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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | erntenens 4,114,878,136 | .ooooverecenerireeernenns | e 4,114,878,136 | .......... 4,288,839,447
2. Stocks:
2.1 Preferred SIOCKS........ociiiiicii bbbt | e 276,979 | oo | e 276,979 | oo 277,967
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 521,400,300 | ....vvomererrrrienereerireniins | erereeninns 521,400,300 | ...oocvvvnee 305,268,223
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 876,247,524 | ... | v 876,247,524 | ............. 880,039,137
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,507 [ oo | e 296,501 | oo 296,501
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans BA14.247 | oo | e, 3414247 | . 3,297,163
5. Cash ($.....102,973,402), cash equivalents (§.......... 0)
and short-term investments ($.....316,322,220)..........cc..ouurrvemermmreeeeriseesssesssssssssessss | seressseenes 419,295,625 | .....ovvvoririrriinerinrinines | cereeeeiend 419,295,625 | ............. 335,452,566
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 234,453,810 | ..ooovvevrreeereeienernenn | ereeeennns 234,453,810 | ............. 239,227,614
7o DBIVALVES ..ottt | eesinnsienseans 9,981,099 | ..o | eerererereeninns 9,981,099 | ..cooovenenne 10,497,905
8. Other INVESIEA @SSELS..........ocveeeericeieierei sttt sssssssses | seeessssssnsssesssesssensssens | seseesssessssessssesssenesssesssns | sessssnessessssessssensssness (U
9. Receivables for SECUNHIES. ..o | srsssssssssniees 288,137 | | e 288,137 | v 614,124
10.  Securities lending reinvested collateral @SSetS............oviveveeeieeicireieice s | erveriesieias 305,490,706 | ..covvvverereerererieereieen | everenens 305,490,706 | ............. 266,675,641
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 6,486,023,064 | .......ccovvererriennd (0 [ 6,486,023,064 | .......... 6,330,486,288
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............oveeeeeeeee ettt ettt ettt ee e enen e s s e s enenenenens | ceereeseeeeeens 52,962,741 | ..ooovveeeeeeeeeeeeeees | e 52,962,741 | ..o 54,741,032
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccereerereinnins | worrvereneennes 26,155,123 | oo | e 26,155,123 | .cvovrree. 26,144,720
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
161.  Amounts recoverable from FBINSUTETS............c.cvcveieevereeesie e sese s sesessssssans | evessessssessans 4,489,986 | ......coeverrieererieeiins | e 4,489,986 | ................ 9,183,437
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUraNCe CONrACES...........ccvcvevveveveeveieieiieeieieisiies | everisesiesssseesenas 139 [ | e 139 | e 23,458
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest therBON.............c.cucueiciiiieis [ e | ettt | evrerissesse s sesad [0 57,811,862
18.2 Net deferred taX @SSEL........ccuurerreirreierieise ettt sess st nens | sesesstssenns 81,874,959 | ...ccovvvvnnee 13,723,631 | oo 68,151,328 | ....ccocvvvnnee 73,126,665
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,073,785 | ..o | e 2,073,785 | .ooverre. 2,238,385
20. Electronic data processing equipment and SOtWAre...........ccoceveuiveieiieiiieiiesesie e essienies | evsesssisssennes 2,972,649 | ..o | e, 2,972,649 | ..o 2,790,050
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerirerenreresrenenns | e 2,807,481 | .oovreree. 2,807,481 | oo [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates.............cccccoveeevieeieeicceeceeeeceeeie | e 8,018,643 | ...oeveriereeceieeeees | e 8,018,643 | .....ccoo.e 10,718,106
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 13,377,385 | ..o 13,377,385 | oo 0 [
25.  Aggregate write-ins for other than iNVested @SSEtS...........ccevieierceiceiese e | seresesneenes 80,749,485 | ............... 14,866,834 | ............... 65,882,651 | ............... 65,013,808
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,767,628,513 | ....cccoounvs 44,775,331 | ......... 6,722,853,182 | .......... 6,638,772,403
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 12,166,920,010 | ..ovvvveererererereiennes | v 12,166,920,010 | ........ 11,329,385,634
28. Total (LINES 26 AN 27).......vvuuurirerireeiririseeiieesiessssesssesssessseesssssssesssssessssessssessssessssessssesssnnns | seeeees 18,934,548,523 | .............. 44,775,331 | ........ 18,889,773,192 | ........ 17,968,158,037
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider charges reCeIVADIE. ... eess s sesssessseesssessessses | rneessssssnes 50,069,612 | ...oovvermererrerirerereerieens | eerererieeenns 50,069,612 | ....ovvvvvnec 49,290,412
2502. Keyman insurance........ ...9,802,731 ..9,802,731 .10,464,520
2503. Fund revenue reCeivabIe.............c.oviiiiiiiiii s 5,681,195 5,681,195 | .o 5,231,606
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveererrenieienensienens | covvveeiienns 15,195,947 | .coovvvinne 14,866,834 | ....ccooovvveen. 329,113 | coereeeeriee 27,270
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccrmmuereeerernereeseresseresesesssnrenssees | oseresssienans 80,749,485 | ...ccoovvnnens 14,866,834 | ....cccoevenn. 65,882,651 | ....ccocvevnec 65,013,808
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.

23.
24,

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....4,395,553,944 less §$.......... 0

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

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

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

Contract liabilities not included elsewhere:

9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including $
9.3 Other amounts payable on reinsurance, including $
9.4 INtereSt MaINTENANCE RESEIVE.........cuiiuiiieeieiieeire ettt s bbb bbb bbb bbb
Commissions to agents due or accrued - life and annuity contracts $.....4,245,179, accident and health $.....628,735

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 $.....(201,230,747) 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 $.......... 0 on realized capital gains (I0SSES).........cccvveverriereiriieereeeee s
Net AEfErred taX HADIIIY. .........cc.cveviecreieicc e bbb bbbt s bbbt b bbb
Unearned investment income
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....2,695,823 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign EXChange FatES..........vrrierrerrirrieerre e
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... {0 R
Dividends to stockholders declared and UNPAIQ.............cwereriirrieniireieie ettt sb st
Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........ucveieiiiieic ittt sttt bbbt bt n s b b s s st nas
24.02 Reinsurance in UNauthorized COMPANIES............ccveviueireisiiiieie ettt bbbttt
24.03 Funds held under reinsurance treaties with Unauthorized rEINSUTETS.............c.curiiureineirineree e
24.04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUISTANGING. .......cuevveveeiireieicisecs et
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24,08 DEIVALIVES. .......cvuerreeiiiesieie ittt
24,09 Payable fOr SBCUMLIES........oevievieeiieieisiee sttt st a bbb b en s s bt s s st s bt es s b s s sse s s s ssessnsnea
2410 Payable for securities lending..................
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt ettt e bt s et e et e s et nentens
Aggregate WItE-INS fOr NADIIES. ..........evrererrirriiererriie sttt st en st
Total liabilities excluding Separate Accounts business (Lines 1 to 25)... .
From Separate ACCOUNES STALEMENL...........cvorururrierirririeciesiseie ettt ettt b bRt sttt
Total liAbilitIeS (LINES 28 GNA 27).........ovureeieeeeeeireeeee ettt se s s ss b s s e st sentes
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds
SUIPIUS NOES......oovvieitee e
Gross paid in and CONLMDULEA SUMPIUS..........c.cuiiueiriiiieiciieieie ettt bbb ss b a e
Aggregate write-ins for special surplus funds
UN@SSIGNEA fUNGAS (SUIPIUS).....vurverreiririieiseiiieise ettt s ettt s st s s s bbbtk s s bt et
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0.1ttt bbb bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 $.........0)....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

................... 4,395,553,944

i 632,820,756

(201,230,747)

.......................... 5,001,898

.......................... 1,532,154

90,792,170 |..

...2,586,787 | ..

...305,490,706 | ..

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

....3,920,512

..27,696,439

1,451,588

....5,649,652,147 | ..

5,778,794,442

................. 12,166,920,010

...11,328,662,695

................. 17,816,572,157

..17,107,457,137

23,550,697
...105,448,221

10,000,000 | ..

..10,000,000

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

...17,968,158,037

2501.
2502.
2503.
2598.
2599.

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

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

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

1,532,154 | ..

3101.
3102.
3103.
3198.
3199.

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

i 23,550,607

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

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)...........cccceuiuiuiiieereiitiietieete ettt etes e bbb s b saebes s e b nassesennas
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cccovvveveereeiereeeeeiceee e | cvevenen 1,052,400,527 |......... 1,023,902,575 | ......... 1,836,156,219
2. Considerations for supplementary contracts With life CONINGENCIES...........cururirrierrirrininine e sissiesssssssssssessesses | sessesssssesssssssssessesssnssens | sssessssssssnssessssssessessenes | sossssessessnsssessessessnssnses
3. NEtiNVESIMENEINCOME......c.cviiciiictei ettt bbb b s et s s b bt sa s b b nsss s s snsetanans | eresesnns 167,337,548 | ............ 173,342,488 | ............ 350,962,881
4. Amortization of Interest Maintenance Reserve (IMR) ..2,913,316 | .. ..1,848,581 4,972,308
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES...........vurruirrerrerirerineireieesseinsiseesseressnnes | seeeessssnssssessssesssssnsssees | sesesssssesssssssssssssssesseses | sessssessessnsssessessssssneens
6. Commissions and expense allowances on reiNSUrANCE CEABM.............cvcuiueieiieieeiciereieeetese et sessesnss | esesseseesnsan 2,903,711 | oo 2,677,192 | e 5,377,715
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS. ........oeveivieeiiciitei ettt bbbttt bt ns st ntens | sbensessesanes 75,170,992 | .............. 61,455,326 | ............ 128,623,640
8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........coiueiriiiieieieteie ettt sntens | ctsnsessesanes 84,707,330 |.............. 67,387,423 | ........... 139,940,367
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns 1,385,433,424 |........1,330,613,585 | .........2,466,033,130
10, DEALN DENETIS.......ou vttt sttt bbbt ettt a s ntntas | srentintaesaa 25,561,946 | .............. 21,743,054
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cc.cueurirerreiiieireeinsieiesene e sessssessessesens | rssessessessssenns 375,579 | .oeveerinnnn. 400,471
12. Annuity benefits . A77,897,605 | .. ..164,683,231 | .. ..336,482,779
13. Disability benefits and benefits under accident and health contracts JROS O 4,465,015 | ...ccvcvnnee 4,077,689 | ...cccvenee. 8,322,798
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENEFILS...........cciiiriicieicesce et eneeiens | et ses b sssess | eerebesissesesssssesesssesssens | sessesesssnsesesssesessnaesenas
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type contract funds............ccccceveveervicieseevcseeeeceeeeee e sesssesessenens | ceveeneenennn 11,230,152 ... 22,231,539 | ... 43,551,626
18. Payments on supplementary contracts with life contingencies . . .
19. Increase in aggregate reserves for life and accident and health CONtracts...............ccvvueveeivieeieiiericeceecee e e (34,256,523) | ............... (6,295,732)|........... (133,505,957)
20. Totals (LINES 1010 19).....vuiiieieiieiteiciete ettt sttt bbbt bbbt b s s e s s ss st entesnsntes | sbessesnsan 695,187,932 | ............ 614,147,393 | ......... 1,112,412,250
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 89,887,627 | .. . .147,633,431
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............veucuiveireveueieeiseisesesiessesesses s s ssessssessesnss | svessessesesnd 6,041,549 | ...............5,133,622 | .............. 10,165,052
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 36,409,647 ....36,831,247 | .............. 75,173,472
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..5,778,742 | .. 5,675,942 | .. ..9,524,632
25. Increase in loading on deferred and uncollected premiums RO IR 1,100,662 190,626 | ....ccooevevrnes 835,928
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 448445319 | ... 572,435,899 | ............ 938,110,370
27. Aggregate write-ins for deductions 7,369,819 |.. 8,218,540 | .. ....13,141,550
28, TOtalS (LINES 20 0 27)....u.vuueerciecieeiieete ettt sttt bbbt s s bbbt en s enas | artantas 1,290,221,297 |......... 1,316,365,240 |......... 2,306,996,685
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 95,212,127 L 14,248345 | 159,036,445
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt 21,398,255 |.. 16,736,515 | .. ....39,409,561
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cccoveveenes 73,813,872 | .o (2,488,170) | ...ovveveee 119,626,884
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccceeeieveiricreseiee s esseesens | eveeeereninns 18,647,230 |............. (37,516,138) | ............. (44,317,599)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LINE 31 MINUS LINE 32)........coviverieiieieireesceiretese ettt s s ssses s sss s ssss s s ssssasnsans | sesessessssnes 55,166,642 | .............. 35,027,968 | ............ 163,944,483
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....7,966,556 (excluding taxes of $.....(7,966,556) transferred t0 the IMR)...........cc.cceverercvereereereeeeeeessesesesessesnnes | srsreinsessssnenes 346,774 4,768,948 |............. (20,336,004)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuierieiieieieieeissisisessiesiss ettt ettt essss s essenssnssessessassnssnsss | esssssnssess 55,513,416 ...39,796,916 | ............ 143,608,479
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 860,700,902 | ............ 816,715,567 | ............ 816,715,567
37. Netincome (Line 35) ...39,796,916 | .. ..143,608,479
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t (3,406,876)
39. Change in net unrealized foreign exchange capital gain (I0SS)...........ccocevevieeiiecreieiesee e essesesssesessssesessssssesens | everenessnseenens (120, 104) | ovivivinnen, 1,032,316
40. Change in net deferred income tax .(5,382,650) | .. ..(39,256,782) | ..
41, Change in NONAAMILEA BSSELS......vuvururrirrierieie ettt (664,428)| .............. 33,259,223
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in aCCOUNLING PIINCIPIES..........cviviviiueiiiiieieteee ettt b bbb ssssesaes | sebestessssssessssssssssassssns | cressessessssessessssessesssenss | essesssssssssesssssssessesinsas
50. Capital changes:

51.

52.

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
Dividends to stockholders

)..

53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns
54. Net change in capital and surplus (Lines 37 through 53).... . ....43,985,335
55. Capital and surplus as of statement date (LINES 36 + 54)..........courrrrrerrrrrrrisinrneieeeesseeseessssesessessssnesessssssnssssssssssssessens | coneeenes 1,003,201,034 | oo, 822,670,271 | ............ 860,700,902
08.301.  PONCY CRAIGES. ..ottt sss sttt ssssesse s sessessessssessesssssnsessessnsessessnsenes | srensessereess02, 994,389 | vvvrrrririnns 50,048,966
08.302.  FBEINCOME. ....cuueerevuesiieeeeersessetsses et ....14,306,720
08.303. Rider fees 1,879,713 |..
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page 1,152,024 | ......oooe..... 2,369,719
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 BDOVE).......ccuruuurierrieiieriisiesrisesses e snssnssnsnees ..67,387,423 |.......... 139,940,367
2701.  Reserve adjustment on reinsurance assumed ...2,116,09 | .. ..6,705,988 | .. ....10,266,044
2702.  Health SUITENAET DENERILS..........c.cveevircecicee ettt sttt s ss s st snsnes | esissessesnsan 5,253,723 1,512,552 | .o 2,875,506
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)... ... euuerurereeesiraressessissessnsssssssssessnssnsssssssssssesssssssssnsssessssassas 8,218,540 | ..o 13,141,550
5301.  Additional deferred taX @SSEL........cvrurrrerreririreeereireieeseieese ettt essesssssessessesssnssessessessensenns | seseessssensnnensss 800,309 | vevreereireeeanens (P21 5) | I— (4,982,674)
5302.  Prior period adjustment ..2,148,138 | .. .4,799,873
D303, bR SRR SS £ S AR R£R£RR RS R R | sebsee bbb
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)......cc.rieiiriisiriiieisisisseisssisseisseissesssesssssssssssssssessssesssesssssssssnes | ossssssssenns 2,954,447 | ..o 5,183,099 |...cooiiinne. (182,801)
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............ccurimmreiiriceierieesiese s ese st esstennsenes | crsesenas 1,052,112,214 | .......... 1,025,114,608 | .......... 1,834,320,072
2. NetiNVESIMENTINCOME. .......uivctieeictce ettt s sttt ae st es st essesasbensessesnsnnans | sesesassinens 169,355,184 | ............. 174,015,357 | ............. 355,475,351
3. MISCEIANEOUS INCOME.........iuuiiiiiiiiiiiiiir bbb snssnns | onrsseesiens 162,782,033 |............. 129,640,228 | ............ 264,885,983
4, TOtal (LINES 1 hTOUGN 3)..eouuverierrireiieeree et eest et eess st ses sttt nsssessssssssansses | svsssneens 1,384,249,431 | .......... 1,328,770,193 | .......... 2,454,681,406
5. Benefit and [0SS related PAYMENES..........cccvvviieeiciieteieecteee ettt sttt sa st es s sesss s sssssssessnaas | eesesnsinens 722,886,791 | ....co....... 605,711,564 | .......... 1,210,765,079
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvveveererereicreieieieeeiees [ e 447,352,288 | ............. 566,585,489 | ............. 946,326,748
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cc.ccucveiveieveiisieceseee e ssesnans | eerereesinnns 145714912 | ............. 133,067,623 | ............. 255,216,356
8.  Dividends paid t0 POIICYNOIAETS.........c.ovuerviiiieiiciciieie ettt s s snssnnens | sresnsansenses 19,575,350 | ...ccoevueeee 18,781,732 | ..o 38,304,135
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) ...(44,166,530)] ... 3,288,849 ....12,542 647
10, Total (LINES 5 HrOUGN 9).....ccuviumiirriiiriciieiesiiiesiei sttt enne s | renesnens 1,291,362,811 | .......... 1,327,435,257 |.......... 2,463,154,965
11.  Net cash from operations (Line 4 MiNUS LINE 10)........ceuiviuiiiieieirieieiseiese ettt bes s ssessssssnes | evsessssesenas 92,886,620 | ...ccovvvreene 1,334,936 | ...ccovvueee (8,473,559)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.cuuvereereeeseeseeeseees et eessse sttt nnnnnnntn | sessensssned 414175751 | oo 269,811,249 | ............. 818,169,177
12,2 SHOCKS..cvourerericiie ettt ensssnnsenssnsnines | evnnsnnesssnnnensneen BT [ s | o 1,092,588
123 MOMGAGE I0BNS......ovevevereereeeseeeseeetee st ees sttt nsnns | eesnnestsensens 34,508,475 | ..covvvennnn. 38,333,880 | ..ccervrernnee 72,365,037
124 REAIESIAE. ... [ st | s | e 574,750
12.5  OthEr INVESIEA @SSELS.......cooiieeiiiiiiiiiieiii ittt nbs st nseentes | sbsesbeesssessaesseenssenseentennss | srberiressesieniesienseniens | cetbensbiss bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES...........cccoeveevecceieeeeseeeieeeees | e | ceveres s ssssssens | ceesesessesesesses e sesesseens
12.7 Miscellaneous proceeds ....24,554,385 ....23,720,362 ....12,141,990
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuereiiieeeeeeesee sttt ssssessessssessesssessens | veveesissenss 473,238,658 | ............. 331,865,491 | ... 904,343,542
13.  Cost of investments acquired (long-term only):
1311 BONGS oottt ssssssesssssesssssssssssssssssssssssssssssesssssssssssssnnsssssssnsssesssnssssssssnssssnssssnssneses | sesneeesneei 220,029,357 [ voveerivennns 327,872,165 | ..ovvvennee 760,948,852
132 SHOCKS..vvvurvererireitre st resi s essssssssensnsnesssssnsessssssesssssssnssnessns | e 8,208,037 [ veriririiineiinns 5,437,900 | ..oovvrerirnn 6,611,708
13.3 MOMQAGE l0ANS........cvieiciiesicicse ettt ssssssesssssssesssssssessessssssssssesssssssesssssnsessenss | seseereniensen 0y 1 19,000 | ovivinnnen, 27,880,000 |............... 99,099,242
134 605,000
13.5  Other iNVESted @SSEIS..........cvveuirirceieririerercserecsesseestessessisssssssssesssssssessssssssssssesssnssessnssenes | crneesnennen 38,8 19,005 [ wovevereiviereinserieerinnein [ s
13.6  MiSCEllaNEOUS APPIICALONS. .......c.cvvieeiecicreieicte ettt sse st s st s s sssssssssesasssnsesses | ensesssssssssssssssssssssnsenses | serssessseens 24,061,945 | .............. 10,497,905
13.7 Total investments acquired (LINES 13.110 13.6).......ccviiieierieceisesee st ssssss s ssessssssessessessaees |ssssesssssans 297,920,459 |............ 385,252,010 |....co.ov.e. 877,762,707
14.  Netincrease (decrease) in contract [0ans and Premium NOES..........ccccvieiciiieicicesie e | ersssesinsinnas (4,773,804)| ...cocvveen 10,391,817 | ..covvvrnene 18,587,383
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......ccoceeirernrrereresnsisesesesssssssssssssssesssssesssnnss | cossesssssns 180,092,003 |.............. (63,778,336)| ...coevvvvne. 7,993,452
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 iabilities............covvrvrerrirrininineienreeeenereieees [ eerereiens (212,482817) | ...venvnee (160,787,282)| ............ (259,138,700)
16.5 Dividends t0 SOCKNOIAETS...........cuvrirreerrirericrirerieriie sttt esssssessssenes | cvsseessseneens 28,000,000 | ...oovveenne 22,000,000 | ..coorrernnn 48,000,000
16.6  Other cash provided (APPHEA).........cccuevumrererireriiierieesr st sssssesssessenes |enssssessssens 51,347,253 | ............... 51,872,955 [ ..o, 9,255,751
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | coovveve. (189,135,564 |............ (130,914,327)|............ (297,882,949)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)......cccoovvvevrre [ cerevrernenn. 83,843,059 |............ (193,357,727) | ..ovvvnenne (298,363,056)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceuuiiriticrisisieciesi it ss sttt et | seviesssees 335,452,566 | ............. 633,815,622 | ............. 633,815,622
19.2 End of period (Line 18 plus Line 19.1)............... 419,295,625 440,457,895 335,452,566
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001 | | [ |
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

