOMGAGES.........c...ovviriiiiiiiiicienisniiinins i sssssssnsses | covnsiannisand 882,920,374 0]... 1,372 .0 [\ - 1,372 0]. 2,807,520 | ..o 14,526,898 | ......ccccovvviirinnnn. 0| 0 0
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

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

2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. States, Territories and Pc ion
372546 AN 1| GEORGE WASHINGTON 4.452% 09/15/21.......cvvveumereenmesreeseessssseessssssesssssssssssssssssssssssssssssssssessessensesss | sevsenseses ...03/24/2011 | Barclays Capital Inc 500,000 500,000 1FE
649902 P3 1| THE DORMITORY AUTH OF S 4.554% 02/15/21........cerveveerrieireerrrieeesisensssesssessssssessssssssssssssssessssssnns | sesssneees ...01/24/2011 | Stifel Nicolau 984,450 1,000,000 20,493 | 1FE
70914P PG 1| PENNSYLVANIA (COMMONWEA 4.750% 07/15/22.....00ciiitiivriniiniisssssssissssssissssssssssssssssssssssssssssssssssssssssnes | sessesenes ...01/26/2011 | Stifel Nicolaus 3,500,000 3,500,000 17,549 [1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 4,984,450 5,000,000 38,042 |.......... XXX v
Bonds - U.S. Special Revenue and Special A t
31392D  J7 8| FNMA 2002-W5 A11 8.750% 03/25/32........covourmrrvrerreeriorneesissessessssesssssssssssssssesssssssesssssssessssssnssssssssssssses | coseesseses ...01/01/2011 | Interest Capitalization 148,681 148,681 1
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32......c0vuumueiiriesssesisssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sesseseres ...03/01/2011 | Interest Capitalization 430,488 430,488 1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 579,169 579,169 (V)] YO0 S
Bonds - Industrial and Miscell IS
059567 AA 7|BANC OF AMERICA FUNDING 4.000% 08/25/36 ....02/24/2011 | Bank of America 3,850,717 3,872,500 1FE
123168 AA 4|BUSH TRUCK LEASING LLC 5.000% 09/25/18, ....03/04/2011 | BB&T Capital Markets 1,995,280 2,000,000 2,778 |1FE
125634 AA 3| CLI FUNDING LLC 2011-1A 4.500% 03/18/26...........covveummerremmmeereessmersesissesessssssssssssesssssssssssssssessssssnsssssses | sevsessnee ...03/15/2011 | Wells Fargo Securities 1,500,000 1,500,000 1FE
12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32.......ccmmrrrvvveceimmmmmnseneseeeesmssssssnsssssssssssssssssssssssssssssssssssnes | seeessnnnns ...03/01/2011 | Interest Capitalization 56,187 56,187 12*
140725 AE 2| CAPTEC GRANTOR TRUST 20 8.155% 06/25/14..........cvveeumrreeemrereeisseeresisessessssesssssssessssssesssssssesssssnns | sevsessnnee ...03/01/2011 | Interest Capitalization 1,344 1,344 6FE
17310A AG 1|CITICORP MTGE SECURITIE 5.750% 04/25/36 ...03/22/2011 | KGS - Alpha Capital 1,088,394 1,080,963 4,144 |12
23336E AC 0|DTAUTO OWNER TRUST 201 3.050% 08/15/15. ..02/02/2011|UB S 2,499,703 2,500,000 1FE
24702R AQ 4 |DELL INC 4.625% 04/01/21 ...03/28/2011 | Deutsche Bank Securities 2,488,525 2,500,000 1FE
263534 CE 7|E|DUPONT DE NEMOURS 4.250% 04/01/21.......cvvviemrrriermrenrisnssssssseesssssssesssssssessssssnsssssssesssssssssssssnns. | sesseseres ...03/24/2011 | Mitsubishi UFJ Securities 997,730 1,000,000 472 [1FE
36187X AD 8| GMAC MTGE SERVICER ADV  3.720% 03/15/23.........cccoourmmmeerrrrveeemmmmmnnnriesssieesssissssessssssssssssassssssssssssssns | cossssseees ...03/11/2011 | Barclays Capital Inc 2,499,972 2,500,000 1FE
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35............ccvvvermmereesmmerreismnersessmsessessssessssssnessssssnessssssnsseses | sesseneees ....03/08/2011 | KGS - Alpha Capital 1,568,149 1,556,475 2,162 (1Z*
39153V AZ 7| GREAT AMERICA LEASING R 3.380% 02/15/18 ...02/16/2011 | Wells Fargo Securities. 999,928 1,000,000 1FE
54600# AC 1|LOUIS DREYFUS CORP SERI 6.070% 12/17/13 ...12/17/2010 | Tax Free Exchange 7,000,000 7,000,000 2z
58155Q AD 5| MCKESSON CORP 4.750% 03/01/21......ccirrivivieemmisniesssisecssisisseessssssssssssssssssssssssssssssssesssssssssssssssnssens | soseesssens ....02/24/2011 | Various 1,509,265 1,500,000 132 | 1FE
585055 AV 8| MEDTRONIC INC 4.125% 03/15/21......cccvveurerrerierressmneressissesesssssessssssessssssssssssssssessssssssssssssesssssnssssssses | sevsenenes ...03/24/2011 | Bank of America 997,400 1,000,000 1,604 | 1FE
68619A BK 2| ORIGIN MANUFACTURED HOU 5.410% 06/15/36..........cvvermmmrreermmnsressmessesssssssesssessesssssssssssssssssssssssssssnes | sessseres ....02/11/2011 | Jeffries & Co. 2,047,500 2,000,000 4,508 | 1FE
69138V AB 7| OXBOW RESOURCES LLC 201 4.969% 05/01/36. ...03/25/2011 | Barclays Capital Inc 999,956 1,000,000 1FE
71709* AA  3|PHHOLDING LLC 7.000% 12/31/12 ..03/30/2011 | No Broker. 100,581 5
71709* AA 3| PHHOLDING LLC 7.000% 12/31/12. ...03/31/2011 | Interest Capitalization 3,769 3,769 5
74930E AM 1 |RBSSP RESECURITIZATION 4.000% 06/27/32.......cccmmmmmvvrveeessmsssnnnssssssssssssssssssssssssssssssssssssssssssssssssssssseess | sossssseees ...02/15/2011 | RBS Securities Corp 3,523,745 3,495,346 10,486 |1FE
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 0B/20/18..........cmuervvmmmerrismeniessseessssssesssssssessssssesssssssessssssnssssssnns. | oneesseses ...03/16/2011 | Deutsche Bank Securities 1,499,849 1,500,000 1FE
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.......cvccumrreerrmmrreesmmnessssssessesssssssssssssssssssssssssssssssssssnsssses | sessssenes ...03/17/2011 | Amherst Securities 996,250 1,000,000 2,79 (1Z*
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26 ...01/14/2011 | Wells Fargo Securities 2,500,000 2,500,000 1FE
883556 AX 0| THERMO FISHER SCIENTIFI 4.500% 03/01/21 ..02/14/2011 | Barclays Capital Inc 496,765 500,000 1FE
94982C AF  5|WELLS FARGO MB TRST 200 2.745% 01/25/35 ...01/24/2011 | Stone & Youngberg LLC 2,934,375 3,000,000 5942 (1Z*
05070F  A* 1| AUCKLAND INTERNATIONAL 4.420% 02/15/21 Fns ...02/15/2011 | Commonwealth Bank 4,000,000 4,000,000 12
21238A AJ 6 |CONTROLADORA COMERCIAL 7.000% 06/30/18 | S~ ...01/11/2011 | Tax Free Exchange 2,500,000 3,095,000 3FE
21685W BT 3 | RABOBANK NEDERLAND 4.500% 01/11/21 ...03/03/2011 | Morgan Stanley & Co. 1,993,440 2,000,000 14,250 [1FE
80105N AG 0 [SANOFI-AVENTIS 4.000% 03/29/21 ..03/24/2011 | Bank of America 3,950,000 4,000,000 1FE
87938W AP 8| TELEFONICA EMISIONES SA 5.462% 02/16/21 ....02/08/2011 | Citicorp Securities. 998,745 1,000,000 2FE
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

G0754# AD 9| BABCOCK INTL GROUP PLC 5.640% 03/17/21 | | S | ...03/17/2011 | Bank of America Merrill Lynch 4,000,000 4,000,000 2z
3899999. Total - Bonds - Industrial & Miscellaneous 61,496,988 62,262,165 49,272 | ... YOS S—
8399997. Total - Bonds - Part 3 67,060,607 67,841,334 87,314 |....c..... LSS S
8399999. Total - Bonds 67,060,607 67,841,334 87,314 | ... YIS —
Common Stocks - Industrial and Miscell;

026874 15 6| AMERICAN INTERNATIONAL I | ...01/20/2011 |Spin Off. 3.000 37 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous. 37 XXX (I YOS S—
Common Stocks - Parent, Subsidiaries and Affiliates

67741# 10 9| OHIO NATIONAL EQUITIES I | ...02/14/2011 | Capital Contribution 5,000,000 XXX U
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 5,000,000 XXX 0
9799997. Total - Common Stocks - Part 3 5,000,037 XXX 0
9799999. Total - Common Stock: 5,000,037 XXX, 0
9899999. Total - Preferred and Common Stocks 5,000,037 XXX 0
9999999. Total - Bonds, Preferred and Common Stock 72,060,644 XXX 87,314

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.



