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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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. et | eertenens 2,041,024,683 | ..o | i 2,041,024,683 | .......... 2,015,841,228
2. Stocks:
2.1 Preferred SIOCKS.........iiiiiii ettt | e s TAAL | | e TA44 | 7,561
2.2 COMMON SIOCKS.......oouriiuiiiiiiriiriisisii i ssinss | sebsnssinssnss s A 722 | oo | v 4722 | o 4,580
3. Mortgage loans on real estate:
31 FIISEIENS...coeevereere st | neesteneans 395,278,245 | ... | e 395,278,245 | ............. 399,059,777
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).......ocviiviiicteiie sttt bbb s sttt s b sensessnns | susssessesssssssessesssessessssans | sbessesssssssessesssessessnsensens | sbessesssssssessessssessesnsnn [0 OO
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cveiviiiirieciiesiseieissiesssissieseses | cevsssesesssssssessessssessesssses | sosessessssessesssssssessessssesses | sssessessssessessssessesesnes [0 O
5. Cash ($.....(5,585,924)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0]ttt ntens | eberensenienes (5,585,924) | ...cvvvrreiereieieiveiesenins | v (5,585,924)| .......couu.. 21,422,576
6. Contract loans (including §.......... 0 PremMiuM NOES)......vvvreeeerrieieineieieiseieseeesessesessssessessssnees | ersssessessens 80,514,878 | ..o | e 80,514,878 | .....ccooc... 81,202,029
T DIVALIVES......oooiiiiiiiciic bbbt | Shisb s | srienb s | s 0 [
8. Other iNVESIEd @SSELS.........ccvuurirrceierereeessere s sess st esssennins | seessseessenes 1,916,299 | ..o | v 1,916,299 | ...ccocvvvneee. 1,921,484
9. Receivables for SECUNHIES. ..o | srsssssssssniees 130,464 | ..o | e 130,464 | .o 411,917
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 138,222,764 | ......ooeveveeereieevreenes | cvrvieienns 138,222,764 | ............. 105,514,618
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 2,651,513,575 | .oovveveeicceceennd 0] e 2,651,513,575 | .......... 2,625,385,770
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt ee e enen e s s s enenenenens | ceereeseeeeeens 27,714,360 | ..oovveveerereecreeeeeeevees | eveerevernns 27,714,360 | ............... 25,034,292
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)..........cceveeeieinnins | worvvrrrneennes 96,647,355 | .ovoveverveereseeieenens | s 96,647,355 | ..ovoernne. 97,914,865
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
161.  Amounts recoverable from FBINSUTEIS............c.evcveveercveiee et sessenaens | oevessesessanes 11,288,716 | ..o | e 11,288,716 | .cocvevvenne 7,661,254
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUranCce CONractS...........cccoevevevevrierereereiereiesies | ceveeresereesinans 136,592 | ..ovevcviieieeeieieveie | e 136,592 | oo 129,733
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..............ccccevevcevicii | covrverriveenen. 2,345,832 | ..ot | e 2,345,832 | oo
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 108,381,359 | .....coocoennn 40,270,981 | ...ocvvvnecn 68,110,378 | ....ccocvvvnen 67,157,122
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,763,614 | .o | e 2,763,614 | ..ccconeee. 2,743,186
20. Electronic data processing equIPMENt @Nd SOMWAIE............coiueiveiciiieicicsieeseiessiesieissenies | eveiessesessssssesssssssesnsas | sesessessssessesssssssesssssssesses | sosessessssessessssessessssnes [0 O
21.  Furniture and equipment, including health care delivery assets ($.......... 0):teriirreneirriereiseiesesies | e | s eseniens | sesesesnssesessssessesnse [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates..............ccccoveereeiveeieiieceeceeceeie | v 125,015,647 [ ..ooeeveieiiereecceieieees | v 125,015,647 | ...coovvenee 85,755,008
24. Health care ($.......... 0) and other amOUNtS FECEIVADIE.............ccveveieiecieeee et | cevestess s sssss e ssssesesas | ersessessssessessssessessssssesens | sesesssssssessessnsessesssanes [0
25.  Aggregate write-ins for other than iNVested @SSELS...........cevecueieieiieeese s | cersesseesnisneas 709,492 | ool [0 709,492 | .o 706,178
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 3,033,545,782 | .....coovvunues 40,270,981 | .......... 2,993,274,801 | .......... 2,921,831,858
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 255,502,435 | ..o | e 255,502,435 | ............. 247,758,736
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,289,048,217 | ..ovovvvenens 40,270,981 | .......... 3,248,777,236 | .......... 3,169,590,594
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. MISCEIANEOUS @SSELS.........vuuverienciiciiiiiii ittt nieniens | eeisnsisnsiansia 620,745 | ..o | e 620,745 | ..o 620,745
2502. Fund revenue receivable.. 12,641 ..712,641 ....66,636
2503. State taxes rECOVEIADIE..........c..coiuiiiiiiiir s sisssienies | nsinsineinsinees 16,106 16,106 | oo 18,797
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeneeeninieeninnns | covveiseissenseessenenens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)..........cruueureeriirernriieirersriessresssesssieens | oveesssnesseseenens 709,492 | oo (O I 709,492 | ..o 706,178
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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 $.....2,520,601,319 less §$.......... 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
4.2 ACCIENT AN NEAIN........oeiiiiee bbb st en
Policyholders' dividends §.......... 0 and coupons §.......... (O TT= 1o VT 1 OO
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 $.....4,070,318, accident and health $.....255,205

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 $.....(10,561,710) 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 @s agent OF tTUSIEE............curuiririirrre et
Amounts held for agents' account, including §.......... 0 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 .
PrEfErrea CAPILAI STOCK. ... .. vuurereerieiieieciseii ettt ettt ee bbbt
Aggregate write-ins for other than special surplus funds
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.cuiiueiriiiieiciieieie ettt bbb ss b a e
Aggregate write-ins for SPCial SUMPIUS FUNGS..........cceieiiieieiiiiscise ettt
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)....ovrveeeeeereeeeeeseeeee e
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §..........

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

................... 2520601319
i 1165,022

........................ 12,769,132
............................. 411,262

.......................... 8,527,100

.......................... 4,325,523

(10,561,710)

.......................... 2,511,582

............................. 113,413

47,866,085 | ..

...5,840,159 | ..

..138,222,764 | ..

..... 2,471,705,325
..47,988,034
........ 1,325,868

....7,188,492
308,457

.......................... 8,738,879

.......................... 5,169,265

....................... (11,226,572)
6,386,228
..1,420,878

.12,676,187

171,332

2,749,510,640 | ..

.2,670,654,574

...................... 255,502,435

247,758,736

................... 3,005,013,075

2,918,413,310

...9,600,005 |..

9,600,005

................... 3,248,777,236

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

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)

............................. 113,413

113,413 | ..

3101.
3102.
3103.
3198.
3199.

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

i 37,873,926

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

Qo3




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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.............ccovevvveerreeverereeeceeee e | cveveesnianns 69,242,782 | .............. 53,591,563 | ............ 246,766,871
2. Considerations for supplementary contracts With life CONtINGENCIES..........vururirinrirririnissisririssesss st ssesssssesses | srsssssssessnsssssessssessanes | sessssessessssssessessassnssnses
3. NEtINVESIMENE INCOME........iiieciictcie ettt b b st s ae b st a s s s s s ss et e s s nsebannnns | esssssesnes 39,612,095 ....36,955,530
4. Amortization of Interest Maintenance Reserve (IMR) ..209,810 |.. 164,199 | ..
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........cccveveevecvreeeiririecieieisee e sesieseeieens | e seees
6. Commissions and expense allowances On reiNSUrANCE CEABM.............cvruireieiieieeiciereie et sesesnss | evesseseesinsas 4,619,060
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 SEPATAIE ACCOUNLS.........oocveivieicictei ettt bbbttt bbb s st ntens | 2bsbessesenssnans 397,744 | .o 371,011 | o 1,507,575
8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes
8.3 Aggregate write-ins for MISCEIANEOUS INCOME..........civeiieiiieieiciieie et sttt sstens | sbssssssesseeand 6,207,906 |......ccco..... 7038444 | ... 24,587,294
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ...120,289,397 |.. ..105,853,162 | .. .451,739,907
10, DEALN DENETIS.......oucveiececice ettt e bbb bbb et bt n bbb estntas | suentntaesans 12,171,259 | .o 9,485,877
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits ..1,729,861 | .. ,651,566
13. Disability benefits and benefits under accident and health contracts 967,964
14. Coupons, guaranteed annual pure endowments and Similar DENEILS...........ccccveeiiiriciicec e | vt aeans
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies . ..53,607 |..
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccoeviveeeieiiciciceceeee e | i 48,774,045 ...35,112,152 | ............ 176,406,160
20. TOtalS (LINES 1010 19)...uierererrireeiriicise ettt sttt ses st st ssnents | setnesnesnnes 89,813,572 ..13,864,941 | ............ 327,416,961
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 13,279,818 | .. 13,827,347
22. Commissions and expense allowances on reinsurance assumed
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 12,551,359 ....12,780,397
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...3,169,579 | .. 2,323,426 | .. ....10,763,337
25. Increase in loading on deferred and uncollected premiums IS [P 1,996,929 | .....cccvvne 1,575,676 |....cccvuee (6,361,698)
26. Net transfers to or (from) Separate Accounts Net Of FBINSUFANCE............cvviieeieiriieiieieese e ssssssensenss | sressensessennsens 199,182 | iiviiiiiian, 1,728,056 | ......ocouee 3,954,938
27. Aggregate write-ins for deductions . 2,370,969
28. Totals (LINES 20 10 27)......cucvucrerierereeiesiesisete st ssessssss st ssesssssssssssssssessssssssssssssssssesssssessssssssessssssssessasses | avvesseeren 122,015,834 | 100100 106,632,136 | covvvvnaes 438,709,840
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 13,030,067
30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt .. e neens
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... (1,726,437) (778,974) | ... 13,030,067
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNs)............ccceueurieeiricreeiieesee s | evseeresisesenens 968,840 |......cccouuee. (242,765) | ............... (1,324,759)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LINE 31 MINUS LINE 32)........cceveiiriieieieesieeiseiesee et ses st sss st st s s ses s sassasssssns | seessssesensnes (2,695,277) | cevvevrerernn. (536,209) .............. 14,354,826
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....1,060 (excluding taxes of $.....(1,060) transferred to the IMR)...........cccoeeuervrerieriesieniecie s (2,266,858) | ....ccvenvenee (1,978,911) [ oo (3,704,218)
35. NetinCOmME (LINE 33 PIUS LINE 34).....uuevuieerieeieireiseisiseis ettt sttt sttt ensnes (4,962,135) | ....ovvrnne. (2,515,120)| .............. 10,650,608
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEAT.......ciuriieireiieieieirireiesisse sttt essassesnns | snsessesanes 251,177,285 | ............ 277,843,552
37. Netincome (Line 35) .(4,962,135)| .. .(2,515,120)] ..
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t nnaes | ererininaerenns 1,056,558 | ...cccevevneee. 2,680,233
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax .(3,343,605) | .. .. .(2,692,316)
41, Change in NONAAMItIEA SSELS...........evcvireieiciic ettt st st b s s st s s s ssesanens | sbessessesersnes 1,418,229 |...............(2,234,838) | .......o.c..... 5,332,717
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 treasury stock
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 surplus notes.
49. Cumulative effect of changes in accounting principles

50.

51.

Capital changes:
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

52. Dividends t0 STOCKNOIABTS............ceveiiiciiicicieistce ettt bbb bbbttt b e a s b b n et s
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns (1,482,747)
54. Net change in capital and surplus (Lines 37 through 53).... (7,413,123)]..
55. Capital and surplus as of statement date (LINES 36 + 54).........c.orrrurrererinrrrireeieeiseiseese ettt ensessessessssssees | nvesneeens 243,764,162
DETAILS OF WRITE-INS
08.301.  COI Charges 0N SEPArate ACCOUNTS.........c.eiuiireiiiriieieieieisesseisssesseesssesseess st ses st ssse st ess s sessessessssessessnsesss | susessssessesnes 3,199,215 | .o 3,299,726
08.302.  Surrender Charges 0N SEPArate ACCOUNLS............ccceveiicveiiirireiriiee et s et s b se s bbb s s sssebessssesessnness | sbessesesesnna 2,960,729 3,717,106
08.303. Administrative Charges on Separate Accounts ...47,962 | .. 21,612 |..
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 GDOVE)......c.rverrereireresersessssesssssssesssnsssssssssssssssssssssenssssssssessens | sossesssssssssas 6,207,906 7,038,444 |.............. 24,587,294
2701.  Health Surrender Benefits 415,095 | .. 496,838 | .. ..2,370,969
(72RO
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.. . .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE). ... veirureeureriniesnesesresseseesesssssssssssssesssssnssssssssssssesssssesssssssess | sessessssesssnsnes 415,095
5301.  Additional deferred taX @SSEL..........ccvcueviceceeeeeceeete ettt ettt ss et ses st st esns et snsnassensnanansanans | eteseraeeesaras 2,878,632
5302.  Prior period adjustment ....(780,551) | ..
5303.  Amortization 0f COINSUIANCE GAIN...........ccccveiuieiieeicieeieie ettt bbbt et snas | eebensesansanes (3,580,828) ............... (7,538,882) | ...coocvnve (22,942,485)
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b (01 R (01 SR 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 8DOVE)........c.cvueieiieieeieiiisiieiieiesississisesssesstsssss s ssessssssssssssnes | essesssassseses (1,482,747) | ... (6,120,416 ............. (17,057,699)
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..........ccuuurvirririesiceiese sttt esnssesssnses | nessssesnnns 71,007,137 | .o 58,949,228 | ............. 246,635,066
2. NEtiNVESIMENTINCOME.......c.iuieieciciececetee ettt sttt sttt es s bensesassnsssaessnsns | seesssessssees 36,750,324 | ... 34,914,980 | ............. 149,496,019
3. MISCEIlANEOUS INCOME.........iuuiiiiiiiiiiiie s bbb | abesesssessieas 7,643,882 | ..oovvvnnnn. 7,602,988 | ............... 31,067,185
4. Total (LINES 1 hTOUGN 3)...oueveeiieeiereceieeieeeieesseii sttt ess s ssss st essssssssseesssssssnsssnns | soneessneees 115,401,343 | ............. 101,467,196 | ............ 427,198,270
5. Benefit and 10SS related PAYMENTS..........c.ccevevcveieeieiesee ettt e s s s snss s ssnasnsesans | seesenssssnees 38,990,403 | ...cccouce. 37444174 |............. 152,944,540
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS..........c.cuvverevcvniecieviesieiiens [ e 90,320 | ..cevrrrnes 1,067,910 | e 1,275,006
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........ccovevevverieeveieeeeeeeeesee s | cereriesieiees 30,685,194 | ....ccouce. 31,712,427 | o, 113,699,959
8. Dividends paid t0 POIICYNOIAETS.........c.cveieeiciiisieieiieiie ettt ettt s st s s snsessessns | sstessessessssessessnssssessessnss | essessessssessesesessessesnsanss | sersessssassessessnsessessnsensenes
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) 4,315254 |... (7,083,527)] ... ...(11,082,860)
10, Total (LINES 5 HrOUGN 9).....couvverririiicriiiieirieie ittt en s ssss s | oeeniessenens 74,081,171 | oo, 63,140,984 | ............ 256,836,645
11.  Net cash from operations (Line 4 MINUS LINE 10)........ceuireuriiieiiiieeieseiesce et ses s ssssssessnsssnes | evsessssesenas 41,320,172 | .o 38,326,212 | .oovuee. 170,361,625
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
7200 T = o PPN
12.2 Stocks....
12,3 MOMGAGE 0BNS........coieieciieiee ettt st bbb bbbttt st ss s st seesnsas | evssesaesaens 10,578,143 | .ovvvvennnd 9,349,675
124 REAIESIAE. ... | st | srb s
12.5  OHhEr INVESIEA @SSELS........ouuiieiiiecieeciiii ittt nteentes | sbsestsenieesbanssanstsnnsenntennes | crbsesiesi st es e
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES...........ccccevvierceieicceeeeeesieiees | e | e
12.7 Miscellaneous proceeds 2,793,035 6,853,974 |...
12.8 Total investment proceeds (LINES 12.1 10 12.7).....cvcveveiereiesieeeseie ettt ssessssessesessssssassssssns | sevessesssanns 55,916,106 | ............... 62,158,535 | ............. 247,644,375
13.  Cost of investments acquired (long-term only):
13.1
132
13.3
134
13.5
13.6  MiSCEIIANEOUS APPIICALIONS........cererreriireriseiee e ssesee st ss s s st st s st esssnssessessensssssessessensnssnsss | srsessessesssssanssssesssnssnsnss | sosessesssnssnssessanssnssnssessons | sesessssssnsssssees 215,701
13.7 Total investments acquired (LINES 13.1 10 13.6).......c.eurieierriicieiseee st ssssnns | sesssssssesens 75,636,164 | ..ccoovnnen. 75,124,564 | ............. 413,651,268
14.  Netincrease (decrease) in contract I0ans and Premium NOLES.........vvrurerinrenrirrineeeneereeeeeseessseseessessssssessessesssssseess | reesessessnseneens ((CETAEYD ] [P— (YA A(C)] [— 2,312,680
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14)........ccccovrerrrreiernrneiessssisesessssssesssssesssssssssenss | eovsssessnenns (19,032,907) .....c0oue.e. (12,068,253) | ............ (168,319,573)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOES.........vvivecicieiecct ettt bbbt es s ssessans | sbessssssessessestssaessessensanss | sbeessessestenssssessesssssssanns | sbsessesssssessessssssssessestans
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 abilItIes............cvvuevrrrrirrircnrniersereeneneiees [ erersieseeseensiesnsenens | e sessesssssessens | eeeseeresneeneens (270,110)
16.5 Dividends t0 SOCKNOIAETS............uvrirrririririicrireriese s ess st esssesssesssssssssensses | cnesesessinsnssssesssenesssesssns | nessssensesssesssessssessons | coeeseesesnnn 20,160,000
16.6  Other cash provided (APPHEA).........ccuuerimrvirerrrieriieesieseesise st esesssesssssssesssessenes |ssssessseenas (49,295,765)] .............. (18,468,614)| ...oocvcveene. (71,526,263)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......c.... | ccovvevrennen. (49,295,765)| .....coovenes (18,468,614)|......cce.ee (91,956,373)
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 (27,008,500 .....ovvvvenevee 7,789,345 |...coveenee. (89,914,321)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceuuviriiicriesiciie ittt bbbttt esssnnen | criseestsessns 21,422,576 | ....cooee..n. 111,336,897 | .....cce..n. 111,336,897
19.2 End of period (Line 18 plus Line 19.1)............... (5,585,924) 119,126,242 21,422,576
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 o | [ |
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