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

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

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

Credit life (group and individual)

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

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

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

A&H - credit (group and individual)

A&H - Other ...

Aggregate of all other lines of business

SUBLOLAL .o

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.......................... 118,529,692 | .....cceeveennee...... 102,067,653 | ........................218,248,105
.......................... 880,560,791 | ...ccovvvernenen.....843,048,753 | ......................1,523,833,385
............................ 60,400,464 | ......c..ccooveeerennn. 74,045,268 | ... 134,448,460
.............................. 8,184,481 | ...ooceveirveerereenn8,205,857 | ... 16,551,640
............................................ 0 | oo |
....................... 1,067,675,428 | .......................1,027,367,531 | .......................1,893,081,590
............................ 12,507,838 | ............................34,387,780 | ............................45,160,687
....................... 1,080,183,266 | .......................1,061,755,311 | .......................1,938,242 277

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2011 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

1.

2.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.

Accounting Practices

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

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

At June 30, 2011, the Company did not have any statutory accounting practices that differ from NAIC SAP.

Accounting Changes and Corrections of Errors

3.-4.

5.

The Company’s June 30, 2011 financial statements reflect other than temporary impairment errors. These other than temporary
impairment errors were caused by the Company recording a credit impairment below the current market value of the security. The
events contributing to these errors impact surplus as follows:

Increase in Bond Book Value (P4, L34, C1) $1,367,587
Increase in surplus (P4, L53, C1) $1,367,587

The Company’s June 30, 2011 financial statements reflect BOLI coverage reinsurance errors of overstated assumed surrender
benefits. These errors resulted due to timing in the settlement amounts of surrenders. The events contributing to these errors
impact surplus as follows:

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

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

Investments

D. Loan-Backed Securities

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

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

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

Book/Adj Carry Date of

Value Amortized Recognized Amortized Cost Financial

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

Current Period of Projected temporary temporary Fair Value at Where

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

NOTES TO FINANCIAL STATEMENTS

Book/Adj Carry Date of

Value Amortized Recognized Amortized Cost Financial

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

Current Period of Projected temporary temporary Fair Value at Where

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

For the 3 month period ended March 31, 2011 - NONE

For the 3 month period ended June 30, 2011 - NONE

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not
been recognized in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for
non-interest related declines when a non-recognized interest related impairment remains):

(a) The aggregate amount of unrealized losses:
(b) The aggregate related fair value of securities with unrealized losses.
6-9. No significant change
10. Information Concerning Parent, Subsidiaries and Affiliates.
The Company's investment income reflects dividends of $6,720,000, $0, $1,500,000 and $1,008,000 as of June 30, 2010 from its

wholly owned subsidiaries, Ohio National Life Assurance Corporation (“LAC”), Ohio National Equities Inc. ("ONEQ"), Ohio National
Investments, Inc. ("ONII") and the O. N. Equity Sales Company ("ONES"), respectively.

The Company paid $28,000,000 in dividends to its parent, Ohio National Financial Services Inc. (ONFS), in 2011.
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NOTES TO FINANCIAL STATEMENTS

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

common account.

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

investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At June 30, 2011, ONLIC held the following balances for the
participating entities in Page 3 Line 24.4 Payable to parent, subsidiaries and affiliates in the general account as of the quarterly

statement:

LAC

Suffolk Capital Management LLC
ONFS

Sycamore Re, LTD.

ONII

Montgomery

Ohio National Mutual Holdings, Inc.
ONFlight Inc

ON Global Holdings Inc

Fort Washington Reality, Inc
Kenwood Re

Total

11-16. No significant change

$113,470,249
1,845,452
19,242,855
(74,412,258)
1,947
34,048,486
436,250
2,414,490
91,688
6,638,205
239,223

$ 104,016,587

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

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

20. Fair Value Measurements
A.

(1) Fair Value Measurements at June 30, 2011 are as follows:

(1) 2 (3) 4 (5)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ 82,973,487 $ 19,999,916 $ - $ 102,973,403
Securities lending collateral - 305,490,706 - 305,490,706
Perpetual Preferred stock
Industrial and Misc. - 175,745 - 175,745
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 175,745 - 175,745
Bonds
U.S. Governments - 9,008,994 743,204 9,752,198
Industrial and Misc - - - -
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 9,008,994 743,204 9,752,198
Common Stock
Industrial and Misc - 38,107,487 - 38,107,487
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 38,107,487 - 38,107,487
Derivative assets
Interest rate contracts - 8,842,720 - 8,842,720
Equity put options - - - -
Credit contracts - - - -
Futures contracts 1,138,379 - - 1,138,379
Commodity forward contracts - - - -
Total Derivatives 1,138,379 8,842,720 - 9,981,099
Separate account assets - 12,166,920,010 - 12,166,920,010
Total assets at fair value $ 84,111,866 12,548,545,578 $ 743,204 $ 12,633,400,648
b. Liabilities at fair value
Derivative liabilities $ 9,627,836 - - $ 9,627,836
Total liabilities at fair value $ 9,627,836 - - $ 9,627,836
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NOTES TO FINANCIAL STATEMENTS

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

(€

Balance at
3/31/2011

@

Transfers in
Level 3

3

Transfers out
of Level 3

4
Total gains
and (losses)
included in
Net Income

5)
Total gains
and (losses)
included in
Surplus

(6)
Purchases,
issuances,

sales and
settlements

7

Balance at
6/30/2011

ABS

6,243,791

288,787

(5,820,400)

41,252

(10,226)

743,204

RMBS

CMBS

Derivative

Assets

Derivative

Liabilities

Total

6,243,791

288,787

(5,820,400)

41,252

(10,226)

743,204

4)

21. Other

As of June 30, 2011, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, asset-backed securities
was $743,204. These securities are mezzanine tranches in a securitization trust with a weighted-average coupon rate of
6.92% and weighted-average maturity of 15 years. The underlying loans for these securities are manufactured housing
loans originated in 1998, 1999, and 2001. These securities are below investment grade. To measure the fair value the
Company used an independent pricing service that uses independent broker quotations from market makers and other
broker/dealers recognized to be market participants which utilize inputs that may be difficult to corroborate with observable
market data and may be nonbinding quotes. Therefore, the Company has classified these fair values within Level 3

C.

Other Disclosures
General Interrogatory 15.2

As of June 30, 2011, the Company holds $8.8 million in over-the-counter S&P 500 European put options in order to hedge
the exposure on its guaranteed principal protection rider (GPP) and guaranteed principal access rider (GPA). Since this
program uses put options, there are no additional cash requirements for the Company related to these derivative
instruments.

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

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

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

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

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

unrealized losses. Upon termination of a derivative, the gain or loss shall be recognized in income. During 2011, the
Company has recognized $4.9 million in losses in the statement of operations.

22 - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2010 were $31.4 million. As of June 30, 2011, $2.1 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 $26.9 million.

The decrease is generally the result of the natural

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

26. - 35. No significant change
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8.2

8.3
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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. 12/31/2010......cverrere
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2005.........covvereve
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 3/3/2008.......cocerererrerernns
By what department or departments?

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

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

Ohio National Equities, Inc Cincinnati, OH Yes

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

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ | No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ | No[X]
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

FINANCIAL

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

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

INVESTMENT

1.

o

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

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421 BONGS. ..ottt $ e 4,891,102 § 4,913,647

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

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

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

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

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, IIl. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]

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

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

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

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

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

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

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

17.2 If no, list exceptions:
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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 876,247,524
1,14 Total MOrtgages iN GOOA STANAING..........ccciuiiuriciriteieicteie ittt ettt bbb bbb bt s s bbbttt bbb bbbt na et G 876,247,524
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 876,247,524

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......cvuveieceriseiseiseseesisstseesessesesese s sses s ssessess s s st ees eS8 ee £ s e s £ eS8 e 2 S8 e SRS ee AR e e e e b et sEentans enEstinsiesiessestnsestantans

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

3.1 Do you act as a custodian for health savings accounts?....... Yes[ |
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting date B
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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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 June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
T XF: Y- 11 Yy Y IO [ 2,293,673 579,093 | ...... 10,260,062
2. ALASKA.......oeceeceeeeeeee e sensssensessesnsenses s AK | N.. 025,832 | et 170,804 {3,074 | | e 199,710
3. Arizona.... LAZ L. 1,292,344 | .....21,557,725 | ...ccceeevvvvren..80,169 | ...........249,036 | ...... 23,159,274
4. Arkansas. AR | IS 695,778 | .......3,222.,519 | ...ccoevvveeeernnn85,503 | ...........343,678 | ........ 4,327 478
5. California. .CA|.. [ 5,475,184 | .....53,057,010 |......cccceevn.......545,125 | .......3,154,879 | ...... 62,232,198
6. Colorado..... .CO|...... I ..3,309,491 cevreereennnenenen 345,509 | ..........506,821 | ...... 15,898,386
7. Connecticut. LCT|...... L. 544,366 | ........ 8,121,727 | .o 96,743 | ...........70,030 | ........ 8,832,866
8. DEIAWAIE.......coucveeieeectee et DE|..... Leveeeee [ e 125444 | ........ 4,390,487 |..ccoeeververeennnn 27,480 | .............8,305 | ... 4,551,716
9. District of COIUMDIA..........coverrriereereereeieee e DCI...... | EUSOO U 81,783 | ........ 9,032,913 |..ccoovieriereennna 10,028 .. 95,353 | 9,220,077
10. Florida................. LFL L. .5,813,577 | ......69,992,280 |........................348,867 | .......1,576,548 | ...... 77,731,272
11.  Georgia... LGA ... L. 1,370,024 | .....16,422,699 |.....cccovvrrrenn 177,249 | 1274717 | 19,244,689
12.  Hawaii. LGHH N.. 189,324 | ... 105,525 | o949 | [ e 195,798
13. lIdaho... ..D]...... [ 408,869 | .......4,443,786 |..........ccoo...........67,698 | ...........468,010 | ........ 5,388,363
14.  lllingis.. OO | [ 9,167,822 | .....42,473,865 |......cccceurrernen. 475,743 | .......2,290,827 | ...... 54,408,257
15. Indiana AN [ 1,593,604 | .......9,672,705 |.......cceoe...... 102,074 | ... 1,489,416 | ...... 12,857,799
16. lowa........ LA [ .870,510 | ......10,429,839 | ........................ 105,598 | ........1,507,604 | ...... 12,913,551
17. Kansas .KS|..... [ 3,529,112 | .....17,140,993 | ........................209,043 | ........2,207,101 | ...... 23,086,249
18.  Kentucky. LKY ... [ 767,688 | .....10,703,436 |......cccocevirereernn..065,099 | ........1,235,525 | ...... 12,771,748
19.  Louisiana LA|...... [ 2,633,759 | .....12,816,873 | ....ccccovvrirerennnnn 34,575 | ... 314,565 | ... 15,799,772
20. Maine...... .ME|..... [ 120,265 | .......1,810,096 |.....ccoovverinrrnnnn21,632 | o | s 1,951,996
21, MaAIYIANG.......oeoeececeeeeeeeee s MD|...... R (T 1,764,877 | ......66,403,399 |......ccccooeeo....n. 149117 | ......613,864 | ... 68,931,257
22, MasSaChUSELES.........cccoviveriiieeeresee et MA]..... Lo | e 643,614 | .....16,672,626 |........................317,176 | .............48,188 | ...... 17,681,604
23.  Michigan...... . Lovorrors [ 005,017,123 | ... 38,526,783 |....ccovvvrrennnn 263,241 | ......2,191,905 | ... 45,999,052
24.  Minnesota Lovooees | 001,651,542 | L. 11,334,895 |........................ 108,458 | ........1,800,680 | ...... 14,895,575
25.  Mississippi L 103,085 | ........ 4,797,909 |......ccoveveeve....00,822 | ... 277,527 | 6,239,323
26, MISSOUI.....oucvucreiecicteie ettt s st sees MO|...... Leveeee | e 1,557,897 | ...... 16,334,242 | ..o 70,829 | o 1,199,332 | ...... 19,162,300
27. Montana.. MT [ 125,857 | ........ 2,069,914 |.. ..13,436 | ... 2,226,952
28. Nebraska. .NE|..... L. 1,285,023 | ...... 11,207,413 |.. ....58, 989,481 | ...... 13,540,602
29. Nevada........ NV L. 2,228,987 | ........ 8,117,046 |.. A2, .503,232 | ......
30. New Hampshire... .NH]..... Lo [ 000 334,212 | ... 5,011,738 |l 37,389 | 102,875
31.  New Jersey..... SN Lo [ 003,112,776 | ...... 40,886,494 | ... 134,912 | ..l 197,346 |
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s Levvvecee | 0000 224,566 | ........1,298,170 | ....ccvvvvveernennn 15,252 | ..81,296 | ...
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i N | 0000 367,605 | .......2,274,054 ..o 23,659 | ...l 188,713 |
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i Loeooroes [ 001,127,964 | ......33,570,645 |....................... 166,143 | ........2,850,628 | ......
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i Lveoveiee | 00000000 297,820 | ... 326,316 | 69,139 | .l 192,061 | e
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i Lovoveoes | ...8,664,159 | ......63,310,861 |.....ccovevvneee. 814,403 | ......17,756,554 | ......
37. .OK]...... Loeoveoee | 000e1,081,126 | ........3,635,636 |...ocvvvrerrrirnnnn 64,947 | ...........602,318 | ........
38, OFBUON....cveeevctce ettt OR|...... Lo | 00reernn.698,244 | .......9,257,609 |.......coo....... 135,334 | ...........302,662 | ......
39, PennSYIVaNIA........covvvreiriiireienee e PA|..... Lo | 08,528,533 | ..... 45,731,615 | ..o 432,315 | ... 946,405 | ...
40. Rhode Island... ..RI[...... Lo | eeeeeeen66,609 | ... 1,613,934 | 00 32,753 | e | e
41.  South Carolina. .SC|...... Lo | c0ee.510,481 | .....14,204,276 | ... 62,708 | ......515,242 | .
42.  South Dakota... .SD]...... Lo | 0000 193,079 | 235419 | 5,569 54,329
43. Tennessee.. LIN Lo | 002,124,959 | ......18,033,065 |........................295,160 | ........1,950,834 | ......
44, Texas...... JIX L 511, e 363,478 | ........4,238,760 | ......
45.  Utah..... LUTH Lo | cereern 885,177 | 1,131,066 |..coocevvererennnnnn. 34,430 | .......... 129,604 | ........ 2,160,277
46. Vermont.. LVT Levoeeoee | e 30,967 | o 2,112,596 | .ooveererererereenn 28482 | 215 | 2,146,260
A7, VINGINIA. oottt VA|..... Loooroes | 0...3,135,804 | ... 65,277,337 | .coveevrerenn.. 159,844 | ......2,894,142 | ...... 71,467,127
48, WaShiNGION........ccocvueieieectce et enans WA|...... Loeooeoes | 001,155,358 | ... 12,729,824 |......ccceoeeeeeev......89,877 | ..........510,578 | ...... 14,485,637
49.  West Virginia... WV ... L 487 | ... 1,917,201 | .o 70,032 | ......538,774 | ... 2,842,494
50. Wisconsin.... LW L. .4, 643 970 | ......28,472,096 |..
51, WYOMING...o ittt WY ... Leveveee [ e 237,528 | ........... 490,167
52, AMENICaN SAMOA.........coevvererrirrriereensenensssssnessssnsensessnsen A | neveeNeviiies [ [
53, GUAM...ceieiccseeeeneeeseessese e OU | oo [ [ | e
54.  Puerto Rico......
55, USVirgin Islands............ccccoeviveeveveenrrevenineeesssiessseessnseen VN | D0 | i [ e | o0
56.  Northern Mariana ISIands.............covevierrennerienenseensinneene e MP | et [ [ | e
57.  Canada........cccoovrrereiererneiensnnesesenssessssssssssssssssessessenss s ON | ol | vveieieneee873 | e [ .
58. 3,720 |,
59. ..879,217,492 |.. ...8,056, 092
90. Reporting entity contributions for employee benefit plans.............. e XXX s [ e [ e | e
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccceveeeeeeerice e 242,714 | ............... 1,019 | oo
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns XXX | 201,323 | 1,342, 279
94.  Aggregate other amounts not allocable by State XXX 0309524 | ..
95.  Totals (Direct BUSINESS).........cccerreverrererericrrans .0, G ....880,560,790 . 1,067,416, 800
96. Plus Reinsurance Assumed XXX | 0..46,999,354 7,347,619 | 2,246,655 | v | 56,593,628
97.  Totals (All Business)........ XXX 165 261, 381 ....887,908,409 |.. .1,124,010,428
98. Less Reinsurance Ceded.... XXX i | e 16,600,504 | ...... 51,050,785 |..covivreeeeen 4,246,925 | | s 71,898,214
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeverernnnnn XXX ....148,660,877 | ....836,857,624 1,052,112,214
DETAILS OF WRITE-INS
. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................
9401. Dividends accums used to purchase paid-up additions.. .
9402. Dividends accums used to shorten endow or prem pay.................
0403, ettt aee
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ .
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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statement as of June 30, 2011 of e OHIO NATIONAL LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Al subsidiaties are 100% ovned except az noted