Statement as of March 31, 2011 of the OH'O NATIONAL LlFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
152383 AA 3| CENT AMER BK FOR ECON | 10.375% 02/01/14..... | ..... 02/01/2011| VAIOUS.......vvvvereereereiserieeirnens | eeressessesssesessensns | ceseesinees 180,475 | covvvvs 180,475 | coovvvennee 180,475 | coovvvrne 180,475 | oo [ e (V1 IO IS 180,475 | covovvervvrernens [ e [ e 0| e 9,362 |02/01/2014(1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 03/01/2011] Paydown.........ceerevereererenernenins | vever ..370 . 370 .367 |.. 368 | oo [ e 2 2 | e | e 370 [ o [ [ e (U I 5 | 11/15/2016(1...........
36235* AB 7| CANTON LEASE FINANCE TR 4.730% 06/15/30.... |..... 03/15/2011| Redemption ~ 100.0000............ | covereevrrrmerrrerireee | cerverirneenns 60,000 | ..cooverenen 60,000 | ..oovrrnnens 60,000 | ..cocvvrnens 60,000 | .oooverrireirens | e (VI TR ISV 60,000 | .oovveerierine [ e [ e 0 | e 478 |06/15/2030( 1Z........
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ..ce 02/10/2011| Redemption  100.0000.........c0. [ covveennreerernmenmninns | crvverinnns 117,673 | v M7,673 | v M7,673 | i AT AT [ PR (] [T [P ARG [N SRR [P 0] . e 1,763 | 08/10/2018]1...........
0599999. Total - BONdS = U.S. GOVEIMMENL. .....reuuiiuieieietiseisssissers ettt 358,518 358,518 358,515 358,516 [ 2 0 2 0 358,518 0 (V)] [P 0] . 11,608 | ...... XXX. XXX.
Bonds - U.S. States, Territories and P ion
677555 RT 3| STATE OF OHIO SERIES 19 7.540% 06/01/13........ | ..... 03/01/2011| Redemption ~ 100.0000............ | cevverreveerrrerernennns | verrereennns65,000 | coviiirrrn.65,000 | covirrrn65,000 | oociiereen85,000 | oceveeriisiis | e 06/01/2013| 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20....... |..... 03/01/2011| Redemption  100.0000... 0 06/01/2020| 1FE......
677555 UW 2| STATE OF OHIO OHIO 7.050% 03/01/17... e 03/01/2011] Redemption  100.0000... 1 1 03/01/2017| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions. .195,000 1 0 1 0] . 195,000 | oo |0 0] 003,801 XXX... [.XXX
Bonds - U.S. Special R ue and Special A
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31.........ovvervevrivincns [ v 03/01/2011] Paydown.........cceevereererenerrerins | veves 294,871 294,871 297,385 294,953 | ..o | v (82) (82) 294,871 02/15/2031| 1...........
313390 7A O |FHLMC 2417 KZ 6.000% 02/15/32.......cccmvvemerrnres | veres 03/01/2011| PAYAOWN........couvrnieieaeiierirerins | eereeerseniesissenins | cvverinnns 726,986 | ............ 726,986 | ............ 711,449 | ............ AT T IO I 8,308 | oo | e 8,308 | .coverieriieinn | s 726,986 02/15/2032| 1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31.......ccovereererncenes | conee 03/01/2011] Paydown.........cceevereererenernerins | vever 389,341 389,341 390,965 389,114 228 [ oo | e 228 389,341 08/15/2031| 1...........
313390M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31......ccoevvvrirvcrs | oo 03/01/2011| Paydown.......c..ccoevrerveererieirians [ s 934,160 934,160 | ............ 882,592 913,318 | .o | s 20,842 | .o | e 20,842 934,160 12/15/2031(1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32......cccvvverererneerrins | cever 03/01/2011] PaYAOWN.......coorvvreerrenirnerienins | reeerseisersenieninee | oveiins 1,605,260 | ......... 1,605,260 | ......... 1,475,527 | ......... 1,545,396 [ ...coovvvrvrincins | e 59,864 | ..ovvvrvrrriinns | e 59,864 | ...oovvverrerns | e 1,605,260 01/15/2032| 1...........
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32........cccovvemvvnnees | e 03/01/2011| PaYAOWN........coueiriviireiierirenins | eereeerseesissessenins | cvverienns 794,043 | ............ 794,043 | ........... 766,351 | ...cooouce. 780,388 | ..oovvcrverinees | 013,855 | o | 13,855 | e | s 794,043 04/15/2032| 1...........
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.. 03/01/2011] PAYAOWN.......couvrrrerrrvrienerienins | cevereeissrenerieniene | cerenesneenns 97,083 | oo 97,083 | ..ovvvrrnen 87,845 | ....cooonce. 94,521 | oo | w2562 | s [ 2,562 | | e 97,083 11/15/20231..
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29.. .103/01/2011| Paydown. 281,026 281,026 266,675 276,216 281,026 01/15/2029|1..
31337 HS  5|FHLMC 2125 JZ 6.000% 02/15/29 .103/01/2011| Paydown. ...463,529 463,529 ...444,092 456,348 ...463,529 02/15/2029] 1..
313401 YH 8|FHLMC 15 POOL# 360005 9.500% 07/01/17.. 03/01/2011| Paydown. 91 | ... 91 89 | ... 89 1 91 07/01/2017|1..
31359D Y9  8|FNMAREMIC 1993-187 L 6.500% 07/25/23............ | ..... 03/01/2011| PAYAOWN........couvermrvrrrerierireens | eereserseniesesnenins | evverinens 104,741 | oo 104,741 | oo 98,752 | wovvvrnee. 103,649 | oo | e 1,092 [ oo | e 1,092 [ [ v 104,741 07/25/2023| 1...........
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ..... 03/01/2011] PAYAOWN........oouvrrrireirniineiieiins | cevereeiinsisniseniene | cerieeinnenns 79,822 | oo, 79,822 | oo, 75,706 | covvverncn. 78,497 | oo | e 1,325 | oo | e 1,325 | oo | i 79,822 11/25/2023(1...........
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24.............. | ... 03/01/2011| PAYAOWN........couvermreernerierireeens | overrerieniesessenins | cveeeiinens 161,308 | covvveree 161,308 | ..ooovveneee 163,747 | oo 158,565 | .cvvuvvvvcrierine | e 2,743 | oo | e 2,743 | oo | s 161,308 02/25/2024|1...........
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25........cccovcvvcverers | cone 03/01/2011| Paydown.......ccovvrevrreeeririrernnies [ v | e 6,430 | .coovrinnand 6,430 [ .o 6,430 | .ooiiinnnnd 6,430 | .o [ 0 e [ e 6,430 12/25/2025|1............
313920 SU  5|FNMA 2001-35 ZG 6.500% 08/25/31........cocoomervrererne [ e 03/01/2011| PAYAOWN........couerrrrererierireens | oeresensenissessennns | evveriinens 101,301 | v 101,301 | v 97,952 | oo 99,715 | oo | e 1,886 [ .oouevveeereriiens | cerrerinns 1,886 [ .oovvervriveine | v 101,301 08/25/2031| 1...........
31392D  J7  8|FNMA 2002-W5 A11 6.750% 03/25/32.......cccvvreverns [ vorns 03/01/2011| PaydOWN........coovvvvreririreriirrirens [ corereniernisssiennnes | crvveeenens 491,931 | oo 491,931 | oo 486,899 | ............ 484,004 | ..o | e 5,115 [ oo | e 5,115 | oo [ v 491,931 03/25/20321...........
31392E H6  0|FNMA 2002-69 Z 5.500% 10/25/32........cccvvermvvirnens [ v 03/01/2011] Paydown.........ccoevemeererenersennns | veves 503,596 | .....ouc.. 503,596 | .....coo... 480,562 | ............ 493515 | .o 503,596 10/25/2032[1...........
31392K HM 1| FHLMC 2445 0Z 6.500% 05/15/32... 03/01/2011| Paydown. 597,229 597,229 585,880 592,269 597,229 05/15/2032|1..
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32 .103/01/2011| Paydown. ..121,516 121,516 ..117,228 119,750 ..121,516 06/15/2032| 1..
31392M U5 9|FHLMC 2463 ZB 6.500% 06/15/32... 03/01/2011| Paydown. 284,803 284,803 282,971 283,634 284,803 06/15/2032| 1..
31392P HP 3| FHLMC 2459 LZ 6.500% 06/15/32..........ccomvvemerneres [ v 03/01/2011] PaYAOWN.......ccorvrrrereirerirnerrenins | cevererissinerieninee | cerenisneenns 53,990 | .coorverrnn 53,990 | ccovrrrnens 51,713 | s 53,260 | ..ocveerenerinns | e T30 | i [ e 730 | | e 53,990 06/15/2032| 1...........
31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32......ccocvvvrrvvrernrnns | cor 03/01/2011| PaydOWN........cvvurvrvreririrerinirirens [ overeniersnsssiennnes | crvveennens 448,586 | ............ 448,586 | .......... 412,345 | ............ 437136 | o | e 11450 | i | e 11,450 | | 448,586 07/15/20321...........
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32.......ccmvvemerreres | cever 03/01/2011] PaYAOWN.......oouvvrrirerrnrererrerins | cevereeissisessesinee | oneinns 1,088,078 | ......... 1,088,078 | ......... 1,048,442 | ......... 1,069,665 | ...ccooveerernere | coeren 18,412 [ o | e 18,412 | | e 1,088,078 07/15/2032| 1...........
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........ccccovurererermerines | veres 03/01/2011] PaYAOWN........covrerririveerierirerins | covrvenerienienisnniins | cveeriinens 782,200 | ............ 782,200 | ............ 705,758 | ..cvoonce. 749,367 | oo | 000 32,833 | oo | 00000 32,833 | o | v 782,200 08/15/2032| 1...........
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313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32........cccovurererermivnes | vever 03/01/2011] Paydown.........cceverrerevenrirenine | veves 341,126 341,126 328,671 336,482 | ..ovverrriiins | e 4,643 | oo | e 4,643 349,126 | oo [ | s 0| et 3,220 |09/15/2032(1...........
313920  JL  9|FHLMC 2499 VZ 6.000% 09/15/32........ccomvrvrerrrnris | cener 03/01/2011] PAYAOWN.......oouvvrrirerrrrenerrenins | ceeerseisessessesinnee | oneenns 1,903,432 | ......... 1,903,432 | ......... 1,869,698 | ......... 1,892,449 | ..o | 0000 10,982 [ oo [ 010,982 [ oo | e 1,903,432 09/15/2032| 1...........
31392W DL 1|FHLMC 2514 ZA 5.500% 10/15/32.........occevvvrrvrirncns [ v 03/01/2011] PaYAOWN........oorverirrremirierierins | ceverreisnrienienernee | oveeine 2,104,003 | ......... 2,104,003 2,000,576 2,065,020 | ..oovvrverirerrne | v0rren38,983 [ i | 038,983 | i | s 2,104,003 10/15/2032[1...........
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32.......covvverereneernnns [ o 03/01/2011| PAYAOWN........courvrmrvreneirerireeens | eeresersenssesissenins | cvverienens 877,590 | ..ot 877,590 838,167 861,244 877,590 10/15/2032[1...........
31392W Q6  0|FHLMC 2518 PE 5.500% 04/15/31........cccnvvvmmrvernns [ e 03/01/2011| Paydown.... 273,264 273,264 272,667 272,678 273,264 04/15/2031|1...
31393A VK 0|FNMA 2003-30 HY 5.500% 04/25/33.........cccovcrvrmrens | o 03/01/2011| Paydown 329,354 329,354 312,166 322,999 329,354 04/25/2033|1...
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........cccovvenee | vonee 03/01/2011] PAYAOWN........comererreeirierirenens | coreenernersenereeenes | seveseesneninns 3,310 | oo 3,310 | o 3,330 | covrrerir 3,329 | ) R [P 3,310 01/01/2020| 1...
38373M  2F 6| GNMA 2008-80 IO 1.439% 04/16/50...........coovvrereres | cerer 03/01/2011] Paydown.........cccevereerereneeseinns | veves ) 04/16/2050| 1...........
38373M  3S 7 |GNMA 2008-86 IO 0.884% 10/16/48........cccovcvrerrne | cever 03/01/2011] Paydown.........cceevereererenerrerins | veves ) 10/16/2048|1...........
38373M 7D 6| GNMA 2009-37 10 2.014% 05/16/49.........cocovvrereuns [ e 03/01/2011| Paydown ) 05/16/2049| 1...........
38373M  J2 7 |GNMA 2007-52 A 4.054% 01/16/48........cocoorevervrcrnens | ceves 03/01/2011| Paydown.... 298,101 | .0 100,071 | 100,029 | | o (1,928) | ... 1 01/16/2048 1...
38373M  PK 0 |GNMA 2005-32 B 4.385% 08/16/30.........ccccrvverreererns | cenes 03/01/2011| Paydown.... 1,232,097 ,232,097 1,257,055 [ .ovvoreiiciiienes | cvv (24,958) | ... ). 1,232,097 08/16/2030| 1...
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32.........ccccomvvenuns | v 03/01/2011] Paydown.........cceevereererenerrerins | veves 500,314 500,314 519,545 507,032 [ .ovvreererenens | e (6,718) ) 500,314 01/20/2031| 1...........
38373Y D5 0|GNMA 2003-4 MD 5.500% 01/20/32........ccrvvermevennees | o 03/01/2011] Paydown.........ccceverreernereneenenins | cenes 210,467 210,467 210,598 209,944 523 210,467 08/20/2012| 1...........
38374B 4L 4| GNMA 2003-77 TH 5.000% 07/16/32........ccceevrrmeres [ o 03/01/2011] Paydown.........cceevereererenernerins | vever 340,006 340,006 336,872 339,068 | ...oovvrcrireririens | cerrerienns 939 [ e | e 939 340,006 07/16/2032| 1...........
38374B  JT 1| GNMA 2003-59 D 3.654% 10/16/27.......ovvorevenvrrnres [ o 03/01/2011| PAYAOWN........oouririviireiierirerins | erveeeiiesiesisennins | cveesinenns 409,208 | ............ 409,208 | ............ 419,950 | .....co.... 419,510 | .ooveverieis | s (10,302) [ .oovvvveerceriees | e (10,302) [ .ovcvvveverviins | cvverriran 409,208 10/16/2027(1...........
38374G  5F 5| GNMA 2004-43 A 2.822% 12/16/19......cvevvrrrvrrrneres | conne 03/01/2011| Paydown.... 626,226 ..626,226 631,730 631,104 | .ovorvereiiens | e (CX74:) 1 [ I (4,878) [ ..o 12/16/2019
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35...........coccoervrcnnres | covee 03/01/2011| Paydown.... 34,418 34418 | 34,461 | oo KLY A RIS ISR (40) (40) 03/16/2035
48730P AB 6 |KEENAN DEV ASSOC OF TN 8.000% 07/15/28..... |..... 01/15/2011] VarOUS. .....ooueverererrerceieriserinenes | veves 200,000 200,000 200,000 200,000 | .ooovererirererens | s 0 200,000 07/15/2028
911551 AA  7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... | ..... 03/01/2011] VAMHOUS. ......oovvvereerissiiisnissiiinnes | oovessnssssissisisnsiene | cernseensenas 21,438 | oo 21,438 | e 21438 | v, 21,438 | oo [ (] IR [P 21,438 05/01/2032|1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSIMENL..............rveeiriiiesiiesiieseiesisssisssssessssss s s ssssssssssssssssssssens | svsens 19,916,275 | ....... 19,916,275 | ....... 19,483,386 | ....... 19,869,125 [ ..oovovivinnnad 0] . 44,393 | oo, [V I 44,393 | oo 0. 19,916,275 | o0 [0 | 01,192,091 . XXX... |.XXX...
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 ] ..... 03/01/2011| Paydown 259,361 259,361 248,348 255,700 259,361 06/25/2033| 1Z*.......
000780 LC  8|ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 03/01/2011| PAYAOWN........couriririinriierirenins | ervereeiseniesiseenins | cveeerienns 191,641 | v 191,641 | oo 192,959 | oo 192,401 | oo [ e (780) | s | eevvreireenad(7680) | e | s 191,641 07/25/2018| 1Z*.......