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

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

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

Credit life (group and individual)

Group life INSUraNCE........overvrrerrrrrreeeeeeerneeens
Group annUIties..........coceveeerereeererieereeeeeenne
A&H = GroUD...ceo e
A&H - credit (group and individual)
A8H - Other........ccvciiies
Aggregate of all other lines of business

SUBLOLAL .o

.......................... 420,380,305

................................. 155,576

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of Mar

1.

ehat, 2011 ofthe OHIO NATIONAL LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Ohio National Life Assurance Corporation (ONLAC 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 ceded 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)

Increase of federal income tax expenses (P4, L32, C1) (420,296)
Total decrease 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

CuUsIP OTTI Cash Flows Impairment Impairment Time of OTTI Reported
20846QHE1 $ 4,453,937 $ 3,929,360 $ 525,533 $ 3,928,404 $ 1,852,681 09/30/09
674135ECS8 1,279,009 1,055,146 913,046 365,963 529,646 09/30/09
70556MABS8 2,310,000 2,161,839 148,162 2,161,838 2,161,838 09/30/09
76110HJ75 1,984,052 1,948,630 34,965 1,949,087 1,277,300 09/30/09
Total $ 10,026,998 $ 9,094,975 $ 1,621,706 $ 8,405,292 $ 5,821,465 09/30/09
02660TBU6 $ 1,004,887 $ 1,000,218 $ 4,669 $ 1,000,218 $ 646,615 12/31/09
12667FY33 992,368 989,457 2,911 989,457 510,020 12/31/09
1729732R9 4,751,720 4,678,250 73,471 4,678,250 3,563,803 12/31/09
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867 12/31/09
52520MAE3 1,923,633 1,895,598 28,035 1,895,598 1,074,180 12/31/09
52520MAGS8 4,863,405 4,832,391 31,014 4,832,391 3,743,950 12/31/09
674135ECS8 940,840 389,032 551,808 389,032 1,091,442 12/31/09
7609857E5 4,939,343 4,416,147 523,196 4,416,147 1,171,126 12/31/09
76110HJ75 1,948,630 1,929,597 19,033 1,929,597 1,229,960 12/31/09
90263BHE1 2,114,729 2,096,365 18,363 2,096,365 1,127,402 12/31/09
94982WAZ7 4,873,404 4,775,310 98,094 4,775,310 3,819,300 12/31/09
Total $ 31,313,426 $ 29,951,082 $ 1,362,344 $ 29,951,082 $ 20,234,664 12/31/09
12667FY33 $ 989,457 $ 978,750 $ 10,707 $ 978,750 $ 569,346 03/31/10
12668AMN2 4,569,828 4,493,300 76,528 4,493,300 3,209,098 03/31/10
12669GEZ0 989,361 985,500 3,861 985,500 842,566 03/31/10
20846QHE1 4,145,183 3,209,000 936,183 3,209,000 2,421,741 03/31/10
52520MAGS8 4,832,391 4,785,000 47,391 4,785,000 3,837,150 03/31/10
76110HJ75 1,929,597 1,914,800 14,797 1,914,800 1,294,475 03/31/10
76110HQ77 246,409 243,960 2,449 243,960 141,672 03/31/10
86359BJ85 975,244 971,050 4,194 971,050 712,497 03/31/10
Total $ 18,677,471 $ 17,581,360 $ 1,096,111 $ 17,581,360 $ 13,028,544 03/31/10
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Statement as of March 31, 2011 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

6.-9.

10. Information Concerning Parent, Subsidiaries and Affiliates.

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

CuUsIP OTTI Cash Flows Impairment Impairment Time of OTTI Reported
02660TBU6 $ 1,000,218 $ 998,437 1,781 $ 998,437 $ 717,528 06/30/10
12667FR56 2,954,273 2,863,549 90,724 2,863,549 2,088,660 06/30/10
12668AMN2 4,495,787 4,413,636 82,151 4,413,636 3,487,957 06/30/10
20846QHE1 3,198,464 3,172,740 25,724 3,172,740 2,508,231 06/30/10
52520MAE3 1,895,598 1,877,112 18,486 1,877,112 1,149,060 06/30/10
76110HJ75 1,914,800 1,889,610 25,190 1,889,610 1,410,020 06/30/10
76110HKS7 4,981,820 4,938,090 43,730 4,938,090 3,909,360 06/30/10
86359DJT5 4,959,101 4,944,500 14,601 4,944,500 3,837,320 06/30/10
Total $ 25,400,061 $ 25,097,674 302,387 $ 25,097,674 $ 19,108,136 06/30/10
02660TBU6 $ 998,437 $ 831,600 166,837 $ 831,600 $ 736,510 09/30/10
20846QHE1 3,165,190 1,805,528 1,359,662 1,805,528 2,518,581 09/30/10
7609857E5 4,416,147 4,341,500 74,647 4,341,500 1,811,500 09/30/10
76110HJ75 1,889,610 1,878,000 11,610 1,878,000 1,467,258 09/30/10
86359DJT5 4,878,495 4,848,380 30,115 4,848,380 3,903,626 09/30/10
Total $ 15,347,879 $ 13,705,008 1,642,871 $ 13,705,008 $ 10,437,475 09/30/10
02660TBU6 $ 831,600 $ 828,800 2,800 $ 828,800 $ 715,744 12/31/10
94984FAV1 4,960,988 4,793,032 167,956 4,793,032 4,444,615 12/31/10
Total $ 5,792,588 $ 5,621,832 170,756 $ 5,621,832 $ 5,160,359 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
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment

remains):

@
(b)

recognized in earnings as a realized loss (including securities with a recognized other-

The aggregate amount of unrealized losses (that is, the amount by which cost or amortized cost
exceeds fair value) and
The aggregate related fair value of securities with unrealized losses.

No significant change

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect

subsidiaries whereby The Ohio National Life Insurance Company (ONLIC) shall maintain a common checking account.

It is

ONLIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLIC 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, LAC had $123,396,820 in the common account agreement.

11. - 16. No significant change

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
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NOTES TO FINANCIAL STATEMENTS

20. Fair Value

A

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

Statement as of March 31, 2011 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

(1) 2 3 (4) (5)
Description (Level 1) (Level 2) (Level 3) Total
Assets at fair value
Cash $ (5,585,924) $ - $ -8 (5,585,924)
Securities lending collateral - 138,222,764 138,222,764
Perpetual Preferred stock -
Industrial and Misc. - 7,444 - 7,444
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 7,444 - 7,444
Bonds
U.S. Governments - - - -
Industrial and Misc 454,970 1,186,297 1,641,267
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 454,970 1,186,297 1,641,267
Common Stock
Industrial and Misc - 4,722 - 4,722
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 4,722 - 4,722
Derivative assets
Interest rate contracts - - - -
Foreign exchange contracts - - - -
Credit contracts - - - -
Commaodity futures contracts - - - -
Commodity forward contracts - - - -
Total Derivatives - - - -
Separate account assets - 255,526,533 - 255,526,533
Total assets at fair value $ (5,585,924) $ 394,216,433 $ 1,186,297 $ 389,816,806

Liabilities at fair value

Derivative liabilities $ - $ - 3% - 3% -
Total liabilities at fair value $ $ $ $
(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy
@ @ (©)) 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 182,000 1,033,322 (29,025) 1,186,297
RMBS
CMBS
Derivative
Assets
Derivative
Liabilities
Total 182,000 1,033,322 (29,025) 1,186,297

(4) As of March 31, 2011, the reported fair value of the reporting entity’s investment in Level 3, NAIC 6, asset-backed security
was $1,186,297. This security is @ mezzanine tranche in a securitization trust with a coupon rate of 7.69% and maturity of 22

years.

The underlying loans for this security are manufactured housing loans originated in 2001. This security is 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

this fair value within Level 3.

21. - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2010 were $176.5 million. As of March 31, 2011, $5.2 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 $168.2 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

Q07.2



Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

2.1
22

41

4.2

6.1

6.2

6.3

6.4

6.5

6.6
71

7.2

8.1

8.2

8.3

8.4

9.1

9.11

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 O.N. 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 ASSURANCE CORPORATION

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: $.... 125,015,647
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[ | No[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds

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.

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
U.S. Bank NA P.0. Box 2504 Schilitz Park, Suite 300, Milwaukee, W1 53201

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
0ld 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 ASSURANCE CORPORATION
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 395,278,245
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 395,278,245
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 395,278,245

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.......vurveeeriiresieiseiseeseste et ssess s s st st s s ss st esssss s s s s s s s e s ee s8R e £ ees4e 88 e 842884 n e R R e s e e s s R e R et et edieststesiestentestinsientas

............... 0.6

2.2 A&H COSt CONTAINMENE PEICENL..........ivieiiiiieiteietctet ettt bbb s st b bbb bbb s 48t s s bbb s s bbb st et en bbb s dnbassessstastes et st enenanes

............... 0.0

2.3 A8&H expense percent excluding COSt CONTAINMENE EXPENSES...........ovurirrurrreerirrisesisresreessesssssssesessesssssssssessessesssssses st st s s ssessess s ssessessess s s e ssessessanssnss  fessesssssssssessessassnssessas

............... 0.2

3.1 Do you act as a custodian for health savings accounts?.......

3.2 Ifyes, please provide the amount of custodial funds held as of the reporting date
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[ |
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 ASSURANCE CORPORATION
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance | Authorized?

Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)

NONE
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

Direct Business Only

Life Contracts

2

Life Insurance
Premiums

3

Annuity
Considerations

4
Accident and Health
Insurance Premiums,
Including Policy, Mem-
bership and Other Fees

5

Other
Considerations

6

Total

Columns

2

through 5

Deposit-Type
Contracts

©OoNO>ORWN =

Arizona....
Arkansas.
California.
Colorado.....
Connecticut.
DEIAWAIE.........coucviveievce e
District of Columbia
Florida.................

Georgia...
Hawaii.
Idaho...
lllinois..

MaYIANG. ..o e
MaSSAChUSES. ..o s
Michigan......
Minnesota .
MISSISSIPPI....evrcveererereieeeieisee et

MISSOUN.....ocveieivceeictcie et MO
Montana..
Nebraska.

New Hampshire...
New Jersey.....

OFBUON. c..veeveveee ettt bnen OR|....
PenNSYIVaNIA.........oierireeiieeese s PA|....
Rhode Island... ..RI....

South Carolina.
South Dakota...

Tennessee.. INJ|...
Texas...... LIX
Utah..... LUTH
Vermont.. WVTH
VIPGINI. ..ot VA|...
WashingtoN..........covurieeieieceee e WA ...
West Virginia... WV ...
Wisconsin.... LWL
WYOMING....ovcviiieresiieieseiesessessesessssssenessssensessssessessesensen s WY [ i
AMENICAN SAMOA.......oovvevrirerrerseirireiseisissreees et sessesaees
Guam..............

Puerto Rico......

US Virgin Islands........

Northern Mariana Islands

=

—

—

—

—

—

—

—

—

—

—

—

—

—

—

—

—

........ 1,259,623

........ 1,631,097
494,492 | ..

........... 361,140

1,118,846 |..

4757313 |

...... 4,865

..3,362,221

1432232 |

..2,988,121

1782555 |

...4,035,754

Reporting entity contributions for employee benefit plans.............. SO0 0.0/ GO ORI FOPURRURRRIOR BT PRSP PO

Dividends or refunds applied to purchase paid-up

additions and aNNUILIES............eevrrreinrreee s e XXX ois e [ e | e ssessnes | sreseresnsresessnssenes | esisesesseresesinns [0
Dividends or refunds applied to shorten endowment or

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

or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns e XK vt [ e 0T TAT | s 312,728 [ | s 420,475

Aggregate other amounts not allocable by State 0 L0 | 0 |l 0

Totals (Direct BUSINESS)........ccevevererrereirirereinns ....121,553,062

Plus Reinsurance ASSUME..........cceeeeerevreereeeeeneenerneeeennenneenennenes [ oo XK uiiiee | rrieeneen08,758 | v [eonnnnnnnnennennnni25,027 | o [ e 293,785 |..

Totals (All Business)........ ....121,846,847

Less Reinsurance Ceded...........cocnvrncnerncenernneneeneeneeneneeneeneenes [ oo XXX | 007,751,965 | v [eernnrinnnnenennnn 3,087,748 | oo [ e 50,839,713

Totals (All Business) less Reinsurance Ceded........cccccoovvvrevennns [ XXX | +.....69,496,007 | ............25,366 |...cocooienennn. 1,485,761 | 0 | 71,007,134

. Summary of remaining write-ins for line 58 from overflow page....
. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................

9498
9499.

Summary of remaining write-ins for line 94 from overflow page.... | ....
Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

0.

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domlcﬂed 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.

Q11
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Statement as of March 31, 2011 ofthe OHIO NATIONAL LIFE ASSURANCE CORPORATION

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 ASSURANCE CORPORATION
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:

A0 0O AR RO A0 00 D RO
* 8 9206 20114 90000O0O0 1 = * 8 92 06 2011447000 O0 1 =
A 0 0O O RO A0 00 0 RO
* 8 92 06 20113650000 1 = * 8 92 06 20114 4800O0O0 1 =
A0 00 RO A0 0O AR OO
* 8 92 06 20114450000 1 = * 8 92 06 201144 90000 1 =
A0 0O AR LA AL

* 8 92 06 20114460000 1 =
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Statement as of March 31, 2011 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT|ON
Overflow Page for Write-Ins

NONE
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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..........cvcvvieeiereesiee ettt sssbes s sesssssssnes | stesssssesssssessssssssssssssssssessessnsan 0 [ s
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e B R
2.2 Additional investment made after acquisition. NNE .....
3. Current year change in encumbrances............. A B M . evererererens | eereseres ettt bt sseaes | Sretesrn et ettt s et n et nsnaes
4. Total GAiN (I0SS) ON GISPOSAIS........c.cveviveiiietiiiteteiiee ettt st b et b et s ettt ae b e bbb s s b b s s b e st e sebesssbebes s sebebssebes s esatas | 4essetesessssesesssetessebebessesesessesebessnss | absssebessssesesssastebesses et et se b et e s e st esnas
5. Deduct amounts reCEIVEA ON QISPOSAS..........c.curiurreiieiieiiereie ettt es sttt s s bbb st s | £4sebeesee e b eeb et b es b s bbb sseees | £hesssse e b sttt e bbb en
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 MINUS LINE 10)......ueuiuiirireiiiiirierierssiessrsseessassesssessessssessessessssessessssessesssses | sressssossassessssassessssassessassssessessnes 0 | ot 0
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............ccvvevevrieicrieeie e | coeveiesiese e 399,059,777 | oo 419,505,577
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt 7,040,000
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points 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.............cocuvvueicueieierieieieeseseseesesessessessssesesessnses | evrenessssssessessssssessersnss 805039 | tiverieiiireiesisiessesisiinens 1,246,447
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... 399,059,777
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 399,059,777
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 399,059,777
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 PRIOT YEAI.......c.euiieireieieireieseisieieisse sttt ssse st sssntenas | sesessessessssessessssessesnsns 1,921,485 | oo 1,723,430
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

© N o ok w

©

. Deduct current year's other than temporary impairment recognized
11.