Ohia Mational Mutual | Inc.
[Holdings Cotm psany — OH)
FEI Mo. 31-1614095
MAIC Group Code 0704

Ohio Mational Financial Services, he.
{Intermediate Holding Company — OH)
FEI Mo . 31-1614097
NAIC Group 0704

| | | | 1
Rl ; The Ohio Mational Life hso@nce Company
Py De gii] bty i s CInezurer — OH) _ _ Suthlk Capital Management, LLC
Sycamore Re, Lid BI:I.I;'.ihu";m e FEI Mo . 31-0307080 OM Flight, Inc. Financial Wiay Realty, Inc. FE| Mo . 03-037 4493
FEI Mo, 93-06 02966 ohin Nalonal Fnanola Berdon g ino MAIC Mo, 67172 FEI Mo 31-1 634249 FEI Mo . 26-4812790 24T memb orchip Inferoctosned b

NAIC Groun Code 0704 Chio Halonal Ananolad Bervioe s Ino.

r ™
. 'r/’Na'ﬁ-:-naI Securty Life and Annuity Compan y (" Ohio Mational Life Assurance Corporation ™
OM Global Holdings, LLC (haurer - N (Inzurer — OH)
FEI Mo . 31-1702660 FEI Ha. 13-2740556 FEI Ho. 31- 0962405 /_
MAIC Mo, 85472 MNAIC Mo, 89206
L A Sponsore d mutual funds
MAIC Group Code 0704 NAIC Group Code 0704 g ; ;
l BLE%hovned by Chio Ia‘lEnaI L He Inu Anoe Company e B ~ advized b W Ohio Mational
i o I\M hestments, he.:
s n
Ohio Mational Sudamerica 5.A. - ., Ohio Mational hvestments, Inc. -Ohio National Fund, Inc.
y FEIMao. 31-1454693 hardand 1920
- Kenwood Re, he. .
I FEI Mo, 27-3959024 -Dow Target Sanable Fund LLC
i Ohio 1992
L5 i - b
Ohio Mational Seguros de 'ida 5.4 Ohio Mational Equities, hc.
i , FEI Mo . 31-1454629 I\\.._
" hontgomery Re, Inc. L )
FEI Mo, 26-3791519
MAIC Mo . 13675
MNAIC Group Code DOOO i 3
~ 4 The 0O.H. Bquity Sales Company
FEI Mo . 31-0742113
.~ -~
Ohio Mational hsurance Agency, Inc. 0.M. nwestment hanagement Compa ny Hhia hhtlor;éél':muamriﬁz #gency of

FEI Mo . 32-007 1425 FEI Mo . 31-0784369 FEI Mo 621202147




Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 000D O 0000005 00 O
* 6 717220114 900000 2 = * 6 7172 20114470000 2 =
T 00000 O 0 O 00000005 0 0O
* 6 7172 201136510000 2 = * 6 7172 2 0114480000 2 =
T 000000 R0 O T 000000 R0 0O
* 6 717 2 2 0114450000 2 = * 6 717 2 2 01144 90000 2 =
T 00000 A0 0O

* 6 7172 20114460000 2 =
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net

Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOAWIlL......coocveiiieieerieeicie ettt bbbt bbb senbans | sebasssessestensaneas (48,546) | ...ccovcreererrerreriererneins | cvververierenenenn(48,546) | oo (52,281)
2505. Pension fee income recoverable... e .3 .
2506. NSCC AEPOSIL......cvuveevereireiseisiieieissiesse ettt s sttt
2507. Overfunded pension asset 13,393,880
2508. Prepaid expenses................. 1,336,595
2509. Surplus note issuance cost ...136,359
2597. Summary of remaining write-ins for Line 25 14,866,834 | ..............e...329,113 | i, 27,270

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Modified COINSUTANCE FISK CHATGE..........cvuivivieiieieiieie sttt bbb bbbt s s bans | sbsssesaesensaes 1,592,259 | .....cocovue 1,283,045 | .....cocoeee. 2,686,745
08.305.  MiISCElANEOUS GAINS/(IOSSES).......ceurerrerrrereereesreseeeeseesesseesssesesseesesessssessessessssssssses st sse e ssess s s sses st s s s ssessassasssssnsss | seessesssssasenne (209,924) | .....coovvreenee (131,021) | covevererne. (317,026)
08.397.  Summary of remaining Write-inS fOr LINE 8.3..........ciiieiiiiiieiei ettt ettt snten e snaens | ebsesssasssssans 1,382,335 |................ 1,152,024 | ................ 2,369,719
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cviveveeicveeeie et tes s sse st saessssstenes | sensesssssssssssssssssessesnsas 3,593,663 | ..o 3,665,496
2. Cost of acquired:
2.1 Actual cost at time of acquisition 153,000 | oo 605,000
2.2 Additional investment made after @CUISIEION. ............cciuiieieiiie ettt bnss | etsssessesssestessessstes e b s s e s s bt snsessesns | ebsssessessssesses e s en s s et en s s b s en st en
3. Current year Change iN BNCUMDIANCES...........cc.cueirvieeieieieee st s s sse s st et b st et ae e s s st s s s sses s sssessebasssssess | stsssessssssassesissssessebssessssssssssessssans | stessessssssesssssssessesessesses s senseseesansnes
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt 135,916 | e 71,833
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 3,710,747 | o 3,593,663
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 MINUS LINE 10).......iveririiereiiiierersressessesssssssessssssssssesssssssesssssssessessssassesss | sesossesssssssesssssssassesnsns 3,710,747 | oo 3,593,663
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEaI............cccivevevrieicvreeie e | coeveiesiese e 880,039,137 | oo 853,335,390
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt 30,715,000 | oo 99,099,242
2.2 Additional investment made after @CQUISIION...........ccccucuciiiieieicc e as b bnns | 4ebsssesesssesebesses et st ssse b s et esessssssesnns | sbassetessssesessssssebesseses s s st e s s seaesnas
3. Capitalized deferred INErESE ANA OLNET ..ottt ettt b s s bnsns | cbsssessesssestes e s st e s et s s e b s sssessesns | cbssesssssssesses et es s e s b s s st ssebansaes
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized 942,645
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 880,039,137
12, TOtal VAIUGLON GIHOWANCE. .........uvuiviiiiecicteiie ettt bbbt s b b s s s s st ss s s st es e s st essessnsens | aetssesstessessesentessessstessensessnsansessntas | aebessesesassessesanses et et ensansss st anses st
13, Subtotal (LINE 11 PIUS LINE 12)....uueererieeceiireiieisseisisis st sssss st st sse st st ssssssessesssnsssssessessssssssessessnens 880,039,137
14, Deduct total NONAAMItIEA BMOUNLS.........c.ciiiiiieieiieiee ettt ettt b st b s s s bse s s ssessssentesse | aesessessssansessetsntessessesessensessnsansessntas | aetessessssessessessnsesasnsensansessnsansesntan
15. Statement value at end of current period (Line 13 MiNUS LiNE 14).......o s sssneseens 880,039,137
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI.......c.cvuiueirieeiieriieieiseie ettt ssssessessnns | stessssessessesssessessessssessessssessessnsan (0 USSR
2. Cost of acquired:
2.1 Actual Cost at tiME Of ACUISIEION............cueveiieeisictce ettt bbb st s s s ae b st | ebsssesesssesesassesessssssebesseseaessssssesanss | sbssetassssesesssssebes s s e s e s s st essnseaesnas
2.2 Additional investment made after aCqUISItION..............ceueiveievcuerereeee s e Bk B+ B [ -+ veee | creveeneeentest et et sttt s s ssesns | shsaesies st s ettt n bbbt es
3. Capitalized deferred interest and other...........cccccoevvevereecerveveercecrscciceee e A - B QO B o | o e s
4. Accrual of diSCOUNL.........ccevvierereeiereereeeseeesseessiesessssesessssesenseen i N - N 1 N IR -+ [ oererereieie et | ertes bbb
5. Unrealized valuation INCTEASE (UECIBASE)............eueveieeieriieieteee ettt s s bbb st ss s s s st bessesasbensssanss | stsssessssssassessssssesebssessssasssssessssans | sesssessssssessessssessesessesses e sensssaesanenen
6. Total gain (I0SS) ON QISPOSAIS........evuevieeireiiieiseieisssis ettt s bbbttt s s s s s s n s e b s tesebas | ebsssassesesestes et s ses e b s ssessn s st ssesns | ebssssessssesses e b en s e s b st s b sessnn s
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccceerierrerriererireiereieiesereeins | cvveriesssnesssssesssssessssssesseeensQ | coveiessie e 0
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 mMINUS LINE 12).....c.cviuiiieriiisiiesieiisiesesesiesiesesssesssesssssssessessssessessssessessesss | svsessessssessesssssssesssssssessessssensersessd | erisrossosesssssssessessssassessssassessssnes 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...4,595,753,222 4,637,110,746
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 228,237,393 767,560,560
3. ACCTUAI OF QISCOUNL........cuiiiiieiciecieie ettt 3,064,589 5,374,269
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes 207,461,870 ....(29,945,604)
5. Total gain (loss) on disposals 22,980,100 52,368,298
6. Deduct consideration for bonds and stocks disposed of... 414,175,786 820,596,597
7. Deduct amortization of premium.... ..3,896,946 7,311,903
8. Total foreign exchange change in book/adjuSted CArTYING VAIUE............c.cveiiuiieiieiiieie ettt sssns | erssessessssessessesssses b s s sssssssessesns | cbsssessessssesses et esse s e b s s s b s sessnses
9. Deduct current year's other than temporary impairment recognized..... ..2,869,030 8,806,547
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,636,555,412 4,595,753,222
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s e | s
12. Statement value at end of current period (Line 10 minUS LINE 11)........cccceiiiuieriieiiiecreescesecte e ..4,636,555412 | ..o 4,595,753,222
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,697,251,003 | oo 90,174,225 | ....ovvverrerirnn. 159,577,557 | .ovovverierirrirens 98,819,894 | .....coovvrerinne 2,697,251,093 | ...coovvrvrrrinnen 2,726,667,655 | ....ooverrereieeinrineiseieeiseies | e 2,767,594,739
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,476,542,615 | ..ovvorreririinienns 56,257,779 | .ooorrverrrrirerines 85,701,385 | ..o (26,956,308) | ....ovvvrierienns 1,476,542,615 | ..oovevrerrrnnn. 1,420,142,707 | coooeiereireeeeeeeeseieees | cereeiieeiienisennens 1,461,621,217
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 169,108,121 | .covoorvreeirirnns 10,384,375 | ..ooovvreiene 27,759,541 | oo 18,505,800 | ..eovvorerrirrinnns 169,108,121 | oo 170,238,755 | .oooveeeeeneineseiseisesinees | s 176,605,160
A, ClASS 4 (B)..rrerrereireeieeise ettt | siens et 79,320,435 | oo | e 1,085,782 | ..o (8,992,219) | .ooovvreeiieienene 79,320,435 | .o 89,242,434 | ..o | s 71,674,463
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 23,641,734 | oo 1,839 | oo 1,278,908 | ..o (646,866) | .....vvoverrerienene 23,641,734 | oo 20,717,799 [ oooeesesssessissienins | e 43,806,437
B.  ClASS B ().....vveveeireriesiesiieiese ittt sttt | eestenst sttt 22,274,070 | .o 1,249 [ 100,533 | .o 1,016,231 | .o, 22,274,070 | .o 23,191,017 | | s 23,368,763
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,468,138,068 | .....ccocovrrrrrnne. 156,819,467 | ...coovvvvrrcrrnnn. 275,503,706 | ..oocvorrverrrerienienn 81,746,532 | ..oovvvrrrrinnn 4,468,138,068 |.....cccoovvvvnvn. 4,431,200,361 | ..oovvoeereee s (V1 [ 4,544,670,779
PREFERRED STOCK
8. ClASS Tttt bbb s bt bie | £eeb e bR b et R bR R bRt R btttk Rt | HEthetseREeeb R R ee b bt nbes b ek ens | HRbebet R b ee b bRt h kbR b s b et s | HeREebeE R b et b bR it bkt R R st eetn | £ieetebiet R b et bRt h b s st et | HEseebeb et R bbb R bbbt benbne | Hetheeb R E R bbbt b bbbt | Hieebeeb bbbt
0. ClASS 2ueeeieee st | eesee et 101,234 | oot | ettt et | eebees bbbttt | et et 101,234 | oo 101,234 | oo | e 101,234
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClASS .ottt f R f Rk R e | £8eeR et S e RS s sttt en s s | Sbieetieeties s et st b s bi b skt enbts | Shieetieeb s et e sttt | eebtenst st sttt AT5,745 | oo | e AT5,745 | oot | ettt
13, ClASS B...evoeeieeeee ettt | enbenE ettt 174,004 | oo | eenesens st | eeiens e (174,004) [ covoovereiereinissisnienns 174,004 | oo | ceensensess sttt | fenntense sttt 176,733
14, Total Preferred SIOCK........ .ottt sesseestes | sensssssssnsssssssssssnssnean 275,238 | ..o 0 [ [0 L 275,238 | oo 276,979 | .o {0 277,967
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,468,413,306 | ...coovvvverrrrinnnns 156,819,467 | ...covvvverrrnrrrnene 275,503,708 | ..oovvurenrreerererenn 81,748,273 | oo 4,468,413,306 | ...coovvrvrrennene 4431477340 | oo (V1 [ 4,544,948,746
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

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

......... 0.




Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TotalS........coeveererereerrerreiienes | e 316,322,220 |................ XXX ovoeieverserieiens | e 316,314,951 | oo, 65,090 | ..oviiiieiee e

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 255,831,321 | oo 527,847,655
2. Cost of short-term inVEeStMENtS ACUINEM...........ccvuveeiieiiieicicte ettt sa st bes s ssnas | svsesssssssessesssanees 18,267,401,150 | ocvvvrveerrcrne 29,944,840,217
3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 89,749 | oo 443,449
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total QaiN (I0SS) ON QISPOSAIS.........rvurereriirrireerieeseeiseiseessseseese s ssess st essesese s st ess s e ss e s st et s st ees e s sses s st ess et essensansnsss | 1essessassssssssessassaessessessassanssesessessas | eesusesessossnsssssessessansnssessessnsnnsnnees
6. Deduct consideration received 0N QISPOSAIS...........ceviueiiiirireiiieie ettt st b s st ss s b sassesenns | sresisassesessesessanes 18,207,000,000 | ...ccvevrrerrrrnen 30,217,300,000
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccooerrrriererrererieseeseeeeiesee e | cvereisssesesseseseeseesas 316,322,220 | oo 255,831,321
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiuiiiiiiisieteiicieseesiss st saessssssesssssrensesssasnsensses | svsessessssessesssssssesneas 316,322,220 | ..oovoveereereerernn 255,831,321

QsSl03



Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

10.

1.

3.1
3.2

33
41

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

Cost paid/(consideration received) on additions.............ccoveievreeieiiniees s
Unrealized valuation iNCrease (JECIEASE)........ v vrrrrrerrurrernerreeseerseseeseesseeseesessssssssseesessessssssnenns
Total gain (loss) on termination reCOGNIZEd..........cceveevevieereiriee et

Considerations received (paid) on termiNations...........coo.eeerruririeneeneireeeneesese e

AMOTHZALION. ...ttt

Adjustment to the Book/Adjusted Carrying Value of hedge item...........ccoceevierienicienisieenns
Total foreign exchange change in Book/Adjusted Carrying Valug...........cccocevevveveeercereeesiennnes
Book/Adjusted Carrying Value, December 31, current year (Lines 1+2+3+4-5+6+7+8)
Deduct NONAAMILIE @SSELS.........c.ruurerrerieeeeieiieeese ettt ees

Statement value at end of current period (Line 9 minus Line 10).........ccccvveeveevierineceiieene

9,561,444

173,538

(892,262)

8,842,720

8,842,720

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted Carrying Value, December 31, Prior YEaI............ccvcveveeveveeeereieeese s essssenens

Net cash deposits (Section 1, Broker Name/Net Cash Deposits footnote)...........cccccviereiriines

Change in variation margin 0N OPEN CONITACES...........ccrerrerreerrerrerrireeneeeeee e sseeseseseeeeseees
Add:
Change in adjustment to basis of hedged item:

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

(1,435,810)

(7,053,647)

(7,053,647)

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

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus............cccceceeeveieennee

(8,489,457)

3.24

Section 1, Column 16, prior year

(1,435,810)

(7,053,647) (7,053,647)

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

Variation margin on terminated contracts during the year...........cccceveeieenieesesiesesseienns
Less:

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

(7,053,647)

4,22 AMOUNt TECOGNIZEA.........cvreveiiieerieieteie ettt

(7,053,647)

(7,053,647)

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

Dispositions gains (losses) on contracts terminated in prior year:
5.1 RECOGNIZEM. ... ceurereieieeeieieiees ettt sttt
5.2 Used to adjust basis of hedged items...........cccevviieeiicicecee s

Book/Adjusted Carrying Value at end of current period (Lines 1+2 +3.3-4.3-5.1-5.2).........