00212P AV 0|ASG RESECURITIZATION TR 5.587% 02/28/37..... |..... 03/01/2011] Paydown.........cceevereererenerrenins | veves 247,361 247,361 242,414 244,857 247,361 02/28/2037| 1Z*.......
004375 AN 1| ACCREDITED MORT LOAN TR 4.980% 10/25/33... | ..... 03/01/2011| PaydOWN........oovvrverreiererineerens [ eeererinsisneenierinnns | cevveeeeiees 79,597 | oo 79,597 | o 60,096 | ...coccoend 62,752 | oo | v 16,845 | oo | e 16,845 | .ooevviiiens | e 79,597 10/25/2033| 1Z*.......
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 03/01/2011| PAYAOWN........couerrrrererierireens | oeresensenissessennns | evveriinens 150,443 | oo 150,443 | ...coevoneee 158,905 | ..ocovvvneee 158,613 | ovvvvvrerreries | e ({0} R I (A {0) | O [ 150,443 11/15/2017| 2FE......
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22..........ocovrnrereren | veree 03/20/2011| Paydown 790,449 790,449 | ............ 720,011 | oo 750,533 [ .o 39,916 | o [ i 39,916 | e | v 790,449 09/20/2022| 2FE......
009344  A* 3| AIR TRUST 1998 1 A-3 8.320% 02/11/13.....ccvvevernes | e 02/11/2011| Redemption  100.0000... 362,081 ..362,081 362,081 362,081 0 362,081 02/11/2013| 4FE......
009344 B@ O|AIR TRUST 1998 2 A-3 8.450% 03/02/13........ccccrves | vonee 03/02/2011| Redemption ~ 100.0000... 524,942 524,942 524,942 524,942 0 524,942 03/02/2013| 4FE......
02146P AA 3| COUNTRYWIDE ALTER LOAN 5.801% 08/25/36.... | ..... 03/01/2011] Paydown.........ccoevereererenerrennns | veves 325,033 325,033 324,526 324,280 | ..oovvvcrverrie | e T84 | s [ s 754 325,033 08/25/2036| 1Z*.......
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. | ..... 03/01/2011| PaydOWN........cvouvvrvreririrerrirrirens [ orerenssersnssseernnes | crvveennnens 198,655 | .coocvucnee 198,655 | ..cvvenne 198,607 | .coovvenene 198,499 | .o | v 156 | o [ e LG U IR 198,655 03/25/2058| 1Z*.......
030616 AF 3| AMERICREDIT PRIME AUTO 5.350% 03/08/16..... |..... 03/08/2011| Paydown..........cccevemeererererrerens | venes 307,443 307,443 317,314 314,236 | .ovevverrerinens | eerreenn(6,794) | v [ i (6,794) 307,443 12/08/2013| 3FE......
03061L AB 9| AMERICREDIT AUTOMOBILE 1.460% 11/06/13.... | ..... 03/06/2011| Paydown.... 918,331 918,331 918,317 918,324 7 918,331 11/06/2013| 1FE......
03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.... | ..... | 03/01/2011| Paydown ..163,133 02/25/2028| 1Z*.......
04626R AA 4| ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 03/01/2011| Redemption ~ 100.0000... ...94,734 0 05/01/2016| 2FE......
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049164 AU 0| ATLAS AIR INC 1999 1A-1 7.200% 01/02/19.. 02/07/2011 100.0000... ..57,722 53,904 10
05529H AB 9 |BCAP LLC TRUST 2006-RR1 5.000% 11/25/36. 03/01/2011 .115,580 13,846 | 114,583 | [ 997 [ v
05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... 03/01/2011] PaYdOWN........coevvrrerrrinrrnerirenins | veverereinersenirenenne | eovveennen 147,509 | i, 147,509 | ..ovveeeee 148,523 | .ooovveen 147,887 | oo [ e, (RUC))
055393 AB  8|BFL FUNDING Il 144A 7.890% 08/15/21.................. 02/15/2011 100.0000.......ccer [ worerereirenisrineiis | cerereeirenns 90,067 | .ovvoerrnee 90,067 | cooovvvrnnens 90,067 | .ovrvererern90,067 [ oo | v P
05606T AA  1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... 03/02/2011| PaYAOWN........couririvaiveirierirenins | ovrveesrienieneneins | cveveriinens 190,777 | v 190,777 | v 190,631 | voevreern 190,626 | cooovecvienns | e 150 | e 1FE......
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. 03/01/2011| PAYAOWN........couevrrrrererierirenins | eerersersenieeissennns | cvverinens 175,695 | .ovvvenees 175,695 | cooovvveneee 173,279 | oo 173,939 | oo | e 1756 | e 1Z%.......
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... 03/01/2011| PaYAOWN........covvermririnerierirnens | evvvrerieniesesenins | creerinens 415,958 | ...ccooons 415,958 | ..oooones 408,939 | ............ 409,702 | ..o | rrerernn8,256 [ i 1Z5.......
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... 03/01/2011| Paydown.........ccoeevrreneirerirens 351,996 351,996 348,917 349,627 | .o | 02,369 | i 351,996
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... 03/01/2011 331,373 331,373 333,029 332,406 331,373
05955R  AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42 .103/01/2011 12,792 13,504 13,501 12,792
123168 AA 4 |BUSH TRUCK LEASING LLC 5.000% 09/25/18.. .103/25/2011 45,173 145,066 45,173
124860 CB  1|C-BASSLLC 1999-3 A 6.629% 01/01/29. 03/01/2011 .12,801 12,565 12,621 12,801
12489W GE  8|C-BASS 2002-CB6 M2F 5.820% 01/25/33................ 03/01/2011] PaYAOWN........corverrerervrienerienins | cevereeissrenerieniene | cerenisneenns 87,883 | ...coen.87,883 | o 84,432 | ..o, 84,432 | ..o | 3851 | [ 3481 | | e 87,883 4zZx......
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35................ 03/01/2011] PAYAOWN........oourvvrrireirrrinnireiins | ceeerseeiseisniienieee | cereeeineenns 95,672 | .ooveerrrn 95,672 | v 95,433 | v 95,406 | ..oocvvereneiinne | cerrerrneni266 | s [ 266 | i | e 95,672 1Z.......
12556N AC 6| CIT EQUIPMENT COLLATERA 6.590% 12/22/14.... 03/20/2011| PAYAOWN........couvvemrerrnerierirenens | ovvernerieniesessenins | creeriinens 176,646 | ............ 176,646 | ........... 182,719 | v 178,311 | evevevvevernee [ rrereene(1,685) | s | v (RICLSIC) | O [ 176,646 1FE......
12557T AC  2|CIT EQUIPMENT COLLATERA 3.070% 08/15/16.... 03/15/2011] PaYOWN........oorvvrrireireiiniireeiins | e 1,217,039 1,217,039 1,234,581 | ......... 1,224,281 [ oo | e (T,283) [ i | v (2% ) N I 1,217,039 1FE......
126193 AB  7|CPS AUTO TRUST 2010-A A 2.890% 03/15/16....... 03/15/2011| PAYAOWN........couvvrmrerrrcrierireeens | overrerieniesessenins | cvveeiinens 774,806 | ............ 774,806 | ............ TT4757 | e TTATOT | e | D | s [ s A5 [ s [ e 774,806
12642M AQ 3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... 03/01/2011| Paydown..........ccceevrrenrirererrens 321,068 321,068 324,680 323,182 | oo | e 2,114) | [ i (2,114) 321,068
12642M EJ  5|CREDIT SUISSE MORT CAPI 4.400% 05/27/36...... 03/01/2011 256,496 256,496 256,817 256,496 | ....cvoerieriiens | e 0 256,496
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35. .1 03/01/2011 ...187,990 187,990 .. 176,475 176,503 ...187,990
12669D 2L 1| COUNTRYWIDE HOME LOANS 5.750% 05/25/33. .103/01/2011 690,289 690,289 692,877 .688,437 690,289
12669D CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32... 03/01/2011| PaydOWN........coovvrvererireriirreens [ orereriversnsneerennnes | crvveinenend 651,901 | ............ 651,901 655,090 652,375 651,901
12669E 4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. 03/01/2011| PAYAOWN........couvermrvrrrerierireens | eereserseniesesnenins | evverinens 102,550 | covvrerees 102,550 | coovvvrnnen 98,832 | .ovvrvrnns 99,118 | oo | w3832 | s [ e 3832 | | v 102,550 1Z5.......
12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. 03/01/2011| Paydown..........ccocvvvrrrerrrirerrinnns 857,667 857,667 855,008 855,150 857,667 1Z%......
12669E  S6 4 |COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. 03/01/2011| Paydown..........ccceverrvenerererercens 221,778 221,778 215,541 219,560 221,778 1Z5.......
12669E ZG 4 |COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. 03/01/2011| PaydOown..........coveierereieierierieies [ eereireienieieieeisnens | e 665,203 | ............ 665,203 663,748 663,266 665,203 1Z%......
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34... 03/01/2011| PAYAOWN........couermrrrrnerierireens | oervssersesiesessenins | evseriinens 819,162 | ............ 819,162 | ............ 794,587 809,888 819,162 1Z5.......
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34... 03/01/2011| PaydOWN........coovvvererirererieinirnns [ overeeierssieeenens 1,319,783 1,319,783 1,295,037 | ......... 1,304,808 | ..covvrvrcrcs | v 14,975 | oo | e 14,975 | oo | e 1,319,783 1Z%......
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... 03/01/2011| Paydown..........cccevvrrenrererireens 332,833 332,833 330,129 330,633 | ..o | e 2,200 | oo | e 2,200 332,833 1Z5.......
12669G C8 2|COUNTRYWIDE HOME LOANS 5.500% 06/25/35... 03/01/2011 88,481 ...88,481 88,660 | ...... 88,426 55 [ e | i 55 | i
140725 AE  2|CAPTEC GRANTOR TRUST 20 8.155% 06/25/14... .103/01/2011 103,606 .103,606 103,606 .103,606 0
152314 PH 7|CENTEX HOME EQUITY LOAN 5.526% 11/25/35... 03/25/2011 L 17,748 117,748 .117,748 117,748 0 117,748
161571 BD  5|CHASE ISSUANCE TRUST 0.411% 04/15/13.......... 02/12/2011] PaYdOWN.......coonvvrrireererinrirnenins | cevereeseeisessneriens 4,000,000 4,000,000 3,786,250 | ......... 3,979,244 | ..o | e 20,756 | oo | e 20,756 | .eovvercrieris | e 4,000,000 1FE......
16162T 2U 9| CHASE MORTGAGE FINANCE 5.000% 03/25/18... 03/01/2011| PaydOWN........cvvurvrvreririrerinirirens [ overeniersnsssiennnes | crvveennens 455,750 | oo 455,750 | .cocconnn 456,034 | ............ 455,421 K72 2 I IR 328 | | e 455,750 1Z%......
171204 AD 2| CHRYSLER FINANCIAL LEAS 1.780% 06/15/11..... 03/15/2011] PaYOWN.......oonrvvrrieireienrirnenins | cevereesesineeiseniens 1,966,905 1,966,905 1,966,899 | ......... 1,966,904 | ...cooovvevrrici | e 1 I TN O 1,966,905 1FE......
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16..........ccvvrnee 03/05/2011] PaYAOWN........courirriiveerierirenins | covvienerienienesnenins | cveverinens 100,909 | ..cvvveree 100,909 | ...coovvveee 100,909 | ..covveneee 100,909 | .ovouvvrierirns | e (V1 ESURORTOONORN ISP 100,909 2
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172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21.............. | ..... 03/01/2011| Paydown. 225,785 221,410 221,903 1Z.......
172973 C7  2|CITICORP MORTGAGE 5.500% 09/25/34.............. | ... 03/01/2011| PaYAOWN.......covvvreirrrenreierieeins | ceerreneinenieninnenens | e 2,447,642 | e 2,447,642 | ......... 2,418,959 1Z.......
17311A  AD 7 |CITICORP MORTGAGE 5.500% 12/25/21.........ccce. | veves 03/01/2011] PaYAOWN.......covvervrcrinrrierienins | cevvenernerienincenee | cvvenernenen 82,897 | o 42,497 | oo 37,823 1Z.......
178779 BV  5|CITYSCAPE HOME EQUITY L 7.910% 05/25/28..... | ..... 01/01/2011] PaYAOWN.......couvvrirrrinriinerieeins | ceeerneinersenineenes | eennernneenn 38,411 | i 38,411 | e, 38,399 1Z5.......
20763# DU 2| CONNECTICUT NATL BANK 9.430% 03/26/14....... | ..... 03/26/2011| Redemption ~ 100.0000............ | ceverrvevrrverirerrene | wverrnnn 464,225 | i, 464,225 | ........... 464,225 2
20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ..... 03/01/2011| Paydown..........ccoevverenrercrireens [ I
21075W BA 2| CONTI MTGE HOME EQUITY 8.700% 06/15/25...... | ..... 03/01/2011| Paydown..........ccceeeervenerierereens 1Z5.......
21075W  BX 2 |CONTI MTGE HOME EQUITY 6.845% 03/15/27...... | ..... 03/01/2011| Paydown.........ccoeevrreneirerirens
21075W CJ 2| CONTI MTGE HOME EQUITY 7.000% 03/15/27.... 03/01/2011| Paydown.
21075W ER 2| CONTI MTGE HOME EQUITY 7.620% 04/15/28. .| 03/01/2011| Paydown.
210805 AN 7| CONTINENTAL AIRLINES SE 7.820% 04/15/15. .101/15/2011| Redemption 61,758
22540A J7 4| CSFIRST BOSTON MORT SE 6.505% 02/15/34..... | ..... 01/01/2011| Paydown 224,358 232,000 231,709 [ .ooooveviereiienns | erreee(7,35) [ oo | e
22540V MK 5| CSFB TRUST 2001-HE30 M- 7.650% 07/25/32........ | ..... 03/01/2011] PaydOWN........oevvrrerrrenirnerirenins | vevernreiennrnerireninne | evvvennenns 172,387 | i, 172,387 | o 172,318 | v 159,903 | ... 11,800 | vveereeeB85 | s | i 12,485 | oo | e 172,387 | s 5Z*.......
22540V ZZ  8|CSFB TRUST 2002-5 4B1 7.500% 02/25/32........... | ..... 03/01/2011] PaydOWN.........ovvvmrerrirnrineiinenins | cevereerinseisenineneene | evereennenn 189,930 | i, 189,930 | .oovvvennee 193,224 | .o 191ATT | e | e (1,546) [ s | v (1,548) [ .oooverveerrirns [ e 189,930 [ oo 27k......
2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 03/01/2011] Paydown.........cceevereererenernerins | vever 338,640 346,258 346,020 | ...ocvvvrererrnens | cerreeenn(7,380) | oo [ i (7,380) 3Z*.......
226829 AA 7| CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 03/30/2011| Redemption ~ 100.0000............ | covvereeerrrerrecernns | corrreirenncd5,003 | o 45,003 | .cooovrvrne 45,003 | .coooovrerens 45,003 [ oo | e 0 2FE......
25087* AA  1|DETROIT INTL BRIDGE COM 4.780% 09/02/14...... | ..... 03/02/2011| Redemption ~ 100.0000............ | covveererrrererererneenee | cvvvrerrnernn85,592 | coviirninns 85,592 | ..ovvvrrnens 85,592 | ..oovvvrnns 85,592 | ..o | e 0 1Z.ene
26924X AC  9|E-TRADE RV AND MARINE T 3.620% 10/08/18...... | ..... 03/07/2011| PaydOWN.........covvvmrerrienrinciienins | cevernerisneisenineniene | ceneennen 476,600 | 1o, 476,600 | ..ocoonee ATTTT | e 476,600 | ..o | e 0
29476Y AN 9| EQUIVANTAGE HOME EQ 199 7.700% 09/25/27... 03/01/2011| PaYAOWN........covvvvrrrerirerierirenins | cevevnerienieneneeene | cevnereeenne 38,871 | i 38,671 | 38,768 | ..oocvernven. 38,485 | ..ocveerererens | e 186 | s [ s 186
30218P AA  7|EXPRESS JET 1999-ERJ1 P 7.370% 03/16/15 .| 03/16/2011| Redemption 662,685 662,685 0
30251T AA  7|FNBC 1993-APASS THRU T 8.080% 01/05/18.. .101/05/2011| Redemption 352,393 352,393 0
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 01/10/2011| Redemption ~ 100.0000............ [ coeererrrererermrrerinnns | ververrnnneen35,017 | 55,017 | o 55,017 | oo 55,017 | o 0 [ R—