2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount............cccveviereiriiennes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals..................
Deduct amounts received on disposals
Deduct amortization of premium and depreCiation.............c.c.cveieieiiiieiee et
Total foreign exchange change in book/adjusted Carrying ValUE.............c.euriureeiurerieneinereieeese et snsesene

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

12.  Deduct total NONadmMItted @MOUNLS..........cceueriieircreree bbbt
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.veiiiiieieiiiiiiieiisiisissesisissiessesssessesssssssessessssessesssssssesss | osressesssssssesssssssssessnsns 1,916,299 | oo 1,921,485
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 ...2,015,853,383
2. Cost of boNdS AN SLOCKS CUIFET. ......vuvureierririeetireie ettt sttt sttt enes
3. ACCTUAL OF GISCOUNL.......vuieeeitt bbb
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes
5. Total gain (I0SS) ON QISPOSAIS.........ccvireviiiriieiicrciic ettt sttt bbb b b st s st bbbt et es s b st ebns
6. Deduct consideration for bonds and stocks disposed of...
7. Deduct amortization of premium....
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. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,041,036,863
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 ...2,041,036,863 | .......ccoovevirernnnnes 2,015,853,383
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Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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) ettt bbbttt sttt enst s | seentnstnntnniis 1,089,864,677 | ..ovvvrrerrerrrinrenad 60,994,868 | .......ccooorrrrrrinnen 26,828,733 | ..o (38,128,023) | ..o 1,085,902,789 | ...ooivriireieeieeieeiseinsieeiieens | sessiesiiessisesses st esssenssenns | srresssessiessiennens 1,089,864,677
2. ClASS 2 ():vrerveerereeireiieiieiieese ettt | erteetnst st nnes 783,059,491 | oo X0 ( I A 12,164,283 | ..oovvririvrireenns 15,317,765 | oo 791,289,250 | .oovvververeieieeiseieeieeieesienns | eeseeesssisssessss s | seeesiessessiessienees 783,059,491
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 113,982,941 | oo 2,500,000 | cooooveririeieeis 482,057 | .o (1,031,492) | oo 114,969,392 | ..o | ettt sttt sstenses | eessenss st ensennes 113,982,941
A, ClASS 4 (B)..rrerrereieeieeise ettt sttt | stens et 30,006,590 | ...ovoeirieiieieee e | e 162,903 | ..o 953,635 | ..veorieiirieiis 30,797,322 | oot | et | eesseess s ssenees 30,006,590
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 19,024,662 | ..oovvveeieeienienieinn K1 I 321,962 | ..o (6,036,802) | ....ovvrrerrrriennens 12,869,667 | ..vovvrerireirreirseiiseisseissssssesiens | cesisesssessssssssssessssssssesssssnns | sssesssssssssssisssnssns 19,024,662
B, ClASS B ()...u.vverererirecireciieiieiieisesiess sttt | srsnns sttt 4,895,840 | ..o | s 2,535,775 | oo 3,036,202 | ..o 5,396,267 | .ouiieiieiisiisiesissississienns | oeesessess st ensnes | srsensssnssesss s esssenees 4,895,840
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,040,834,201 | ...oovvrrrrrierirnns 68,574,914 | ....ovvvrrrrrrerns 42,495,713 | .oovoveeerenn (25,888,715) | ..o.vvvverernenn 2,041,024,687 | ...oovvorererierienienieeins (OO (V1 [ 2,040,834,201
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. ClBSS 2.ttt bbb s bt bans | £eebeEieR R et R bR AR ARt Rb s b et ebre | HEehsetseREeesee b e e R es s et enbesb et ens | 4REebeteRE et b e b Rs et s ek e R R sE et b s | HeREeheEeREeeh e bR Rt R ekt esRenbenen | £1esEebeeeREeeh bR s et s bR esRenbanes | HEssEeh et Rt eeb bR b e bbb esbenbne | HeEseeEeR et R b et bR R Rt bbb s bt | HieesenEeb e s bbbt
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 Bttt sttt | enb bbb 7,567 | o sissiniinns | eensiensess sttt nns | seeesenss sttt (117) ] e TAAA | | o | s 7,561
14, Total Preferred StOCK.........cviivieicisceie et ssssnsens | ersessssassesssssssessessssensenas 7561 | oo [0 PN [0 R [0 ] TABA |, [0 PR (01 7,561
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,040,841,762 | ..oovverrerrrriniennd 68,574,914 | ....ovvorrriis 42,495,713 | oo (25,888,832) | ...cvevvvrivrena 2,041,032,131 | coovoieeeeeeeeieeins 0 [ oo (01 [ 2,040,841,762
(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 ASSURANCE CORPORATION
SCHEDULE DA - PART 1

Short-Term Investments

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

9199999, TOtalS.......coovvriririicniisiiiinis [ | e XXX it [ |

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cviuieiieiciieieieise ettt sntessens | sbessessessssesssssssessesnsen 24,992,969 | ..oovvieiirieeinn 114,969,649
2. Cost of Short-term iNVESIMENES ACGUINEM...........ccvuieeieiiiicicisete ettt bbbt s s bes s basaes | stsssssessssssessesssssssessessssessesssensesans | ebsssessessesssssssessssinsan 214,902,976
3. ACCTUAL OF BISCOUNL.......oiiiii bbb | esbiesi s 7,031 | oo 120,344
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..........cevicueiiiireiiiee ettt ettt bt b e bbb s b st sensnaes | ebessesesssesesssnseseseesens 25,000,000 | .ooovveereieieieiieinne 305,000,000
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 14+2+3+4+5-8-T+8-9).........cerrrrrurrerrirninenrereeseiisiesnsinsiseennes | sreesesssssssessssssssssssssessessesssssessens [0 24,992,969
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).... oot ssssnssnsssessesssssnesns s snssnssnessessess | ssesssssssssssssssssssssssssssssssssssssssssens {01 24,992,969

QsSl03



Statement as of March 31, 2011 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT|ON

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QSI04, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

1 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
0125488......ccooeiereiieiieeseseise e BIRMINGHAM. ..ottt Al 03/09/2011.... | eveorrrnes 5.070 | oo 1,290,000 [ .ooovermermiiaeineieesiseesse et | eersnsiennienes 2,550,000
1025485. GROVELAND.......otvumiiirieriericeisissiesiesssessensssenns L, 01/26/2011.... | ... 5.650 | ..ovveerrierierireenns 2,400,000 | +.vvuvrveererereseseiei et | ettt 4,140,000
1025486. GROVELAND.......otiiiieiieiieeicerss e FLi 01/26/2011.... | ... 5.650 | ..orveerriierniinns 450,000 | ..o 2,063,000
1025489.......couvirririeeerieer i ORLANDO.....oovirririirieerienieresseissise s FLuiriireeienireenne 03/24/2011.... | oo 5.910 [ oo 1,000,000 [ cooovermeimiieiieriereeeiereseese e | e 2,325,000
2725477 .o BOZEMAN........oooiiiiieieiissiesis st seenes IMT e 11/29/2010.... | coovevvrrennee B.000 | 1.vvuiereirseiseise ettt ees | eeei e 21,250 | coooieeeieeee i 1,100,000
3425487....oovins ASHEVILLE. ...t NG 01/26/2011.... | oo, 5.250 | oo 1,900,000 | ..o | s 2,950,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. ..o s | onns s XAKeserens | eovennnnnnees KKKeiosmissiiinnins oo 7,040,000 | .o @ 5200 | i ..15,128,000
0899999. Total - Mortgages in GO0 SEANGING. .......cvueueer ettt sttt es st ees et es e e setses et s et ensensee et sesensenensetsnsans | sesessssssessssessnsansesenessnnensenensenessensessnnsnseners | coneree KAKrsenee | srnnrsereeneenee XK ererersnernnane | conrneeesssssnsensnennenes 7,040,000 ..15,128,000
3399999, TOLAl MOMGAGES. .....vvovvveeveirir ittt ssinsiessisninnes | eonnsinssisansiinsssssansinssssnsssssensnsnssansnnnnns | aerene XK virens [ veerneereees KKK errrirerinriins | v 7,040,000 | ..o 21,2500 | et ..15,128,000
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 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
Mortgages Closed by Repayment
0024547 ... SAN ANTONIO L, OO IR 06/15/1995.... [ 02/11/2011.... | woovervvrrerrrrnne 1,832,353 | oo e | e | s | e 1,632,353 0 11832,353 [ i | s | 0
0024595........ccomervrinerinn BAKERSFIELD.... ) CA e [ 01/26/1996.... | 02/02/2011.... | ...cvvvnvcne 1,838 [ oo [ et | e | e | neesessssesesnenQ [ e | 1,638 [ .o 1,638 [ oo | e | s 0
0024720..... BERLIN. ..ot MD.coovivien [ e 06/16/1997.... [ 03/10/2011... | vevvrvvverrrnee 1,530,546 | oo | e | e | e | oo 1,487,564 e ABTBB4 | e | e | e 0
0024785 BIRMINGHAM AL [ e 05/13/1998.... | 03/09/2011.... | ......... 904,465 881,896 | ...ovveerirrrinns 881,896
3625135 VANDALIA.....cocoovvvnnnicernnnniene | OHuccicis [ 04/29/2005.... | 02/01/2011.... | c.ovevee 742,720 737773 | i 737,773
0199999. Total - Mortgages Closed by REPAYMENL.........coiiiies coeiiiieieiieieie it snrens e snssnsesessessnsensssssssnsenss | cosssssnsansensans 4,811,722 0 0 [ 4,741,224 LATH224 |l (O (O 0
Mortgages With Partial Repayments
0024695........cconerrrrinerinns COEUR D'ALENE.........cconiemrririis 105U IO 04/30/2001..... | coveureererierirene [ e 1,818,482 | ..o | veeieeiseiserissinenies | nersesinessesssesssessns | ennssensssssssesssesssnssns | oneesessenssnssnessneenQ [ i | s | s 22,192 | covereeieeinenneineins | seeneriesiesssisesenes | e 0
0024719.....covvrivirieicnnes PLAINFIELD.......... NG 06/1211997.... | covvvevvivvirerins [ e 191,864 | oo | e | v | s | senenenesenenern0 | v | e
0024720. BERLIN 06/16/1997..... | coveeevrerrerirnee | e 1,530,546 | ...coovvenrvrerierineennes | e
0024741 ONONDAGA.......oconvvemrrienrrnerinerine | NY e | s 04/30/2001..... | coooevvererririenns [ cereeenne 287197 | oo e | e | s | a0 | e | o
0024744........coonvvrrsirs EL PASO L. ST D 08/28/1997.... | cevoveverreriraee | eevreens A56,522 | ..o | e | eeesssinensessessessnns | seessenssessssssssnnnsens | sesseessseensesssesennensQ. | e | e
0024745.......cccomvvevriniris SAN ANTONIO L. ST B 08/29/1997.... | cvveevvvverirerirene | e TABT126 [ oo [ | | e | erennssssessenen0 [ e |
0024750........ccmeerrrierinns DOUGLASS TWP......ocomevrrrirerrnens PA. oo e 09/30/1997..... | cevevevrnerierirane | e 1,317,343 [ oo | oereienineisesissinesses | nersesisnsssensssssssssns | nnssssssnsssesssssssnssns | ossesesssnsssnssnesneenQ [ neriesesnsseen | e
0024762 SODDY-DAISY...... TN e [ e 04/30/2001..... | covooeveerierirene | e 157,309 | covoreveerieriereienienes | sevreresneeiessssnsenienes | sersenssesssnsssnsensenns | sesseessensenenesnssnens | seenessnssenenennenesQ. | e | e
0024785. . | BIRMINGHAM........ Al 05/13/1998.... 904,465
0024786 COLUMBUS.......ooomvrrierrienrienniens (7. VS IR 06/03/1998.... | ccooovvreerirerirane | cevienes 551,973 | cooorververinnriinnrinns e | e | s | a0 | e | oo
0024798.......ccomerrrrierin FAYETTEVILLE. NC.ovvvverres [ e 09/30/1998.... | covovevrerrreriraee | cevreens 119,502 | covvueieerierieriineninnes | seereeineisnessissesessenes | sessessssessssssessessenes | sesssssseessessssessenssnnns | sesseesssnssseessesesensnsQ. | vevenessonsinssesessens | neeseenes
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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
0024807 ..o BROKEN ARROW........cocooerirrrinnens (0] CHIRIN YN 10/2211998.... [ ovvorrrrerreris | s A19,395 | 1ot | e | et | st | cestieenrenes 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 22,377 | coovereeineinneinseineees | seerserissiessssissesnnes | v
0024809........ccmvverrirrinns COLONIAL HGTS......ovvrrinerieriens TN | e 10/30/1998.... [ ..oveorvverriverns | e 118,105 [ oo [ et | e | e | s 0 oo | cerreren s | e 26,249 | ..o | s | e
0024850........ccoervrrirerinas HENDERSON.....c.oovivrireirneiseiins NV [ 04/13/1999.... | covvoereereseians [ v T8BAA8 | ..o e [ e | e | s 0 [ et rienienes | cereeer e | e 132,836
0024856....... MAYSVILLE KY. . 05/25/1999.... 83,461 0 49,808
0024871 . | BELL GARDENS. 10/19/1999.... 6,574 0 4,008
0024872 . | OAKWOOD 10/22/1999.... 509,567 0 ..10,390
0024881... | ELKTON. ..o MD .102/15/2000.... | ..veerreerieciis | e 2,940,652 0
0024883........ccnrverriirinns LOS ANGELES........cccrvveriviriiris [O7. TN B 04/26/2000.... | cccooererererrreens [ e 523,576 | ..ouvverererereinerieniinins [ e [ e | e | e 0
0024884....... LOUISA X FPTRRN DU 04/28/2000.... | covoorvererierirene | e TAB1,710 [ oo | e | ererisesesessssissessessies | eronsesesssessessssessnsins | oneesssinns 0
0024885.......ccorvvrinerinns BEAVERCREEK TWP........ccccovvrrnnee OH..oovvveees [ e 05/11/2000.... | covvovererererreriens [ e 986,262 | ....veurerrerenienirnrin [ e [ s | s | e 0 | oo | cerrerierreesnn s | s 14,422
0024891.....oovererrrrierinns TAYLORS.....ovirireernriseiseeieninens (SO DR 09/07/2000.... | coveoreererreriene | e 8,508,904 | ....ooivurirrireninriniens | e | e | et | cereeeesienes 0 | cerereererineierieninees | cereeessesie s [ e 74,059
0024893........ccnvvvrierinns ALBUQUERQUE..........ccovverririrnnes NM.iviverne [ e 11/06/2000.... | ...coorvverrireris | e 1,307,175 [ oo | ererieriseesesisssienines | eresseessessssessessessis | s | s 0 | oot | cerrenier s | s 13,734
0024902........ccmvrvrrierinns HALLS CROSSROAD.........cccovvurnen L1\ U D 05/16/2001..... | covvoecvererieeiens [ e AT8,234 | ..ot | et | e | et | ereieeeienes 0 [ et | cereeesiese e snsenes | e 17,503
0024905... . | BATTLE CREEK.......c.ccoovmiriniriirnnne .| 08/30/2001.... | .. ..2,414,561 0 83,097
. | OLIVE TWP. 08/30/2001.... ,167,407 0 ..40,181
.| TOWNSEND TWP.. 08/30/2001.... ,509,820 0 51,956
0024909... . | KNOX COUNTY . 08/30/2001.... 838,293 0 34,702
0024910.......ceorririerinne ROWAN COUNTY 08/30/2001..... | coveeerererirererene | e 1,207,281 [ .oovoeeeerierieeencnis | eveniesesseesesiessienines | evesssesssessssessessesses | e | s 0 | oo | cerrenienreenn s [ s 41,548
0024912.....covveeirrineiis VERNON TOWNSHIP.......cocornrirnee PA oo 09/10/2001..... | covvorevererirneirens [ v 563,576 | .oourveurererereererineins [ e [ e | e | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 19,051
0024913......vverrririerinne KNOX COUNTY L\ TSR D 10/12/2001..... [ oo | e, TET1,44B | oo | e | veriessessssssessesss | srssssesiesssssssssnsses | s (V1 ORI RTINSO VTSP 23,147
0024914.......ooovvirririns ORANGE COUNTY....cooooririrriinnns FLuorireriiins [ 11/05/2001..... | v | e 3,893,315 | ooouieiireeirneinniseis | e | et | eersesi st | cesrieesienes 0 | eererireineieeiienienes | oeeereesieeie s | i 54,399
0024917 ..o MUSKOGEE..... (0] CHNRIN PRI 12/21/2001.... [ overerninerns | e, 1,326,353 [ ...voueveerierieenenins | erenienisseesessesnienses | sesssesesssssensesss | s | e 0 | oot | ceerenieee et | e 22,243
0024919....ccvviiiriine FISHERS......... INce [ 02/20/2002..... | coovoeverrirnerns | e TT11,248 | e [ [ | e | e 0 [ e | e | e 13,957
0024922... . | BIRMINGHAM Al .| 04/09/2002.... | .. ...5,814,550 0 80,456
05/01/2002.... ..1,225,600 0 9,503
05/17/2002.... 2,908,603 0 86,673
0024927... .105/20/2002.... | .oovererrvrrerienns [ s 966,398 0 13,382
0024947 10/15/2002.... | ..ceoeervrirerns | e 1,597,066 | ...vvevvenrenerireerenins | erreeresesseesesissssenses | erersseessesssssssensessis | s | e 0 | cererererinereniesenees | cerreresseens s | s 16,372
0125139 05/17/2005.... [ ovovvereririrerins [ v 1,905,571 [ oo [ [ e | e | aeeeeennns 0 [ e | e | e 21,096
0125329 06/21/2007..... | covooevrerierenes | e 2571741 | oo | v | e | et | ceerenienes 0 | cereeereeineierseninees | ceerens s | e 22,706
0325132 04/07/2005.... | coovvevrererrrerns | erene B62,475 | .o | et | s | e | e 0 [ e | s | s 4,626
0325153 07/07/2005.... | coveoveveerierirnee | e 1,085,557 [ .oucvvueernereerirneeneenns | ereesesisseesessssssesses | serssesssesssssssessesss | s | s (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 7,368
0325357...cvviiiriercnnes LAVEEN......ccoiiniirincrercis AZ.ooiviins | e 11/30/2007..... | coovvvvervrirernnns | erene 901,432 [ oo | e | e e | erensererenn e | aeresenesens 0 e | e | e 12,149
0325372...cccveerinrinerinns SCOTTSDALE......cooeveiererieireri [V A DO 01/07/2008..... | coveovevrerierirnee | e 1,097,898 | ...coueierierineereeins | ereeieriseesenisssienies | ererseessesssinensesss | s | e (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 5,059
0325431... .| TUCSON .| 12/05/2008.... | .. 0 6,659
0425231 . |LITTLE ROCK. 04/25/2006.... 0 ..49,240
0524992... . | DEL AIRE .| 04/10/2003.... | .. 0
052499%4.......ccomvvrrriirins TUSTIN o (67 TN D 04/17/2003.... | covvoeveerirerinee | e 2,977,452 | cooooveeeineineninssinees | reverseeissinsssesissinees | oeeesessss e | st | sessssienes 0 | cerreenernnrereninees | cervenenineeennsnenenes | rveeeennenennen 0,388 |t | s | e
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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
0524995........ccmerrrrierinns FRESNO.....ooooirinerierienieeerseens (07 WU D 04/23/2003.... | covooreererrerireee | e 1,183,975 [ oo | ereeiesiseesesisssiesies | eresisesesessssessensessns | srenseesssessesessessnsinns | e 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e 9,088 | .ooueercirerinrieiienes | serieeiesesiseesninnes | e 0
0525116......ovevririirinns SAN DIEGO.......ccoireirririnerirerienes [O7. URTN B 12/29/2004..... | ...coovvvrnerns | e 4,538,843 | ..o [ s | s | s | e 0 oo | cerreren s | e 29,226 | oo | e | e 0
0525133...cccnvieirrrinerins PACOIMA ..ot (07 U D 04/20/2005.... | covoovvreerierinee | e 2,880,250 | ..veuverrireerenineinees | cererenieniesi s | eeeress s | eersees st | cesbenesienes 0 | eerereereerneiserieninees | cereeess s ensenes | i 20,290
0525142... . |FRESNO .| 05/31/2005.... | .. ..3,313,997 0 36,691
0525227 .| SAN DIEGO. 04/03/2006.... ,455,003 0 5,992
0525241 . | SANTA ANNA. 06/07/2006.... 0 ....103,699
0525267... .| SAN DIEGO.... .1 09/27/2006.... | .. 0
0525291 LONG BEACH........ooceirireirniriciis [O7. TN B 12/27/2008.... | ...coonrvevrircrns | e, 1,624,859 [ ...vouierierieeeceis | e | e | e | e 0 e | e |8y 208 | werirerireresneeissiserienes | sersessnes s | e 0
0525295.......cceeiinrieiinn MISSION VIEJO.....coooeirreinrirciin (07 TN B 12/28/2006.... | ..o | e, 1,837,984 | ..o | e | e | s | e 0 [ eeririeerneieiienieees | eereeeee s | e TIA728 | oo | cereeeeeniesseisssieens | e 0
0525315, SACRAMENTO.......ovvrierirrerierrninns (67 U B 04/16/2007..... | ceveeereerierirene | o 1,817,885 [ .ooeoeeveerierieeicnins [ ereniesisseesssisssiesies | rverisenssessssessessesses | s | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 22,848 | oo | e | e 0
0525373...cccovirerireinerins WINDSOR......oovvrimrirerierireeereninnens (07 U D 01/15/2008..... | coveorvererreriane | e 3,504,014 | oooouierieinerineinens | e | et | eersens st | cerbeneeienes 0 cereeererineierieninees | e ensenes | s 18,956 | ..vvuvreeurrncrirrerenines | reessseesesssssseensenines | eerseniess e 0
0525396 05/22/2008.... | ccooovreerierenee [ v 2,836,489 | ..o | e | e | e | e 0 | oot | cerrenier s | s 17,739 | e | reresesesisesiesieninee | everieneessesesseniend 0
0525404 07/09/2008.... | coveovvvrrrierirane | e 1,848,514 | ..o | et | eeeriesesessssisssssensies | s | e 0
0525417... .109/30/2008.... | .. 0
10/30/2008.... 0
06/17/2010.... 0
0625232... . | DENVER .| 04/25/2006.... | .. 0 10,590
OR24066............ovvrererenne GREELEY ..ot CO.ovvr | v 071311997 ... | covveerrerirerinee [ eerrrerirnrinnneendB8,39T | e | e | cerverienesesssienes | sresesssssnesessesseens | cesesesesenns 0 oo | cerrerierseessrenenes | s 1287 | oo | e | e 0
OR24234........ovvrrrri NEW BRIGHTON MN.ovieis [ e 04/29/1999.... | covovvveerrerrens | e 29,232 | cooevierieeinriseiienins | e | e | s | s 0 | eerierieeneiseiienieees | cereeeeen s | s 1,904 | oo e | e 0
0R24298........covvverierirs ALBUQUERQUE..........ccovverrrinirnnes LSRR U 08/24/1999.... | covvoevererenieens [ v 294,743 | oo e [ | e | 0 | et | ceererieneeei s | s 17,195 | s | rereseenesisssesiensnee | everiens e 0
1025057......cveverrerrirines LAKELAND........cotviieiriieieiceens FLooiiiiins | e 02/2712004.... | ceovoeeererererens | e 2,003,052 [ ..oveveiireiriieieiieienieies | cveiesieieisseseseninnes | v s | sesesesessesesessesessenns | seessseneens 0 [ o | et sees | i 25,011 | oo e | e 0
1025169......cvvvrrerierirns PALMETTO.....ccouerierirrereerieinnerinn FLuoiiriinee [ 09/16/2005.... | coveoeveerierernee | e 1,690,054 | ...voueeerierireerenins | erverieeesseesessssnsenies | s | s | s 0 | cereeereeineierieniees | ceerreriereeeisss s | s 12,557 | oo | e | e 0
1025205......ccccerirerriiiinns PORT STLUCIE......ccoveieierirreiene FLoviiiiins | e 01/31/2008.... | oo | evene B74,515 | oo | et | s | s | e 0 e | s | s 3,609
1025264... . | WEST PALM BEACH .| 09/07/2008.... | ...cvvecrirerirnnn 1,612,621 [ .o 0 6,036
. | FORT LAUDERDALE. 12/18/2006.... 2,317,669 0 13,240
. | PLANTATION.. 05/14/2007.... 827,757 0 9,806
1025349... . | WINTER HAVEN. .109/28/2007.... | coovererrvereriieins [ s 804,368 0 12,840
1025363......ccorvmerirerirns CORAL SPRINGS........ccosverrrierinns FLuitiriiies [ 12/20/2007..... | ..oveoeervrirerns | e 1,794,873 [ oo | reeieeiseesesisssenies | eerisessessnsissensesss | s | s 0 | cererererinereniesenees | cerreresseens s | s 19,503 | voereerierieeireninns | e | e 0
1025381...cvcvciircnaee ROCKLEDGE..........coovneeirivririrnnns FLuoiiiiiis [ 01/31/2008.... | evovvvvereririnne | v 2,669,261 | ..o | e | e | e | seresesenens 0 [ e | e | e 27,839 | oo e | e 0
1025398....... TAMPA ..ot FLuitirrirines [ e 06/02/2008..... | covooeveerierinee | e 1,221,890 [ .oovvneieerierirneenenins | ereniesisseesenissssenses | ereriseessessnsissensessis | s | e 0 | cereeereeineierseninees | ceerens s | e 31,378 | o | cevrerissnenseiensnnes | e 0
1025434......cooviiin POMPANO BEACH........cccorerrrrnn. FLoviiiiiis | e 02/1712009.... | coovvevereerieres | evene 765,352 [ couiieeiircieieiieieininiees | et | s | creeeeseene e | cererenenens 0 [ e | s | s 8421 | o s | e 0
1025473 JACKSONVILLE..........coovrerrrrerirens FLuitiriiies [ 11/01/2010.... [ oo | e 1,910,428 | ..o | renieeiseesesisssienies | eerieessesssiensenss | s | e 0 | cereeerrrineeeriesinees | cerrerienee s | s 22,138 [ o [ e | e 0
1025485.......cocvrivirnnee, GROVELAND.......c.ovvririnrieiininins FLuiiiiiiis [ 017261201 ... | coeeeiereeireeiees | e iesiens | ceresessssessssssesssseses | sresessssssssssesssessessesss | sessssessesesssssssssessnsens | sresesissessessesesssssessenss | sriesisseneens 0 [ e | s | s 6,427 | oo [ e | e 0
1025486.........covverirerirns GROVELAND......cc.oovvererieireirerins FLuitirrirines [ e 0172612011 | coveeerierieriiee [ e | ceeessnsineesiessienes | ceseessessssssssesssssenes | seesessessness s ssisenes | atessesssssess s | seseseeenns (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 1,205
1125112... .| TIFTON..... GA 1112972004, | oo [ s 424,595 0 8,842
1125183 .| OAKWOOD........cooomrvmrirrinrirenineens GA 11/01/2005.... 2,230,827 0 26,870
1125258... .| DALTON.......... GA .| 08/21/2006.... 2,568,445 0 36,234
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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
1125338....ccvvrricrierins OAKWOOD........coomirmrrrereerenineens [C7. VTN PR 08/13/2007..... | cevvveererererneerens | errenne 521,730 [ oo e [ e | s | e 0
1125362......vververierins SAVANNAH [C7. ORI RPN 12/20/2007..... | ..veovvrrrrers | e 2,207,135 | oo | v | e | e | e 0
1125483......vvieieris SAVANNAH [C7. VTN RN 12/22/2010.... | oovereeerrseies | e 1,500,000 [ .ouevuieennereerireenensns | errenreeesseesesissisesses | st | e | e 0
COEUR D'ALENE ID .109/16/2004..... 612,871 0
BOISE 12/30/2004.... ..1,294710 0