Deduct NONadmitted @SSELS...........ceveiiericie e

Statement value at end of current period (Line 6 minus LiNe 7).........ccoevveueveierenieieseieneeinns

Qsl

(8,489,457)

(8,489,457)
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Statement as of June 30, 2011 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of June 30,2011 of e OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4.t 8,842,720
2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b (8,489,457)
3. TOAI (LINE T PIUS LINE 2)...ucvviieeiiecte sttt ettt ettt sttt b b s sttt s et b st b e s e s b bRt et st b b s s et b s s b b e s b et bbb b s s et b s ae bt as s et et bbb s et et s e aebesansnaas 353,263
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 9,981,099
5. PAIED, COIUMN B......oovireieiiieiie st (9,627,836)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. 8,842,720
8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee (8,489,457)
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann 353,263
10, Pt D, COIUMN B....ovvoreeeeiiseeia ittt 9,981,099
11, Pt D, COIUMN O..ooiee ettt s8££t (9,627,836)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

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

14, Part B, SECHON 1, COIUMN 19, ...ttt bbbt bbb bbb st s bbb bbb ses (16,390,718)

15, Pt D, COIUMN T ettt et (16,390,718)

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

Qslo7



Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

QSI08
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
RE 1355 Residence. Spring X ....04/13/2011 | Tracey and Dawn Spikes. 153,000 153,000
0199999. Totals 153,000 153,000
0399999. Totals 153,000 153,000
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | onDisposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of June 30, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 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
0425509........c0uerereirieiieeise e LITTLE ROCK ...ttt AR s | e 06/29/2011.... | covvoereiinnee 5.650 [ ..oveeeirerierireeiieens 2,900,000 | +.vvuorereierereseesees st | ettt 6,290,000
0525498. COSTAMESA. ... CA ot | e 04/26/2011.... | ... 5.680 [ ..o 3,900,000 | ..vouvveenrerrirerereeseni s 6,750,000
1425512. WAUKEGAN. ..ottt IL 06/30/2011.... | ... 6.000 | .ovoorreiireiinniis 1,900,000 | ovoooevermnierriieeiereieeeieeneeeeneees 3,100,000
1525497 ..o INDIANAPOLIS.......cvouiveirierierieeississiiessesssesssssisssisessens IN 04/19/2011.... | covvvrreirenes 5.600 [ ..o 2,750,000 | +.vvuvivenrerreseseeiea it | et 4,775,000
1525500......ceurvrriieeiiciines CARMEL ...ttt IN 04/28/2011.... | coveovverrinnee 5.870 [ oo 2,550,000 | +.vvuvieeeienieseises bbb | et 4,450,000
3425504........corerrerieiin CARY ..ot NG 05/31/2011.... | coveonrerirenes 5.250 [ .ovveiererieniicriens 2,760,000 | ..voovrveerirrireseneee e | eeeiene e 6,500,000
3625508. GAHANNA. ..ot sesssssessssssssissssssssssssessssssssssssissssesssesssessnsess | OHloiiiieiisiesisssesesssiens | cevesessenenes 06/16/2011..... | ... L[V 2,010,000 | ..ooueeeirreiierieereeie e 4,250,000
4425513. | ALAMO HEIGHTS......ccooiriesieeiesisisesisensessessssessssssssssesssessssesssssssssssssssssssesssesssnns | T urssesssneessessssessnssnns 06/30/2011.... 5.500 1,000,000 ..1,885,000
4725492. WOODBRIDGE..........ccoooerrierierreeinnens 04/06/2011.... | ... 5.500 [ .ovvveerreeerierrerrienns 1,650,000 [ ...cooomeriiiiiienieiessiei 4,700,000
A725507 ..o CHARLOTTESVILLE. ...ttt ettt ssssssssnan VA 05/05/2011..... | coveourerirnnes 5.500 [ .oovereererieerienienns 4,200,000 | covoovirrereerenieeien e | cesesesnens s 6,370,000
5325494......oiii s SEDALIA. . MO 04/07/2011.... | oo 5.570 [ o 2,165,000 | 1.cvieiie et | ettt 5,250,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All O . ..o seseisnies erssesssssssssesssssssessssesssssnsensensessssenessensesesensees | sererne X urrene | nersererserneess KKK orneesersnnaninns | coserossemsessesssssnsessesessasansesserssesssssssssssasseses 27,785,000 | ..o 0 | oo ..54,320,000
0899999. Total - Mortgages in GO0 STANGING. ... ...rvueureieieriisiereis sttt sttt e bnsenssnssnsenssnnsenssnsenssnssnnsenssnsensennnnsansensnnss | aneees o XKurerers | ersnnrerersne KKK unmssnssersansnne | conmsmssnssssserssnesssenssnsssssensesssnssessenssssenean 27,785,000 0 [ oo ..54,320,000
3399999, TOLAl MOMGAUES. .......evvveereeeeeeeetseeeieetseees et es sttt nen st s ansnnnns | aviensnsnesiessnsnssnnsssnsessnssnenssnsssnssssinsnnenes | neeenn KKK urerne | eorerernerneee KKK utrterisninnrins | verviesssiesseees st 27,785,000 0 ..54,320,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024899 LEBANON........crvrvririreiereierrenines OH..oovovvvvns v 03/23/2001.... [ 05/05/2011.... | v.overvvrerrrrrnes 1,235,396 | ... 1,218,504 ....1,218,504
0525024. . |LOS ANGELES.... .|CA 09/16/2003.... | 06/21/2011.... | . ..1,198,788 |... 1,172,788 ...1,172,788
0525446 VERNON......ccoviviriiienineiieninens [O7. U B 04/01/2010.... | 06/17/2011.... | cooovernirninnn 4,868,464 | ... 4,765,866 ....4,765,866
OR23904.........oceererirnnes BELL GARDENS.........coocverineirnnens [©7. U D 05/01/1996.... | 05/04/12011.... | ..cvvvvvne 5,832 | i | e | eeeress st enstens | oeerseess st | seeinsi et (V1 ORI B 1,125 [ 1,125 [ o | e | s 0
OR24523........covvvvrrnirines CULLMAN.......cotvimirierinrieririreiens AL | v 09/28/2001.... | 05/06/2011.... | ......... 212,866 | ..o [ e [ | s | o (V1 POOROTOURTURTIOTOOR VPPN 36,586 | ..o 36,586 | ..vouverrirrirrrinnieies | e | e 0
0823892......ccuverirriiniinns CARROLLTON........ . I 09/06/2000.... | 06/16/2011.... | ......... 180,949 | oot | cerieniseiserssnnsensenes | sersenssens s sensenes | senssnns s ssnenns | seesens s sensas 0 138,157 | v 138,157 | ovviiiierisnissriisniinnes | eervenssssnississssssnsnnes | oeeessensssisssnssnsssneenes 0
0199999. Total - Mortgages Closed by REPAYMENL. .......oviiiiiiies oo sssessssssessnssss s sssesssssssesenssnssns | sosssssssssssnssas 7,701,895 0 0 0 [ 0 0 7,333,026 0,333,026 [ (U 0 .0
Mortgages With Partial Repayments
0024502.........cmvverriirinns HOLLAND TWP.......ovvirviiriirinniis Moo [ 1116/11993.... [ oo | v 247,150 [ oo e [ | s | o 0 | oot | v [ s 18,702 | oo | v | e 0
0024509..... NASHVILLE L1\ TS D 05/11/1994.... | covoeevrereerrees [ e TL074,157 [ oo | oreereeineisessssisesies | rersessessssessssissesses | srnessnssssssessessssessns | oessssees s 0 | cerieeirerinneneriesieees | cereeessenees e | e 89,847 | coooeviceieieeinnineins | seeerissiesssiseinenes | e 0
0024520........ccmmverriirinns MC DONOUGH... [C7. WO RPN 09/28/1994.... | covevrvrerirerirene | e 1,384,367 [ .ooveurieerierieniineniies | verieninnesssiesienies | e | s | e 0 | oot | v | s 89,866 | ..vvuvvvrercirrrinriieiis | creierinnrenrineinnes | e 0
0024586.........coevrrrirrrinns BESSEMER AL | e 12/2011995.... | v | e, 1,524,596 [ .oovveeeeeieeiieriieeiiies | eeeieeissisesissiessies | eersensesssessns s | e | s 0 | eerieerrinnieerienieees | cereeeeiene s | e 83,144 | coooiceeerisneineins | e | e 0
0024589........ccnrveriririnns HOUGHTON LAKE..........oocvoiriririnns Mo [ e 12/01/1995.... | .oveovvvrinerns | e, 1,890,652 | ...vvuveeresrireriieeies | et | e | e | s 0 | cerereeeinnrnerenieees | cerrenienieeee s | s 50,156 | cvvevvererercerrrinerinenes | ceveerissnienieseseeienes | eveineesesissessnenns 0
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
0024596.........cevrrrirerinn CHRISTIANA HUN.....ooovvrvcrirrirns DE...oiivnee [ 01/30/1996.... | ccvvoveverererncirans [ e BA2,875 | ..o [ [ e | s | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 34,051 | oo | e | e
0024627....... MACOMB........ocoirierrnerieriririrneens I | s 06/11/1996.... | coveorveerirerrane [ e 384T0 | oo [ e | s | s | e, 0 | e | e s | s 2,230 | coviererirnnnienienes | e | e
0024632........ccmervrrirerinns MOUNTLAKE TERRA........ccoconvvrnnn WA e | e 06/28/1996.... | covoverererernrrrans [ e BO8,6689 | ...vvuevrreruriaeireriiens | eerieerienieni i | st ens e | et | cereieenrenes 0 | eerereereerneiserieninees | cereeess s ensenes | i 25,593
0024645... . | JEFFERSONTOWN KY. . 08/29/1996.... 190,897 0 63,732
. |INEW IBERIA... 09/09/1996.... ...1,705,769 0 42,024
ADRIAN 09/11/1996.... 469,209 0 ..16,231
VERNON TWP. 09/19/1996... | oo [ e 2,228,249 0
0024655..........ovverrieerines PITTSBURGH PA. oo e 10/09/1996.... | ..oceonrverrrreris | e 271,357 | oo | v | et | e | e 0
0024664...........ccoonrrirerenne SHELBY COUNTY....ccoovvvmrrrrirnnnns L1\ T DR 11/26/11996.... [ ..ocooevrrneins | e, 7,884,304 | ..ooooioiieiieineineis | e | et | et | oereieesienes 0
0024667 ........ccovvrrieerinns MIAMETWP......vvvirinieierierinens OH..oovvveees [ e 12/1911996.... [ ..o | e A,324.587 | oo | e | s | s | e 0
0024669..........ccvvrrierinns CHATTANOOGA TN [ e 12/2311996.... [ v | e 1,560,590 [ .ouvvuieermerenerirneireenns | erreerenisseesesissssessns | ereriseeesessssissessessins | srnsessssessessssessnsis | oseesesinns 0
0024673........ccmvvrrrierinns CAPITOL HEIGHTS MD.oover [ e 12/26/1996.... [ ..vveevvrrcrrere | s 525,384 | ...ovoerierineriininnins [t [ | s | e 0 | oot | cerrenier s | s 17,147
0024684..........ccoorrieranne OGDEN............ (U1 PSRN YN 02/12/1997..... | covvovevrerrnciens | e 273,337 | e [ [ e | e | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 53,575
LOUISVILLE........coovverrrrrrierirneriens 0202711997 [ o | s 317,284 0 62,228
. |ACWORTH 03/10/1997.... 2,805,392 0 97,316
.| COLUMBUS.... 03/25/1997.... ...5,853,326 0 ....109,239
0024697... . |[LEXINGTON... .103/26/1997.... 543,396 0 99,530
0024715.....covererirrireris QUAKERTOWN PA. oo e 05/28/1997..... | coveeeveerierirnne | e 3,051,261 | .ovoeverrereeieninniiens | v | et | et | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 92,148
0024721 ..o FORT COLLINS. ..o [0 USRI B 06/17/1997..... | covvoerevnciens [ e BBT,TAT | eooeeiieeseieiiees | eeeieseeesiesisesesinns | eeesssissesssssesssessnns | eessessssess s ensens | eeseseesienes 0 [ eerierieeieeieeiienienes | cereeeee s | e 108,962
0024722.......cccmevvrinerinns FORT COLLINS....ccoovrvrrrrerirerireens (o] TN B 06/17/1997..... | covvveverevenceens [ v 486,158 | ...ooeeveererineiieriees | e | e | e | ceesenienes 0 | et | ceererierieeissr s | s 78,157
0024723......ovvevreirerinn FARRAGUT.....ooveiririeieieieieciiaes TN s 06/17/1997 ... | ceoveevereerreres | e BB7,616 [ ..voveceeieierieieienieies | corvieieiieisssesesssssssenes | evsssssiessssssssssssesssans | sessesesessessesssssssnsenss | seiesenseneens 0 [ o | et sees | i 26,332
0024726........ccomevrrrirerinns WEST DES MOINES A | e 06/24/1997..... | covvoeverevenceens [ v 194,867 | ovovvveevrerierieeeienns | eevesiesssesssssssssienes | serssesiessnessessssssenes | seesesssssessessesssenss | cesesenssenns 0 | oot | ceerenieee et | e 29,689
0024731 ..o HAVELOCK. |\ (GRS I 071997 .. | e | v O71,028 [ oo | et eienens | e enen | ereeeeree et | crererenenens 0 [ e | e [ e 31,072
0024739....... CHILLUM. ..o MD...ovvrenne .108/18/1997.... | .. ...3,353,291 0 ..43,333
. | FORT DODGE. 10/10/1997.... ..1,462,387 0 ..40,833
. |KANSAS CITY.... 10/22/1997.... 2,673,488 0 74,311
0024764... . | SYOSSET 1172011997 | e 3,638,047 0 98,204
0024768....... BEREA........oooierierieeienissieris SO DR 01/05/1998.... | coveevvvrerierirnne | e 2,735,138 | ovoveereeereninninees | reverseesssinesessssisens | e | et | cessesenienes 0 | cererererineieriesenees | cerreriene s | s 75,589 | cooorvierineernnrineiienes | seeserinssiessssisessnnes | oerenessssissesssenns
0024773 TONAWANDAL.........coovvrrimrieiininins NY oo [ 02/13/1998.... | ceovvevereerrrerns | e 285,203 [ oo | e | e ennn | e | seresenenens 0 [ e | e | e 30,044 | oo | e |
0024774 HUNTSVILLE AL | e 03/03/1998.... | covveerrerierinne | e A,153,588 | covorercererineineiienins [ e | s | s | e (VI U STURTOUR OO RSRRSTOSORTITN VPR 108,913 | vvoeirererienireees | cerrseerrenseeeseessninens | e
0024778....covriieriiinns MASON.......ooovririeirieeieeeee s OH..ooovvvees [ e 03/20/1998.... | ceovevrerrreeies | cereieirrienieens 3,509,428 | ... | e | e | e | seieeenenens 0 [ e | e | e A4.008 | .o [ e | e
0024779....ccvveerrreiserins HEMPFIELD TWP.......ovvrrrireriininne PA. oo e 03/25/1998.... | covvoeverereneerans [ v 334410 [ oo [ [ | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 8,867 | ovvreereeirrinnierienes | rerieereniesisnisninnns | e
0024783.......cvvvrrrrercnnes KNOX COUNTY TN e 04/01/1998.... [ ooverevvrrrvrerns [ ervees TTABB3 [ oo | et | ereinsissesessissenesns | sesseserssssesssesnssnnne | aeereresenns 0 | e | e | e TT,832 | oo | e | e
0024787....... HOPKINS.....coooeierierineeerieeieenns MN.vvei [ 06/23/1998.... | coveovvvrerierirnne | e 3,341,078 | oooieeeieirenineirens | v | e | et | cerseenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 33,188 | coveerieeeeerrrineiienns | e | e
0024789... . [ ANDERSON......ooveririririrrierinrininns SCvvveris .107/22/1998.... 163,442 0 2,581
0024816 .| OHIO TWP 11/23/1998.... 3,211,784 | .. 0 76,027
0024817... .| SOUTH POINT ..o OH...ccovvrs .| 11/25/1998.... 315,363 0 7,500
0024819......cceverrrrierinns MADISON |/ D 12/10/1998.... | ovvevvverrere | s 100,490 | ovvnrieiirerierineeienns | eerrensesiseessessssssenes | sersessessnessensssesenes | seessesssssessessessnenss | sesesssssenns 0 | oerirereeireierieninees | cerreeres s | e 2,384 | oo | e | s
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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
0024820........ccmvvrrrierinns MOUNT HOLLY. NC..ovivverres [ 12/1511998.... [ v | e, 1,803,303 [ .ooeoueeeerierieeerenins | erreniesiseesenisnssenses | erereesssessssisens s | st | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 37,750 | covoevieeineirneeineieies | ceernerisssnessseiseesnnes | e 0
0024821......ovevrviirinirinn RALEIGH......... NC.vvvvevres [ 12/16/1998.... [ .ovvevrrvcrrers | s 420,641 | ..o | e | e | e | e 0 oo | cerreren s | e 31,338 | oo | s | e 0
0024824.........cvvvrerrinrranns MT JACKSON VA e | e 12/28/1998.... [ e | e 1,810,342 [ oo [ ereeieeiseesesissiiesses | ererisesesessssissessenses | s | e 0
0024828....... 0172171999 [ oo | s 108,834 0
0024831 02/01/1999.... 109,004 0
0024834 02/24/1999.... ...1,416,860 0
0024836... .102/24/1999.... 746,652 0
0024838.........cvvrvrriirinns BROOKFIELD........oovooreiinrricrirenes L[/ D 03/01/1999.... | coveevrveerirerirene [ e 49,325 | .o [ s | s | s | e 0
0024839.......cceirreieiinns LAREDO........vvimreerireineinseiseins L ST B 03/09/1999.... | coovoeveerineians [ e 316,019 [ oo [ [ i | e | e 0
0024840.........cmevvrriririnne WESTLAKE......cooevrinerierireneienns OH..oovvveees [ e 03/11/1999.... | ceveevrrerirerirene [ e 40,031 [ oo [ s | s | s | e 0
0024843....... LOUISVILLE........cooiererrserierierirens X FPORTR PN 03/23/1999.... | covevevnerreriiens [ cerverireerieeineenns 63,504 | coooiirireerneinerienins | e | e | s | e 0
0024847 ......vveovviirineri EL PASO.....covirieriieiinieinerinsiins L. ST D 03/31/1999.... | covvoeverererceens [ e 893,825 | ... [ [ s | s | e 0 | oot | cerreeniene s | e 61,162
0024858..........ovvvrrierinns LIBERTY LAKE WA e | e 06/02/1999.... | covooervverirerirnes [ e 2,222,893 | oo | e | et | et | cereieeeienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 25,282
0024861... . | FRANKENMUTH MI .1 06/30/1999.... 571,859 0 31,097
. | COEUR D'ALENE ID 08/27/1999.... ...2,421,598 0 27,135
. NEW ALBANY. 09/23/1999.... 58,022 0 1,206
0024876... . | INDEPENDENCE..... KY 1172911999, | e 1,531,465 0 29,656
0024879.......cevevirrierin KANSAS CITY ..o MO..oooevrens [ e 12/30/1999.... [ ovvevvrrcrreres | s 578,975 | .ooovecrierinerieniininns [ [ e | s | e 0 oo | cerrerierseessrenenes | s 16,287
0024890........ccnervrrieiinns LAWRENCE........ccooosiimiirerinrirnenis 16T PN 08/07/2000.... | coveorverrreeriaee | e 5,548,439 | oo | s | e | e | cereiessienes 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 53,589
00248%4.........covvvrriirinns DEERFIELD TWP........ccovreririerins (0] ISR RN 12/08/2000.... | ...ceoneerrereris | e, 1,057,750 [ .oovoeeveerierirneenenins | eveniesirseesesssssienses | eerssesssesssssssessesss | eosssessesssssssesssssens | s 0 | et | ceererieneeei s | s 14,586
0024899........ccmvvvrririinns LEBANON.......oevvririierinrinniinninns OH.oovvvvees [ 03/23/2001..... | coveoreeerrirerirene | e 1,235,396 [ ..uvvurireiieiieriineiins | eenieeiseisessissssesies | s | s | e 0 | oo | cereeeie e | s 6,827
0024900.........cevemrirerinns SAN DIEGO.......coorererierrnerierienes (67 TN B 04/05/2001..... | covvvvrerererrcrrens [ v 758,125 | .ooveeriereeeierinnenns [ e [ e | s | e 0 | oot | ceerenieee et | e 28,906
0024920....... SALINE.........ooiieiriieieieeiesieieians Ml | e 03/20/2002..... | cooveerererrrerns | e 1,080,694 | ...oiviieiiiiiieeens [ [ s | s | e 0 [ e | e | e 15,528
0024921.....covereririerin WINDSOR......covvrimrimerierirerieninnens .| 04/03/2002.... | .. ..4,182,411 0 55,884
KNOXVILLE. 04/30/2002.... 0 20,663
. | MIDDLEBURY.... 06/26/2002.... 0 33,457
0024929....... AUSTIN .106/28/2002.... 830,104 0 11,298
0024930........ceoerrrirerinns COBB COUNTY 07/1712002.... | coveoveveerierirnee | e 4,149,192 | oo | e | s | s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 31,445
0024931.....coviivrriercnnes SUMMIT TWP...ooovivnririeriiiisirnene PA. oo v 07/23/12002.... [ ovovrveveririrerins [ v 1,002,138 | oo e | e | e | e 0 e | e | e 13,816
0024932.......cccerrrrierinn RICHMOND.......oovvreirireirerininnns LT/ W D 07/2412002.... | covoovvverierrnee | e 3,004,297 | ..ooouvererireirenineirens | rererseeisenesenisinees | e | et | cersenenienes 0 | cereeererineeeriesenees | cerreresee s | e 19,228
0024933......coviieriin WELLINGTON. ..o OH..ooovvvees [ e 07/31/2002.... | coovveeervreeres | ceveireireieiienne 1,627,928 | ..o [ [ s | s | e 0 e | e | e 10,815
0024934.......cccomvrrrrinirinns HOUSTON......cooeerrineimerisriineeieees L. ST D 07/31/2002.... | coveevevrerierirene | e 127,497 [ oo | reeieeiseesesisssienies | ererinessessssisensessis | s | e 0 | cereeererinereniesenees | cerreriesee s | s 15,494
0024936........ccrvvrvrrrernnes CHARLESTON.......cocvvvririnreierinnines SO R 08/05/2002.... [ ..ovvvvvreririrerins [ cevvernrirerinnis 1,336,892 | oo e | e | e | e 0 e | e | e 10,044
0024937.....oovererrrrinirin SAN DIEGO.......coreerrrrinerierienes (67 T B 08/07/2002.... | cccvovevererererrns | crvenne 503,894 | ..o e [ e | s | e 0 | cerereereminererieninees | ceereresee s | e 14,624
0024938........ccvvvvrvriercnnes PORT HURON.... MI .108/21/2002.... | .. 0 15,800
0024940 LOUISVILLE 09/18/2002.... 0 63,440
0024941......oveorririniris ELLENTON .109/19/2002.... | .. 0 18,027
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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
0024942.......coomevirrineri SEVIERVILLE......ovveririreriseirienins L1\ U D 09/20/2002.... | covvoererererneerans [ e 520,335 | ..ouiveerierirnerienineins [ e [ e | s | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 30,849 | oo | e | e
0024943........ccomvvnriniris VOLUSIA COUNTY.....ovvrverimrrrnes FLuoiiiriines i 09/30/2002.... 983,856 | ...uvvurirrererirniiriin [ e [ | s | 0 oot | v | s 13,299 | oo | e | e
0024944........covvvoirrinrrs HEMPSTEAD........ccoomrverierirneernnens NY .o [ 10/04/2002.... | ..ocevrrenrrnerins | eerererirneneen 1,382,380 | s | et | e | et | cereieenienes 0 cereeererineinerieninees | cereeess et ensenes | e 18,395
0024945... . |PHOENIX .110/09/2002.... | .. 0
. |ROUND ROCK... 10/24/2002.... 0
. | SAVANNAH 10/29/2002.... 0
KISSIMMEE .| 11/08/2002.... | .. 0
0024952.......ccomvverriirinns FISHERS......... INGin | s 11/08/2002.... | ..ocvvevvererrerns | e 334,004 | s | e | e | e | e 0
0024953........ccmeirrrieiinns TROUTVILLE........ VA i | e 11/08/2002.... [ .oovvvvrererrnrins | eerirerieenee TBTBAAT | i | e | e ssessnes | eesiesesees e | cereieesieees 0
0024955........ccnrverrierinn CORONA......cooieritierienrierienes (67 U B 11/25/2002.... | ..ovvevrrcrreres | s 837,025 | ..o [ [ | e | e 0
0024956.........convrrrrinerinns COEUR D'ALENE! 105U IO 11/26/2002.... | ..cooeeeerrneins | e 1,430,537 [ .onceeeierierineinneeins | eeeeiesiseesenissisesses | eresssesssessssissesssssis | sronsessssessesessessssins | s 0 cereeererineierieninees | e ensenes | s 15,468
0024957 11/26/2002.... | ...coovvevrinerns | e, 2,862,835 | ..o | e | et | e | e 0 | oot | cerreeniene s | e 37,885
0024958 11/26/2002.... | ..cooeverrncins | e, 2,022,763 | ..o | e | e | s | e 0 [ et | cereeesiese e snsenes | e 16,711
0024959... 1 12002/2002.... [ oo | e 1,034,383 0 ..12,638
0024960 12/06/2002.... 445,076 0 .12,261
0024961 12/12/2002.... ..2,498,914 0 ..70,299
0024962... .112/12/2002.... | .. ..4,244,594 0 31,934
0024964 12/19/2002.... | ..veovvverrerns | e 2,245,573 | oo | e | e | e | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 30,625
0024965.........cvvrrrrierinns CALUMET CITY oo I | s 12/19/2002.... | .ovooeeerrineins | e, 1,911,960 [ oo | e | eoeriesesessssissessessies | ernseesssessessssessnsins | neesensins 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 25,205
0024966...........covnrreerines AMARILLO.....oocvvrerireereniirinerieeiens L. ST D 12/19/2002.... | ..ceoveevrercrns | e, 3,321,260 | oo | e | e | et | ceesesenienes 0 | oot | ceereriereeessr s | s 45,292