31331F BB  6|FED EXPRESS CORP SERIES 7.900% 01/15/20.... |..... 01/15/2011| Redemption ~ 100.0000............ | cevererrrerserrrerirnee | wvvernnens 118,136 | i, 118,136 | coovvveneee 118,136 | cooovvvenee 118,136 | .ovvuevevreries [ e 0 e | e 118,136 | i 2FE......
32051G KU  8|FIRST HORIZON MTG PASS- 5.500% 05/25/35...... | ..... 03/01/2011] Paydown.........ccvvveeernereneieninns | veves 355,216 352,108 353,124 | oo | s W07 I SN 2,092 1Z°.......
33632 TH 0|FIRST SECURITY BANK NA 6.140% 01/01/14........ | ..... 01/01/2011| Redemption ~ 100.0000............ | ... 654,200 654,200 654,200 | ..oocvoerieriens | s 0 2.
33632* TP  2|FIRST SECURITY BANK NA 7.330% 01/01/14........ | ..... 01/01/2011| Redemption ~ 100.0000............ | ... 361,585 361,585 361,585 [ ..oevecrieriiens | e 0 -
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 03/31/2011| Redemption ~ 100.0000............ | coeveererrerrrererneernes | evvrrerrnennn55,164 | i 55,164 | ..covvvrnncn. 55,164 | ..oovvvrnvn. 55,164 | ..oocverereriiriins | e 0 o | e 55,164 | i,
35729P AM 2| FREMONT HOME LOAN TRUST 5.000% 10/25/33. | ..... 03/01/2011| Paydown.......c..ovvevrvrerernernerninnns [ ovrnrrennnisnirnnnens [ cvvvnnneinenn 3493 [ i, 3,493 | e 3,188 | .. 190 2,998 305 | i | e 3,303 [ | e 3,493 |
361561 AA  1|SYSTEM ENERGY RESOURCES 5.129% 01/15/14 | ..... 01/15/2011| Redemption ~ 100.0000............ | cevererererserirerernee | wvveernernn 702,043 | e, 702,043 | ............ 702,043 | ..coooeee. (0707 N DO 0
36157R D7 7 |GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... |..... 03/01/2011| Paydown.......c.vvrrverrnreernnennirens [ orrenrnerinnsnreninnes | vevvnereneeen 7,015 | i 87,015 | e 47,368 | 87,348 | s | v [RICK) |
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29. .103/01/2011| Paydown. 19,273 200
36829K AC 2| GE EQUIPMENT SMALL TICK 1.920% 07/15/16..... | ..... 03/15/2011| Paydown. 570,096 572,768 571,372 [ coevvieeeies | e (U140 -
372109 AA  6|GENEVAILL PRD FAC LICE 5.400% 10/01/13........ | ..... 03/01/2011| Redemption ~ 100.0000............ | ... 234,443 234,443 234443 | s | e, 0 P
39153V AQ 7| GREAT AMERICA LEASING R 2.540% 03/15/13..... ] ..... 03/15/2011| Paydown.......c.ovvrevrererererinneinians [ eves 320,324 324,329 322,378 | .o | v (P203) 1 SRR IS (2,053) 1FE......
393505 CV 2| GREEN TREE FINANCIAL CO 8.300% 07/15/19..... | ..... 03/15/2011| PaYAOWN.......ccouvvrrererrnrineirenins | cevernseinseinerseninne | eonneennen 146,924 | i, 146,924 | ............ 145,500 | c.oovvveneee 146,789 | ..o [ v 134 | s | e 134 1FE......
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19..... | ... 03/15/2011] PaYdOWN......oouvverrerrrinrrierienins | ceveienrnenieninscenes | evvverineeeeD1,736 | i 57,736 | oo 57,393 | oo 57,702 34 | s | e, 34 1FE......
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40052M AD  6|GS AUTO LOAN TRUST 2007 5.480% 12/15/14.... 03/15/2011| Paydown. 569,356 569,356 591,774 581,614 | ..o | eeeen(12,258) | oo [ v (12,258) 569,356 | ...oovrrrerres [ overrerreriinee | o0 | s 5,114 | 10/15/2012| 1FE......
40405T AA  1|H&P INV PARTNERS-CARM 8.700% 02/15/21.... 02/15/2011| VaIIOUS. .....oourvvnrerrirerrseiseirneees | veees 246,000 246,000 246,000 246,000 | ..oovocrierinens | e 0 246,000 | ..ovoovrrrerrne [ [ eerieeinnen0 [ 10,701 |02/15/2021| 1FE......
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 03/01/2011| PaYAOWN........couvrermrerrnerierirenens | ovevrerierieeesnenins | cveereieens 155,837 | covvvers 155,837 | covovvrenee 141,814 | oo 143,636 | .ooovvvrrvcrres | e 12,201 | oo | e 12,201 | oo | e 155,837 | oo [ e [ v 0| et 1,230 |09/25/2037| 1Z*.......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | .... 03/01/2011] PaYAOWN.......courvrrrireirrrirnnirenins | ceeerseeiseissrieninee | cernenineenns 17,672 | oo 17,672 | oo 16,170 | covovrrrns 16,565 [ .oovevveereiienes | e 1,107 [ | e 1,107 [ s | v 17,672 [ s [ | e 0 | v 256 |02/25/2036(1Z*.......
446148 AC  2|HUNTINGTON AUTO TRUST 3.940% 06/17/13...... | ..... 03/15/2011] PaYOWN........oouverrirriierinerienins | ceverneinnrienieninee | v 1,127,178 | covveeee 1,127,178 | ......... 1,161,213 | ......... 141,165 [ | v (13,987) [ oo | e (13,987) | oovererererenes | e TA27178 [ s [ v | e 0| et 7,292 | 01/15/2012| 1FE......
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 03/01/2011] PaYAOWN.......courvrrrireirerienrienins | ceeerneesseissisenieee | cereeineenns 40,613 | oo 40,613 | oo 40,601 | oo 40,550 . B3 [ i | e (KT TR ISV 40,613 | oo [ [ s 0| (5,794) | 08/20/2028 1Z*.......
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.250% 07/25/33....... | ..... 03/25/2011] PaYAOWN........oouvvrrerrrierinerienins | cevereeissrinerieniene | cerenisneenns 40,833 | .o 40,833 | .o 35,117 | v 35,958 | ..ocverrerceiins | e 4876 | oo | v 4876 | oo | e 40,833 | oo [ e [ s 0 | s 65 |07/25/2033| 1Z*.......
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 03/15/2011] PaYAOWN........oourvvrrereirerinniieiins | ceeerseeisnisesieniens | cerveeineenns 21,542 | oo 21,542 | oo 21,538 | oo 21,538 | oo [ e 4 A | i | e 21,542 | oo 12/15/2048| 1FE......
46626A AA 2| JP MORGAN H&Q BUILDING 7.100% 09/15/17..... |..... 03/15/2011| Redemption ~ 100.0000.........c.. | covreeerererereeerneniens | crverieens 155,301 | covvvernes 155,301 | covvvrernee 155,301 | vooovvreree 155,301 | covoveevrrrernes [ | v | vevvvrrneinens0 | | e 155,301 | oo 09/15/2017| 1...........
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36.. .103/01/2011| Paydown. 547,349 547,349 537,771 540,985 547,349 05/25/2036
46629E AA  1|JP MORGAN ALTERNATIVE L 5.950% 09/25/36... .103/01/2011| Paydown. 208,108 208,108 208,954 208,761 208,108 06/01/2013
47580 BD 0 |JELD-WEN INC SR NT SER 11.160% 09/30/12....... | ..... 02/28/2011| Redemption ~ 100.0000............ | coveereernerrrerierernes | cevrreerneran 8,909 | .ooovvrirns 8,909 | .coovvrienne 8,909 | .coorrrrinn 8,909 | ..o [ e e | 0 [ [ e 8,909 | ..o 09/30/2012| 5...........
47745%# AD  9|J.F. SHEA CO. SERIES A 7.500% 09/30/15............. | ..... 01/24/2011| Redemption ~ 100.0000.........c.. | covveeererererererneninns | cvverinens 103,619 | wovvvers 103,619 | coovvreeeee 103,619 | cvoovvreneee 103,619 | covvvvvvverncrrns [ | v | vevverneinens0 | | e 103,619 | oo 09/30/2015] 5...........
481239 AE  1|JPMORGAN AUTO REC TRUST 5.220% 07/15/15.. | ..... 03/15/2011] Paydown.........cccoevenrinriicniicnis | cenes 578,273 578,273 591,646 581,698 578,273 09/15/2011| 1FE......
49228R AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.... | ..... 03/31/2011| Redemption ~ 100.0000............ | coverureemrermrererenernee | cererirneenns 68,627 | ..oovverene 68,627 | ..ovvvvrnenn 67,779 | ...... 68,174 | .o | 20 | e [0 | | e 68,194 | ..o 07/31/2016| 1FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.389% 06/27/25... | ..... 03/27/2011] PAYAOWN........oouriririereiierirenins | ervereeiseniesisennins | cvsesinenns 496,024 | ............ 496,024 | ............ 472,463 | ............ AT4.947 | v | e 1,077 [ | e 21,077 [ | e 496,024 | ....ccoovvvinnns 06/27/2025| 1FE......
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... |..... 03/15/2011| Redemption ~ 100.0000............ | covveerermererererneernes | veverieerenenn 8,124 | oo, 8,124 | v, 8,124 | oo 8,124 | oo [ e [ | e 0 [ [ s 8,124 | .o, 06/15/2033| 2FE......
52176Y AA  2|LEAF Il RECEIVABLES FUN 1.700% 08/20/18........ | ..... 03/20/2011| PAYAOWN........couvrieieneiierirenins | eereeerseniesessenins | cvserieens 448,907 | ..ooverees 448,907 | .oovvvnees 440,922 | ............ 441,022 | oo | e 1,885 [ | e 7,885 [ [ i 448,907 | ..oovvvciinns 08/20/2018| 1FE......
52518R BE  5|LEHMAN STRUCTURED 0.000% 08/26/24 03/01/2011] PAYAOWN........corverernrenrrierirenins | cereenersenienireeenes | veveseesneniend 6,011 | oo 6,011 | o 5,800 | ... 5,919 | oo | everriieneeen @1 e | o1 s [ e 6,011 | oo 08/26/2024| 1FE......
536885 AA  4|LITIGATION SETTLEMENT 6.950% 01/26/32. .101/25/2011| Paydown. 221,163 221,163 208,595 215,787 221,163 01/26/2032| 1FE......
54600@ AP  4|LOUIS DREYFUS CORP SERI 7.070% 12/17/13 .112/17/2010| Tax Free Exchange 7,000,000 | ........ 7,000,000 | ..... 7,000,000 | ........ 7,000,000 | .ooouveerinrene [ e v | v 0 v | s 7,000,000 12/17/2013| 2
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18 03/01/2011| Paydown ..481,704 ...483,510 482,386 ...481,704 11/25/2018[1Z*.......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 03/20/2011| PAYAOWN........courerrrrvrerrerireeens | oeriserieniesessennns | evverinens 131,026 | .oovvvneee 131,026 | ..ooovveneee 131,024 | .o 131,024 | oo [ e 2 2 [ [ e 131,026 | .o 07/20/2031| 1FE......
57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32..... | ..... 03/20/2011| Paydown.........cccvvvereernereneieninns | veves 298,653 298,653 298,621 298,621 . KT IR (ST 33 298,653 10/20/2032| 1FE......
58526# BE  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2011| Redemption ~ 100.0000............ | covrererererererersenins | crveriinens 128,733 | v 128,733 | oo 128,733 | oo 128,733 | oo [ e (V1 ISP IS 128,733 | oo 01/01/2021| 1...........
58526# BJ 7 |MEIJER FINANCE INC MEIJ 8.360% 01/01/21........ | ..... 01/01/2011| Redemption ~ 100.0000............ [ evererererrmrreerernnes | crvvririenns 112,643 | ............ 112,643 | oo 112,643 | .o 112,643 | oo [ 0 o [ e 112,643 | .o 01/01/2021(1...........
58526# BN  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2011| Redemption ~ 100.0000............ | ovrererrnerererernenins | crverinens 103,062 | ..oovvvnee 103,062 | ..ovvveneee 103,062 | c.oovvveneee 103,062 | .coouveeerreries [ e (V1 ISR ISP 103,062 | .cooovvvrcrins 01/01/2021| 1...........
59549P AA 6| MID-STATE TRUST IV A 8.330% 10/01/15......cccruv | voree 01/01/2011| PaydOowN.......ccovvvrvrrrrriernninnirens [ orrernnieninnineninnns | vvvvereneeen24,916 | i, 24916 | oo 28912 | 24916 | [ 0 10/01/2015| 2FE......
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 03/15/2011] PaYAOWN........couvvrirerierrrerienins | cveevnersensenineenes | ceveneenennn 84,284 | i 84,244 | ....c.i.82,031 | 82,142 | e | i Y1172 IR O Y1172 IR 07/15/2038| 1FE......
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45.... 03/01/2011| Paydown. 45,679 32 [ | e 32 [ 12/15/2045| 1FE......
608190 AG 9|MOHAWK INDUSTRIES INC 6.500% 01/15/1 .101/15/2011| Maturit 2,000,000 ..2,000,000 ..2,000,047 (47) 01/15/2011
61745M VY 6| MORGAN STANLEY CAPITAL 5.000% 11/25/33.... |..... 03/01/2011| Paydown. 349,101 349,101 348,637 348,157 [ oo | e 984 | i | i 944 11/25/2033| 1Z*.......
670674 AA  8|NEW YORK CITY TAX LIEN 6.190% 01/10/23......... | ..... 01/10/2011| PAYAOWN........couerrvrrierierireens | oerererieniesessennns | evserinnens 480,016 | ..ovvvveer 480,016 | ..ooovvvees 479,971 | coeren 479,634 | ..o | 382 [ | e 382 [ 01/10/2023| 1FE......
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ..... 03/01/2011| PaYAOWN........cvvvvrveerrrierieninerens | everensnsisseseniernnns | eeeveeenenes 10,719 | oo 10,719 | oo 10,719 | v 10,719 [ o [ 0 12/15/2026|6...........
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32..........c.... | ceee. 03/01/2011] PAYAOWN.......couerrrireirerieniienins | ceeerneeiseinenienieee | cereeineenns 64,145 | .....cc..... 64,145 | ..ccooonee. 64,145 | ..cocoonneen. 64,145 | ..o | s 0 06/15/2032| 6...........
68213K AD 7| OAKWOOD MORTGAGE INVEST 6.810% 12/15/31 | ..... 03/01/2011] PAYAOWN........couverrrreierienirnens | oeresersensesessenins | evverinens 121,901 | v 121,901 | v 121,901 | oo 121,901 | oo | e (V1 ISR ISP 121,901 | oo | e | v (U I 1,183 | 12/15/2031| 5FE......
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68240M AE 8 |SECURED LIEN HOME OWNER 7.600% 02/15/29.. 03/01/2011] PAYAOWN.......ovvvvrrierrinsiiniienins | cevvinniensiinsieninns | cvrneiensrn22,388 | 22,348 | oo 22,341 | o 22,287 62 02/15/2029| 1Z*.......
68240M AF  5|SECURED LIEN HOME OWNER 7.960% 02/15/29.. | ..... 03/01/2011] PaYAOWN.......coonvvrrererenrirnerienins | ceeerneninneinenienenee | eevnrrennenen 12,141 | il 12141 | 1743 | 12,084 58 02/15/2029| 1Z*.......
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. | ..... 03/15/2011| Redemption ~ 100.0000............ | coveeereververirerernee | covirereenn26,250 | viiirinnn26,250 | .ovor0r26,250 | ovonccnec 26,250 [ ..oocverriceiens | e 03/15/2022| 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32.. | ..... 03/01/2011| PaYdOWN........couvvreirerenrirerienins | ceeviserseenienineenns | cevveeenen 162,543 | e 162,543 | ... 162,051 | e 162,062 | .ooovvvvreciies [ e 481 [, 05/15/2032| 1FE......
71709 AA  3|PHHOLDING LLC 7.000% 12/31/12.....ccovvecverrerrns | vuvee 03/31/2011| Redemption ~ 100.0000............ | covveervrerererernrenns | vrvrernnn. 199,865 | ........... 199,865 | ........... 199,865 | ...covvvveee 199,865 | ..ooovvverriverins [ e 12/31/20125...........
718507 AR 7| CONOCOPHILLIPS 9.375% 02/15/11...covvvrerererens [ v 02/15/2011| MUY .....cvvorererervcrieriecins | cererseeieseiseinernnns | e 1,925,000 | ........1,925,000 | ......... 2,146,375 | ......... 1,927,755 [ oo | e (V26512 I I (V26512 N 1,925,000 02/15/2011| 1FE......
73664# AA  8|PORTLAND NATURAL GAS TR 5.900% 12/31/18... | ..... 03/31/2011| Redemption ~ 100.0000............ | coverrreeermrererirererene | cererirneenne 85,500 | ..covorrene 85,500 | ..ovvvrrecns 85,500 | ..ovrernene 85,500 | ..ooverrerierins | eerierienireens (VI USRIV 85,500 12/31/2018| 2...........