. | COEUR D'ALENE, ID 03/30/2006.... 454,956 0
1425146... . | KENILWORTH.....ooovvvriierireiriniins [ .| 06/08/2005.... | ..cvvvrrrerenein | e 1,018,848 0
1425236.......coovrverierirs MIDLOTHIAN I | 05/15/2008.... | coveervererirerereee | e 1,229,693 | ...coueveiierieerenis | e | e | s | e 0
1425304........ovvvrieris ARLINGTON HEIGHTS......c.ccocvunne. I | s 02/01/2007..... | coveoreereerrerirane | e 1,960,883 [ ..o | e | ereriesisessnseensenis | s | e 0
1425382......cocvrverierins EDWARDSVILLE I | s 02/07/2008.... | covoovvveerirerirnne | o 1,977,557 [ cooeoeierierieeeieeins | reeiesiseesssisssiessnes | evesssesssessssessessessns | sensssessessesesesssssens | onseesines 0
1425385........ooveveierins BOURBONNAIS.......cooocerririrerinns I | s 02/28/2008.... | cccooerererirneirans [ e 957,830 [ .ouuveurererernerrenineins [ e [ e | e | e 0
1425429......coovvvrers LINCOLNWOOD I | s 12/01/2008.... | ...coovverrirerns | e, 1,754,634 | oo [ e | e | e | e 0
1425458........ovveieris CHICAGO......cooierreieierissiieriees I | s 07/16/2010.... | ccvvoereerinciens [ e 851,026 | ..oovvucverrerneeierineinns [ i [ e | s | e 0
1425459... .| GURNEE.......... .107/22/2010.... 986,284 0
1525141 . | ZIONSVILLE.... 05/24/2005.... ...1,151,694 0
1525180 . | BUCKCREEK TWP. 10/28/2005.... 2,282,546 0
1525229... .| ST JOSEPH TWP. .| 04/07/2008.... | ..oovrrrrrerirerns | s 956,149 0
1525287 ... BROWNSBURG... INGen | s 12/20/2008.... | ...coovvevrrrerns | e, 1,542,374 | oo | et | s | e | e 0
1525331 INDIANAPOLIS.......cvvvireieiiriinns INGn | s 06/26/2007..... | cocvoeevererirncians | e T24,800 | ..o e [ | e | s 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 22,517 | oo | e | e 0
1525332 MCCORDSVILLE.... NG | 06/28/2007..... | covveereerirerereee | e 1,822,730 [ .ooveueeeerierineenenins | erveeieeiseessssssssenies | eovessieessesssssssessesss | s | s 0 | et | ceererieneeei s | s 12,908 | .o | e | e 0
1525371 oo INDIANAPOLIS.........evevvereirieiians INCc [ 12/26/12007.... [ coooveerereerens [ e 1,934,947 | oo e | e sinns | et | sesesnsenes 0 [ oorrrierereeeeeieiens | e eienes | e einienins 15,646 [ .ovoveeeereeieieeieieieiies | e | e 0
1625196.......corrrcrierirns DES MOINES........ocorrrieerieriiens A | e 12/08/2005.... | ...ceorvevrreris | e, 1,018,107 [ 1ooeeeeieerierieereeis | ereeieeerseesessessiesies | eversssessesssssssessessis | ernessessessessssessnssens | s 0 | cereeereeineierieniees | ceerreriereeeisss s | s 16,564 | ..o | e | e 0
1625230......cceiiverriiinn DAVENPORT.......cooevieirieeiieieinins A [ 04/2412006.... | ..cvvevrererrrerns | evene A57,220 | oot | e | e | s | e 0 [ e | e | e 12,198
1625247... . [DES MOINES........cccmveerinrreriinens .| 06/29/2008.... [ ...ocvonrirerircen | e 1,299,921 [ .ovvevererereeeiinins 0 12,930

. | ELLSWORTH.. 11/28/2006.... 866,244 0 9,570

. | WATERLOO 04/30/2007.... 331,125 0 7,416
1625419... . | DES MOINES.. .1 10/09/2008.... | ..vervrvrereririrns | e 2,552,861 0
1825089....... DANVILLE [1Q FPORTRN PN 08/26/2004.... | cccooevererinrerens [ e 794,153 | oo e [ e | e | e 0 cerereernerinnrerienenees | cenvenreniseesensnsnenenes |8, 913 | wiiienn | e | e 0
1825143......cvvie, LEXINGTON........ KY o v 05/31/2005.... | .ovoerevrrrrererns [ ervees 898,369 [ ... | e | e | e | seresenerens 0 [ e | s | s Q773 [ oo e | e 0
1825352....... LOUISVILLE........cooeerrrrrerinrirnnrnens 1S FPURTR PN 10/17/2007..... | overeererinerns | e, 118,219 [ o [ ereeieeiseesesisssienies | erersnessessnsissensensis | s | e 0 | cereeererineeeriesenees | cerreresee s | e 15,9771 | oo | reeiseesersssseniessnee | e 0
2225157 e PLYMOUTH. ..ot MA. o | e 07/18/2005.... | coovverrerrreieies | cereieireienins 4,245,357 | oot | et | s | s | e 0 [ e | e | e 30,195 | oo | s | e 0
2325307 ..o PLYMOUTH TWP M [ 03/01/2007..... | ceveeerrerierirnne | e 1,993,438 | ...voueieeiierineereeins | e | e | s | s 0 | cereeererineierieriees | ceerensene s snsenes | i 30,675 | covonvirerereernrrinerinenes | seeserisesiesissinessenes | e 0
2325326.....ccccririieiinns ROMULUS..... Ml | e 05/30/2007..... [ overerevrrrvererns [ ervees 971,059 [ oo | e | eeeeererereesssn e | erensererennee e | aeresenenens 0 e | e | e 10,347 | oo | e | e 0
2425080........ccoerrrierinns MINNETONKA.......ovvererrieriniins MN.vvei [ 06/18/2004.... | coveoeveerierirnne | e 7,297,998 | ooooveerireireninsinens | reverseessssinessessssesees | eeesessss e | st | cessenenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 56,152
2425368... . |STPAUL............... .112/21/2007.... | .. ...2,742,562 0 14,840 | .o
2625165 . |LEE'S SUMMIT 08/22/2005.... ,005,413 0 25,690
2625179... . | JEFFERSON COUNTY.. .| 10/06/2005.... 762,057 0 5,046
2625233.....coieeririiii STLOUIS. ..o MO..coooevrens | e 04/26/2008.... | .cvooovvererirerenes | e 2,386,182 | ..oouverrereererineirens | reversenissneneninnisees | s | et | sessiesienes 0 | cereeererinerenesinees | cerreressens s | s 19,885 | .vveeeerrierireeereninns | reersseeserssssenienines | e 0
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2625408..........cevvrrieiinn EARTH CITY ..o MO..ccovvrens [ e 07/23/2008.... | covooveererreriraee | e 3,897,874 | oo | cererseriesineniesissinees | et | ettt | cesreeeeienes 0
2725159.....cveiirinei BOZEMAN........ccooevmriiiriirineiniins MT.vveries [ 07/29/2005.... | covoovvveerirerirene | e 1,265,201 [ .ooveueieeiierieriiinies | e | e | s | s 0
2725208........ccmvrrrrieinnn BOZEMAN.........coovvemrireririseiinii MT.iiieiins [ 02/08/2008.... | .oveorvererrerirnee | e 1713452 [ e | reeiesiseisesissisesses | eoerisesesessssissessessns | srnsessssessesssessnsins | e 0
2725366... . |BOZEMAN.. 1 12020/2007.... [ oo | i 1,221,615 | .o 0
11/29/2010.... 628,750 0
09/09/2003.... 866,701 0
2825149... .| 06/22/2005.... | ..ovvverrerreris | s 497,027 0
2825151 06/29/2005.... | ccvooeverererreiens [ v 734485 | ..o [ [ | e | e 0
2825251 07/13/2008.... | ccveovvrrrierirane | e 1,095,134 [ oo | e | eeriesisessssissensenis | s | e 0
2825293 12/28/2008.... | ..o | e 2,261,088 | ...oooverrireeieriiniiens | v | et | et | cesrenienes 0
2925469 10/27/2010.... [ v | e 2,092,717 | oo | e | e | seineensss s | ceessseenns 0
3025334.......veeririiin COLEBROOK NH.cooovvevres [ 07/31/2007..... | covvorerereverrveens [ v 815,193 | oo [ [ | e | e 0
3125190......ieeirrieiins ELIZABETH......oooieieinerinnieiines |\ VSOOI TN 11/15/2005.... | ..ocoovvvrrneins | e, 14BB,708 | ..o | e | creriseseseesssessessessis | srensisesssessessssessnsins | nsisensinns 0
3225187... . |ALBUQUERQUE...........ccocovvvirrirnnnne NM .| 11/09/2005.... 2,574,499 0
ROSWELL. 05/04/2006.... 2,814,902 0
MORAVIA. 12/22/2004.... 872,828 0

3325129... . | AUBURN .103/22/2005.... | ..o [ v 807,016 0 11,822

3325171 PENFIELD......ooovvieirerierieeienireens NY oo [ 09/22/2005.... | coveovvveerierirene | e 1,290,247 [ .oovooeierierieeeicrins | e | s | e | e (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI 8,959

3325194 MINEOLA.......oooviiiiieriecieeiseinns NY .o [ 11/118/12005.... | ..ocoveverrneins | e, 2,400,965 | .oovvrnrirreineineiiienins | e | e | s | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 34,787

3325269.......ceeririeiinns BOHEMIA......coveeierierierienieens NY oo [ 09/29/2008.... | .cvvoeveerirerirane | e 2,499,510 | vvourierireerenineinens | e | e | et | sesseenienes (V1 ORI RTINSO VTSP 31,180

3425202 DURHAM NC.ovvvvevnes [ 01/19/2008.... | cvvvovvrerrirerirene | e 1,823,254 | oo | e | s | s | s 0 | oo | cereeeie e | s 9,116

3425239......cieririei GREENSBORO......ccorvvrvrerieniiens NC.oevrevres [ v 05/31/2008.... | coveeeveerirerereee | e 1,943,594 | .ooooeierierieeeenins | ereeieeiseesssissnienies | e | s | e 0 | cererereeinnienerenees | ceererieniseseissr s | s 43,733

3425370....c.ccoiieiine CHARLOTTE......covverereieieireieeae |\ (GRS I 1212112007.... [ cooovereeereis [ e 3,692,968 | ... | e | et | e | cereeenenens 0 [ e | e [ e 26,152

3425403... . | GOLDSBORO .| 06/24/2008.... | ...ooovrrrerrerrs | s 2,855,485 0 21,919

. | ROANOKE RAPIDS 03/01/2010.... 926,336 0 25,346

. | CHARLOTTE.. 07/13/2010.... 0 21,947

3425475... . |HOLLY SPRINGS... .|11/22/2010.... | .. 0 8,228

3425487...... ASHEVILLE |\ (ORI RN 0172612011 | coveeerierieriiee [ e | ceeeesnsineesiesssenes | ceseessessssss s sssenes | sessessesseess e ienes | sresesssssse s essenns | e (VOO SRUTUROUR EUPOOTOORRORROTORPORRIT PSRRI 6,962