0024967 ... MIAME TWNSHP. ... OH.oovvvvees [ 12/20/2002.... | .ovooveerrrniins | e, 1,308,450 [ ..ovvueieeiierierirniiins | e | s | s | e 0 | e | e s | e 18,254
0024969.........cvvvrrrrerinns SACRAMENTO....c.ovvvirirrereerrnnns (67 TN B 12/23/2002.... | ..ceoeeevrinerns | e, 3,819,326 | ..o | e | e | et | e 0 | oot | ceerenieee et | e 50,508
0024970.......cccovireriine BEVERLY HILLS.......cccooevrirereirinn CA oo [ e 12/23/2002.... [ coooveeveeiereis [ e 3,866,060 | ..o | e [L083 | e | e | 1,083 | oo | e | e 36,946
0024971....... VISALIA .1 12/23/2002.... | .. 13,632,094 | ..o [ rrrnienenen(592) [ e [ s [ (592) 36,077
. | BIRMINGHAM 12/03/2007.... ..1,535,907 0
. | MONTGOMERY.. 01/27/2010.... 900,248 0
0325066....... TEMPE | 04/13/2004.... | coovvoeervrecns | e 1,970,165 0 14,487
0325093.......ccerrrirerinns SUN CITY e [V A DO 09/17/2004.... | covvoevererneeens [ e 527,324 | ..o v [ | s | e 0 | cererererinereniesenees | cerreresseens s | s 11,267
0325094......c.ccnivvrrrierinnes PHOENIX......ooiieriieierineirenininns AZ..ooviviins | 09/17/2004.... | ovoevvrrrrerns [ s 819,919 [ oo | e | e | e | ceresenenens 0 e | e | e 17,485
0325119...ccomveeririeris TUCSON...cooriereeieierisrieeriens [V A DO 01/24/2005.... | covoovvvrerrerrnee | v 2,592,825 | oo | e | s | et | ceerinenienes 0 | cereeereeineierseninees | ceerens s | e 24,864
0325344......cooviiiriinn GLENDALE........oooiieereeieieieeine Ao | e 08/30/2007.... | cooveerrererireeres | ceveireireieiene 1,297,046 | ..o [ [ | s | e 0 e | e | e 13,385
0325345......vveerirrierin TUCSON...coorirereeieierisrissiiens [V A DO 08/30/2007..... | ceveeevrerrerereee | e 1,386,507 [ .oueveueerereerirneenenins | erensesesseesessssssensnes | ereriseessesssssssessesses | srssseessessssssessnsins | s 0 | cereeererinereniesenees | cerreriesee s | s 14,308
0325351, GILBERT.....ovvieiiereierieierisisienins AZ.ooiviins | e 10/12/2007.... [ covoveerrereeeis [ e 1,841,345 | oo [ [ s | s | e 0 [ e | s | s 9,931
0325410.....covererrrricrinns TUCSON...cooririrceieeerssriesriens [V A DO 08/29/2008.... | coveovvrerierirnne | e 5,583,256 | ...eouvvurireereninninens | rererenisnneneninninees | e | et | cessesesienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 83,459
0325424... .| TUCSON .| 10/30/2008.... 2,807,595 0 25,361
0325436 . | MARANA. 05/06/2009.... 2,916,786 0 ..14,995
0425045... . |ROGERS. .| 12/05/2003.... | oo 5,576,534 | .....ccoovreririirirciiens 0
0425321 ..o FAYETTEVILLE.......cooivirreriecirnens .1 TN D 04/30/2007..... | coveeevrerierirnee | e 1,258,657 | .oovvueeeerierieeenennns | eneniesisseesesissssenses | ererssesssessssissessesss | s | s 0 | cerreenernnrereninees | cerveneniseeensnsnenenes | e 71,264 | s | s | e
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0524998.........comevrrrirerinn SANTAROSA.......vtvveierinriierienes (07 WU D 05/15/2003.... | coveevereereerirnee [ errreernernnne 1,110,902 | it | ceveeiiesiseisenissienns | seesensesinssssssssinnenes | seessessnssssssessessenns | ceseseseenns 0
0525008........ccnrveerieirinns LOS ANGELES........cccorvvemriirirriis [O7. URTN B 07/16/2003.... | covoovreerirerirnee [ errrrinnniennene3 093,557 | oo | crvverierinrinssissienes | creineriesiessesssseseies | sressnssssinsseseesenens | e 0
0525024.......ccomevrnrinerin LOS ANGELES........coomveereirrrineii (07 U D 09/16/2003.... | coveeereereerirnee [ e 1198788 | i | cevreiienineinesinsinenns | ceisersesiesssessssisenes | seessesssssssssessesssenns | ceseseseenns 0
0525071... . |LOS ANGELES... .| 04/30/2004.... | .. 0
. |LEMON GROVE. 07/16/2004.... 0
. | SACRAMENTO CA. 09/30/2004.... 916,070 0
0525147... .| TEMECULA .| 06/15/2005.... | ..ovvrrrcrirerin | s 805,106 0
0525175, HAYWARD.......ooovvirrerinnreinirineriens [O7. TN B 09/30/2005.... | coveerreerierirene | e 1,750,498 | ..o | e | s | s | e 0
0525198.......ccooeivrrieiinns BARSTOW.....cooviieirerirircireeineenns (07 TN B 12/21/2005.... | .ocooeverrneies | e, 3,592,859 | ..veuieuriieireeineineis | e | et | et | eereieesienes 0
0525238.......cccmerirrierin ONTARIO.....oovirrerceieiieriesiiens (67 U B 05/25/2008.... | .vvvorreerierirene | e TATB,657 | .oovoeeveereerieeeiirins | ererienisseesssisssiesines | rversseessessssessessessis | eonssessessesssessnssens | s 0
0525273....ccovierrnrineiin HOMEWOOD.......oooorerrercrireirennns (07 U D 10/30/2008.... | ...cooneerrrireris | e B, 117,486 | ..voeverrereererinrirnees | cevereeissinessesississees | eeesessssisessessssssens | eesseessesessssisessnsens | eesseesesenes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP BA579 | oo | s | e
0525276........ccovverrierinns SANTA MONICA......ocvvevirirreininne [O7. TN B 11/07/2008.... | ...coorvevrireris | e, 1,026,127 [ .oocvoeeveerierieeeieeins | e | e | s | s 0 | oot | cerrenier s | s 16,305 | veerverierierereniins | e | e
0525323.....ccveeiinrineiins NATIONAL CITY oo (07 T B 05/02/2007..... | coveoreererierirene | e 4,832,305 | oo | e | e | seeeesnsss s | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 33,645
CLOVIS .1 09/14/2007... | ..ovvvoerirerirs 2,360,917 | oovoererrerineieiies 0 ..12,461
. | FRESNO. 05/19/2008.... 2,579,996 0 ..13,283
. | CUPERTINO 05/22/2008.... 2,836,469 0 ..18,007
0525413... .109/09/2008.... | ..cvervvirirrirnine 4,817,319 | s 0 23,189
0525414.......covvviriniri 09/22/2008.... | coveovrreerierirene | e 3,383,711 | ooveeeerieereninnerens | v | e | e | e 0 oo | cerrerierseessrenenes | s 16,576
0525441 ..o 12/29/2009.... | v | e A519,547 | oo | e | e | s | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 51,779
0525446.........cvvvrrrierinns 04/01/2010.... | covveerrerierirnne [ e 4,868,464 | ... [ s | s | s | e (V1 ORI RTINSO VTSP 51,731
0525471 ..o 10/28/2010.... [ ooverrverrineins | e, 1,993,410 [ oo | e | s | s | e 0 | eererireineieeiienienes | oeeereesieeie s | i 20,310
0525498........ccmvrririerinns 0472612011.... | coveeerierireririee [ e | ceeressnsineenssnsenes | ceresiesssss e | e | st | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 13,780
0624981......coviieriine 02/2112003.... | cooveevererrreneee | errrierieieieneene831,937 [ i | e | e sniens | s | ceernienens 0 [ e | e [ e 22,427
0625177... .1 09/30/2005.... | .. 0 24,161
. | COLORADO SPRINGS.. 03/19/2007.... 0 53,137
. NEW CANAAN 09/18/2006.... 0 24,931
0925303... . | WASHINGTON DC .101/31/2007.... 2,985,580 0 27,357
OR23904.........covverrerinnn BELL GARDENS.........coovveririernens 05/01/1996.... | covvovcvrrererereies [ v 5,832 | virirrirennrnieniens | et | neesenesens st | et | cesseenienes (VOO SRUTUROUR EUPOOTOORRORROTORPORRIT PSRRI 2,268
0R24029........oovveririane CHINO.....ovriirrieeresise i (07, SR R 09/30/1997.... | coovvevereerrerens | v 328,214 | oo | e | e | e | serereneiens 0 e | e | e 42,739
OR24190......coovrverrerins DOUGLASVILLE.... A GA s [ 09/01/1998.... | covvoeverererreerens [ v BTB,646 | ..o e [ i | s | e 0 | cereeererineeeriesenees | cerreresee s | s 75,928
0R24206.........cccovvrereinnee ALAMO HEIGHTS.......cccovvirieinne TXeovieeeiee v 02/02/1999.... | oo | erene 728,266 [ ...oovoerireieieiiieiniieiens | eovieieiniieeeeeeienens | seeeererensesssss e | ereeeneseeee e | ceresenenens 0 [ e | e | e 52,445
OR24373.....cvvvieieris STPAUL......ccoonne. MN.iiei [ 06/08/2000.... | ccvvoeverrererrns [ crrenne A42,927 | oo | e | e | et | e 0 | cereeererineierieriees | ceerensene s snsenes | i 20,526
O0R24383........ooovvercreine JENISON....... Ml [ 06/25M1997.... [ ooverevvrrrvirerns [ ervees 155,342 | oot | et | e | s | e 0 [ e | e | e 23,689
OR24396.........cccvrrrerinnn WHITMORE LAKE.........cocoivrvnerienns M [ 08/26/1999.... | coveoveveerierireee | e 3,180,278 | veevereereererineisees | revererssssinessenissesees | eeeressss e | st | ceesnenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 34,708
0R24397... . | ALTADENA.......oiiiriiniccreinne . 112/06/1996.... | covererrrrrerirerins [ s 186,818 0 42,554
0R2443 WHITMORE LAKE 08/26/1999.... 285,851 0 3,119
0R24452... - |ELTORO. oo | 11/2411998.... | oo | s 520,831 0 40,118
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
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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
0R24499........ovvvricris COEUR D'ALENE! . 1055 IO 06/14/2002.... | coveovvererrrerirene | e 1,754,652 | oo | neeiesiseissesissisesses | eoesisesssessssissessessns | sronsesessessesssessnsi | s 0 | cerereererineierieninees | ceeveeesesieeeni s | e 14,089 | ..vveeeencrierireeirenines | reerseesenisssseenienines | eeerseniess e 0
O0R24523........covvvvrreris CULLMAN.....cvvieririnirineiieiis 1 TN B 09/28/2001..... | covvevrerererriens [ e 212,866 | ..o [ [ | s | 0 oot | v [ s A4460 | ..o [ | 0
OR24568.........cocorervrrinne BURNSVILLE...... 12/05/2002.... | ..ceoeeevrinerns | e 1,100,153 [ oo | erenieeiseesesissssesses | ererssesssessssissessessins | sronsessssessessessnsins | s 0 | e rierieees | cereeeees e esennsenes | s 8,897
0R24671... . | GIG HARBOR .112/30/2002.... 747,838 0 4,098
0R2471 DELTA TWP 12/27/2002.... ..1,951,016 0 35,119
0823892 .| CARROLLTON.... 09/06/2000.... 180,949 0 .17,309
0824376... INDIANAPOLIS A 11/0172002.... [ oo | s 726,101 0
0824404........coovveiriine GIG HARBOR.........cocooveemrrrnnrrernns | WAL | e 12/30/2002.... | ..vveevrrcrreres | s 944,742 | oo et [ s | e | 0 [ o | e [y T8 | s | v | e 0
1025079......cvvrevrerierins VIERA. ..ot FLuiriiriiiies [ e 06/09/2004.... | covocvererirnrians [ e BA2,T42 | oo s [ | e | e 0 [ eerereernerrneienienieees | cerereenseesseessennnsensenes | oneenenesnnenee 8,204 | i | e | s 0
1025155, LAKELAND.......ooourrirrirnrricnirrereeens FLuoiiiriires [ 07/08/2005.... | covovvererererenee | v 2,653,782 | ..veuverrireeierinniiens | vt | et | et | cessenienes 0 | oo | cerrerierreesnn s | s 19,114 | s | e | e 0
1025200.......0omvererierirns SAN CARLOS PARK......c.oevvrerrnens FLuiriineiiies [ e 12/28/2005.... | ...cooeeerrereins | e 5,032,837 | voouvererireirenineinees | cererseesssinesiensssisees | eeesessns e | st | aesieeesienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 33,874 | oo | e | e 0
1025265.........covvverirerirns WEST PALM BEACH.........ccoovvunirinne FLuoiiiriines [ 09/12/2006.... | covovverrerreins [ v 925,269 | ..o [ e [ | s | 0 | e | ceereerer s | s 5,284 | ..o | e | e 0
1025305......covvrerierires ORLANDO.......coovvmrvrrireererineirasnins FLuiriiriiiies [ e 02/26/2007..... | ceveeerveerirerirnee [ e BTABBA | i | et | e | e | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 89,496 | ovouverrireiieiineieins | ceererieeienssseennes | e 0
DORAL .| 04/24/2007.... | .. 0
. | JACKSONVILLE BEACH 02/22/2008.... 0
. | PENSACOLA BEACH. 04/11/2008.... ,164,935 0
1025399....... TAMPA .| 06/02/2008.... | .. ...1,628,930 0
1025400........cvrverierirns ODESSA......evirerceiirieerieriereeens FLuoiiiriires [ 06/09/2008.... | covvovveerierirnne | e BATTAB2 | oo | v | eeesessnseseniesseessens | coersesseesssssssseniens | cessenenienes 0
1025490......ccomvvrrrieris ORLANDO.......ccoovvmrvrrireerneiseinnnins FLuiriiriiies [ 03725120110 | coveeevierirerirnee [ e | ceieesssississsiessienes | setieessess e sssenes | seteess sttt snnes | ares s eenns | ceiesieenas 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e ABLA4T | oo | e | e 0
1125052......vvrrcrierins FT OGLETHORPE........ccooomerirrirens [C7. VTN PN 01/20/2004.... | covooverrerireriraee | e 1,328,115 [ ooeoeierierineeeninns | ereeieeiseesesssssienies | eversseessesssssssessessis | essssessesssssssesssssens | s 0 | et | ceererieneeei s | s 16,953 | 1.veeeveerierieeerenines | rerereenesisensenieninee | e 0
1125178 CANTON....ooooririiireeissiesiies [C7. VTN PN 10/05/2005.... | ...coovverrineins | e 1,324,023 [ oo | e | s | s | e 0 | e | e s | e 10,543 | oo | e | e 0
1125212, STONE MOUNTAIN [C7. VRN IR 02/1412008.... | ccvvoereerierereee | e 3,993,878 | ..veurerrereererinirens | e | e | et | ceesisenienes 0 | oot | ceerenieee et | e 25,266 | .vooverrercereeinerienes | ceerenssenenisiennnns | e 0
1125285......cvviiin LITHONIA........ (€7 VO 12/13/2006.... [ ovveereeierereis [ e 4,625,044 | .o | s | s | s | e 0 [ e | e [ e 36,086
1325034.... . | COEUR D'ALENE, . ID A 10M7/2003.... [ oo | e 7,352,889 | ..cvooveercrieieiis . 0 57,075
. | POCATELLO 07/30/2004.... 984,070 0
. | IDAHO FALLS. 11/18/2004.... 744,514 0
1325358... L MERIDIAN.....ccooiiinieecens 3072007 | o | e 5,680,641 | ..ooviiiieiciies . 0
1425025........oovvverieris BUFFALO GROVE........cccnsveniririinne I | s 09/25/2003.... | coveevveerierinne | e 4,959,339 | .oorircerieieinerienins | e | e | s | e 0
1425281.....ccvviine ORLAND PARK.......oorevrrerreririeinns Lo e 11/29/2006.... | cvovvvererririerins | v 1,491,082 [ oo [ [ | e | e 0 e | e | e 10,565 | oo [ e | e 0
1525013 FISHERS......... INGin | s 07/29/2003.... | covoovevrrerierirnne | e 1,302,545 [ .oocvoeeieerierineenenins | reeiesiseesesissssenses | erssessessssisensesss | s | e 0 | cereeererineeeriesenees | cerreresee s | e 17,281 | oo | reeiseesessssssessessnes | rersessnessenesesssssnd 0
1525032....cciiiireiriiins SELLERSBURG........cccovrvrririreirennns INc [ 10/06/2003... [ coeoveereeerereis [ e 348,924 | ..o | e | e | e | cererenenens 0 [ e | e | e 28,828 | ..o | e | e 0
1525053......cervnerieriiens LAWRENGCE.........ccoovrverienieireris INGcin | s 02/02/2004.... | cccoovrererinierens | e 884,082 | ..o e [ | s | e 0 | cereeererinereniesenees | cerreriesee s | s 10,332 | v | e | e 0
1525060.......c.ccrvvvrerrrnnee FISHERS......... INcceee | s 03/15/2004.... | .ovoervrirrirerns [ v B74,440 | ..o | e | s | e | e 0 [ e | s | s 8,229 [ oo [ | e 0
1525061 ......vverveerirerinns FISHERS......... INGein | e 03/15/2004.... | ccvvoererererneerens [ e TA5,797 | oo [ [ e | s | e 0 | cerereereminererieninees | ceereresee s | e 12,796
1525102... . [LAWRENCE..........cccoovviirerererirrennnns IN 1 10/29/2004.... | ..o | i 936,719 0 20,557
1525124 . |DECATUR IN 02/28/2005.... 951,920 0 6,731
1525125... .| CARMEL......... IN 1 03/09/2005.... [ ..ovverrierinei | v 1,760,454 | .....oovvvererrcrine . 0 12,660
1525126......cvvvverieriens GREENWOOD INGcei | s 03/09/2005.... | coveovvrerierirnee | e 1,712,379 [ o | e | s | s | s 0 | cereeererinerenesinees | cerreressens s | s 19,674 | oo | reeiseesesisssesiensnes | versenses e 0
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1525127 oo GREENWOOD INGein | e 03/09/2005.... | cvveorevrerreriane | e 1,728,839 [ oo | evenieeiseisesissisenss | erenisesesessssessensessis | st | e 0 [ eerereernerrnnenerenenees | cenereensensseesseninsnensenes [ rneeessenenennens 19,881 | it | rererieensssennnes | e 0
1525174 FISHERS......... ING | s 09/29/2005.... | coveovveerierirene | e 1,863,512 [ oo | e | e | e | e 0 [ e | cerrenennrensnnnenenes [ T8 TAT | e | v | e 0
1525213 INDIANAPOLIS.......ovvorrreirerinrinn INGein | s 02/14/2008.... | ccvoererererneiens [ e TAT,038 | oo [ e [ e essess | s | onesseninns 0
1525221.. . | INDIANAPOLIS .1 03/17/2006.... 413,053 0
1525288 . | INDIANAPOLIS 12/20/2006.... ...1,746,836 0 ..16,084
1525296 . | INDIANAPOLIS 12/29/2006.... 2,035,819 0 ..12,066
1525308... . | INDIANAPOLIS .| 03/06/2007.... | ..vvvrcrrrerirnns 2,057,093 0
1525339, INDIANAPOLIS........covorirrirrrinrianes INGin | s 08/15/2007..... | cvveerreerirererene | e 1,521,007 [ ooieoneirerierieeeenins | eveeienisseesesssssienses | resseessesssnessessessis | e | s 0
1525348.......covrieiieris INDIANAPOLIS.......cvvvierrireiiniinns INGn | s 09/21/2007..... | coveveereerierirene | e 1,275,711 [ e | eeeieeiseisssissssesses | eoesisesesessnsessessessies | sronsisssssesssessssessonsinns | oneesnsinns 0
1525418....c.vvrrerierins GREENFIELD . INGeien | s 10/01/2008.... | ...coonrvevrrrerins | e 5,087,932 | ..ovourereriirereninniieis | v | e | et | cessesienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 64,927
1525470....ccvvrrierieriens INDIANAPOLIS.......ovvorerrirerinrinn INGn | s 10/28/2010.... [ .overeerrriners | e 2,740,134 | oo | e | s | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 30,282
1525497 ..o INDIANAPOLIS........covoererriririrniins INGin | s 047191201 ... | covverierierirnee [ rrerierieeiesiseiierisssies | crereesnsinesiesiensienes | ceressesssesssssssenes | cerssessess st sseenes | st | e 0 | e | ceereerer s | s 9,783
1525500......courvrerierines CARMEL......... INGn | s 04/2812011.... | coveeevierierinee [ i | ceeieesssinsisssiesssenns | setieessessse e nsrnnes | seiseess ettt nnes | sresess s enns | e 0 | e | eereeeee e | s 7,312
1624983... . | JOHNSTON.. IA .1 02/26/2003.... | .. 0
1625051 . | MASON CITY 01/07/2004.... 0
1625063 . | URBANDALE IA 03/17/2004.... 0
1725207... . [LAWRENCE..........cccooviiieirererirrnnnns KS. .102/09/2006.... | .. 0 17,845
1725298......coovvverierins WICHITA........... KS. i v 01/18/2007..... | covveeerererererenee [ ervrrrrnnnennene3 036,377 | oo | cerreriesissesesissnenes | cernesiesssssensssesneees | seesssesssssessessesssneess | cesesesssenns (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 27,400
1825019....c.cvvrrircrieris FERN CREEK X FPOTRN PR 08/27/2003.... | covvoevererirnciens [ e 704,889 | ..o [ [ e | s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 17,939
1825062....... LOUISVILLE........cooierrrerisrirneriens 1S ST PR 03/17/2004.... | covoovevrerirerrnee | e 3,089,001 | ..vouverrereerenireerens | e | e | et | oessenenienes 0 | et | ceererierieeissr s | s 72,649
1825069....... LOUISVILLE......coorirrinreiieniierirs LS FPUTRN PN 04/29/2004.... | covooeveerncinns | e 960,766 [ ...ovvererrereirerinrins [ e [ e | s | s 0 | e | e s | e 11,506
1825215, OWENSBORO.........ccoremeriirieriens 1S ST PR 02/23/2008.... | coveoereerirererene | e 1,059,200 [ ..ovouvverierireerenis | erveniresesseesssssnnsenies | s | s | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 10,659
1825379...cciiviciins COLD SPRING. KY oo | e 01/31/2008.... | coovveverereeies | cereieireieiins 3,222,911 | oo | e | s | et | cereeenenees 0 [ e | e [ e 27,370
1825386....... LOUISVILLE........cooierrrerierirneriens [ - weenene | 03/14/2008.... | .. ...1,695,782 0 16,038
. |NEWPORT 10/29/2010.... ,978,763 0 65,320
LOUISVILLE 12/14/2010.... ,500,000 0 ..49,101
1925041.....ocviiicnnee BROSSARD .111/21/2003.... 2,563,878 0 64,516
1925270....c.cvvrrverierinens BROUSSARD LA s [ 09/29/2008.... | cvooeverrereerns [ v 755,231 | oo [ [ ceesesssnsisesessess | s | e 0 | cererererinereniesenees | cerreresseens s | s 17,293 | oo | reeeseeerisssesiesines | e 0
1925392......cviiriiircnnen LAFAYETTE . LA e [ 05/01/2008.... [ ..ovvvvrerirererins [ v 1,210,488 | ..o [ [ e | e | e 0 e | e | e 14,927 | oo | e | e 0
2125397 ..o ROCKVILLE......cooireerierieiierireens MD..ovvver [ e 05/29/2008.... | covooevrerierinne | e ATT1U9T2 | oo | e | ceineeesiessessssiseens | seeneessssssssessesssenss | ceesssseenns 0 | cereeereeineierseninees | ceerens s | e 25,169 | covorvieeeeerreinerienes | seeserisssennsiesnnes | e 0
2125430....... LAUREL. ..o MD..oovvniis | e 12/02/2008.... | .ooovoerrrreres | e 2,662,547 | oo | et | s | et | cereeenenens 0 e | e | e 19,568 | oo [ e | e 0
2125457 ..o GAITHERSBURG.......ccovvrrrrirrirns MD..oovvvei [ e 06/10/2010.... | coveeevrerrerirnee [ e 4,185,010 | cvvoercereieineiiienens [ e | e | s | e 0 | cereeererinereriesenees | cerrreriesee s | s 40,731 [ o [ e | e 0
2325040......c..ccnvvrriernnee INDEPENDENCE TWP........cc.ccvrnnnne Ml [ T1/1912003.... | oo | e 3,949,347 | oo | e | e | e | e 0 [ e | e | e 39,072 | oo | s | e 0
2325186.....corererrrieiinns ANN ARBOR.......... M [ 11/01/2005.... | ..ceonevevrisers | e 1,298,318 | ...voueeeerierieerenins | ervenieeisseesesissssenses | ereriseessessssessensessis | srnsssessessessssessnsis | s (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 8,903
2325216....... NOVL..ooviieieieie e MI ]03/01/2008.... | coovvrreerirriirirs | e 5,711,343 | oo . 0 36,517
2425003 .| COON RAPIDS...... MN 05/30/2003.... 835,429 0
2425030....... EAGAN......coiiirierieeeeserineens MN...covoiriane cevnenes | 09/30/2003.... [ oo | i 2,193,228 | ....ocvovrrririrciiens . . . 0
2425314 VADNAIS HEIGHTS......cccoovvrierirens MN.ovvieins | e 04/09/2007..... | coveeevrereerirnee | eererirneereninns 3,246,578 | ..oouverrieireninriiens | rerersenissienesissiens | e | et | cesseesienes 0
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2625211 ..o CHESTERFIELD......ccooveeeirriscinnas MO..ccovvrens [ e 02/14/2008.... | coveorvrrrrerireee | e TAB52,086 | ..cooovercrerrirceinninnees | veveseesnerissisnessesssnnes | cereseessessssesessessnnes | sesenensesssssssesssnssnnns | seenessesssseessessnessssQ | nerineennsinse s | seeseessess e essenes | eeesesins B4,431 | oo | ceeneriesienseeeenes | e 0
2625376.......ceevririirin RIVERSIDE........cccoouviriiriniiinirns MO..oovvrens [ e 01/28/2008.... | coveovveerierirene | e 8,270,114 | oo | rererrreinerissnesieninnes | cereesseninnssensessinens | cerseeniensenesnnssnnsens | seenessnsnensensnnnesQ | e | e | 48,916 [ ..o [ | e 0
2725026.......ccnevrrrieiinns BOZEMAN.........coovvemrireririseiinii MT.iiieiins [ 09/25/2003.... | coveerevrerreriene | eereriseereninns 344,072 | coooocriericiineinees | eerineinesissiesiessnees | cereeessessnsessssessnees | sesreensesinssessnninnns | seesessensseessessnessesQ | verineennse s | e essenes | eeeserins 35,967