73763H AN 6 |POTLATCH CORP 8.650% 01/17/11.....cooveerrrrcrns | s 01/17/2011] MAEULLY ... vvveeeeicrierineies | ceeereeieniseeniesines | oreinn 3,500,000 | ........ 3,500,000 | ......... 3,630,710 | ......... 3,500,710 | ovvoerverincins | crvreiiens (L410)) [T IS (UA10) ) [T IS 3,500,000 01/17/2011
74037A AA  7|PREFERRED CPO LTD 144A 8.226% 07/26/30...... |..... 01/26/2011] PAYAOWN........covvermreirncrierirnens | oerereerienieeessenins | cveereneens 484,497 | ............ 484,497 | ..o 483,465 | ............ 483,929 | ..o | D08 [ | 508 [ [ 484,497 07/26/2030
74042# AA  9|PREFCO IX LESSEE-BELL 8.970% 01/01/11. .101/01/2011| Paydown. 288,991 288,991 301,824 288,991 288,991 01/01/2011
74112K AC  9|PRESTIGE AUTO REC TRUST 5.580% 08/15/14... .103/15/2011| Paydown. ...468,151 468,151 ...481,408 477,239 ...468,151 07/15/2013
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 03/15/2011| Paydown. 356,497 356,497 356,435 356,492 5 356,497 04/15/2017
74160M CN 0 |PRIME MORTGAGE TRUST 20 5.500% 01/25/34... | ..... 03/01/2011] PaYAOWN.......oorverrerrrinerrierierins | coverneinsrinerienenee | oveiies 1,545,316 | ......... 1,545,316 | ......... 1,546,282 | ........ 1,541,165 [ .o | i 4,151 | s | e 4151 | | v 1,545,316 01/25/2015
749270 AL 0 |RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 03/01/2011] PAYAOWN........oourvvrrireirrrinnireiins | ceeerseeiseisniienieee | cereeeineenns 62,835 [ .o 62,835 | ..coorvrnnens 62,835 | .oocrernens 62,835 | ..ocierieririens | e (VI OO ISV 62,835 02/26/2036| 1Z*.......
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 03/01/2011] Paydown.........cceevereererenernerins | vever 222,998 222,998 224810 | ..o [ | e (1,812) [ oo | e (1,812) 222,998 03/01/2016| 1FE......
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21.....] ..... 03/01/2011] Paydown.........ccvvveeernereneieninns | veves 334,679 334,679 318,154 320,339 .o | e 14,340 | oo | s 14,340 334,679 10/25/2021{1Z*.......
750236 AH 4| RADIAN GROUP INC SENIOR 5.625% 02/15/13..... | ..... 02/23/2011| WIllIam BIaIF...........cvorevereerreiines | covereeiserinerireninee | oveiins 1,704,250 | ......... 1,700,000 | ......... 1,207,000 | ......... 1,359,462 [ ...covvvrvrinirn | e 21172 | i | s 21172 | s | e 1,380,634 02/15/2013| 5FE......
75953G AC  7|CENTERPOINT ENERGY RELI 7.750% 02/15/11.... | ..... 02/15/2011] MAEULLY......coooereevrcnierieeires | eeereeisniseesienines | oneina 9,925,000 | ......... 9,925,000 | ......... 8,436,250 | ......... 9,892,866 | ... | e 32,134 | s | e, 32,134 | e | e 9,925,000 02/15/2011
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33.... 03/01/2011| Paydown. 534,989 534,989 508,825 528,150 534,989 05/25/2033
760985 XV  8|RESIDENTIAL FDG SEC COR 5.914% 08/25/33. .103/01/2011| Paydown. 3 3 3 3 3 . | 08/25/2033
76110G J3  6|RESIDENTIAL ACCREDIT LO 6.350% 08/25/32. .103/01/2011| Paydown. 247,530 247,530 254,724 247,631 247,530 12/25/2012
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29.... 03/01/2011| PaydOWN........ccovvverreierierieerens | eeeerinsineenierinnns | ceeeenniees 19,385 | oo 19,385 | .o 19,377 | e 19,307 [ .vvveviieins | e T8 [ | e T8 i [ e 19,385 09/25/2029
76111X KA  0|RESIDENTIAL FUNDING MTG 4.500% 05/25/19..... | ..... 03/01/2011] Paydown.........ccoevemeererenerernns | veves 250,882 250,882 | ............ 252,974 252,809 250,882 05/01/2019| 1Z*.......
76111X SD  6|RESIDENTIAL FUNDING MTG 4.750% 02/25/20..... | ..... 03/01/2011| PAYAOWN........couriririinriierirenins | ervereeiseniesiseenins | cveeerienns 142,787 | ccovvrnees 142,787 | oo 144,929 | ............ 144,799 | oo [ e 2,012) [ | e 2,012) | e | s 142,787 02/25/2020| 1Z*.......
76126C HZ 8|RACERS (BELL SOUTH) 144 6.853% 07/15/21....... | ..... 01/15/2011| Redemption ~ 100.0000............ | covvererererereeerenins | crveriinens 109,384 | ..coovvneee 109,384 | ....ccoooue. 127,019 | v 120,141 | oo [ eerrerreennd(36) | e | veereeinieend(36) | e | v 120,105 07/15/2021| 1FE......
78443) AB  5|SLM STUDENT LOAN TRUST 0.360% 09/15/20..... |..... 03/15/2011| Paydown.......c..ccvrevrerveererinnrrinns [ eees 202,082 202,082 | ..coeune 199,050 | .oovevnnee 199,939 | .o 202,082 09/15/2020 1FE......
78445Q AA  9|SLM STUDENT LOAN TRUST 1.905% 12/15/17..... |..... 03/15/2011| PAYAOWN........courerrvrenerierirenens | oereserseniesessenins | evseriinees 317,802 | ..cooonee. 317,802 317,802 317,802 317,802 12/15/2017| 1FE......
78487Y AA  1|SVO VOIMORTGAGE CORP 3.650% 07/20/27.......] ..... 03/01/2011| PaydOWN........coovvvvreririreriiirirens [ orereniersnssserennnes | ervveennnnns 120,676 | .coocvuceee 120,676 | ..cooceuvne 120,675 | .ovvvenne 120,664 | ..o [ e 12 | [ 12 [ | i 120,676 07/20/2027| 1FE......
82651K AA 3| SIERRA RECEIVABLES FUND 4.520% 08/20/26.... | ..... 03/20/2011] Paydown.........ccoevereererenernernns | veves 388,117 388,117 388,078 388,100 388,117 08/20/2026| 1FE......
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... 03/20/2011| PaydOWN........coovvvvrerieireriienserens [ overenrernssneirennnes | crvvrinnnnns 180,439 | coveveenee 180,439 | ..coveene 180,406 | ..coveuvee 180,410 | covveveervcveee [ e 30 | i [ e300 [ [ e 180,439 07/20/2026
8265I1N  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... | 03/20/2011| Paydown. 550,774 550,774 551,295 551,292 550,774 11/20/2025
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | ..... 03/20/2011| Paydown. 203,452 203,452 203,430 203,431 203,452 11/15/2025
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 03/01/2011| PAYAOWN........courermrvreierierireens | oereserseniesesnensns | evseriinens 411,135 | s 411,135 | s 410,904 | ............ 410,902 233 [ s | e XK RO R 411,135 05/16/2022| 1FE......
82838W AB  1|SILVERLEAF FINANCE LLC 8.475% 05/16/22........ | ..... 03/01/2011| PaydOWN........coourvrvrririrerinirirens [ overeniverssnssirennnes | crvvrennnens 102,784 | ............ 102,784 | ..cooveeee 102,733 | oo 102,732 52 [ oo | e 52 [ eevieieiees | e 102,784 05/16/2022| 2FE......
83367# AB  5|SOCIETY NATIONAL BANK O 7.340% 01/29/12..... | ..... 01/29/2011| Redemption ~ 100.0000............ | covrererrerereeerneeinns | crverernns 464,210 | ..ooovennes 464,210 | .ovvevnees 464,210 | .....cne. 464,210 | ..o | e (V1 SOOI ISP 464,210 01/29/2012| 2...........
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859245 AA 0| STERLING BANK TRUST FSB 2.420% 04/26/26..... 03/26/2011| Paydown..........cccvvveervnerierirnens 42314 | s 30,546 | ...ooveviririnns | e (30,546) 1FE......
863572 5B 5| STRUCTURED ASSET SECS 7.279% 03/25/31...... 03/01/2011| PaYAOWN.......couvvrrircrineernenienins | cverreneinnnseniseennes | eevvneenneneendb 841 | i 4441 | 3,384 [ 3,384 | s | e 1,057 1Z.......
863581 AE 4| STRUCTURED ADJ RATE MTG 6.517% 07/25/36.. 03/01/2011| PaYdOWN.......couvvrrrerinerierirenens | cevvinerrenirenescenns | crinerrenn 497,835 | ... 497,835 | ...........496,745 | ........... 496,106 | ....ooovvrrvrireres | e 1,729 1Z.......
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. 03/01/2011| PaYdOWN........couevreererenerrerienins | ceeveeenrsneninenineenns | cevnerenens 146,622 | 146,522 | oo AT ATA | e 147,500 | oo [ s (978) 1Z5.......
86359A DL  4|STRUCTURED ASSET SECURI 6.580% 11/25/32.. 03/01/2011| PaydOown........ccvevrveerinnrirerienens | cerviennrirerirerirneeens | cvvereenn 106,313 | i, 106,313 | ... 108,804 | ... 106,798 | .oooovvrvrines [ e (486) 1Z.......
86359A KD 4|STRUCTURED ASSET SECURI 4.730% 01/25/33.. 03/01/2011| PaYdOWN........couvvrieerinrirerienins | cverenernersenineenns | evnsernnenenn22,200 | cviirennnn22,200 | voiinnnn22,103 | oo 22,11 89 1Z%.......
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. 03/01/2011| Paydown.... 149 | ... 143,149 | ... 135,633 | e 136,217 | oo | v 6,932 1Z5.......
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. 03/01/2011| PAYAOWN........couvirieriaeiierirenens | eereeeeseniesissenins | cvserienes 195470 | coovvvvnees 195,470 | coovvveneee 170,547 | oo 172,986 | ..oovvvvvriiriies | e 22,483 1Z%.......
871928 AX 5| CORP BOND BACKED CTF 8.125% 09/15/17......... 03/15/2011| Redemption ~ 100.0000.........c.. | covreeerererereeerneniens | crverieens 146,013 | covvveree 146,013 | coovvveenee 175,974 | oo 160,997 | oo [ e (750) 4FE......
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... 03/19/2011| Paydown.........ccueererereernerienens | cevveeneeeeninsniseeens | eersernnnsenn50,000 | i 50,000 | oo 50,000 | 150,000 | oo | e 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... 03/21/2011| Paydown 1FE......
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. 02/01/2011| Redemption ..31,255 131,255 | 33,156 | 32,684 | s [ @) | | e 2) | | 032,682 | i | e (1,427) | e (1,427 1,485 2FE......
88641T AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... 03/15/2011| Paydown..........ccovveeervnerierirnens 311,935 311,935 311,912 311,920 14 311,935 [ v [ | e 0| et 3,104 1FE......
89566E AA 6| TRISTATE GEN AND TRANS 6.040% 01/31/18...... 01/31/2011| Redemption  100.0000. 385,200 385,200 385,200 385,200 [ ..o [ e 385,200 [ ..overcrierins [ e | e 0. 11,633 1FE......
89655V AA 0| TRINITY RAILLEASING Il 5.640% 11/12/26............ 03/12/2011| Redemption ~ 100.0000.........c.. | coveererererereeersenins | crverinens 107,528 | ccvvrerne 107,528 | ....ccoouuee 107,528 | ..oovvveneee 107,528 | oo [ | v | vevvsrrneinens0 | | s 107,528 | oo [ e [ v 0| e 1,026 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... 03/16/2011] PaYAOWN.......corvvrrirrrinienriinenins | ceverenninneienrenieee | connrnneeenSAA8T | i 34,481 | 34,481 | 34,481 | s [ [ | o0 e | s 34,481 1FE......
902635 AA 9| UNITED CAPITAL MARKETS 2.300% 11/08/27....... 03/25/2011| Paydown.... 1FE......
90263A AH 3| UCFC FUNDING CORP 1996- 8.020% 01/15/28...... 02/01/2011| Paydown.......c..cvorvverereerernirecenns [ eeeerinerennerennens | crvveeenen 105,168 | 110 105,168 | .ovr105,152 | oo 104,954 | i | e 214 | s [ 214 | | v 105,168 1FE......
90781# AE 2 |UNION PACIFIC RAILROAD 4.910% 07/02/16........ 01/02/2011| Redemption ~ 100.0000............ | ceverureeerrrererirenerene | cererirneenne 94,025 | .o 94,025 | ..ovvvvnnen 94,025 | ..ocvernvee 94,025 | ..ooveereeeiins [ v | e [0 | | 94,025 P
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... 03/23/2011| Redemption ~ 100.0000..........c. [ evererrrrrrmemrrrerinnns | vevreereriees 50,507 | .ovvverrnns 50,507 | covvrrerrnn 50,507 | coverernens 50,507 | cooereerineernnne | rrreneninninneens | oo [0 | | s 50,507 12
927188 AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... 03/15/2011| Paydown..........ccoeeverrrrnerierercens 518,075 518,075 518,036 518,056 19 518,075 1FE......
928958 AA 5| WATERFORD 3 FDG-ENTERGY 8.090% 01/02/17. 01/02/2011| Redemption  100.0000... 386,864 386,864 386,864 386,864 | ..cooeevrviiens [ 386,864 2FE......
92922F JJ 8| WASHINGTON MUTUAL 2003- 2.727% 10/25/33.... 03/01/2011| Paydown 12,049 12,049 .7,832 ...8,360 .12,049 1Z5.......
92922F JY 5| WASHINGTON MUTUAL 2003- 5.500% 01/25/34.... 03/01/2011| Paydown.... 792,061 792,061 | oo TTAT3A | o T8TA2T | i | s ...792,061 1Z%.......
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... 03/01/2011| Paydown..........ccceverrvenerererercens 224,765 224,765 227,434 226,488 | ..o | e (1,722) 224,765 1Z5.......
92922F KX 5| WASHINGTON MUTUAL 2003- 2.588% 02/25/34.... 03/01/2011| PaydOWN........oovvrverreiererineerens [ eeererinsisneenierinnns | cevveeeeiees 79,646 | ..ooovennnn 79,646 | .o 50,177 | e 54,823 | oo | e 24,824 | oo | 28,824 | i | 79,646 1Z%......
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... 03/01/2011| Paydown..........cceeevvererneererireens 272,680 272,680 273,532 272,683 272,680
949762 AC 2| WELLS FARGO MBS 2003-10 4.500% 09/25/18...... 03/01/2011| Paydown 841,982 841,982 820,759 841,982
94978# CA  3|HUBER BROKEN BOW FACILI 6.210% 01/02/20.... 01/02/2011| Redemption  100.0000... .143,680 ..143,680 143,680
94978# CB 1 |HUBER BROKEN BOW FACILI 6.210% 01/02/20.... 01/02/2011| Redemption  100.0000... 142,585 ..142,585 ...142,585
949780 AA  8|WELLS FARGO MBS 2003-6 5.000% 06/25/18....... 03/01/2011| Paydown..........cceeveereneeierercens 554,138 554,138 560,545 558,116 554,138
94979F AC  0|WELLS FARGO MBS 2003-12 5.000% 11/25/18...... 03/01/2011| PaydOWN........cvouvvrvreririrerrirrirens [ orerenssersnssseernnes | crvveennnens 160,905 | .coocvuvenee 160,905 | ....ccoeee 160,804 | ..coveuvee 160,652 | ..o [ eovereeennnn283 | i [ i 283 [ | v 160,905 1Z%......
94980Y AG  7|WELLS FARGO MBS 2003-16 4.500% 12/25/18...... 03/01/2011| Paydown..........cceevrrrernereerireens 210,464 210,464 212,437 211,203 210,464 1Z5.......
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... 03/01/2011| PaydOWN........coourvrvrririrerinirirens [ overeniverssnssirennnes | crvvrennnens 108,199 | covvcenee 108,199 | .covveene 108,368 | ..coveuvee 108,219 | covvveervcveeie [ vrerienenne(20) | o [ v 20) [ | e 108,199 1Z%......
94981A AC  7|WELLS FARGO MBS 2003-14 4.500% 12/25/18...... 03/01/2011| Paydown 217,910 217,910 219,476 218,657 217,910 1Z5.......
94982C AF  5|WELLS FARGO MB TRST 200 2.745% 01/25/35..... 03/01/2011] PaYAOWN.......oouvvrrirriirienerienins | ceverreiesieneiieniene | cerenernneons 84,855 | .....cccoouu 84,855 | ...ccooonne. 82,998 | ...ovvverrernrrinnns [ | e 1,856 | | e 1,856 | i | e 84,855 1Z.......