3625002.......civrrierinnes LOVELAND.........ocvirieererinsinereinnns OH..oovvvvivee v 05/30/2003... [ ..ovvvvvreririrerins [ v 3,680,476 | ... | et | e | e | serereneeens 0 [ e | e | e 29,992

3625135, VANDALIA. ..ot OH.oooevvees [ e 04/29/2005.... | cccooererereneerens [ e TA2,720 | oo e [ e | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 4,947

3625138....coceiiin VANDALIA.......coiiiierieeiceeines OH..ooovvvees [ e 05/10/2005.... | ceovvrererereererns | e 2,081,252 | oo | e | et | et | cereeenenens 0 [ e | e | e 41,372

3625144.......oovviinne GROVEPORT......covrererrieineiians (0] ISR VRN 06/02/2005.... | ccvooevererererrens [ v 997,428 | ..o [ e [ | s | e 0 | cereeererinereniesenees | cerreriesee s | s 10,970

3625145.....c.one CINCINNATL oo OH..oovvvviveen | v 06/02/2005.... | ..ovvovvreririrerins [ v 3,550,620 | oo | e | e | e | sererenenens 0 [ e | e | e 24,382

3625166........ccoerrerierinns COLUMBUS.......cooerieirerinrineinens (0] ISR VRN 08/30/2005.... | cccvovererrereerns | e BOB,771 | oveorereereeeneineriens | reesessinessessnesssensens | reesssessess st | st | cesriensenes 0 | cerereereminererieninees | ceereresee s | e 13,424

3625184... . | FRANKLIN TWP. .111/01/2005.... 801,316 0 8,506

3625185 . | WASHINGTON TWP.. OH. 11/01/2005.... ..5,231,809 0 33,430

3625189... .| COLUMBUS .| 11/10/2005.... | .. ..1,013,300 0 10,796

3625192.....cocereririerins GAHANNA.......coooiierierienseienis (0] ISR RN 11/18/12005.... | ..ovveevverirerens | s 826,799 | ..o | e | e | et | oessensenes 0 | oerirereeireierieninees | cerreeres s | e 8,575 | covvrvereererinninenienes | seriessnenessssieninnns | e 0
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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

3625197 ..o WASHINGTON TWP......ccovvrirrirnes OH.oovveces [ e 12/16/2005.... | ...cooeeevrineis | e 1,818,808 | ...vvuueeeureacrirnrercenns | errenieeisseisesissisenines | ereriseessessssissensnssins | sronsessssessesessessensis | oneesssinns 0
3625240.......cccomrviriiinns BROOK PARK.......ccorririnerierirnns OH..ooovvvieees [ i 06/06/2006.... | cveoovverrirererene | oo TT79894 | oo [ et | e | s | e 0
3625246....... ELYRIA oo OH.ovvveees [ e 06/27/2008.... | coveovvrerrerirnee | e 1,136,462 | ..o | e | ereriseeesessssissens s | st | e 0
3625252... . | PAINESVILLE .107/18/2006.... 988,109 0

. |HUBER HEIGHTS.. OH. 08/08/2006.... ...2,649,771 0

.| GROVE CITY.. OH. 10/31/2006.... 975,710 0
3625280... . | CINCINNATI... | 11/28/2008.... [ oo | e 1,205,110 0
3625283.......cceririeiinne BROOK PARK.......ccoorrurimerierirens OH..oovvveees [ e 12/05/2008.... | ...coorverrirerins | e 1,054,942 | ..o s | e | e | e 0
3625290........ccerrrieiinns FAIRFIELD......c..ovviiveiciiniieninens OH..oovvveces [ 12/22/2008.... | ..covovrverrers | s 904,557 [ cooeveerierineeineeiineinns e [ e | e | e 0
36252%4......coiviiii WEST CHESTER.......cccovrvverirerinnns OH..oovvveees [ e 12/28/2008.... | ..o | e, 1,629,136 | .ovvoevreerierieeienis [ erenieniseesesiessiesies | s | et | s 0
3625335.....curererieieninn COLUMBUS.......cooviereirrierinniiens (0] ISP VRN 07/31/2007..... | ceveerevrrerierirnee | e 2,158,945 | .o [ e | e | s | e 0 cereeererineierieninees | e ensenes | s T18T4 | s | reerreeerissienienines | e 0
3625340.......ccorririerinns ATHENS.....coovierrreenrnerreries OH..oooveveees [ e 08/16/2007..... | covvoeevererirerernee | cvvreenne 2,395,806 | ..o | e | e | et | e 0 | oot | cerreeniene s | e B1,780 | coveevirrereeririserienes | cevverisssiesieseneeienes | v 0
3625367 ..o CINCINNATLccvoveceseeeis 1211112007 ... [ v | e, 2,016,776 | cooovereireeineineiiieeins | crireieeiseinesesinsins | ceineiiessesiessssineins | seeneesnsisess s essenns | ceesiseenns 0 eereeeireeineieiienieees | eeeeeesieei et | e 36,206
3625388... . | CARROLLTON .| 03/24/2008.... | .. ...1,763,680 0 24,184
3725123 . | OKLAHOMA CITY... 02/22/2005.... ..1,973,942 0 ..14,065
3725181 .| TULSA. 10/31/2005.... 603,265 0 ..18,838
3725225... .| TULSA. 103/31/2008.... | ..vererrrrrerirerns [ s 969,200 0
3725226........ccomvverriirin MUSKOGEE..... (0] CTRIRRIN RPN 03/31/2006.... | ccvovererrerreins [ v 570,847 | oo [ [ e | e | s 0
3725253.....cvviieiniiiis TULSA.....ccoovs (0] CHRIRIN PRI 07/19/2008.... | coveovvrrrverirane | e 1,150,793 [ oo | s | ereriesesessssisessesiis | s | i 0
3825275....... EUGENE........oooreinerrerieieenns OR..oovvieees [ e 11/01/2008.... | ...coorverrrrcrs | e, 1,826,396 | ...vouvecreerieeienis | ereriesisseessssssnienies | e | s | e 0
3925199.....cieiriiinns HORSHAM TWP. PA oo 12/28/2005.... | ...coovvrriecis | e 2,819,883 | ..ooouieerieciriiinririeis | v | et | et | oeeeiensienes 0
3925244.......coovvvrii CASTLE SHANNON BOROUGH...... PA. oo e 06/15/2008.... | ccvooverrercrrns [ cvveene 559,232 | oo [ [ e | s | e 0
3925248........coiiiin QUAKERTOWN PA. oo | e 07/06/2008.... | ..cvvevrerrerreres | cereieiriienienns 3,294,376 | ..o | e | et | e | cereeeeenens 0 [ e | e [ e 24,710
3925289... . | PITTSBURGH .1 12/21/2006.... 905,011 0 14,172
4125118 . | MOUNT PLEASANT... 01/18/2005.... 1,915,894 0 .13,823
4125271 . NORTH MYRTLE BEACH.. 09/29/2006.... ,573,129 0 8,791
4125272... . | CONWAY .| 10/24/2006.... | .. ...1,641,851 0 25,390
4125365.......cceerrrieiinn GEORGETOWN.....coovvirrrerierirns 12/20/2007..... | ..overevrvrirerns | e 3,120,436 | oo | e | e | et | cesseenienes 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 26,328 | ooorieeeneinereins | s | e 0
4125440........coveen GREENVILLE.........oovvviinriiciirinnns SO R 12/23/2009.... | oo [ v 2,006,468 | .....cooviiiieieiiieiiiins | e | e | e | seresenenens 0 [ e | e | e 22,288 | oo | e | e 0
4125449.......oo GREENVILLE......cooiveeirirerinirinas (SO B 06/03/2010..... | covveevrerierirnne | e 1,073,562 [ .oovveeeeerierineerenies | ervenieeisseesesissssenses | ererssnessesssssssessessis | srnssssssessesssessnsss | e 0 | cereeererineeeriesenees | cerreresee s | e 16,182 | vveeeerieriecereninns | reeisseesersssssesienines | verseseess e 0
4325113 LAKELAND........coovriieiriicieicens TN s 12/14/12004.... [ coooveereeeres [ e 1,628,646 | ..o e [ s | s | e 0 e | e | e T1,255 | oo | e | e 0
4325167 ..o COLLIERVILLE L1\ U D 08/30/2005.... | coveoeveerierirane | e 1,381,386 [ .ouvvuueenerierirneenenins | eveniesesseesesissssensnes | ererisssssesssssssensessis | srnsssessessessessnsis | e 0 | cereeererineierieriees | ceerensene s snsenes | i 26,599 | oo | e | e 0
4325374 HENDERSONVILLE e | TN | e 01/2412008.... | .ovovervrrvvrerns [ e 920,242 [ oo | e | e | e | aererenesens 0 [ e | s | s T2 [ oo e | oo 0
4425058....... ABILENE........cccouvrnne. L. ST D 02/27/2004.... | covooveverierrnee | e 4,363,263 | .oorvrceieieinerienins | e | s | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 39,153 | covererneineninenienns | e | e 0
4425107....... DALLAS AB/2004.... | oo | e 1,199,241 | o . 0
4425108 . |EL PASO 11/17/2004.... 874,445 0
4425114....... ALLEN | 12/20/2004.... | ..o | s 360,835 0
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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
4425120.......ceinns LAREDO.......vvuerirneeierirseirnsriseins L. ST D 01/25/2005.... | coveovevrrerierirnne | e 1,386,340 [ ...vvueeeeiicrieeirenins | erenieniseesenissssenis | ererieeesessssissens s | s | e 0
4425167 EL PASO.....ovivriireniirinsinsiins L. ST D 08/10/2005.... | coveovveerierirene | e 1,865,213 [ oo | e | renieneiesineesiess | s | s 0
4425188.......coeri SAN ANTONIO. ..o L. ST D 11/09/2005.... | ..ovvevvrrerireres | s 894,848 | ... [ [ | s | s 0
4425193... . | PASADENA. .| 11/18/2005.... | .. ...1,355,495 0
. | CONROE. 03/28/2006.... ..1,551,265 0
. | CONROE. 03/28/2006.... 353,763 0
4425228... .| TEMPLE.. .| 04/06/2008.... | ...vvoncrverirreen | v 1,471,028 0
4425249.......covvvi HOUSTON.......cooivrmrirermcrieniienienes L. ST B 07/11/2008.... | coveerreerierirene | e 2,180,143 | oo | v | et | et | ceenerienes 0
4425250....... DALLAS L ST B 07/12/2008.... | covoovvvrrrierirene | e 2,165,167 | coooeereireeineieiiienins | criieeineissisenesissies | ceineisssiesisssssineens | seinessnsiss s esenns | e 0
4425284.........covvv LEWISVILLE........coooevirereeirincii L. ST D 12/12/2008.... | ...coovvevrirerns | e, 1,259,129 [ oo | ereriesiseesesiessienies | e | e | e 0
4425299.......cooeriei CONROE........coomiireieirerinsiieerienes L. ST D 01/19/2007..... | covvoeverevineerans [ e 804,352 | ..o | e | et | st | cereieeerenes 0
4425302.......cconvvirii MCALLEN. ..o L. ST D 01/31/2007..... | coveeeveerirerirene | e 1,238,120 [ .oovoeierierieeienis [ e | s | e | e 0 | oot | cerrenier s | s 19,348 | oo | et | e 0
4425312 HOUSTON. ...t L. ST B 03/29/2007..... | covvoevererirnrians | e 931,993 [ oo e [ e | s | s 0 | e | eereeeee e | s 5,232
4425316.......veerei ADDISON .| 04/16/2007.... | .. ..1,347,752 0 ..11,934
DALLAS 05/14/2007.... ..1,890,618 0 .10,738
. |HOUSTON.. 06/29/2007.... 2,025,684 0 30,074
4425367... . | CARROLLTON 12121/2007..... | o 3,223,278 0 16,737
4425369........covivrei SUGAR LAND......ccoomrrierirriririrenens L. ST D 12/21/2007..... | overeevrrnerns | e, TAT1,967 [ oo | reriereseeissiessienies | rersessseesssessessesss | s | v 0 oo | cerrerierseessrenenes | s 16,184 | oo | rerereeiesissrienieninee | e 0
A4253TT .o SAN ANTONIO. ... L. ST B 01/29/2008.... | covoorvvrrrierirane | e 117,905 [ oo | e | eoeriesesessssessessessies | crnsissssessessssessnsins | onsisensins 0 | eerierieeneiseiienieees | cereeeeen s | s 6,010 | covoreireierinrienienes | cerieeieeseeissesinnes | e 0
4425393.......cooeei TEMPLE........coiiirinererirerieeienens L. ST D 05/12/2008..... | coveeereerierirnee | e 1,074,489 | ..o e | s | s | s (VOSSO SRTRSTURIOR EOPORTORRRRTSTORPPRTITN PSRRI 8,257 | covorrireererisererienes | seriessisenienissenninnns | e 0
4425415 HOUSTON........coveierieieieeieieeieas TXeovieeeiee v 09/26/2008.... | c.ovoevrerrrrieres | cereireiriieienns 107,728 | oo [ et sensisseies | ceveiessssisssssiesessssnns | esesssssssessssessssessesses | soesesissenes 0 [ e | e saenes | s 5,276 | overereereeieieeieieieinns | et | ceresiesesesssessse s 0
B42542T ... HOUSTON.......cooermrireinerieerieeienes L. ST D 11/21/2008... | ..ocooevrrirerns | e, 3,317,589 | ooveerieeierineinens | v | e | et | ceeseeenienes 0 | oot | ceerenieee et | e 24,509 | coooovieeeeinerenes | e | e 0
4425462..........oeen HOUSTON.......coooverieiiieeeieieinas TXeovieeeiee e 09/15/2010.... | cvovvererrrreres | cerrieireieieens 1,241,196 [ oo [ [ | s | e 0 [ e | e | e 13,365
4525162... . | SALT LAKE CITY...covvremrrrerirererenens (U1 PR .| 08/15/2005.... 2,538,870 0 22,813
. | SANDY.... uT 08/15/2005.... 0
[PROVO....coiriceiiineierieeinens uT 01/31/2008.... 0
4625461....... BARRE.................. VT .108/26/2010.... | .. 0
472513 STERLING....c..overeieierinnirerienes VA o | e 03/30/2005.... | coveeerrerierirene | e 3,227,337 | cooooeveereneerenineinnees | reversenisssisessensnsesees | eeesessss e | et | ceesenesienes 0 | cererererineierieninees | cerrerienise s | s 86,002 | .vouvvrricirenineienes | ceereriesrennsiennnes | e 0
4725134 MIDLOTHIAN AVA e 04/28/2005.... | ..ovovevvrrrvererns [ ervees BBT,BAT | oo | e | e | e | aeresenesens 0 e | e | e 17,819 | oo [ e | e 0
4725204........coovvvinn POWHATAN. ..o LT/ W D 01/30/2008.... | cccvovrerrererrans | e 873,241 | oo [ [ e | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 8,829 | oo | e | s 0
4725237 .o MECHANICSVILLE VA i [ 05/15/2008.... | cvovverrerrrrrieies | cereireireieienns 1,052,582 | ..o [ [ | s | e 0 e | e | e 15,858 | oo [ e | e 0
4725261 NORFOLK.......cooerireerenieineriniris VA o | e 08/30/2008.... | .eveeevererererernee | cererereereninns 131148 [ oo | e | ererinsssessnsissensessis | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI TA09 | covoeicrineienienes | serieeresesiseesninnes | e 0
4725408......c.coirerne GAINESVILLE.......ccovrrierririirininns VA e e 08/15/2008.... | ..ovvvrvvervrirerins [ v 1,382,817 | oo et | e | e | s 0 e | e | e T4128 | oo | e | e 0
472541 o NORFOLK.......coveririerririreriniris VA o | e 09/02/2008..... | covoovvrerierirnne | e 3,436,189 | ..vouierrieerenineirens | e | e | e | ceerenenienes 0 | cereeererineeeriesinees | cerrerienieeess s | s 42,924
4725412... I NORFOLK......cvviireririniieierinines VA .109/02/2008.... | ..cveerrrrierirenins | i 149,799 0 ..14,989
4725420 .| GAINESVILLE.... 10/10/2008.... 2,528,811 0 ..12,007
4725450... . | VIRGINIA BEACH.........ccoovvvririrnrrins VA .| 06/07/2010.... | ccvvvererierirs 1,356,856 | ....oovvrvrerieriicniininne 0 26,408
4725454.........oovvvin MIDLOTHIAN VA | e 06/23/2010.... | covvvrererererreerens | e 781,820 | ..o | et | e | s | s 0 | cereeererinerenesinees | cerreressens s | s 11,159 | s | reereenesisssessensnee | e 0