BOZEMAN .| 06/13/2006.... 892,059 40,610

KALISPELL 11/23/2010.... 51,102

. |OMAHA... 02/28/2008.... 33,579

2824987... . |OMAHA... .1 03/28/2003.... 681,794 9,252
2825214.......coii RALSTON......oooriririninrienis NE .. [ 02/16/2006.... | coooovverrverirens [ o 1,307,760 [ ..o [ | | s |0 | | | 11,951
2825220.......commiirinriies OMAHA.......oooiiiiieircinsi NE. ..o e 03/09/2006.... | .ovooovveerierirans [ o 2,056,171 | oo [ e [ e | s |0 [ | s | s 13,649
2825301, OMAHA ... NE .. [ 01/29/2007..... | covvoovveerirrins [ v 133,865 | .ovovicieiinririinnes | e | s | s | Q.| | s | 1,227
2925245.......coviiiii LAS VEGAS........ccooovvrinrinniiciiens NV e 06/20/2006.... | .oooovvenrierians [ e 1,925,189 [ ..o s | s | s | 0| | | . 32,823
2925468..........cooenriiinns LASVEGAS........cccoovriniinriiniinns NV e 10/27/2010.... | oo | v 2,292,023 | ..ooooiirienninis | s | s | s | Q| i | s | s 24,524
2925481......vvenini LAS VEGAS........ccoovniinrinriiciiens NV e 12/15/2010.... | oo | e, 7,000,000 | oo | e | s | s | o0 | i | e | 496,021
3125158... . |BRICKTWP..... NJ .1 07/19/2005.... | .. 29,633
.| OAKLAND. .....ovvviriniiriiesieas NJ 03/01/2007.... .41,549

. |ALBUQUERUQE . NM 05/19/2004.... ,160,705 ..13,040

3225088... .| ALBUQUERUE . NM .| 08/25/2004.... 2,331,711 38,347
3225150.......ccciririiinns ALBUQUERQUE...........ccocomriinrinnns NM.ciris [ 06/27/2005.... | coooovveerinriens [ o A.570,110 | oo [ o [ e | s |0 [ | | 51,061
3225210....ccviririiniinns ALBUQUERQUE..........ccccouomriinrranes NM.iiiies e 02/13/2006.... | covoovveericrians | e 2,050,507 | .oooiiriirinninniieiis [ i [ e | s |0 [ | | 21,168
3225389......ccririins ALBUQUERQUE...........ccocomriinrinnns NM.ris s 04/04/2008.... | ..ooovveeiniians [ e 1,860,957 | ..o [ | | s |0 | | | 14,945
3325107 PULASKI......oooiriniiiciinnieiieninens NY i [ 10/25/2004..... | ..o | e, 1,001,036 [ ..ovouiriciinniciiins v | | s | ennneen0 [ | | 11,214
3325219....... CLAY oo NY.in e 03/01/2006.... | cooovrerreerins [ e 2,287,088 | ..o | e | e | s | Q| | s | s 22,113
3325353......irinii BAY SHORE........cccoovuniiiniinriicniis NY .o [ 10/17/2007.... | oo | e, 1,886,993 [ ..o [ | e | e | enenen0 [ | | 10,310
3325409... .| CARLE PLACE... .| 08/21/2008.... | .. ...3,809,516 17,335

. | WEST SENECA..
.| CHARLOTTE..