Statement as of March 31, 2011 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

,'5030

1 2 3 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 22
F 13 14 15 NAIC
4] Current Foreign Desig-
r Prior Year Year's Total Book/ Exchange | Realized nation
e Book/ Other Than Total Foreign Adjusted Gain Gain or
i Adjusted Temporary Change in Exchange Carrying (Loss) (Loss) Market
CusIpP g Carrying Impairment B./A.CV. Change in Value At on on Indicator
Identification Description n Consideration Par Value Actual Cost Value Recognized | (11+12-13) | BJA.C.V. | Disposal Date | Disposal Disposal (a)
961548 AQ 7|WESTVACO CORP DEBENTURE 7.650% 03/15/27 992,000 992,000 | ......... 1,010,600 1,004,211 ((CI) ) T 1,004,114 | .o | e (12,114) 3FE......
97180* UR  7|WILMINGTON TRUST CO 10.732% 01/01/12 316,424 316,424 316,424 316,424 0 316,424 B
97180* US 5| WILMINGTON TRUST CO 10.732% 01/01/13........... | ..... | 01/01/2011| Redemption ~ 100.0000............ | coverererrrermrmernerrens | wovverenens 140,697 | .cvvveree 140,697 | ......cc.... 140,697 | cooovvreneee 140,697 (V1 ISR ISP 140,697 | oo | e B
97180* UT  3|WILMINGTON TRUST CO 10.732% 01/01/12........... | ..... [ 01/01/2011| Redemption  100.0000............ | ceerrrrrerrrerirmeennnns | overrcris 74,331 | s 74,331 | s 74,331 | s 74,331 (VI TR ISV T4,331 | s [ I
97180* UU 0| WILMINGTON TRUST CO 10.732% 01/01/13........... | ..... [ 01/01/2011| Redemption ~ 100.0000............ | ceeerrrererereremrennnns | ovrrircris 84,543 | oo 84,543 | ..o 84,543 | ..o, 84,543 (VI POOROORTORSPOR ISV 84,543 | ..o [ B
97180* UV  8|WILMINGTON TRUST CO 10.732% 01/01/13........... | ..... [ 01/01/2011| Redemption ~ 100.0000............ | coverererreermmmernerrens | oveerreeens 119,910 | coovvrvns 119,910 | oo 119,910 | v 119,910 (V1 IR IS 119,910 | o | e B
97180* UW 6| WILMINGTON TRUST CO 10.732% 01/01/11........... | ..... [ 01/01/2011| Redemption ~ 100.0000............ | ceverererrrermmmrrerrens | ovverenens 753,109 | .cvooneee. 753,109 | ..covne 753,109 | .ovvvrnees 753,109 (V1 IO ISP 753,109 [ oo [ B
97180* UX 4| WILMINGTON TRUST CO 10.732% 01/01/13 252,576 252,576 252,576 252,576 0 252,576 I
97180* YL 6| WILMINGTON TRUST CO 7.190% 07/02/14... 357,505 357,505 357,505 357,505 0 357,505
97180* YY 8| WILMINGTON TRUST CO 7.740% 01/14/1 ...180,267 .180,267 ...180,267 180,267 0 ...180,267
008916 AD  0|AGRIUM INC 8.250% 02/15/11.... 225,000 225,000 245516 225,383 225,000
655422 AQ 6| XSTRATA CANADA CORP 8.375% 02/15/11........... | A.. [02/15/2011| MAUTIY.........cvvorercrieriiciininnns [ e | e 4,700,000 | ......... 4,700,000 | ......... 4,682,892 4,699,696 | ....cvovrevvrnnne | eerrerrnnn304 | s | 304 | i | i 4,700,000 | ..ovrorreecins [
15128@ AH 6| CEMEX ESPANA FINANCE LL 8.910% 02/14/14 967,462 967,462 967,462 967,462 967,462 b
21238A AF 4| CONTROLADORA COMERCIAL 6.625% 06/01/15. 2,500,000 | ........ 5,000,000 2,500,000 2,500,000 | ..ooviiciienies [ e e | e 0 i | s 2,500,000 | ..o [ e [ I
68210 AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... [R.. [01/12/2011| Redemption ~ 100.0000............ | coererrrererererneernnnns | ovrrrrerins 15,949 | .o 15,949 | .o 15,949 | oo, 15,949 [ oo | e e | vveenernnennen0 [ [ v 15,949 [ oo [ v -
69335U AE 4 |PF EXPT REC MASTER TRUS 6.436% 06/01/15.... |R.. |03/01/2011| Redemption ~ 100.0000............ [ ceovvvrrveirervrrirens | covvreririins 80,691 | .ovveirn 80,691 | covvrrrnes 80,691 | .ovevrirens 80,691 | ..o [ v | e [0 | | 80,691 | oo [ 2FE......
87406D AC 2 |TAKEFUJI CORPORTION 144 9.200% 04/15/11 Miller Tabak Roberts 290,250 | ......... 3,225,000 290,250 290,250 290,250 6FE......
G7153# AR 0| PERSIMMON PLC SERIES D 9.260% 02/07/13....... | F... | 03/25/2011| Redemption  100.0000............ | cooovvrvciinriinniinins | covie 2,000,000 | ......... 2,000,000 | ......... 2,000,000 2,000,000 | .o | [ e | o0 | | o 2,000,000 | ..o [ 2.
3899999. Total - Bonds - Industrial & Miscellaneous 95,207,553 | ... 100,638,053 | ....... 93,167,901 94,230,755 | ....... 14,798 | ....278,954 | el (U 293,752 | oo 0 94,919,045 | ool 0 ... 288,506 XXX
Bonds - Credit Tenant Loans
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21.... (13) 1.
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. 0 1.
60685@ AA  2|MO DATA PROPERTY LESSEE 5.630% 11/11/23... | ..... | 02/11/2011| Redemption ~ 100.0000............ | coeverrrverrrerireeernes | corvrerrnerenid8,720 | o 46,720 0 T
90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... | 03/10/2011| Redemption ~ 100.0000............ | coeverrrverrrcmirverns | veriirerean 3,771 | i, 23,771 0 -
94978# AH  0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... | 03/10/2011{ Redemption ~ 100.0000............ [ verevereerrvrrrerrnrrs | cevvrrerrnn86,645 | covoriinnces 66,645 1 2.
94978# AJ 6 |HY-VEE INC CRD TN LEASE 7.420% 10/05/21....... | ..... | 03/05/2011| Redemption ~ 100.0000............ [ erevevrrrerervrerrnns | correrrneenn 30,422 | i 30,422 0 T
94978# BY 2 |HUGHES SUPPLY INC PASS 5.262% 05/10/19...... |..... | 03/10/2011| Redemption ~ 100.0000............ [ vreverrerrrrrrrmerrnrirs | ceverrerrnen 36,250 | covvriirnces 36,250 0 P
65656M AA 9| NORTEL NETWORKS 2001-1 11.629% 08/09/16.... | A.. [03/12/2011] Paydown.........cccrsrrerinrnrrnnnnnens [ onninnsninsinncssiinns | voncinnenee 17,292 | i 17,292 0 6FE......
4199999. Total - Bonds - Credit TENANT LOBNS. ............ovueiveivieiiessiesse st et ss s s s ssssseaes 329,383 329,383 331,199 330,610 (12) 0 330,597 0 [ (1,214 XXX
8399997. T0tal = BONAS = PAM 4. nnies | cries 116,006,729 | ..... 121,437,229 | ..... 113,536,001 114,984,005 | ....... 14,798 | ....323,338 | ..ol | e 338,136 115,719,435 | .ol | 287,292 XXX
8399999. TOHAI = BOMAS. sttt | i 116,006,729 | ..... 121,437,229 | ..... 113,536,001 114,984,005 115,719,435 0 ... 287,292 XXX
Common Stocks - Industrial and Miscellaneous
026874 15 6| AMERICAN INTERNATIONAL......c.ovvvverirrererrnennns 10 [ XXX 9 0 9 1| e s [ XXX [
026874 78 4| AMERICAN INTERNATIONAL.......cccrvrnivirinnirnrnsinas 37 | XXX....... 37 3| i3 i | [ e 34 37 | I
9099999. Total - Common Stocks - Industrial & Miscellaneous. A7 [ XXX 46 3] i3 |0 (U 34 0 46 0 1 XXX...
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE 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
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
9799997 Total - Common Stocks - Part 4..........ccoeviiniinniinniinenes 47 46 3 0 46 0 1 [0 [ XXX... [.XXX....
9799999. TOtAl = COMMON SHOCKS. 11 rtutrtereeees ettt bttt | sretnnsnes e 47 46 3 0 46 0 1] [0 [ XXX... [.XXX....
9899999. Total - Preferred and COMMON SOCKS.........iuuiiiieiiiisiiitienisis s 47 46 3 s 34 [ (U I (U I 34 0 46 0 T T 0. XXX... [.XXX....
9999999. Total - Bonds, Preferred and Common Stocks.......... FSSSTRTTRTRRRIRY I 116,006,776 |........... XXX | e 113,536,047 | ..... 114,984,008 | ........ 14,832 | ... 323,338 | oo (V1 I 338,170 | oo 0| ... 115,719,481 | oo 0 ... 287,293 |..... 287,293 |..2,154,201 |...... XXX... | .XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE 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
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)