L2030

Statement as of March 31, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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
4725487 ... PORTSMOUTH......ccvvrinrireriniinnes VA e | e 10/27/2010.... | v | e 1,315,557 [ .oreveirerierierineenns | eeeeiesisseessesissssessnes | soerssesssessssessesssssins | sionsssessesssessssessnsins | oseesnsinns 0 | cerereererineierieninees | ceeveeesesieeeni s | e 13488 | oo | i | e 0
4825137 ..o SPOKANE VALLEY........oocommrinirins WA i | v 05/02/2005.... | covooeverererreiens [ e 823,930 [ ..o e [ | s | 0 oo | cerreren s | e B1T34 | oo | e | e 0
4825262........ccvvvrriin TACOMA.......... WA e | e 09/01/2008.... | coveeereerererernee [ errrrrirnernnnen 1,053,877 | oot | ceveeeiesineisesisssienes | setssessesiesssessssisenes | seessessssssssssessesssenss | cesesesssenns 0 | e rierieees | cereeeees e esennsenes | s 9,872
4825435... .| GIG HARBOR .102/19/2009.... | .. 0 6,605
4925383 . |HEDGESVILLE 02/11/2008.... 0 33,757
5025191 . | OCONOMOWOC.... 11/16/2005.... 2,037,271 0 .13,757
5025364... . |PRAIRIE DU CHIEN .112/20/2007.... 2,314,706 0
5025416........ccnvrrrrierinns MADISON L[/ D 09/30/2008.... | ccvvoerererererernee [ e 2,316,166 | ..o | v | et | et | e 0 [ e | cerrensensssesennnnnenenes [ 16,750 |t | v | e 0
5025447 ... MADISON |/ D 04/20/2010.... | covvoereerinciens [ e 985,145 | ..o e [ e | e | s 0 [ eerereernerrneienienieees | cerereeeseesseesennnnensenes e se8,938 |ttt | s | e 0
5325355, TOWNSEND TWP.......cconivinirinris OH..ooovvvvves s 11/28/12007.... | oo | v, 2,297,771 [ oo [ | oo | ooensens s | sessssnienes 0 | [ | 82403 | i | s | s 0
0299999. Total - Mortgages With Partial REPAYMENES........cciiiis  wrriiiiiiiriitiieiissienisssssssase s snesenssnesssensnes | cesesesessnens 396,461,151 0 0 20 0 [ 0 |0 | i 5,136,919 | 0 [, 0 0
Mortgages Disposed
3424993......cciiii WILSON. ... NC..oooovrrns | AAAAAAAAA | 04/14/2003.... | 03/29/2011.... | ....... 964,639 | ..iiiieiieiieriniinrins [ | e (264,639) [ ..vvvverereecissrisniinns | e 264,639 700,000
0399999. Total - Mortgages DISPOSEU. ... crissirssensenesenssssssessssssessneenes 964,639 0 0 .(264,639) [ .0 [ e 264,639 700,000
0599999. Total MOMGAGES..............cvvuriiriiiiiiiiciirisisiiiciis it ...402,237,512 0 0 ..(264,639) | ....ccovvviriinnnn0 | 264,639 5,441,224
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 1,000,000 1,000,000 1FE
70914P PG 1| PENNSYLVANIA (COMMONWEA 4.750% 07/15/22........ccuiviviiniiviessssreisssessesssssssssssssessssssssssssssesssssssssnses | cessesenes ...01/26/2011 | Stifel Nicolau 1,500,000 1,500,000 7,521 [1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 2,500,000 2,500,000 7,521 | .o YIS —
Bonds - U.S. Special Revenue and Special A
31392W D9 8 |FHLMC 2514 PZ 5.500% 10/15/32 ..03/01/2011 | Interest Capitalization 216,230 216,230 1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 216,230 216,230 (V)] PO S
Bonds - Industrial and Miscell IS
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 08/25/36...........c.occevreermerresmmeressssesesssnessssssssssssssnssssssssssssssnnes | sevsessnns ....02/24/2011 | Bank of America 1,988,750 2,000,000 1FE
123168 AA 4 |BUSH TRUCK LEASING LLC 5.000% 09/25/18..........cccvvvrrrviieimmmmnnsriesiiiiisissssessssssssssssssssssssssssssssssssssssss | cosssesenns ...03/04/2011 | BB&T Capital Markets. 1,995,280 2,000,000 2,778 [1FE
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26 ....03/15/2011 | Wells Fargo Securities 1,500,000 1,500,000 1FE
17310A AG 1|CITICORP MTGE SECURITIE 5.750% 04/25/36 ...03/22/2011 | KGS - Alpha Capital 2,502,056 2,484,972 9,526 (1Z
2254W0 PE 9 |CSFIRST BOSTON MRTGE S 5.250% 12/25/35.........covveeumereeierrerrisnsessssseesisssssssssssessssssssessssssssssssssneeses | sessseenes ....03/23/2011 | Performance Trust 1,077,532 1,068,351 4,207 | 2Z*
23336E AC 0 |DT AUTO OWNER TRUST 201 3.050% 08/15/15.........ccrrrrrveeiimmmmmcnirnsssiieesssisseessssssssssssssssesssssssssssssnnns | cossssseees ...02/02/2011 {UB S 2,499,703 2,500,000 1FE
24702R  AQ 4 [DELL INC 4.625% 04/01/21......ocvvverrerririemsrreismsessesssessssssesesssssssssssssssssssssssssssesssssssssssssssssssssssssssssnsesses | oneesseses ....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 ....03/24/2011 | Mitsubishi UFJ Securities 3,990,920 4,000,000 1,889 | 1FE
30262B AL 9| FREMF MORTGAGE TRUST 4.569% 12/25/48 ..03/21/2011 | Deutsche Bank Securities 1,782,346 2,000,000 7,615 [1FE
36187X AD 8|GMAC MTGE SERVICER ADV 3.720% 03/15/23. ...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............ccvvvermmereeimmerreesmsessesssnesssssssessssssnessssssessssssssseses | sesseseres ....03/08/2011 | KGS - Alpha Capital 1,509,604 1,498,367 2,081 [1Z*
39153V AZ 7| GREAT AMERICA LEASING R 3.380% 02/15/18.......cceeerveemmereeemnereissessssssssssessssssssssssssssssesssssssssssssnes | sessnseres ...02/16/2011 | Wells Fargo Securities 999,928 1,000,000 1FE
58155Q AD 5| MCKESSON CORP 4.750% 03/01/21.......cvvveermrrvrirmmrereesneesessssssssssessessssessssssssssssssssssssssnessssssnnessssssnesesses | sessessnns ....03/24/2011 | Various 3,556,185 3,500,000 7,785 [1FE
585055 AV 8| MEDTRONIC INC 4.125% 03/15/21 ....03/24/2011 | Bank of America 3,989,600 4,000,000 6,417 [1FE
68619A BK 2| ORIGIN MANUFACTURED HOU 5.410% 06/15/36 ...02/11/2011 | Jeffries & Co 1,638,000 1,600,000 3,607 [1FE
69138V AB 7| OXBOW RESOURCES LLC 201 4.969% 05/01/36........cvcuuumervermmmrrerssmmesssssssessesssssssssssessessssesssssssssssssssesses | sessseres ...03/25/2011 | Barclays Capital Inc 1,999,912 2,000,000 1FE
71709* AA 3| PHHOLDING LLC 7.000% 12/31/12.....cceereeeeeeeereeeeseeseeeeseeeessesssessssssssssssssesssssosssssssssssssssssssssssssessssssssssssses | soseseeses ....03/30/2011 | No Broker. 100,581 5
71709* AA 3| PHHOLDING LLC 7.000% 12/31/12.....courvverrerreesmessessmssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sesssenses ...03/31/2011 | Interest Capitalization 3,769 3,769 5
74930E AM 1 |RBSSP RESECURITIZATION 4.000% 06/27/32 ...02/15/2011 | RBS Securities Corp. 1,761,873 1,747,673 5243 [1FE
76110G ZD 6|RESIDENTIAL ACCREDIT LO 7.000% 05/25/31 ..03/01/2011 | Interest Capitalization 133,847 133,847 1Z*
82651R AA 8|SIERRARECEIVABLES FUN 3.350% 06/20/18 ...03/16/2011 | Deutsche Bank Securities 1,499,849 1,500,000 1FE
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35...........commmrverinnriinnssisissssisssssisssssssssssssssssssssssssssssnes | sessanenes ...03/17/2011 | Amherst Securities. 2,560,363 2,570,000 7,181 [1Z*
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26...........ccovvvvrenerrviesessississsssisssssssssmsesssssssssssssssssssssssssssssenes | sevssonsses ...01/14/2011 | Wells Fargo Securities 2,500,000 2,500,000 1FE
883556 AX 0| THERMO FISHER SCIENTIFI 4.500% 03/01/21......coevvvvermmerresmmesresssesessssessessssesssssssssssssssssssssssssssssssnses. | serssseses ...02/14/2011 | Barclays Capital Inc 496,765 500,000 1FE
94982C AF 5|WELLS FARGO MB TRST 200 2.745% 01/25/35 ...01/21/2011 | Stone & Youngberg LLC 1,470,000 1,500,000 2,857 (1Z*
05070F  A* 1| AUCKLAND INTERNATIONAL 4.420% 02/15/21 ..02/15/2011 | Commonwealth Bank 4,000,000 4,000,000 1Z
21238A AJ 6 |CONTROLADORA COMERCIAL 7.000% 06/30/18 ...01/11/2011 | Tax Free Exchange 2,500,000 3,095,000 3FE
21685W BT 3 | RABOBANK NEDERLAND 4.500% 01/11/21 Fns ....03/03/2011 | Morgan Stanley & Co 2,990,160 3,000,000 21,375 | 1FE
80105N AG 0 [SANOFI-AVENTIS 4.000% 03/29/21 | S~ ....03/24/2011 | Bank of America 5,925,000 6,000,000 1FE
87938W AP 8| TELEFONICA EMISIONES SA 5.462% 02/16/21 ....02/08/2011 | Citicorp Securities 998,745 1,000,000 2FE
G0754# AD 9| BABCOCK INTL GROUP PLC 5.640% 03/17/21 ...03/17/2011 | Bank of America Merrill Lynch 3,000,000 3,000,000 2z
3899999. Total - Bonds - Industrial & Miscellaneous 65,858,684 66,802,560 82,561 |.......... LSS S




1'¥030

Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for 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)

8399997. Total - Bonds - Part 3 68,574,914 69,518,790 90,082 | ... XXX.
8399999. Total - Bonds. 68,574,914 69,518,790 .
9999999. Total - Bonds, Preferred and Common Stock 68,574,914 XXX 90,082 |........ 30 S—
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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
36202B RB 3| GNMA Il SF POOL# 001382 10.000% 04/20/20........ |..... 03/01/2011] Paydown.........ccceevereererereenernns | ceees 262 | ... 262 .262 | .. P25V RIS DO (VI ORI IO 262 | v [ e [ s (1 I 6 |04/20/20201...........
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/20........ |..... 03/01/2011] Paydown.........ceerevereererenernenins | vever 20 | ...... 20 20 | ... 20 | oo [ 0 20 | o | e | e (V0 I 11/20/20201...........
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20........ |..... 03/01/2011] Paydown.........ccceveeernerereenennns | ceees 262 | ... 262 .262 | .. 262 | oo [ e 1 I ST IOV 262 | e [ e | e (1 I 6 |10/20/20201...........
36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/20........ |..... 03/01/2011| Paydown 12/20/2020(1...........
36235* AB 7| CANTON LEASE FINANCE TR 4.730% 06/15/30.... | ..... 03/15/2011| Redemption 06/15/2030
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ...ce 02/10/2011] Redemption  100.0000... 08/10/2018[ 1...........
0599999. Total - Bonds - U.S. GOVEIMMENL...........coeuiieieiiireiriiecieisissisisseiieissieseiessssessssesssssnsessessessnsensessesssssssessessessnsenessessnssnensess | eonnierseeese D402 | ovirierennn 53,402 | i 53,403 | i 53,402 | e | e |0 et |0 | 53,402 | o0 | eil0 0 | el 552 XXX... [.XXX.
Bonds - All Other Government
91086Q AF  5|UNITED MEXICAN STATES 8.375% 01/14/11......... IRA. |01/14/2011| MatUrY...oveecvenscssnsniinies | e | cevsnennenenss 79,000 | v 75,000 | ivviieeeenn87,375 | i 75,082 | v 01/14/2011| 2FE......
1099999. Total - Bonds - All Other GOVEMMENL. ...ttt | sessessnssenes ,000 | i ,000 | i 375 | 082 [ i (82 | i | e (82) | 0 ] 75,000 ] 0 ] 0 0] 314 XXX... [.XXX
Bonds - U.S. Special R ue and Special A
31340Y 4Z 9|FHLMC REMIC 93 H 8.500% 11/15/20........ccoevveevere [ vonee 03/01/2011] PaYAOWN.......cvvverercrinrricrienins | cevvinrrnerienineenes | vevvveernereen 3,328 | v 3,328 [ 3,482 | 3,358 | i, 01/15/2017| 1...........
31358G  HJ 9| FNMA REMIC 1991-32 H 7.500% 04/25/21.............. | ..... 03/01/2011] PaYdOWN.........ovvvrrireirnrieerieeins | cevernrrinneinerneeinee | eeerneeinneenen 9819 | 9,419 | s . 10/25/2011(1...........
31358P HV 2| FNMA REMIC G92-35 EB 7.500% 07/25/22............. | ..... 03/01/2011] PaYAOWN........corverrercrinerierienins | rveernnrnerieeinennee | sevnsrinneneenn3y 10T | 3,101 [ 3,108 | 03,093 | s 07/25/2022| 1...........
31358Q EU  5|FNMA REMIC 1992-162 D 7.000% 09/25/22............ | ..... 03/01/2011] PaYAOWN........corvvrrirrrinrieniienins | ceverenrinseieeriienenes | cevnrrnneens 16,617 | i 16,617 | 016,103 | e 09/25/2022|1...........
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32 e 03/01/2011] PaYAOWN.......coorvvreerrenirnerienins | reeerseisersenieninee | oveiins 1,193,321 | ........1,193,321 | ......... 1,147,094 | ........ 1,168,138 | ..o 09/25/2032|1...
31392R WT  4|FHLMC 2492 Z 5.500% 08/15/32 v [ 03/01/2011| Paydown.... 684,425 684,425 617,538 655,696 08/15/2032|1...
31392W DL 1|FHLMC 2514 ZA 5.500% 10/15/32........oevervverrvvirncns [ o 03/01/2011] PaYAOWN........ovverererierrierienins | reverreiserserienernee | oveiees 1,332,535 | ......... 1,332,535 | ......... 1,244,886 | ......... 1,299,915 | .o 10/15/2032[1...........
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20........ccccrevernes | vonce 03/01/2011] PAYAOWN.......oouvrirriiniiieiienins | evivneiseeisesiesises | cevinseessesinns 3,151 | v, 3,151 01/01/2020| 1...........
38373M  2F 6| GNMA 2008-80 IO 1.439% 04/16/50.........ccovcrerererne | cerer 03/01/2011] Paydown.........ccerevereererenernrerins | veves 04/16/2050] 1...........
38373M  3S  7|GNMA 2008-86 IO 0.884% 10/16/48. IV 03/01/2011| Paydown.... 10/16/2048|1...
38373M 7D 6|GNMA 2009-37 IO 2.014% 05/16/49........cccovvrrerrne | ceres 03/01/2011| Paydown 05/16/2049| 1...
38373M  J2  7|GNMA 2007-52 A 4.054% 01/16/48 O I 03/01/2011] PAYAOWN........oouvvrrireirniineiieiins | cevereeeinsisssiieniens | cerieeinnenns 49,051 | oo 49,051 | oo 50,035 | oiveirenn50,014 | s | eeeieen(984) [ e | e (984) | e | s 49,051 01/16/2048|1...
38373M  PK  0|GNMA 2005-32 B 4.385% 08/16/30.........cccrererriernins | cover 03/01/2011] Paydown.........cceevereererenerrenins | veves 616,049 616,049 629,140 628,528 | ...ooovvrverrnee | weeen(12479) | o [ v (12,479 616,049 08/16/2030] 1...........
38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32.......ccccvevrrereres | conee 03/01/2011] PaydOWN........coovvrvereeireriirnirens [ orereriersnsseirennnes | crvveinennns 738,090 | .oocernne 738,090 | .ot 731,928 | ............ 733,535 [ oivvvieeeiee | oo, 555 | i | e 4,555 | o | e 738,090 09/16/2032(1...........
38374B  JT 1| GNMA 2003-59 D 3.654% 10/16/27........cvorvvernerrrees [ o 03/01/2011] Paydown.........cceevemeererenererins | veves 204,604 204,604 209,975 209,755 | ..vvvverrerernens | cerrnenn(5,151) | e [ i (5,151) 204,604 10/16/2027(1...........
38374G  5F 5| GNMA 2004-43 A 2.822% 12/16/19, N 03/01/2011| Paydown.... 356,114 356,114 359,244 | ...........358,888 | ....coeoovviveia | e Q7T | i | e (2,774) 356,114 12/16/2019|1...
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35 e 03/01/2011| Paydown.... ...16,679 16,679 (19) .16,679 03/16/2035| 1...
3199999, Total - Bonds - U.S. Special Revenue & Assessment e | e 5,226,484 ,226,484 | ........5,165,788 | ........5,279,842 | ..............0 | ......(53,360) | ................. 0. (53,360) | .ooovererenns 0 5226484 | ...........0 | oooeeeen0 | 0| 147,970 . XXX..
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 03/01/2011] Paydown.........ccorvverrerrreneienions | veves 518,722 518,722 | voovvvrnnns 496,696 511,399 | oo | e AR IO 7,322 518,722 06/25/2033| 1Z*.......
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18..... 03/01/2011| Paydown 103,191 | v 103,901 | coovvrrneee 103,601 | ovoerriveries [ e (C101) ) N IO (C101) ) OO IS 103,191 | oo | e 07/25/2018| 1Z*.......
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30 N 03/01/2011| Paydown.... 75,221 | e 79,453 | e 79,306 | s [ e (8,085) [ s | e (4,085) | e | s 75,221 | oo [ 11/15/2017| 2FE......
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22..........cosveeervemeres | o 03/20/2011| Paydown ..506,698 506,698 09/20/2022| 2FE......
03061L AB 9| AMERICREDIT AUTOMOBILE 1.460% 11/06/13.... | ..... 03/06/2011| Paydown.... 550,999 550,999 550,990 550,994 | ..ooovvivevriens | v 4 4 550,999 11/06/2013| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22

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)