12/22/2009....
11/14/2003....

,283,394
232,725

90,752
14,249

O O O O O O O O O O O O O O O 0O 0O O O 0O 0O O 0O O o0 O O o0 o0 o o o o o o o o

3425105... [ MATTHEWS......coooiiiniicinsies .| 11/08/2004.... 857,507 9,835

3425106........cccmmvrririinns WINSTON-SALEM 11/08/2004... | ..o | s 873,850 | ..ocvvciieriiriiirinni [ [ [ [0 [ [ | 9,841 | oo | e | 0
3425433.......coii CHARLOTTE.....ovviririniinniienis NC.oivvevres [ 01/23/2009.... | covovrreverirerrens [ e 2,724,468 | ..o | e | e | s | a0 | e | e | 48,289 [ ..o [ | e 0
3425474 GRAHAM.......coovimiiriiinninnienis NC.oovieiies [ TIMT712010... [ s | e, 1,750,000 [ ..o [ | | s |0 [ | | T1,66871 | e e | i 0
3425482........covviri CARRBORO........ccoovuviiriiniiieiis NC..oovvveiies [ 12/20/2010.... | oveorcricneins | e, 5,265,000 | ..oooiiucririienininnis | et | e | s | a0 | | s | o 59,366 | ..o | s | e 0
3425504....... (G213 SN NC.ooiieiies [ 053172011 | oo [ | e | e | s | s | Q| | s | 1159 | s s | 0
3624997.......coovririii LEXINGTON. ....oomvvirieririininniane OH..ooovvvevs [ 05/06/2003.... | covoevveerierirene [ e 1,954,868 | ... [ | e | e | eneen0 i | | i, 12,423 | e e | e 0
3624999........cconiriins WASHINGTON TWP.........cccovnrinnne. OH..ooovvvees [ 05/27/2008.... | ccooovvveririns [ e 845,300 ... e [ [ [0 [ | | s 22,628

3625020... .| TROTWOOD .|08/28/2003.... 939,543 24,362

3625022 .| COLUMBIA TWP. 09/05/2008....

3625027... .| WEST CARROLLTON .109/29/2003.... | ..
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3625037 ..o WELLINGTON.....ocvverirrireriseireiinns OH.oovveces [ e 10/24/2003.... | ..cooeveerrneins | e 1,218,892 | oo | ereeiesisseesesisssienss | eoenisesesessssissens s | srenseesssesseseessnsinns | e 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e 9,537 | covireeieeneninnienienes | seriseiesesisseninnes | e 0
3625038........ccnrririiinns MIAMISBURG........ccoovvreerirrirceinnens OH..ooovvvieees [ i 11/14/2003.... | oo | s 787,960 | ..oovevvirerierieriinins e [ | e | e 0 oot | v | s 19,233 | oo | e | e 0
3625042.......cceieririeiin WASHINGTON TWP......ccovervrrirnes OH.ovvveees [ e 11/21/2003.... | ovvevrverreens | s B73,383 | ..vvurireereeineiieriiees | eeeieeseeeseni i | et ensns | eesseni e | oeeeieeesenes 0 | e rierieees | cereeeees e esennsenes | s 6,572
3625044... .| COLUMBUS.... .| 11/24/2003.... 688,204 0 16,636

. | CINCINNATI... 12/09/2003.... 4,111,852 0 31,366

. |MONTGOMERY.. OH. 12/30/2003.... .23,794,893 0 ....188,007
3625081... . | WELLINGTON.... .1 07/07/2004.... 590,845 0 4,862
3625084........ccneriririnne PLAIN CITY oo OH..oovvveees [ e 07/22/2004.... | covoovvvrerirerreee | o 1,853,082 [ ..ovouiverierireerinins | erenieriissesesiessiesines | s | e | e 0
3625100........0cervrrieiinas DAYTON.....ooiiiriineiieriesereeenneens OH..oovvveces [ 10/14/2004... | ..oovovrvvcirerns | s 556,574 | .ooevecrierineirneriineins e [ e | e | e 0
3625128.......cccevirieiinne WESTERVILLE........cocvirrrrerirericnns OH..oovvveees [ e 03/15/2005.... | coveevreerierirene | o 1,062,777 [ orveeeeerierieeeierines | ereeiesesseesesisssiessnes | versesssessssessessessis | eessssesiessesssssssssnns | onseessnns 0
3625130.....cvcererrrrieninns VANDALIA. ..o (0] ISP VRN 03/29/2005.... | covoovvrrerierinee [ e 2,342,058 | oo | e | e | et | cersieenienes 0
3625201......overeririeiinn PLAIN CITY oo OH..oooveveees [ e 12/29/2005.... | ...coovvevrrnirns | e, 1,085,075 [ .ooveeeveerierieniinins | erenierisseesesisssiessnes | evesssesssessssessessesss | s | s 0
3625279.....cieeirrineii LOVELAND......ovvveirierireireeieens (0] ISR VRN 11/28/2006.... | ...coovvvrrircies | e, 1,648,908 | ..o | e | ereriesisessssissessesis | s | e 0
3625300... . | FAIRBORN.. .101/23/2007.... | .. ...1,660,343 0
3625341 . | ELIDA.. 08/24/2007.... ,344,452 0
3625422 ELYRIA 10/29/2008.... 3,378,818 0
3625423......ccvririinn ELYRIA .110/29/2008.... 504,960 0
3625443.......cvii MARYSVILLE 02/18/2010.... | coveeereerierirene [ e 4,065,374 | ..o | e | s | s | e 0 oo | cerrenierreesnn s | s TT,234 | oo | cevverissinesiesessenenes | v 0
3625445.......ccneiriii WADSWORTH........ovvririeieirniis OH.oovvvecs [ 03/09/2010..... | ceveuvererrerirane | e 2,151,250 | oo | e | e | s | ceesiasenas 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 23,085 | oo | e | e 0
3625465........cceririeiinns GRANDVIEW HEIGHTS..........c..c.... (0] ISR RN 10/06/2010.... | ..cerreverrrrcris | e, 7,289,054 | ..oooviocieeiinineiriens | v | e | et | cesseenienes (V1 ORI RTINSO VTSP 33,832 | coverieieerninerenns | e | e 0
3625466..........ovvererrereenn CINCINNATL oo OH..ooovvvvees [ e 10/12/2010.... | covevevereeres [ e 2,994,184 [ ..o | vt | e senes | sesesesess s | aeereseneens 0 [ oorrrierereeeeeieiens | e eienes | e einienins 17,802 [ oo | v | e 0
3625484........cconerriiinn WESTLAKE. .....coomeererrerieriereenns (0] ISR RN 12/27/12010.... | overeevriserns | e, 3,750,000 | ..vouverrerermnirrerens | rerereesessieniensnsenees | e | et | cessisesienes 0 | oot | ceerenieee et | e 59,432 | coverieeieeerinerienes | e | e 0
3724985........covieen TULSA.....coove (0] GO I 03/03/2003.... | ceovvevrererirrieres | erene 534,721 | oo | et | e | e | cererenenens 0 [ e | e [ e 27,515
3725043... .| 11/24/2003.... 2,867,705 0 21,845

.| EDMOND.... 09/29/2004.... 3,145,566 0 22,504

. | EDOMOND 04/27/2006.... ,544,715 0 9,786
3725268... . | OKLAHOMA CITY ..o (0] G .109/28/2006.... | .. ...1,441,595 0 13,248
3725282.....cvieiiriirinn OKLAHOMA CITY.....oovrrrrerireernens (0] CHRIRIN RN 11/30/2008.... | ...coonvrrrircris | e 3,189,086 | ...eouvvurerneerrenirirees | rererensseniens e | e | et | cessenenienes 0 | cererererinereniesenees | cerreresseens s | s 18,890
3825076.....ccceivrrierinnes PORTLAND.....ccovvvririeirinieierinnines (0] U IV 05/2712004.... | c.ovoevrererrrerens | e 555,828 [ ... | e | e | ereneresenneeseneenenen | sesesenenens 0 [ o | s | e 13,896
3825259.......ceeririiinn HILLSBORO.......overermeiaeirerierires OR..ovvvieees [ v 08/22/2008.... | coveovveerrerirnee | e 5,812,587 | .ovoverrireirerinsinnees | reversenisssnensessssesees | eeesessss s | st | seesnssienes 0 | cereeereeineierseninees | ceerens s | e 33,674
3825260........ccoviveriinn TUALATIN oo OR.vveees [ e 08/29/2008.... | cvvvevrerrirrierns | e 3,075,568 | ...viiiiiieieiiiieiiiiens | e | et | e | cereeesenens 0 [ e | e | e 28,827
3825455......ceeririiinn SPRINGFIELD.......ovvercereriniierinns OR..oovvviees [ e 07/01/2010.... | coveoevrerrerirnne | e 2,449,826 | ..o | e | s | et | cessnenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 31,457
3924978.....covvierns CONNELLSVILLE. PA. oo | e 01/27/2003... [ ovovvevervrirerns [ v 1,196,446 | ..o [ [ | e | e 0 e | e | e 16,718
3925016......oucerrerrrirerinns CECIL TOWNSHIP PA. oo e 08/06/2003.... | coveoevererererirnee | cerererneereninnd 2AB4,8T2 | oo | v | e | et | cesrnenienes 0 | cereeererineeeriesinees | cerrerienieeess s | s 47,362
3925017... . | WHITPAIN TWP. PA .108/14/2003.... | ..ovevrrririrnine 1,254,265 | ..o 0 16,767
3925018 . | WHITEMARSH TWP. PA 08/14/2003.... 2,321,226 0 31,027
3925070... . | QUAKERTOWN PA .| 04/30/2004.... | ..o | s 600,076 0 19,065
3925343......ii PHILADELPHIA PA. oo | e 08/30/2007..... | ceveoevrrerirerenee | crvreenne 2,595,426 | ..o | e | s | et | sessesienes 0 | oerirereeireierieninees | cerreeres s | e 9,152 | covteieeerineienienes | serierresenisisninnns | e 0
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3925428........conevrriniii WASHINGTON PA. oo [ 11/26/2008.... | ..ocoorvererncins | e, BT1,070 | i | rereeeisesessneisensnes | reesssessensessssssensnns | eessseses e | cereeeeeienes 0
4124976........coovvvrri LEXINGTON.....covrririrerirrerniniininne SCvvnee [ 01/14/2003.... | covvovvvcrrerrnee [ ervvrinnniennen 1,002,503 | oo | e | e | s | e 0
124977 ..o CHARLESTON......ooorirerinrirnninnes 01/16/2003.... | coveoereerirerirnee [ errrrirneriennnnn3805,031 | oot | ceveeienineseninsinenns | ceenersesinssiessnsisenes | seesessnssssssessessenns | ceseseesenns 0
4125152... . NORTH CHARLESTON.. .| 06/29/2005.... | .. 0
4125311 . | CHARLESTON.... 03/28/2007.... 0
4125401 . | PAWLEYS ISLAND. 06/16/2008.... 0
4125438... .| SUMMERVILLE .110/09/2009.... 2,878,954 0
4125480.......ccniviririnns CHARLESTON........ccovrrerinrrierirenes SCvvvenenen [ 12/14/12010.... | oo | s 900,000 [ oooverrerrererrnirnrenn e [ e | e | e 0
4324986..........oeoerrinn SEVIERVILLE........ccoonirireinriinris L1\ T DR 03/21/2003.... | coverevreerierirene | e 112,318 [ i [ e | eeriesisessnsiensesis | s | e 0
4325001 KINGSPORT.......... TN | e 05/30/2003.... | covvovererererreins [ v TT1,535 | oo i [ e | s | e 0
4325031....... MEMPHIS.......ccooiririerisrinerisnis L1\ U D 09/30/2003.... | covvoeevererereerans [ e 591,386 [ ..ouverrerrirnenrenineins [ e [ e | s | e 0 cereeererineierieninees | e ensenes | s 14,993 | oo | et | e 0
4325056.........cnvrerrierinns FARRAGUT.....cooerimrierierieiienin TN | e 02/23/2004.... | covoovrvrerirerrene | e 1,529,766 | ...vvovveecreerieeeiceies | ereniresesseesesisssiesies | eeressseessesssssssessessis | s | e 0 | oot | cerrenier s | s 19,349 | oo | e | e 0
4325078......veeireieii BRISTOL ] TN e 06/04/2004.... | covoovvveerierrane | e 1,835,171 [ o | e | eoerisesesessnsissessessis | erneeesssessessssessnsins | oneisnsinns 0 eereeeireeineieiienieees | eeeeeesieei et | e 36,948
MEMPHIS.......cooerinieiriieeirininis .| 08/04/2005.... [ ..ovvorrererenee | v 1,162,514 0 7,816
[ FARRAGUT.....covviiiieiniicniicieii 03/01/2006.... 859,915 0
KISSIMMEE 07/07/2005.... ...1,550,432 0
4325350......cccrrirririirs LAVERGNE..........ccoovvvriereieiriinienne .110/09/2007.... | .. ...1,558,172 0
4424979.......oeei EL PASO.....ovivieriieiiniieinerinsiins L. ST D 02/04/2003.... | covoevveerierirnne | e J949,440 | oo | e | s | s | e 0
4424980..........oeeerinn BOERNE........ooommiieiieriecirineinnine L. ST B 02/04/2003.... | covoovvvrerierirene | e 1,055,287 [ .oocvoueireiierierineeinns | reeieeiseesesissisesses | seerisesesessssessessessies | sronsisesssessessseessnsins | onsesensinns 0
4425008..........nervrrierinns CONROE........coomierriermerinerierienes L. ST D 07/10/2003.... | coveeeveerierernne [ e 1,534,439 [ oo e | e | s | s 0
4425021 ..o HOLLYWOOD PARK........ccooomrrinnnns L. ST B 08/29/2003.... | cvveorvvrerrierirene | e 1,886,900 [ ...vvoveieiverieriiniiins | e | eeeriiesesessnsissssnssis | s | e 0
4425028........coovveirieinn SAN ANTONIO.....ccoorrrrirerircereens L. ST D 09/30/2003.... | coveeerrerierirene | e 5,880,471 | ovoeeeeieereninririens | reverseeisssinesiessssssees | eeeressnseeniess s | et | cesseenienes 0
4425029........covien EL PASO.....cooviieieireeieeeie TXeovieeeiee e 09/30/2003.... | oo | erene 063,182 | .ot | et | s | s | e 0
4425033.......ceerierin EL PASO 1 10/08/2003.... [ ..oevorirerireen | e 4,301,300 0
AUSTIN 10/24/2003.... 395,243 0
.| SAN ANTONIO... 12/30/2003.... ..4,991,351 0
4425064... . | SAN ANTONIO... .103/31/2004.... 2,238,819 0
4425075...c.ovveeririiirin CONROE........coomierrieirerinnrienienes L. ST D 05/24/2004.... | ccoooeveerineiens [ e 812,482 | ..o e [ | s | e 0
4425085..........ovvveerne SAN ANTONIO....coovvvrerriirrirrirnns L, RN IR 07/22/2004.... | ovovervrvrrerns [ s 863,998 [ ... | e | e | e | serereneiens 0 e | e | e 19,857 | oo | e | e 0
4425090........ccmeerrriirinns GRAND PRAIRIE.........ccooomerrrrirnnns L. ST D 09/01/2004.... | covoeereerirerirnee [ e, 783,540 | oo | cevneeiesineisenissinenes | seisersesssssessssisenes | seesessnsssessessessenns | ceeseseenns 0 | cereeereeineierseninees | ceerens s | e 23,100 | covenrierireerneeinernenes | ceeserieesesssseennnes | e 0
4425103....c.cvne SAN ANTONIO........cooeverririeirireinns TXeovieeeiee v T1/03/12004.... [ oo [ e 1,984,182 | s | e [ e | s | e 0 e | e | e 15,924 | oo | et | e 0
A425127 o BEE CAVE........oooiirerineineniens L. ST D 02/07/2005.... | covooereerirerernee [ e 1081819 | oot | ceveeiesineissninsienns | e | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI T,968 | ovoovercererineienienes | seriessinesiesissesssinnes | e 0
4425148........co BEE CAVE......coooovmirinereinnisninine L, RN IR 06/21/2005.... [ .ovvvrverernrirerins [ rvrrnrrennne IT,288 | s | e | censiennsiesensssiesnes | s | e 0 [ e | s | s T,965 [ oo [ e | e 0
4425170...ccooein LAREDO. 09/16/2005.... | covvevreerirerernee [ v 3,014,282 | oo | ceveeesiseisssinnienes | e nsenes | aeeessssseses s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 21,583
4425173... . |EL PASO .109/28/2005.... | .. 0 36,532
4425182 . |HOUSTON.. 10/31/2005.... 0 23,359
4425218... . | PFLUGERVILLE. .103/01/2006.... 953,858 0 5,989
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B4252TT .o SAN ANTONIO......cvorvrrrierircirenns L. ST D 11/21/2006.... | ..o | e, 1,512,083 [ .oovoeeeeeiierieeineeins | ereeiesiseesesissssesses | ererisesesessssissensnssins | srenseesssessesssessnsins | oneesnsinns 0 | cerereererineierieninees | ceeveeesesieeeni s | e 13,888 | ..veeeeeecrrerireeireninns | reerseesensssssensenines | erersesiess e
4425297 ... HOUSTON.......cooivririnierieniierienes L. ST D 01/17/2007..... | coveevvererirerreee | e 1,365,390 [ .ouveuireearierieririnis | e | e | s | s 0 oo | cerreren s | e 21841 | e | s | e
4425309.......cccieirrineins EL PASO.....coviiierieieeiseiserinsiins L. ST D 03/14/2007..... | coveevevreerrerirene | e 2,463,089 | .o [ e | e | s | e 0 | eerereereerneiserieninees | cereeess s ensenes | i 22,367
4425327........ AUSTIN .1 06/11/2007.... 2,332,963 0 18,006
4425330 .| SAN ANTONIO 06/25/2007.... 2,831,548 0 32,662
4425391 . | CLEAR LAKE.. 04/14/2008.... 0 25,108
4425405... . |HOUSTON .107/10/2008.... | .. 0 15,741
4425421 ... HOUSTON.......cooivrmrirermcrieniienienes L. ST B 10/15/2008.... | ...coonrvevrirerns | e 8146, 112 | vveeverrieererinriiiens | revereeiessinesiesiesesees | eeesessnsenesiesseessens | oessenseees e | cesseeenienes 0 | oo | cerreenierreesn s | s 46,816
4425426..........vvon HOUSTON. ... L ST B 11/21/2008.... | ..o | e A739,438 | oo | e | e | s | e 0 eerieeirreeineieienieees | eeeeeesi et | e 35,582
4425437 ... ALAMO HEIGHTS.......cccovvvvrrrinirines L. ST D 10/06/2009.... | ...cvorverrrrerrs | e 2,202,281 | .oooveerieeieeinninens | e | e | e | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 24,035
4425456..........vverrin CORPUS CHRISTL....c.ovvvrrirrineinns L. ST D 07/01/2010.... | coveoreerrerrerirene | e 2,083,741 | oo | e | e | s | e 0 [ cerereererineierieninees | cereeessenie s | s 41,167
4425463..........ooveen EL PASO.....covirieriieiinieinerinsiins L. ST D 09/16/2010.... | coveerveerirerirene [ e 1,986,210 [ ..ovouvvenrierineeiinins | ererieresseesesiessienies | s | s | e 0 | oot | cerreeniene s | e 21,261
44254B4..........cooo SAN ANTONIO. ... L. ST B 10/05/2010.... [ vereerrrineinns | e B,976,027 | oo | e | e | s | e 0 [ e | cereeesese s [ e 73,182
4425478... . |EL PASO .| 12/06/2010.... | ..cvvvecrierirs 2,800,000 0 29,932