Purchased Options - Hedging Other - Put Options

S & P 500 EUROPEAN PUTS Product

01/03/2017 Variable AnnUItIes............cocveervens Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.01/03/2017| 370 532,149 [1438......ccccere | e 216,283 [ ..o | v | s 107,282 | ccoooer | v 107,282 | ......... (16,784) [ ..ovevvercriirins [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2017 Variable AnnUIties............ccoceevrvvns Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/31/2017| ............ 375 | s 517,766 [ 1381...cccvvvrre | v 205,656 99,641 | ..cooov | v 99,641 | ......... (16,068) [ ...ovvvevvrrerrrrene [ cevrerrierierireens N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2018 Variable ANNUItIES...........ccveveerrnne Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008{.01/31/2018| ............. 275 | e 473,825 [1723....cccvvere | covrenn 208,728 | ..ovveerieriniens | e | e 118,181 | coovir | v 118,181 | ......... (18,511) [ ooverererrcriirins [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2020 Variable ANNUItIES............ooevverrene Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.01/31/2020] ............. M5 | .. 158,700 | 1380.....cccouvvrs | vovrueene 37,835 32,626 | ..ot | v 32,626 | ...co.... (4,450) | ..o | e N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2017 Variable Annuities.... . | Exhibit 5. | equity risk | Societe Generale... |.12/31/2008(.02/28/2017| .............780 | ..... 1,122,420 [1439.....covvrves | ovrennn 455,992 227,427 | .cooir| v 227,427 N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2018 Variable ANNUItIES...........coerenrrnne Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008(.02/28/2018 ............. 450 | ........ 743,850 [1653......ccceire | worenn 320,843 | ..o | e | s 177,599 | coovir | v 177,599 | ... (V7472 | [ O N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2020 Variable ANNUItIES...........covevenrrnne Exhibit 5. | equity risk | Barclays Capital..... |.03/23/2010.01/28/2020] ............... 65 | .o 89,700 | 1380.....ccvvree | crrreenne 21,385 18,465 | .ooove | v 18,465 | ........... (V5720 | RN IR N/A N/A

S & P 500 EUROPEAN PUTS Product

02/29/2016 Variable ANNUItIES...........ccververrnne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).02/29/2016 .......... 1,115 | ... 1,542,045 [1383.....cocvivee | v 614,204 286,562 | .......| coereees 286,562 | ......... (48,988) | ...cvvvvercriirins [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

03/29/2018 Variable ANNUItIES...........covervrrrnne Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008].03/29/2018 200 330,600 [1653......cccere | wernenn 142,403 78,924 | .o | v 78,924 | ......... (11,448) | oo | e, N/A N/A

S & P 500 EUROPEAN PUTS Product

03/29/2019 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009(.03/29/2019 .............800 | ........ 680,000 |850........cccruver | vvenn 205,000 95,340 |....... ...95,340 N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2014 Variable ANNUItIES..........coerverrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2014] .......... 1,580 | ... 1,811,944 (1147 oo | e 623,394 200,641 | .o | ovrenns 200,641 | ......... (TR0 R IO N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2015 Variable ANNUItIES..........coerverrenes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2015] .......... 1,985 | ..... 2,518,568 | 1269......cccciee | v 948,161 [ ..o | v | e 386,249 | ... | covrenne 386,249 | ......... (78,565) | ...cvvvererrcrrrrirns [ crvrerrerierireens N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2017 Variable ANNUItIES..........ccoerverrnnes Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).03/31/2017] ............... 90 | .o 128,070 | 1423.....covvvrs | e 51,711 25704 | oo | v 25,704 | .ooovenee (C07K ) RN IO N/A N/A

S & P 500 EUROPEAN PUTS Product

04/28/2017 Variable ANNUItIES..........ccoereerrnns Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.04/28/2017| ............ 265 | ........ 389,285 [1469......ccccere | v 159,657 81,030 |.oover | corrennne 81,030 | ...oo.... (12,372) [ oo | e N/A N/A

S & P 500 EUROPEAN PUTS Product

04/29/2016 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008(.04/29/2016 .............385 | ........ 552,475 |1435....cccovvere | v 225,567 108,549 | ....... N/A N/A

S & P 500 EUROPEAN PUTS Product

04/30/2018 Variable ANNUItIES...........ceevvervnnes Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009.04/30/2018| ............. 170 | e 191,930 | 1129, | cevreenne 68,063 32,116 | oo | v 32,116 | oo (5,644) | ..oovvrrrieieiis | e N/A N/A

S & P 500 EUROPEAN PUTS Product

04/30/2019 Variable ANNUItIES..........ccoerverrnnes Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009.04/30/2019 ............. 295 | ........ 338,955 [1149...ccovcines | v 90,323 60,816 | ..ccoo. | wevrrnne 60,816 | ....coonee (T2 RN IO N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2016 Variable ANNUItIES..........ccoerverrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.05/31/2016) ............. 810 | ..... 1,214,190 [1499.....cocivee | ovvenns 509,129 254,206 | ....... | covvenes 254,206 | ......... (GRS IO N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable ANNUItIES...........coveveervnnes Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.05/31/2017| ............. 415 | ... 622,500 |1500.......ccoers | ovrenn 257,995 | ..ooiverierineins | e | s 132,977 | i | v 132,977 | . (19,895) [ ..vcvvvrererrneins [ crverrierienieens N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008(.05/31/2017| ............545 | ........ 851,524 [1562......cccoere | ovvenas 362,705 190,355 | ....... N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2019 Variable ANNUItIES............oocveerrvnne Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009[.05/31/2019| ............. 385 | ........ 442,365 [1149.....ccccvere | covr 117,336 79,732 | oo | v 79,732 | oo (00 | R IO N/A N/A

S & P 500 EUROPEAN PUTS Product

06/30/2014 Variable ANNUItIES...........cvvvvrrrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).06/30/2014] .......... 1,285 | ... 1,504,992 [ 117 1.ccvocireee | v 529,298 | ...vvuerierineins | e | s 182,457 | coovir | v 182,457 | ... (45,503) [ ..ovvvrereerrrins [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

06/30/2015 Variable ANNUItIES...........ccververrenes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).06/30/2015] .......... 1,870 | ..... 2,555,168 | 1366.......cccore | wonee 1,012,004 [ .o | e | s 449,141 | it | v 449141 | ... (82,904) | ..ovvvvereererins | e N/A N/A
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE 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
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
06/30/2016 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.06/30/2016 ............. 255 | ........ 345,780 [1356.....cccvere | covrenne 136,150 63,625 | ..o | i 63,625 | ......... (10,814) [ .oocvorveerireinns [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
06/30/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.06/30/2017| ............. 300 | ..o 464,307 [1548.....ccovere | covre 196,568 | ..oouvvurererienes | veerneisneiiienines | e 102,804 | .cooee | covr 102,804 | ......... (QENET:) | [ IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/29/2016 Variable Annuities............c.ccccuv. Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.07/29/2016) ............ 545 | ... 739,020 [1356......ccrere | v 290,971 | .o | e | s 136,574 | ccooer | v 136,574 | ......... (PR 0L: ) R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2015 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.07/31/2015| ............. 655 | ....... 815,082 [1244......cccovve | covrenes 303,606 [ ...oovonrrrerireins | cerrerieeieeiinees | s 125,887 | .cooer | v 125,887 | ......... (24,498) | ..o | e, N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2017 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.07/31/2017| ............. 400 | ........ 624,972 [1562......cccvere | covrenns 265,607 [ ..o | e | s 139,889 | ..ot | v 139,889 | ......... (20,364) [ ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2018 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009(.07/31/2018| ............. 435 | ........ 491,115 {1129, | e 167,962 83,501 | .oovee | coennne 83,501 | .coovneee QL T4 | [ IO N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2016 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.08/31/2016] ............. 505 | ... 717,605 [1421..cccvvies | s 290,159 [ ..oviverierieeins | e | e 141,007 | coooes | covs 141,007 | ......... (22,848) | ..o | e, N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2017 Variable ANNUItIES............ovrvnrvnne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.08/31/2017| ............. 550 | ........ 851,230 [1548.....ccccvere | crvrenns 359,756 [ ..ovvverierieeins | cevreeiieniineiinnes | e 188,673 | .oover | covs 188,673 | ......... (PZACHK) | [ IO N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2018 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009/.08/31/2018| ............. 215 | ... 242,735 [ 1129, | e 82,984 41,528 | oo | i 41,528 | .o (072 | IR I N/A N/A
S & P 500 EUROPEAN PUTS Product
09/29/2017 Variable Annuities. . | Exhibit 5. | equity risk | Societe Generale... |.12/31/2008{.09/29/2017 .............360 | ........ 602,640 [1674........cco. | v 262,906 N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2014 Variable Annuities. . | Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008(.09/30/2014 .......... 2110 | ... 2,780,136 | 1318...cccovcrs | o 1,069,095 N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008|.09/30/2015| ............. 980 | ... 1,232,840 [1258......cccovvs | ovrrnn 448,262 | ..o [ s | s 191,123 || v 191,123 | ......... (38,462) | ..o [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.09/30/2015| ............. 480 | ... 610,560 | 1272.....ccovcvie | ovrne 231,924 97,004 | .ot | v 97,004 | ......... (20,362) [ ..ovvverrrrirerrnns | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2016 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.09/30/2016) ............. 605 | ... 831,270 | 1374 | e 329,719 [ oo e [ v 157,292 | oot | v 167,292 | ......... (25,996) [ ..ovvvvrerrrirerrnns | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2019 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.09/30/2019) ............. 240 | ..o 328,800 [1370...covvrens | cervrrens 81,238 68,162 | .coove | v 68,162 | ........... [CXL4) | I N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2015 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.10/30/2015, 305 320,860 [1052......c.cccccee | wovrnne 108,202 40,122 || v 40,122 | ..o [C0 0] R R N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2016 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.10/31/2016) ............. 625 | ........ 867,500 | 1388.....cccccovre | wovrnne 345,759 | oo e [ e 166,433 | oot | o 166,433 | ......... (VXA L) | [ B N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2017 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... .12/31/2008.10/31/2017| ............ 700 | ... 1,140,300 [1629......ccccrvee | wvrennn 490,100 267,882 | ..o | v 267,882 | ........ (36,651) [ ..oovvvrererirerins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2019 Variable Annuities............ccocoevven Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.10/31/2019 ............. 305 | ........ 417,850 [1370....ccccrers | covrene 103,102 86,719 | .cover | v 86,719 | ........ (11,396) [ ..oovevrereriririns [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/29/2019 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.11/29/2019 ............. 150 | ... 205,500 | 1370....cccvers | corrirenns 50,664 42,773 || e 42,773 | v (5,540) [ ..oovvvrirerieni | e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2015 Variable Annuities............ccoceervn Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008(.11/30/2015| ............. 680 | ........ 930,920 | 1369......ccccveve | ovrenns 357,972 | .o | e | e 164,028 | ....... | coo 164,028 | ......... (30,195) [ v.vcveverererirris [ et N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2016 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... |.12/31/2008].11/30/2016) ............. 290 | ... 406,580 |1402.......ccooe. | covvenne 163,035 79,265 |..coooo | vovneeene 79,265 | ........ (12,752) | voocveeverrerrerinns | o N/A N/A
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE 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
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
11/30/2017 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.11/30/2017| ............. 195 | ... 320,580 |1644......ccccoere | covienne 138,306 76,115 | oo | v 76,115 | ......... (QLOVZ4:) | [ IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/29/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | JP Morgan............. .12/31/2008(.12/29/2017| ............. 215 | . 370,445 [1723....ccvvveee | e 163,433 92,537 | cooovee | cevennne 92,537 | ovvvenee (12,948) [ ..oveevereerrrinns | e, N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2013 Variable ANNUItIES...........covevvrrenne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.12/31/2013] ............. 735 | s 726,327 |988.....ccovvaes | e 220,437 58,017 | .oovee | v 58,017 | coooenee (G722 ) R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2014 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).12/31/2014] .......... 1,990 | ... 2,573,468 |1293.....ccovceee | o 978,823 396,782 | .o | v 396,782 | ......... [CCIURCHE:) R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2015 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.12/31/2015] ............. 630 | ........ 857,430 [1367...covvvvere | v 339,097 [ .o | e | s 154,820 | .cooee | v 154,820 | ......... (26,686) | ....vvvovercrrrrins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2018 Variable Annuities...........cc.ccceuv. Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009|.12/31/2018 .......... 1,600 | ..... 1,360,000 [850......ccceurre | wvrrne 409,728 | ..o [ | s 187,573 | coovir | v 187,573 | ... (33,324) [ ..o [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2019 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.12/31/2019 ............. 190 | ..o 262,200 | 1380.....cccovers | corrrns 62,700 53,906 | ..cooot | corrrennne 53,906 | ..ccovonee (7L | N IO N/A N/A
S & P 500 EUROPEAN PUTS Product
5/31/2018 Variable Annuities...........cc.cccouv. Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009|.05/31/2018| .......... 1,530 | ... 1,727,370 {1129, | v 612,719 290,867 | ..o | ovrenas 290,867 | ......... (50,534) [ .oovvvrereirniins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
6/29/2018 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009(.06/29/2018| ............. 640 | ........ 722,560 [1129....ccvviiee | e 256,288 | ... | e | e 122,306 | .coooes | covs 122,306 | ......... (21,047) [ oo [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
9/28/2018 Variable Annuities. . | Exhibit 5. | equity risk | BNP Paribas. . |.02/05/2009{.06/28/2018 .............655 | ........ 739,495 [1129...cvvicne | v 252,601 127,029 | oot | e 127,029 N/A N/A
S & P 500 EUROPEAN PUTS Product
3/31/2020 Variable Annuities. . | Exhibit 5. | equity risk | Barclays Capital..... [.06/17/2010].03/31/2020| ............315 | ........ 343,164 [1089......ccccoevs | vorvrrns 93,410 60,059 |....... N/A N/A
S & P 500 EUROPEAN PUTS Product
4/30/2020 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | Barclays Capital..... |.06/17/2010|.04/30/2020] ............. 250 | oo 272,353 [1089.....cccvire | ovrrrnnn 74,010 A7,740 || 47,740 | ... (772 | IR I N/A N/A
S & P 500 EUROPEAN PUTS Product
5/29/2020 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.05/29/2020] ............. 135 | e 141,615 | 1049.....cccovvs | vervenns 41,303 24,318 | it | e 24318 | ... [RIC1:C) R N/A N/A
S & P 500 EUROPEAN PUTS Product
6/30/2020 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.06/30/2020] ............. 120 | ... 125,880 | 1049.....cccoocee | verrennee 35,208 21,702 | oo | e 21,702 | .o (R3] I R N/A N/A
S & P 500 EUROPEAN PUTS Product
7/31/2020 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.07/31/2020] ............. 105 | ... 110,180 | 1049.....ccovvvee | vorrvrirnn 30,864 19,034 | .o | v 19,034 | ........... [P K10) N RO R N/A N/A
S & P 500 EUROPEAN PUTS Product
8/31/2020 Variable Annuities...........ccoocoviinnnne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010].08/31/2020] ............. 120 | ... 125,920 | 1049.....cccccvve | cerinnne 35,348 21,851 | .o | o 21,851 | oo (3,213)
0099999. Total-Purchased Options-HEdgiNGg Other-PUt OPHIONS. ... ... resresiresseisieresessssssseessssessss e ens s es s emk 10 f1eE8 4828888t L A7,263,778 | 0 [0 [ 8,141,379 | XXX ..... 8,141,379 | ....(1,420,065)
0149999. Total-Purchased OptioNS-HEAGING OfheT. ... vtttk fef et L A7,263,778 [ i |0 | 8,141,379 | XXX ... 8,141,379 | ....(1,420,065) | ...
0379999. Total-PUrchased OPHIONS-PUE OPHONS. ... .v..reurrssersstesstresseessers s ers s eesseessse s s seet e e8 888808 EE 8R4 #£EE 8 £ 8 ARt L A7,263,778 [ i | 0 | 8,141,379 | XXX ... 8,141,379 | ....(1,420,065) | ...
0429999, TOtaI-PUICNASEA OPHONS. ... tvervsrererstietistteisste sttt et 18888888810 444188088 E L8ttt LA7,263,778 | (U [FORNON | ) TR 8,141,379 [ XXX] ..... 8,141,379 | ....(1,420,065)
1409999, TOtAI-HEAGING OtNET. ...ttt sttt E R EEoEE 11 #£EE 4L £ L84 E LR E LA E bbb L A7,263,778 | {0 SO | I 8,141,379 | XXX ... 8,141,379 | ....(1,420,065)
1449999, T 0T AL .11 LD L A7,263.778 | 0 |0 [, 8,141,379 | XXX ... 8,141,379 | ....(1,420,065)