04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 03/01/2011| Redemption ~ 100.0000............ | covevrreemrrererirerirene | corerirnnenne 94,734 | oo 94,734 | ..ocvvonne. 94,734 | ..vevern. 94,734 | oo | s (VI PPORROOSPOR ISV 94,734 | oo [ [ v, [V I 896 |05/01/2016| 2FE......
049164 AK 2| ATLAS AIRINC 7.336% 01/02/18.......oovvervrrmerreris [ e 03/07/2011| Redemption ~ 100.0000.........c.. | ovrererrererecerneeinns | ceverinens 105,441 | oo 105,441 | coovvvennee 106,198 | ..covvvneee 105,910 | cvvoeerveineines [ e 7 8 [T SO 105,916 | .cooovverrrins 01/02/2018| 4...........
049164 BE  5|ATLAS AIR INC 2000-1 PA 8.707% 07/02/21........... | ..... 03/02/2011| Redemption  100.0000............ | covveeererererererneniens | crvrerirens 121,509 | oo 121,509 | cooovvveeeee 121,509 | oo 121,509 | covoverirverins [ e (V1 ISR ISP 121,509 | oo 07/02/20213...........
05529H AB 9 |BCAP LLC TRUST 2006-RR1 5.000% 11/25/36....... | ..... 03/01/2011] PaYAOWN.......courvrrrireirrrirnnirenins | ceeerseeiseissrieninee | cernenineenns 63,569 | ..oooverene 63,569 | ..ovrrrnnens 62,615 | .oovrvrnens 63,021 | oo | e D48 | s [ D48 | | 63,569 | ..ocrerirennne 11/25/2036( 1Z*.......
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 | wocvvvereee 190,626 | ..ooovvvvvrvcrrns [ erreenee 150 e | e 180 | | e 190,777 | s 03/02/2026| 1FE......
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 03/01/2011| Paydown 234,664 234,664 232,611 233,085 234,664 06/26/2021| 1Z*.......
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 03/01/2011| Paydown.... 220,915 220,915 222,020 221,604 220,915 07/26/2017| 1Z*.......
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 03/01/2011] PAYAOWN.......couirirrireiierienins | eeeineiseensesineeeses | ceeiseessesind 4264 | oo 4,264 | oo 4501 | oo 4500 | oo [ e (236) | e [ ereeinnend(236) | e | e A4.264 | oo [ e [ i (1 I 37 |01/25/20421Z*.......
073914 VK  6|BEAR STEARNS MTGE SEC | 4.202% 10/25/25..... | ..... 03/01/2011] PaYAOWN.......oorvvrrerririenerienins | cevereeissrinerieniene | cereninneenns 45,303 | ..o 45,303 | .o 43718 | oo 43,879 | oo | e 125 | s | e 1425 | | e 45,303 | oo [ e [ e [V I 336 [10/25/2025(1Z*.......
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 03/25/2011] PAYAOWN........oorivrrireirriineiieiens | ceverseeinsiserieniens | cereeineenns 45173 | oo 45173 | oo 45,006 [ ..o | eerrerineninnins | e 107 [ | e 107 s [ i 45,173 | coevvvereinns [ [ e, (0 I 6 |09/25/2018| 1FE......
12557T AC  2|CIT EQUIPMENT COLLATERA 3.070% 08/15/16.... | ..... 03/15/2011| PaYAOWN........covvrermrirrnerierireens | ovvrreerienieeesenins | cveerinens 730,223 | ..ooonve. 730,223 | ............ 740,749 | ........... 734,569 | ..o | cereeenn(4,346) | oo [ v (4,346) | o | s 730,223 | .o [ 12/15/2011] 1FE......
12642M AQ 3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 03/01/2011| Paydown.... 214,045 214,045 216,453 215,455 214,045 10/127/20151Zx.......
12642M EJ  5|CREDIT SUISSE MORT CAPI 4.400% 05/27/36...... | ..... 03/01/2011] Paydown.........cceevereererenerrerins | veves 236,402 236,402 236,697 236,402 | ..ovvecrierinens | e 0 236,402 12/127/2010{ 1Z*.......
12667F VF 9| COUNTRYWIDE ALTERNATIVE 6.500% 10/25/34.. | ..... 03/01/2011] PAYAOWN........oourvvrrireirrrinnireiins | ceeerseeiseisniienieee | cereeeineenns 27,002 | oo 27,002 | oo 24,184 | oo, 24,856 | ..ocooeviins | e 2547 | oo | v 2547 | oo | e 27,002 | oo [ 10/25/2034[ 1Z*.......
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 03/01/2011| PAYAOWN........couermreirnerierireeens | overrerieniesesenins | cveeeiinens 187,990 | covvverne 187,990 | cooovvveneee 176,475 | oo 176,503 | .oooovevrveres | v 11,488 | oo | e 11,488 | oo | v 187,990 | oo | e 10/25/2035( 1Z*.......
12669E  S2 3| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 03/01/2011] Paydown.........ccvvveeernereneieninns | veves 966,565 966,565 920,691 951,760 | ..ovvvcreerirecns | s 14,805 | oo | s 14,805 966,565 10/25/2033[ 1Z*.......
12669E ZG 4| COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. | ..... 03/01/2011| Paydown.... .443,469 .442,498 09/25/2033| 1Z*.......
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34...] ..... 03/01/2011| Paydown.... 91,018 ...91,018 ....88,287 07/25/2034| 1Z*.......
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... | ..... 03/01/2011| PAYAOWN........covvrermrearrnerierirenens | ovrvreerieniesesenins | cveeriieens 166,416 | ..covvveee 166,416 | ..ooocvvveee 165,064 09/25/2035| 1Z*.......
12669G C8 2|COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 03/01/2011] PAYAOWN. ... | cerereeeinsisesiieniens | cereneineenns 35,392 | oo 35,392 | oo 35,464 05/25/2035| 2Z*.......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.526% 11/25/35... | ..... 03/25/2011| PaYAOWN........corvvrrererrerirnerienins | reverseeisessnerienieee | cernenisneenns 58,874 | ..ovvrerne. 58,874 | .covvvrrns 58,874 11/25/2035( 1Z*.......
161546 FW  1|CHASE FUNDING MORTGAGE 4.429% 10/25/14.. | ..... 03/01/2011| Paydown.... 111,073 111,073 | oo 108,017 | oo 108,637 | .ovieiiriieirenne 10/25/2014| 1Z*.......
161571 BD  5|CHASE ISSUANCE TRUST 0.411% 04/15/13.......... | ..... 02/12/2011| Paydown ..1,000,000 ,000,000 946,563 994,811 04/15/2013| 1FE......
16162W BV 0| CHASE MORTGAGE FINANCE 4.750% 12/25/18... | ..... 03/01/2011| Paydown.... 83,076 83,076 | oo 83,907 | .covvrvrnn. 83,602 ..o 11/25/2018[1Z*.......
16165T AJ 2| CHASEFLEX TRUST 2005-1 5.500% 02/25/35....... | ... 03/01/2011] PaYAOWN........corvvrrererrrrrnerienins | cevereeisersnerieninee | cerenisneenns 25841 | oo 25841 | v 21,706 | oo 23,135 | o 02/25/2035| 1Z*.......
171204 AD 2| CHRYSLER FINANCIAL LEAS 1.780% 06/15/11..... | ..... 03/15/2011| Paydown.......c..ccvrevrerveererinnrrinns [ eees 983,453 983,453 983,449 983,452 [ ..o | e 1 1 983,453 | ..o | e | e 0 e 2,757 |06/15/2011| 1FE......
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | c.... 03/01/2011| PAYAOWN........couermrveererierireens | oervserseniesessenins | evseeisees 225,785 225,785 221,410 221,903 | .oovvernciiens | e KIR:1 7.2 I TN 3,882 | | s 225,785 | ..o [ e | e 0| e 1,587 |02/25/2021| 1Z*.......
172973 C7 2| CITICORP MORTGAGE 5.500% 09/25/34... B 03/01/2011| Paydown.... 09/25/2034
20846Q HE 1|CONSECO FINANCE SECURITIZATION........cccconves | cevee 03/01/2011| Paydown . |.02/1/2033
21075W  BF 1| CONTI MTGE HOME EQUITY 8.100% 08/15/25...... | ..... 03/01/2011| Paydown.... 08/15/2025,
22540A AJ  7|ASSOCIATES MANUF HOUSIN 7.600% 06/15/28... | ..... 03/15/2011| Paydown 06/15/2028| 1FE......
22540A J7 4| CS FIRST BOSTON MORT SE 6.505% 02/15/34..... ] ..... 01/01/2011| Paydown 134,615 | oo 139,200 | .oovvenene 139,025 | .o ¥ AT [ | el 134,615 | [ | iiiennnl0 02/15/2034(1Z*.......
2254IN  5Z  8|CS FIRST BOSTON MTG SEC 5.000% 05/25/18..... | ..... 03/01/2011| Paydown 190,516 | vooovvveneee 193,371 | oo 192,547 | oo , ,031) [ oo [ e 190,516 [ s v | e | s 03/25/2018| 1Z*.......
22541N LU  1|CS FIRST BOSTON MTG SEC 6.250% 10/25/32..... | ..... 03/01/2011| Paydown.... 167,756 09/25/2032| 1Z*.......
22541Q VG  4|CSFIRST BOSTON MORTGAG 5.500% 10/25/33... | ..... | 03/01/2011| Paydown ..437,659 10/25/2033[ 1Z*.......
2254W0 KD  6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 03/01/2011| Paydown.... 338,110 338,110 345,717 345,479 338,110 10/01/2019| 3Z*.......
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226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. 03/30/2011| Redemption  100.0000... 11,251 ..11,251 11,251 ..11,251 0 11,251 03/30/2025| 2FE......
22943Y UB 3| CREDIT SUISSE MTG CAPIT 5.084% 08/27/37...... |..... 03/01/2011| Paydown 288,349 288,349 279,879 280,048 | ..o | 8,301 | s [ e 8,301 288,349 08/27/2037| 1Z*.......
26924X AC  9|E-TRADE RV AND MARINE T 3.620% 10/08/18...... | ..... 03/07/2011] Paydown.........cceevereererenerrerine | veves 302,355 302,355 303,064 302,355 ..o | e 0 302,355 08/07/2010| 2FE......
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 01/10/2011| Redemption ~ 100.0000............ | coverervrrrrnerrrerirnne | corenirneenns 13,754 | oo 13,754 | oo 13,754 | oo 13,754 [ v | e (VI TR ISV 13,754 07/10/2018| 3...........
32051G KU  8|FIRST HORIZON MTG PASS- 5.500% 05/25/35...... | ..... 03/01/2011] Paydown.........ccceverrevrrenrrnenine | veves 236,811 236,811 234,738 235416 | ..ovveereiiins | e 1,395 | i | e 1,395 236,811 05/25/2035| 1Z*.......
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 03/31/2011| Redemption ~ 100.0000............ | coverervnrernerrrerirnne | cerreeirneenns 55,164 | .coovoverenee 55,164 | ..covvvrnnens 55,164 | .oovvernen. 55,164 | .ooueveerieciriens | eererneeieeineens (VI OO ISV 55,164 12/19/2025| 2FE......
361561 AA 1| SYSTEM ENERGY RESOURCES 5.129% 01/15/14 | ..... 01/15/2011| Redemption ~ 100.0000............ | covveerermereerereeernes | vevvrirereninn 8,887 | oo 8,887 | oo 8,858 | covrrierinn 8,875 | v | cerierieeienis (V1 RO ISR 8,876 01/15/2014| 2FE......
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 03/01/2011] PAYAOWN........oouivrrereirerineiienins | ceeerseeiseiseiieniene | cerneeineenns VL (Y 27,767 | oo 23,636 | .oovrernens 23,730 | oo | e 037 | s | b 037 | i | i 27,767 04/25/2029| 1Z*.......
362341 4B 2| GSR MORTGAGE LOAN TRUST 2.784% 01/25/36. | ..... 03/01/2011| Paydown. 202,719 202,719 | oo 196,130 | voovvreneee 197,797 | o 202,719 01/25/2036
36829K AC 2| GE EQUIPMENT SMALL TICK 1.920% 07/15/16.... .103/15/2011| Paydown. 285,048 285,048 286,829 285,888 285,048 04/15/2012,
393505 CF 7|GREEN TREE FINANCIAL CO 8.300% 05/15/19.... .103/15/2011| Paydown. ...29,521 29,411 05/15/2019
393505 KX 9| GREEN TREE FINANCIAL CO 7.000% 02/15/27.... 03/15/2011| Paydown. 486,051 ..481,494 02/15/2027
40052M AD  6|GS AUTO LOAN TRUST 2007 5.480% 12/15/14...... | ..... 03/15/2011] Paydown.........ccoevereererenernerins | veves 299,661 299,661 311,460 306,113 299,661 10/15/2012
40432B  AA 7| HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... | ..... 03/01/2011| PAYAOWN........couvrieieneiierirenens | eereeerseniesissenins | ceverienes 155,837 | covvvens 155,837 | coovvvennee 141,814 | oo 143,636 | .coovvvvvenciens | 12,201 | s | 12,201 | | e 155,837 09/25/2037| 1Z*.......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | .... 03/01/2011] PAYAOWN.......oouvvrrercrnervrnerienins | ceeerseeisersnerinenieee | cereninneenns 17,672 | oo 17,672 | oo 16,170 | oo, 16,565 [ ..ovevnvvevrrven | e 1107 [ | e 107 [ s | i 17,672 02/25/2036| 1Z*.......
43718W  AB  8|RESIDENTIAL FUNDING MRT 5.640% 03/25/37..... | ..... 03/01/2011] Paydown..........cccvevenrivnriicniisniins | cenes 360,802 360,802 353,586 356,615 360,802 03/25/2037| 2FE......
446148 AC 2 |HUNTINGTON AUTO TRUST 3.940% 06/17/13...... | ..... 03/15/2011| PAYAOWN........couvrvrmreirnerierireeens | overrserieniesesenins | creersiens 483,076 | ...ccoovuvs 483,076 | ...ccoovees 497,663 | ............ 489,071 | oo | e (5,994) [ coonvvrriieinens | e (5,994) [ coovercervrins | v 483,076 01/15/2012
45660N QC  2|RESIDENTIAL ASSET SEC T 4.750% 06/25/33....... | ..... 03/01/2011] Paydown.........ccceverreernereneenenins | ceves 333,954 333,954 293,885 313,269 .o | 0000 20,686 | oo | e 20,686 333,954 06/25/2033
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 03/01/2011| Paydown 273,675 273,675 268,885 270,492 | oo | 3182 | e | e, 3,182 273,675 05/25/2036
47580 BD  O0|JELD-WEN INC SR NT SER 11.160% 09/30/12.. .102/28/2011| Redemption .35,635 .35,635 0 . .35,635 09/30/2012
47745%# AD  9|J.F. SHEA CO. SERIES A 7.500% 09/30/15.... .101/24/2011| Redemption .25,905 .25,905 0 .25,905 09/30/2015
49327H AE  5|KEYCORP STUDENT LOAN TR 0.389% 06/27/25...| ..... 03/27/2011| Paydown 267,090 267,090 254,403 255,741 | oo | e 11,349 | | s 11,349 267,090 06/27/2025
493553 BJ 9|KEYSTONE HOME OWNER TRU 7.900% 11/25/24 | ..... 01/01/2011] Paydown.........cceevemeerereneinenins | venes revneenssinenenins | e | 0 06/25/2012
52176Y AA  2|LEAF I RECEIVABLES FUN 1.700% 08/20/18........ | ..... 03/20/2011| PAYAOWN........couriririireiierirenins | cervereeiieniseisennins | cvvesisenns 448,907 | ..oovevees 448,907 | .oovvvnees 440,922 | ............ 441,022 | oo | i 7,885 | oo | v 7,885 | oo | v 448,907 08/20/2018
52177TA  AA  3|LEAF I RECEIVABLES FND 3.450% 06/20/16........ | ..... 03/20/2011| Paydown.........cceevereererenerrerins | veves 375,182 375,182 374,171 374,335 | .o | e 848 | ..o | e 848 375,182 06/20/2016| 1FE......
52520M AG  8|LEHMAN MTG TRUST 2005-1 5.500% 09/25/35..... |..... 03/01/2011] PaydOWN........coovvrveririrerininirens [ orererinersnsseirennnes | crvveinnnnns 127,853 | oo 127,853 | oo 122,355 | oo 122,355 | .o | e 5,498 | .o | e 5,498 | oo | e 127,853 09/25/2035(1Z*.......
55265K 2X  6|MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 03/01/2011| PAYAOWN........couerrrrererierireens | oeresensenissessennns | evveriinens 172,037 | v 172,037 | v 172,682 | oo 172,281 | oo [ s (244) | vevvoereis | s (V273 ) IS IS 172,037 11/25/2018[1Z*.......
55265K VE  6|MASTR ASSET SEC TRUST 4.750% 05/25/18........ | ..... 03/01/2011| PaydOWN........ccovvvrrverrnriersiineerens [ corereninerisinnirerinnes | vvereernneen36,288 | viviirennn 36,286 | covivvinnes 35,787 05/25/2018| 1Z*.......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 03/20/2011| PaYAOWN........covrvrrrrinerienienins | vvrennirnenienenensans | cvvnerennnn 18,616 | i 78,616 | oo 78,614 07/20/2031| 1FE......
59549N AD  5|MID-STATE TRUST 6 A4 7.790% 07/01/35 01/01/2011| Paydown. 20,918 07/01/2035,
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38.. .103/15/2011| Paydown. .20,309 07/15/2038
59560W AC 1 |MID-STATE TRUST 2010-1 5.250% 12/15/45, 03/01/2011| Paydown. 12/15/2045
674135 CM 8| OAKWOOD MTG INVESTORS | 7.350% 11/15/27... | ..... 03/01/2011| Paydown 11/15/2027| 1FE......
71709*  AA  3|PHHOLDING LLC 7.000% 12/31/12.....cccvvervrvirrnns | venee 03/31/2011| Redemption ~ 100.0000............ [ evererrrerrrrrverernnes | corvrirrenns 199,865 | .coocvuvnee 199,865 | ..coveene 199,865 12/31/2012|5...........
718507 AR 7| CONOCOPHILLIPS 9.375% 02/15/11....ocvvveerererens [ o 02/15/2011| MAEULILY.......cooeevereerercrierieeine | ceeerneeiseiserienieee | cerveniseenns 75,000 | cooorrrnncs 75,000 | coovrvrnnens 93,782 02/15/2011| 1FE......
74037A  AA  7|PREFERRED CPO LTD 144A 8.226% 07/26/30...... |..... 01/26/2011] Paydown.........ccceverrernerenrrnenins | veves 968,994 968,994 966,891 967,858 | ..o | v 1,136 | oo | e 1,136 968,994 | ..o | v | s 0 . 39,855 | 07/26/2030| 1FE......
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74112K AC  9|PRESTIGE AUTO REC TRUST 5.580% 08/15/14.... 03/15/2011| Paydown. 212,796 212,79 218,881 216,964 212,796 | oo [ v | o0 | s 1,977 |07/15/2013| 1FE......
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 03/15/2011| Paydown. 261,431 261,431 261,385 261,427 261,431 | oo v | 0| s 2,478 | 04/15/2017| 1FE......
74160M BP 6 |PRIME MORTGAGE TRUST 20 5.000% 10/25/33... | ..... 03/01/2011] Paydown.........ceerevereererenernenins | vever 580,725 580,725 555,137 564,510 580,725 | ..ocvveerireriree [ v | v 0| e 4,125 | 10/25/2033( 1Z*.......
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 03/01/2011] PaYAOWN.......courvrrrireirrrirnnirenins | ceeerseeiseissrieninee | cernenineenns 51,943 | oo 51,943 | v 51,943 | oo 51,943 | oo | e (VI TR ISV 51,943 | i [ [ e (U I 502 |02/26/2036(1Z*.......
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 03/01/2011| PaYAOWN........courirmviiveerierirerins | ovvieeerieniesesneeins | cveverinens 111,499 | oo 111,499 | oo 112,405 | oo | e [ e (906) | vvvovverierrin | v (906) | vvveveerreens | v 111,499 | oo [ [ v [V T 372 |03/01/2016| 1FE......
749580 AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21.....| ..... 03/01/2011] Paydown.........cceveeerereneenennns | ceves 212,939 212,939 202,426 203,816 | ..oocveerenririnns | e 9,124 | oo | e 9,124 212,939 [ oo [ | s 0| e 1,625 |10/25/2021| 1Z*.......
75953G AC  7|CENTERPOINT ENERGY RELI 7.750% 02/15/11.... | ..... 02/15/2011| MAEULLY.......covoeerenrrerirerieeenns | cevereeissrinerirenieee | cerenieneenns 75,000 | cooovcvereces 75,000 | coovrvrneens 86,632 | ..ovvornen. 75,262 | .ooveveerierirns 02/15/2011
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 03/01/2011] PaYdOWN.......coucvvmrirerenrineiienins | cevereerinseinenienines | covereennenn89,165 | 89,165 | .o.....84,804 | e 88,025 | ..oovverierins 05/25/2033
76111X HD 8 |RESIDENTIAL FUNDING MTG 5.250% 04/25/34..... | ..... 03/01/2011| Paydown. 109,845 04/25/2034
76112B  SP 6 |RESIDENTIAL ASSET MTG 5.250% 09/25/34 .103/01/2011| Paydown. 117,647 .115,964 09/25/2034
78443) AB  5|SLM STUDENT LOAN TRUST 0.360% 09/15/20..... .103/15/2011| Paydown. 202,082 202,082 .199,939 202,082 09/15/2020
78445Q AA  9|SLM STUDENT LOAN TRUST 1.905% 12/15/17..... |..... 03/15/2011| Paydown. 317,802 317,802 317,802 317,802 0 317,802 12/15/2017
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | ..... 03/01/2011| PAYAOWN........couvvvemrerinerierirenens | eervrserieniesesneeins | cveeriinens 120,676 | .coeverees 120,676 | ..oovvveveee 120,675 | coovvreneee 120,664 . L2 RN ISR 12 | e | e 120,676 | oo | e 07/20/2027
805564 PA 3| SAXON ASSET SECURITIES 5.738% 12/25/33...... | ..... 03/01/2011] PAYAOWN.......conevririeeiierienins | eeevseeeenseniseeenes | ceerseessesen 8,088 | ...oocvvrnvns 8,088 | ..ocoovrrrnnn. 8,088 | ..coorvrinnn 8,088 | ..o | e (VI ORI ISP 8,088 | ..o | e | e (0 IO 93 | 12/25/2033(1Z*.......
82651K AA 3| SIERRA RECEIVABLES FUND 4.520% 08/20/26.... | ..... 03/20/2011| PAYAOWN........couvvemrerrnerierirenens | ovvernerieniesessenins | creeriinens 194,059 | .ovvvvree 194,059 | ..ovvveneee 194,039 | ..oovveneee 194,050 | .oooevveivernes [ e 9 (S OO IS 194,059 | oo [ e [ e 0| e 1,567 |08/20/2026| 1FE......
82651L AA  1|SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... 03/20/2011| PAYAOWN........couriririireiierirenens | evvereeisesieeisennins | cveeerienns 120,293 | coovvvenees 120,293 | ..oovveneee 120,271 | v 120,273 . 20 | o | e 20 | | e 120,293 | cooovvevviineins [ e [ i (U T 759 |07/20/2026| 1FE......
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 03/20/2011| PAYAOWN........covvermreernerierirenens | ovrererienissessenins | eveersinens 110,155 | covvvvrs 110,155 | covvvreneee 110,144 | c.ooeveneee 110,144 . L SRR IR L [T IO 110,155 | oo [ e [ v (U I 616 |11/20/2025
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | ..... 03/20/2011| Paydown.........cccveveeernereneesenens | veves 203,452 203,452 203,430 203,431 . 20 | e | e, 20 203,452 | ..cveerieeines [ | s (U I 1,295 |11/15/2025
826671 AD  1|SIGNAL SEC CORP MFD HS 7.420% 04/15/30.... 03/01/2011| Paydown. 60,557 ...60,557 72 04/15/2030
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22 .103/01/2011| Paydown. 411,135 233 05/16/2022
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22 .103/01/2011| Paydown. 102,784 52 05/16/2022
863579 XT 0|STRUCTURED ADJ RATE MOR 5.250% 09/25/35.. | ..... 03/01/2011| Paydown. 341,246 341,246 337,193 338,582 | .ovverieriinns | v 2,664 | .o 341,246 |.... vevvrnerineeen0 | s 09/25/2035
863581 AE 4 |STRUCTURED ADJ RATE MTG 6.517% 07/25/36.. |..... 03/01/2011] Paydown.........ccoevemeererenerernns | veves 298,701 298,701 298,047 297,663 | ..ocvoericiiins | e 1,037 [ 298,701 | .ovvevcrrerns [ everireriineiies | e 0| e 3,243 | 07/25/2036( 1Z*.......
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 03/01/2011| PAYAOWN........couriririinriierirenins | ervereeiseniesiseenins | cveeerienns 143,149 | oo 143,149 | .ccoooeee. 135,633 | cocovrrene 136,217 | covoevveeeiieries | e 6,932 | oo [ 8,932 | | s 143,149 | oo | [ i 0 e 1,166 |02/25/2020| 1Z*.......
863590 JT  5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. | ..... 03/01/2011] PaYAOWN........corvvrrererrrrrnerienins | cevereeisersnerieninee | cerenisneenns 92,272 | oo 92,272 | cocvvvvrens 90,703 | cvevernene 90,716 | oo | e 1,855 [ oo | e 1,855 [ ooeeeververne | v 92,272 | covevvevrernne [ e | e, (U I 942 |07/25/2035(1Z*.......
872162 AD 4 |TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... | ..... 03/19/2011| Paydown.......ccvvvrverneerernrineerens [ vrrernnienennireninnns | vevvrereneenn29,0000 | coviiriinnnns 25,000 | .ooooernnnn 25,000 | coooriiernne 25,000 | .ooeeiiiien [ e 0 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 03/21/2011] PaYAOWN........corrvreercrirerinenierins | cvevrnnrnensenineenes | evvvneenenendd 1,667 | o 41,667 0 01/20/2026| 1FE......
88031) AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. | ..... 02/01/2011| Redemption ~ 100.0000............ [ covrerrrrrerermrrrerinnn | vvrvrernneend0,631 | e 40,631 (1) 02/01/2030,
88031Q AA 8| TENASKA VIRGINA PARTNER 6.119% 03/30/24.... | ..... 03/30/2011| Redemption ~ 100.0000............ | coereerrrverrrererneenes | crvrrerrneenidB 176 | o 45,176 0 03/30/2024
88031R AA 6| TENASKA ALABAMA Il PART 6.125% 03/30/23...... |..... 03/30/2011| Redemption ~ 100.0000. 111,010 (9) 03/30/2023]
88522N  AB 9| THORNBURG MORTGAGE SEC 0.400% 11/25/46. | ..... | 03/26/2011| Paydown. .111,088 11/25/2046
886417 AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... | ..... 03/15/2011| Paydown. 8 05/15/2017,
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 03/16/2011| Paydown..........cccvverrrenerreeireens 0 10/16/2040| 1FE......
90781# AE 2 |UNION PACIFIC RAILROAD 4.910% 07/02/16........ | ..... 01/02/2011| Redemption  100.0000............ | ..... 376,098 376,098 376,098 376,098 | ..o | e 0 07/02/2016|1...........
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 03/23/2011| Redemption ~ 100.0000............ | coverererrrermerirenernne | cerverirneenns 21,646 | ..cooovernnee 21,646 | .o 21,646 | ..oocoonneen. 21,648 | ..o | e 0 09/23/2030| 1Z........
927188 AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ..... 03/15/2011] Paydown.........ccreverreeevenrirenine | venes 310,845 310,845 310,822 310,834 . 12 | | e 12 310,845 | ..ovvoeiverrns [ v | s 0 et 1,549 | 10/15/2015| 1FE......




Statement as of March 31, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION
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 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)
92922F QH 4| WASHINGTON MUTUAL 2004- 5.500% 06/25/34.... | ..... 03/01/2011] PaYAOWN.......oouvvrrerriirinnrienins | cevernreissrineiieniens | cerenirnneens 37,927 | e 37,927 | v 38,051 | .ovevernne 37,909 L ORI I L [N R 37,927 | oo | e [ e [V T 348 |03/25/2013(1Z*.......
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 03/01/2011| PAYAOWN........couevrrrrereererirerens | eeressersessesissenins | cvveerinens 122,706 | .ovvvenees 122,706 | ..oovvveneee 123,089 | c.coovveneee 122,707 | coooveneriennns | e 2) K2 ) I I 122,706 | oo [ e [ e 0| e 1,255 | 04/25/2014| 1Z*.......
930059 AB 6| WADDELL & REED FINANCIA 5.600% 01/15/11..... | ... 01/15/2011] MAEULLY ..o | ceverreinenienieneeee | oveiies 1,000,000 | ......... 1,000,000 999,650 999,997 | ..o | e 3 3 | e | s 1,000,000 [ ..ocvoureereries [ eovrrrrerierinee | e 0 . 28,000 | 01/15/2011| 2FE......
939335 T8 8|WASHINGTON MUTUAL MSC 6.394% 05/25/32..... | ..... 03/01/2011| Paydown..........ccoeveerenrercrireens , , 05/25/2032| 1Z*.......
949780 AA  8|WELLS FARGO MBS 2003-6 5.000% 06/25/18....... | ..... 03/01/2011| Paydown.... 189,377 191,566 , o , X 05/25/2018| 1Z*.......
94980Y AG  7|WELLS FARGO MBS 2003-16 4.500% 12/25/18...... | ..... 03/01/2011| Paydown 210,464 212,437 . . . 02/25/2013| 1Z*.......
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 03/01/2011| Paydown.... 11/25/2018[ 1Z*.......
94981B AA 9| WELLS FARGO MBS 2004-T 2.867% 09/25/34....... | ..... 03/01/2011| Paydown.........ccoeevrreneirerirens 09/25/2034| 1Z*.......
94982C AF  5|WELLS FARGO MB TRST 200 2.745% 01/25/35..... | ..... 03/01/2011| Paydown..........ccceeerrvenerirerereens \ , , \ 01/25/2035| 1Z*.......
94982W AZ  7|WELLS FARGO MB TRST 200 5.250% 09/25/35..... | ..... 03/01/2011| Paydown.........cccccovvevrvneiircrirns 09/25/2035| 1Z*.......
961548 AQ 7 |WESTVACO CORP DEBENTURE 7.650% 03/15/27 | ..... 03/15/2011| Redemption  100.0000... 03/15/2027| 3FE......
973582 AA 7| WINDSOR FINANCING LLC 1 5.881% 07/15/17...... | ..... 01/15/2011| Redemption  100.0000... 07/15/2017| 4FE......
008916 AD  0|AGRIUM INC 8.250% 02/15/11......ovvveererrererirrenne A.. [02/15/2011| Maturity.........cooccennen. 02/15/2011| 2FE......
21238A AF 4| CONTROLADORA COMERCIAL 6.625% 06/01/15. |F...|01/11/2011| Tax Free Exchange..........cccccoeee | cove. 2,500,000 | ........ 5,000,000 2,500,000 2,500,000 | oo [ s (VI OO ISR 2,500,000 | .ooocvrcrienen | e | e 0. 12,638 |06/01/2015|6...........
68210 AC  7|OMEGA LEASING LLC GUARA 5.980% 07/12/16... |R.. [01/12/2011| Redemption ~ 100.0000............ | coverererererneernvminens | corverivernens 7974 | oo, T974 | oo T974 | o 7974 | oo | e (V1 VORI ISR T974 | oo | e | e (U I 119 |07/12/2016]1...........
706448 BK 2| PEMEX FINANCE LTD SENIO 9.030% 02/15/11..... F...|02/15/2011| Redemption ~ 100.0000............ | ..... 250,000 250,000 249,953 249,936 B4 [ e | e 64 250,000 | ..ovvrrvierirns [ e | e (U I 5,644 |02/15/2011| 1FE......
71912N  AA  5|PHOENIX PARK FUNDING LT 7.267% 04/01/13..... F...|01/01/2011| Redemption ~ 100.0000............ | coovrrrererereremrrnrnns .146,883 ..146,883 0 04/01/2013| 2FE......
87406D AC 2 |TAKEFUJI CORPORTION 144 9.200% 04/15/11..... F...|01/04/2011| Miller Tabak Roberts.............cccce. | e veerenenennn 75,000 | . 0 04/15/2011| 6FE......
G7153# AS 8| PERSIMMON PLC SERIES E 9.320% 02/07/16....... F...|03/25/2011| Redemption ~ 100.0000............ [ vrerererereemmmmrneris | cerenens 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ..oorerererierins | e (V1 RO ISR 4,000,000 | ..oocververirnis [ e [ e 0. 805,510 |02/07/2016|2...........
N8783# AB 3| TRAFIGURA BEHEER BV 6.680% 03/02/11............ F...103/02/2011] MatUrity.......ccooovvierisniiniicsniinis [ | s 5,000,000 | ......... 5,000,000 | ......... 5,000,000 | ........ 5,000,000 | .o | (] IR [P 5,000,000 [ .ocooviiiniiinn | o | e 0 ... 167,000 |03/02/2011]2...........
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS..........vuuirrurieriiiersssesnss s . e 37,116,043 | ...... 39,684,293 | ...... 36,814,422 | ...... 36,677,830 | .cocvivrinns 0] . 200,477 | oo (V) 200,477 | oo 0. 37,119,021 | (i [V (2,979)] ....... (2,979)|..1,290,256 |...... XXX... . XXX....
Bonds - Credit Tenant Loans
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 03/15/2011| Redemption  100.0000... 34,745 |. (13) .34,732 417 |08/15/2021{1...
52465# AD 7 |LEGG MASON CAPITAL CORP 7.240% 12/05/20... |..... 03/05/2011] Redemption  100.0000... e . . . 0 . e ..495 |12/05/2020|2...
4199999. Total - Bonds - Credit Tenant Loans [P , \ 675 | v 221 | [ (13) 0 (13) [ 75,208 | oo 0] (1,208) ....... (1,208) | .ovouveens 912 |...... XXX... [.XXX....
8399997. T0tal - BONAS = PAM 4. | cenaa 42,544,928 | ....... 45113178 | ....... 42,196,663 | ....... 42,161,377 | oo 0. 147,023 | .o 0] .. 147,023 | oo 0 ... 42,549,115 | ............. 0 ... (4,187) | ....... (4,187)]..1,342,831 |..... XXX... [.XXX....
8399999. TOHBI = BOMAS. ettt | s 42,544,928 | ....... 45113178 | ....... 42,196,663 | ....... 42,161,377 | oo 0 [ . 147,023 | oo (V) 147,023 | oo 0] . 42,549,115 | ool [V (4,187) | ....... (4,187)..1,342,831 |...... XXX... [.XXX....
9999999, Total - Bonds, Preferred and Common Stocks.......... et | e 42,544,928 | ... XXX oo | e 42,196,663 | ....... 42,161,377 | oo 0. 147,023 | oo 0 [ . 147,023 | oo (VN I 42,549,115 | ..ol 0. 4,187) | ....... (4,187)]..1,342,831 |...... XXX... [ . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of March 31, 2011 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT|ON

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt A-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

Sch. DB-PtD
NONE

QEO06, QE07, QE08



Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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........cuutiiiiiiiiississsisssisssissensesssssssssssssssssnssnssase | cosssssssesnns |1 138,222,764 | ...ovoiviiniierins 138,222,764 | ...oovovviiciins
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OBIIGAtIONS..........cv.ivieieieiii i ne 138,222,764 | ..o 138,222,764 | ..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........coovviiiisiiiniisiiisciississiins 138,222,764 | ...ovviviriiienins 138,222,764 | ..... XXX
Totals
7799999. Total - ISSUET OblGALIONS. .. ..v.erersiresirsseissere ettt 138,222,764 138,222,764 |..... XXX
8399999.  SUDLOLAI = BONGS. ......oooiveeiisiiieiissieisiiesii et 138,222,764 138,222,764 | ..... XXX
9999999, TOHaIS........rvvrirreririerieireriserseri e 138,222,764 | ....ocooovvvrirrin, 138,222,764 |..... XXX

General Interrogatory:

1. The activity for the year to date: 138,222,764  Book/Adjusted Carrying Value $.....138,222,764

2. Average balance for the year to date:  Fair Value $.....121,868,691  Book/Adjusted Carrying Value $.....121,868,691

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....138,222,764 NAIC 2: § ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §......... ONAIC6: §......... 0

QEO09




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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 $.....138,222,764  Book/Adjusted Carrying Value $.....138,222,764

QE10




Statement as of March 31, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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 NA Cincinnati, OH. ..o | cevvssesrsissnnens | cosersssssesssssnne | onsemsssssesssssssessssssees | soeessssssssssssssessssssseees | soseeseenes (4,812,719) | .ccoconns (10,227,795) | ..ovvevnee (5,585,924) | XXX..
0199999. Total Open Depositorie: XXX [ e XXX 0 0] e (4,812,719)| ..o (10,227,795) | .ovvvvvee (5,585,924) | XXX..
0399999. Total Cash on Deposit XXX [ v XXXeoenee 0 0 [ (4,812,719) | .coooonns (10,227,795) | ovvvevvee (5,585,924) | XXX..
0599999. Total Cash )90 S XXX 0 () (4,812,719) | ......... (10,227,795) | ........... (5,585,924) | XXX..

QE11
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Statement as of March 31, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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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