(a) ‘ Code

l Financial or Economic Impact of the Hedge at the End of the Reporting Period

| |
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
Short Futures
Hedging Other
Product equity
BPM1....... (425) (265,625) | BP CURRENCY FUTURE.........coocommerrrinnnne Variable ANNUILIES.........covvverrrrvirecriiiies Exhibit 5.......... risk .06/15/2011 | CME................ .03/10/2011 ] ........... 161.6279 | ..o 160.5200 294,281 294,281 294,281 (180,975) (637,500) [ N/A.......cvvveerecrnnes
Product equity
VOMT.ovos [ i (534) [ covverrreennnnd (7,578) | DJ EURO STOXX 50.......curvvevrmcrrrrrrncrrinnns Variable ANNUILIES.........ccvveermrrrviicriiis Exhibit 5.......... risk .06/20/2011 [ EUR.......cooovee .03/16/2011] ........ 2,708.8054 | ....... 2,844.0000 |......... (1,024,505) | ......... (1,024,505) | .......... (1,024,505) | ........... (1,485,710) | ovvvvvrcrrrvrserrenes [ errveereerssessesnseeneens | eevvere (1,587,211) | N/A.....ccovveerrrinnne
Product equity
EURO FX CURRENCY FUTURE................. Variable ANNUILIES.........vvvvvrrrrvinerriiis Exhibit 5.......... risk .06/15/2011 | CME................. .03/10/2011 1.3884 1.4181 (445,500) | ............ (445,500) (445,500) (282,512) (360,000) | N/A
Product equity
FTSE 100 Variable Annuities.. . | Exhibit5.......... |risk .06/20/2011 .03/16/2011] ........ 5651.8222 | ........ 5,884.5000 |.........(1,655,968) | ......... (1,655,968) | ...........(1,655,968) | ...........(1,294,538) (2,135,129) [ N/A..
Product equity
JYM1 | (L) ] — (91,250) | JPN YEN CURRENCY FUTURE................ Variable ANNUILIES.........covvverrrrviecriiis Exhibit 5.......... risk .06/15/2011 | CME................ .03/10/2011 | ........... 121.0150 | .o 120.4000 56,119 56,119 56,119 343,819 (328,500) | N/A
Product equity
NQMT.coooo | coverrrrreenns ((CL)) — (15,280) | NASDAQ 100 EMINL......ccvvvvvrmerrverrerriirnnn Variable ANNUILIES..........vvveerrrrvirnerrii Exhibit 5.......... risk .06/17/2011 | CME................ 03/11/2011 ] ........ 2,276.3761 | ........ 2,336.2500 (914,874) (914,874) (914,874) (733,588) (2,139,200) | N/A......ooooerrrnnnne
Product equity
NKMT oo | v (RL0R) ] — (1,243) | NIKKEI 225 Variable ANNUILIES.........cvvevrrrvvirnerriis Exhibit 5.......... risk .06/10/2011 [ OSE.........couevver .03/09/2011 ..... 10,268.3966 | ........ 9,760.0000 631,937 631,937 631,937 698,764 | ..ooooevvviisrerriiisiens | ceevreninseseinnnesseines | e (1,304,898) | N/A.........oomeerrrrnnne
Product equity
TAMA oo [ i (17 — (35,200) | RUSSELL MINI FUT.....oooomrreermrrerneneneenns Variable ANNUILIES.........covveermrrevirnerriiis Exhibit 5.......... risk .06/17/2011 [NYF......oovr 03/1172011 | .......... 794.7480 | ........... 841.7000 | ......... (1,652,710) | cccvvoves (1,652,710) | covvvevvee (1,652,710) | v (1,103,710) | ovevvvvrvrrrrrsenrerns [ errvrereersessesnenneens | evrverne (1,020,800) | N/A......oooorerriannne
Product equity
ESM1..ovos | o (783) [ oo (39,150) | S&P500 EMINI FUT.......orvvvvcrrecresrniinins Variable ANNUItIES........cvvveeierriviisseriiein Exhibit 5.......... risk .06/17/2011 | CME................. .03/11/2011] ........ 1,287.0641 | ........ 1,321.0000 |......... (1,328,592) | ......... (1,328,592) | ..ovvevree (1,328,592) (565,552) (3,523,500)
1349999, TOtal-SNOTt FUIUTES-HEAGING OfNET. ... i ieeeeieiiiesseeireess e reees s ess e SLEEEE £ HEEEE RS8R RS ff1eeEEEEf LR £ LR E LR E ARt | crrssssnd (6,039,812) | ......... (6,039,812) | ..ovvvevee (6,039,812) | .covvveeee (4,604,002) 0 0 [ (13,036,738)
1389999. Total-Short Futures. cerrnnnn(6,039,812) | ......c.. (6,039,812) | ... )| ceorenn(4,604,002) 0 0 [ (13,036,738) | ....
1409999. Total-Hedging Other. cn(6,039,812) [ ...ovoon (6,039,812) | ... ....(6 039 812) ...(4,604,002) 0 0 [ (13,036,738)
1449999, TOTAL......ivvteeieiieeseeseesssseesesssseeeessss e sss s bbb 4288218588881 b 1Rt E L1048 84 e 0008488408 b e a0 s et SLEREEteeLER Lt AL L1 4LE L L1100 L L1104 4110 E L8 4L 4 AL e st s s s s ssnssnssssnnnnnnes | cossinaad (6,039,812) | ......... (6,039,812) | ........... (6,039,812) | ........... (4,604,002) 0 0 [ (13,036,738)
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period |
\ | |
Net Cash
Broker Name Deposits
Brokers
GOIAMEN SACNS..........cvuiviiiieiiicictiiet ettt b e b e s s et ssesse s e ssessessebseessebsse et s sessebe e e s ssesse s e s et esses e s et essessesssssssessessesassessessnss | 4ssesssssessssassessssssssseessesesae s e s s e s e e et ee e e s oL e e s ee e s et e ee A e bR e e s et e s e b e e e A e b e s et e s s s b e et s e e et et es s s s s s e s s s et se b e et s e et et e tensebe  eksetssissessstseeseesees et st et bt s ettt n s bttt n et nees . (4,604,002)
TOTAI NEE CASN DEPOSIES. ... vreveeererereersses it e eseeeessss st esssee e s ee e 1o s b 88880480k 8 4888404880848 e0 848 E 4880408400808 o010 80808 e0E o8t eebene e 4EaeeteeEeeseeEoeE oL s oo eeEoeE oL 8oL e R oL e oeE 0840 R L1 L8 oo E 8oL 8L o084 E 4L E o084 E 8oL E 108408 4EE L840 E 0L 140808484 E o084 eE 0L E 8L 8o E e b0 b b e et E st ee | EeEiLEeeE e R e R LRt . (4,604,002)
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DB - PARTD

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 8 9 10
Contracts With Contracts With
Description Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange of Acceptable Carrying Carrying Fair Fair Exposure Net Potential Sheet
Traded Collateral Value >0 Value <0 Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives

0199999. Exchange Traded........cccouurinrinrinnniineesnnnssrnsnsinsnneessnesssessensnnees | aeee s XKKurerns [ oo XX:eviiien | e XXX errierrerinerinees | v 982,337 | i (7,022,149) [ coovvivrrierinninnenennnn 382,337 [ i 982,337 | oo (7,022,149) 982,337 | i (13,036,738) | ..vvovreererneniens (13,036,738)
NAIC 1 Designation

BARCLAYS CAPITAL.....cvurririrrrineierierinenssssisensessssssensssessesssssesssesens | seeneNuviinneiinns [ eoelNaiii [ [ e 3,951,410 |..... 3,951,410 | oo | s 3,951,410 0
SOCIETE GENERALE.........cooivieirrrineriienrnenienissriseesssssnenensesesssssnnes. | eonelNannininens [N | s | e 2,194,903 |..... 2,194,903 | ..o | s 2,194,903 0
JP MORGAN CHASE..........ooovvirineirnniineinerierinsessssiserssssssssssssssssssennssnens | sooelNavinnsinens [N | s ...467,240 |..... 467,240 467,240 0
DEUTSCHE BANK.......vvererreinerierinreneenssisenssnssensenssssessessssssensesssesss | sereeNovenneninns [ eonlNaciiis [ 137,126 | ..... 137,126 137,126 0
BNP PARIBUS.......ooiiiiniinniiniiscsnisnniessinsnsssnssssessnssssssesssssnsssessessssssenns | aeseNosrinnnions | oelNaiiionn [ | s 1,390,700 |..... 1,390,700 [ ..o | e 1,390,700 0
0299999. Total NAIC 1 DESIGNAtION. .....vvurerseresresirsssirssersessssens s ess s ssns st enesenssnes | cossssessenssssssnsssensesssssnssnsenn {1 [ 8,141,379 | ......... 0 8,141,379 | oo, 0 s 8,141,379 0
0899999, TOAIS. ...ttt bbbt | ettt (1 IR 9,123,716 | oo (7,022,149) [ .ooovvvcvinciriiinncn 9,123,716 [ 9,123,716 (7,022,149) | cooovvviriciiiind 9,123,716 | oo, (13,036,738) | ..ooovvreeririciins (13,036,738)




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

| MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO........ciiiiiiiiniiniisiinsisnissrsesssesenssnessessnsssnsnsnns | seeenssssnes 1 251,690,548 251,690,548 | ..ooovriiniinninns
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OBIIGAtIONS..........cv.ivieieieiii i ne 251,690,548 251,690,548 | ..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ccoorrereieiirnisiiiieiicsninns 251,690,548 251,690,548 | ..... XXX.........
Totals
7799999. Total - ISSUET OblGALIONS. .. ..v.erersiresirsseissere ettt 251,690,548 251,690,548 |..... XXX
8399999.  SUbOtAl = BONGAS. ... 251,690,548 251,690,548 |..... XXX
9999999, TOHaIS........rvvrirreririerieireriserseri e 251,690,548 251,690,548 | ..... XXX

General Interrogatory.

1. The activity for the year to date:  Fair Value $.....251,690,648  Book/Adjusted Carrying Value $.....251,690,548

2. Average balance for the year to date:  Fair Value $.....259,183,095  Book/Adjusted Carrying Value $.....259,183,095

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....251,690,548 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §......... ONAIC6: §......... 0

QEO09




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4
NAIC
Designation|
CusIP IMarket Fair
Identification Description Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....251,690,548  Book/Adjusted Carrying Value $.....251,690,548

QE10




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
US Bank. Cincinnati, OH 60,074,085 ..64,795,774
Goldman Sachs & Co NEW YOrK, NY ..o | eeeeeierinsinnns [ oeeiesissiinsiinns [ evessissisesssssnssessens | onsssssssssssssssssssssns | ossssses 17,084,630 ..19,846,757
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSIONES...........c.vveirrerierrnernerneiens XXX e XXX 695,130 | cooovreenee 1,347,660 | ...cooovrenee 320,461 | XXX..
0199999. Total Open Depositorie: XXX [ e XXXeee 0 (O I 77,853,845 | ......... 85,990,191 [ ......... 88,142,084 | XXX..
0399999. Total Cash on Deposit 0 0 [ e 77,853,845 | ......... 85,990,191 | ......... 88,142,084 | XXX..
0499999. Cash in Company's OffiCe..........cuurruinnmiriissnirinssiirssssiessssessssssssssessessssssssssessessens | eorXkusmnnees | conee XK [ oneineees DS SR U XXX 5,000 5,000 5,000 | XXX..
0599999. Total Cash )90 S XXX 0 (U [ 77,858,845 | .......... 85,995,191 | ......... 88,147,084 | XXX..

QE11




2130

Statement as of March 31, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

NONE
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