.| SALT LAKE COUNTY. 07/15/2003.... 2,235,820 0 58,761

. | WEST VALLEY CITY.. 09/29/2004.... ..1,171,683 0 ..13,835
4525255... . | SALT LAKE CITY .108/07/2006.... | .. ..5,271,701 0 60,635
4525328.......ccovvveiriii WEST JORDAN UTeenees e 06/19/2007..... | coveeereerierirene | cererireerennnns 3L496,888 | ....ouveuriierrireiiens | e | et | et | e 0 oo | cerrerierseessrenenes | s 18,169
4625460....... BARRE.......cccco. |72 PSR B 08/26/2010.... | ceveovvrrrierirane | e 4,969,073 | oooverrireeineieiiieeins | et | e | s esienns | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 95,025
4725136....cooveiinn RICHMOND........oovvrevirrireeririniinns VA e | e 04/29/2005.... | covooreveerierirnne | e 1,569,974 | .o.voeeveerierieeenenies | ereeieeiseesesssssienies | eversesssessssiensssss | s | e 0 | et | ceererieneeei s | s 17,712
4725313 YORKTOWN VA i [ 03/30/2007.... | cooveerrererrneies | e 3,059,726 [ ..ooveiereiiieieiciseieies | vt | vt senes | sesesesessese s | aeesesenenns 0 [ orrrieieeeeeeieiens | e seeienes | e 48,494
4725354 DALE CITY ..o LT/ W B 10/29/2007..... | ..cerveevriners | e, 1,301,086 [ .oovveuvereerireerenins | erveniesesseesessssssenses | erversseessnesssssssessesss | ersesessessssssesssssnns | s 0 | cereeereeineierieniees | ceerreriereeeisss s | s 10,889
4725378 NORFOLK......ooeviiieieieieeieie VA i [ 01/30/2008.... | coovvevererrrereee | eervrrerinnieneeen 7,733,837 [ e | et | cersssesiesssssssssssessnsens | sessessssssessesssssssessenss | seesnsenenns 0 e | e | e 41,049
4725402... [ ASHLAND.....cooererririerierieeienes VA .| 06/23/2008.... | .. 0 14,908

. | CHESTER VA 07/29/2008.... 0 25,031

. | ALEXANDRIA VA 06/22/2010.... 0 83,293
4725492... . | WOODBRIDGE VA | 04/06/2011.... | oo [ 0 4,489
4725507 ..o CHARLOTTESVILLE VA o | e 05/05/2011.... | covveereerirerernee [ erreriesiineeiesiseisesisssnes | ceeressnsissessessesssenes | cesseessesssssssssssnssenes | seisessessess s ssisenes | atessessssses s | seeseseenns (VOO SRUTUROUR EUPOOTOORRORROTORPORRIT PSRRI 6,542
4825004........covvrrrernnne VANCOUVER......... WA e e 06/30/12003.... [ ..ovvvvvreririrerins [ v 1,555,820 [ .vovviveveriieieiiieieiens [ [ | e | e 0 [ e | e | e 20,858
4825342.......vii TACOMA.......... WA e | e 08/30/2007..... | ceveeevrerrerirnne | cerererneersninns 1,364,109 [ .oovouieieeiierineerenins | errenieeiseesenissssenies | erersesssessssessessessis | s | e 0 | cereeererineeeriesenees | cerreresee s | e 11,821
4825448............cevn SNOHOMISH WA oo s 05/28/2010.... | coovverrerrirrieies | e 4,508,796 | ..o | et | et | e | e 0 [ e | e | e 47,523
4925073.....covereririeiin CHARLESTON......cconrvrrrinrrrerirnes WV | e 05/04/2004.... | covooveveerierirnne | e 5,706,750 | ..cveuverrereereninneirees | rereseesssssnessenssnsesees | oeeesessssinensesssssens | seesssessssees s | sessnesienes 0 | cereeererineieriesenees | cerreresees s | e 65,887
4925347 ... LEWISBURG........ WV [ e 09/20/12007..... | oevovververeririnne | v 2,070,394 | ..o | e | e | e | sereseneeens 0 [ e | s | s 200,066
5024997.....oovererrrierinn TWO RIVERS Wi | s 03/31/2003.... | covvoveverererreeens [ v 978,727 | oo e [ i sesiess | s | e (VI O STURTOUR PP RRSTOSPPRTION VPR 102,326
5025072... [ OSHKOSH........ovvvreieieiceiis Wi .| 05/04/2004.... | .. ...3,025,168 0 22,259
5025077 . | WAUWATOSA Wi 06/03/2004.... ,092,092 0 8,630
5025087... | OSHKOSH.......ooovvirieririiinniiens Wi .| 08/11/2004.... | .. ..4,447 564 0 52,118
5025104........ccervrierinns MARSHFIELD |/ D 11/0412004.... | ...coonvvevrivcrns | e 5,834,552 | ..oouieieriieireninninneis | v | e | et | sessiesienes 0 | cerereeeeirererierinees | ceerensese s | e 56,929 | ooourierieieninenienns | s | e
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
5025122.....coveeiirrineiin HARTLAND......coovvvriieieirneriniins |/ D 02/15/2005.... | coveoveererieriraee | e 140,871 [ oo | ereeiesiseesesissssesses | eoerssesssnessssissessessins | srenseesssessesessessnsi | e 0 | cerereererineierieninees | ceeveeesesieeeni s | e 10,607 | oveeeeeerierirererenines | reerseessessssseensenines | e
5025176......overrrirrierinns PEWAUKEE TWP.........oocvvmriniiienns Wi | v 09/30/2005.... | ccovoveverererrreiens [ e 994,386 | ....vvurirrirerieniinii [ [ | s | 0 oot | v | s 19,376 | oo | e | e
5025208........ccmerrrrierinns PEWAUKEE |/ D 02/09/2008.... | ceveorvrerreriraee | e 1,072,554 | oo | veeiesiseessesissisesses | ererisesesessssessessessins | sronsessssessssessessnsi | oneesssinns 0 cereeererineinerieninees | cereeess et ensenes | e 13,479
5325172... . |KANSAS CITY.... .109/23/2005.... 2,503,489 0 75,157
5325336 . |MT PLEASANT. 08/03/2007.... ..2,027,217 0 34,092
5325337 . |OMAHA... 08/03/2007.... 2,551,711 0 30,239
5325360... . |DETROIT .| 12/06/2007.... | ..ovvveererirnns 9,080,141 0 138,600
53254%4......oviiini SEDALIA. ..ot 04/07/2011.... [ covveirerirsriinne [ v | eresnsssessnsssnssnsenes | eoreensensssesssnssnnssenes | srssensenssesenssnessnnes | seessssssssesn s | s {0 NPT (OO RRRTTOTOPRPRPIPN [PPSR 9,486 | v | | s
0299999. Total - Mortgages With Partial REPAYMENES........cciiiiis  wrriiiiiiiiiitiieiisti e snsses | ceoessssessnens 877,157,922 0.... 491 |0 el 0 | 491 |0 | (O I 12,648,552 | .coooevrircrn ([ 0
0599999, TOtAl MOMGAGES. ........vvveverrereriireseieeeiesesseeisesierire eovesiessseeas s ssessessesss st enessessssssssesssesssesssssnissssnesen | conseesnesion 884,859,817 0. 491 [0 [0 [ 491 7,333,026 | ..o 19,981,578 | ..o, () 0
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

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

NONE




Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE D - PART 3

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

030

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. Government
313373 KN 1| FEDERAL HOME LOAN BANK 4.375% 04/28/26 ‘ I ...06/22/2011 | Bank of America 4,140,640 4,000,000 26,736 |1
0599999. Total - Bonds - U.S. Government 4,140,640 4,000,000 26,736 |.......... YOS S
Bonds - U.S. States, Territories and P
594610 7A 9| MICHIGAN STATE 4.650% 04/15/22 04/14/2011 | J P Morgan & Co 2,495,075 2,500,000 1FE
646080 NC 1|NEW JERSEY ST HIGHER ED 5.750% 12/01/29 ....06/08/2011 | Bank of America 1,975,280 2,000,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 4,470,355 4,500,000 (I I YOS S—
Bonds - U.S. Special Revenue and Special A t
38376G U2 4| GNMA 2011-77 D 4.294% 10/16/45...........covvveurereeerrrerissesseesssessessssesssssseesesssssesssssssesssssssssssssssssssssnssssss. | sevssssnes ....06/09/2011 | Credit Suisse First Boston 2,965,664 3,000,000 10,378 |1
BCC1R2 R1 3| TEMP JEF-GNG C JEF-GNG 4.165% 04/16/28........ciovrrimmienriiissessiissssssissssssssssssssssssssssssssssssssssssesssssnss | cosseseeees ....06/13/2011 | Jeffries & Co 2,955,938 3,000,000 9,719 [1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 5,921,602 6,000,000 20,097 |.......... PO S
Bonds - Industrial and Miscell IS
008117 AN 3| AETNAINC 4.125% 0B/01/21.....orrvveerrmerrirrmereissnessissssssssssesssssssssssssssessssssssesssssssesssssssssssssssssssssssssssssnes | sessseeees ....06/10/2011 | Credit Suisse 2,006,200 2,000,000 5729 |2FE
008812 3% 8|AIRCRAFT INVESTMENT FUN 1.670% 04/20/18 ....04/20/2011 | Direct 7,233,333 7,233,333 2z
03064N AF 3| AMERICREDIT AUTOMOBILE 3.190% 10/12/16 04/06/2011 | Deutsche Bank Securities 999,945 1,000,000 1FE
031162 BG 4|AMGEN INC 4.100% 06/15/21 ....06/28/2011 | Various 5,001,700 5,000,000 456 | 1FE
038222 AF 2| APPLIED MATERIALS INC 4.300% 0B/15/21.......o.ccomerereermereeemmrressssesssssmsessssssesssssssessssssneessssssessssssssssses | sesseeeees ....06/30/2011 | Various 2,007,690 2,000,000 4,061 | 1FE
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35..........ccccrriimmnrervviveeemmminnnissssiessssmsssesssssesssssssssessssssssssns | cossssseees ....05/12/2011 | Broadpoint. 2,632,804 2,667,819 5940 (1Z*
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36..........ccooccmerreermmersesmmsesesssessesssnessssssneessssssnssssssnessssssnnes | sessessnnes ....02/24/2011 | Bank of America (218,248) (219,483) 1FE
09247X AH 4 |BLACKROCK INC 4.250% 05/24/21.........cevvveorereriiisesrisisssssessssssssssssessesssssssssssessssssssesssssssssssssssessssssnssssss | sessnseres ....06/29/2011 | Bank of America Merrill Lynch 2,961,750 3,000,000 14,521 [1FE
12542R C@ 7|CHSINC SERIES M 4.520% 0B/09/271.........covveummrrrermmrreasmsersessseessssssmseessssessssssssessssssssssssssssssssssssesssssnsenses | sessessens ....06/09/2011 | Suntrust Robinson Humphrey. 3,000,000 3,000,000 2z
126186 AA 3| CPS AUTO TRUST 2011-A A 2.820% 04/16/18.........evvverrmrrrresrinereessssssesssssssesssesssssssssssssssssssssssssssssssssssses | sessessnes ...04/121/2011 [UB S 2,499,656 2,500,000 1FE
12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32 ...06/01/2011 | Interest Capitalization 57,141 57,141 1Z*
140725 AE 2|CAPTEC GRANTOR TRUST 20 8.155% 06/25/14. 04/01/2011 | Interest Capitalization 1,249 1,249 6FE
17305 AW 5| CITIBANK CREDIT CARD 6.950% 02/18/14 ...06/09/2011 | Deutsche Bank Securities 10,384,375 10,000,000 229,736 | 3FE
17312D AC 2| CITICORP MORTGAGE 6.000% 09/25/37..........evvrvvermserresmnsersessssssesssssssessssssssssssssssssssssssssssssssssssssssssnes | sessesses ...04/15/2011 | RBS Securities Corp, 2,028,207 2,038,399 6,455 [1Z*
235851 AM 4 [ DANAHER CORP 3.900% 0B/23/21.......c0vveummerreemmmrressmmersessssmasesssssmsssssssssssssssssssssessssssssssssssessssssssssssssnses | sossesseees ...06/20/2011 | Bank of America 999,750 1,000,000 1FE
254700 AE 9 [DISCOVERY COMMUNICATION 4.375% 06/15/21......ucvvvcrmmrrecrmmesesesssessssssssssssssssssessssessssssssssssssssssesssns | sossessenns ....06/13/2011 | Credit Suisse 1,993,920 2,000,000 2FE
30261X AA 6 |FREMF MORTGAGE TRUST 5.330% 09/25/45...........covvveeerreeinerresnesssssmsessesmmsnsssssssesssssssssssesssssssssnnes | sessnseres ...04/07/2011 | Wells Fargo Securities 1,929,375 2,000,000 3,156 [1FE
30262B AL 9| FREMF MORTGAGE TRUST 4.569% 12/25/48............coccoiimriviinnisiiissiiisisssssisssssissssssssssssssssssssssssnes | sessnnenes ....06/09/2011 | Wells Fargo Securities 3,755,000 4,000,000 6,384 [1FE
30277M  AA 2 |FUEL TRUST 2011-1 4.207% 04/15/16........coerrreurmeereesmerresssenessissssssssssessssssssssssssessssssssssssssesssssnsesseses. | sesseneenes ...04/12/2011 | Bank of America 1,000,000 1,000,000 2FE
30277M  AB 0 |FUEL TRUST 2011-2 3.984% 06/15/16........ccurvrermmurreesmesressmsesesssssssssssssessesssssssssssssssssssssssssssssssssssssssesss. | sesseenes ....06/14/2011 | Bank of America 1,000,000 1,000,000 2FE
42218S AC 2|HEALTH CARE SVCS CORP 1 4.700% 01/15/21 ...06/29/2011 | Kaufman Brothers, 3,102,450 3,000,000 69,717 | 1FE
42805R BJ 7|HERTZ VEHICLE FINANCING 4.960% 03/25/18 06/10/2011 | Bank of America Merrill Lynch 1,499,819 1,500,000 2FE
428236 BM 4 [HEWLETT-PACKARD CO 4.300% 06/01/21 ...06/09/2011 | Barclays Capital Inc 1,014,740 1,000,000 1,672 | 1FE
431116 AB 8 [ HIGHMARK INC 144A 4.750% 05/15/21.......ccvvevierrierierriisssesecsinsssisssssssissssssssssssssssssssssssssssssssssssssnnss | ossessenes ....05/03/2011 | Bank of America 1,991,920 2,000,000 2FE
443510 AF O [HUBBELL INC 3.825% 11/15/22......ccomrreeeeesseereeissessesssesseesessessessesssssssssssssssssessssesssssssssssssssssessssssssssssssnses | cossesssees ...06/09/2011 | Stifel Nicolaus 969,710 1,000,000 2,920 | 1FE
45254T PM 0 |IMPAC SECURED ASSETS CM 5.127% 08/25/34...........ovvvvviereriisseriisssseeissssesssssssessssssssssssssssssnssnses | sessnnenes ....04/14/2011 | Pursuit Partner: 1,477,640 1,503,004 3,902 (1Z*
59560U AA 9 [MID-STATE TRUST 2004-1 6.005% 08/15/37........ceervrermeereeimesseimisessessseessssssessessssessssssesssssssesssssssssssses | oneesseses ...04/19/2011 | Credit Suisse First Boston 1,445,320 1,412,437 5,654 |1FE
62963# AK 7| NRP (OPERATING) LLC SER 5.030% 12/01/26........ccvvvvvverrrresieessssivessesssssssssssssssssssssssssesssssssssssssssssssssssns | sossssssnns ....06/15/2011 | Citigroup. 2,000,000 2,000,000 27
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
65339K AA 8| NEXTERA ENERGY CAPITAL 4.500% 06/01/271........cvvverivieersereisinessesssssssssssesssssssessessssessssssnsssssssssssss. | sessennenes ...06/10/2011 | BNY Mellon 2,004,780 2,000,000 1,250 | 2FE
665501 AJ 1| NORTHERN NATURAL GAS CO 4.250% 0B/01/21.......covuuumrrremmerreesmerreisseessssssesessssssssssssssesssssssssssssnsesses | sevsensenes ...06/27/2011 | BB&T Capital Markets. 3,084,660 3,000,000 24,792 | 1FE
71709* AA 3| PHHOLDING LLC 7.000% 12/31/12....ccourrrverrmereesmsssessssssesssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssss | sesssnnses ...06/30/2011 | Interest Capitalization 1,839 1,839 5
74340X AB 7 |PROLOGIS TRUST 5.500% 03/01/13 ...06/08/2011 | Tax Free Exchange 125,694 125,000 2FE
74340X AL 5|PROLOGIS TRUST FORMERLY 7.625% 07/01/17 06/08/2011 | Tax Free Exchange 1,571,613 1,600,000 2FE
74340X AM 3 |PROLOGIS TRUST 6.625% 05/15/18 ...06/08/2011 | Tax Free Exchange 998,244 1,000,000 2FE
80282P AE 5| SANTANDER DRIVE AUTO RE 3.110% 05/16/16.........cvcouumrrveeenrrrerierreesisnesessssssssssssesssssessssssssssssssssesses | sessenenes ...04/28/2011 | Deutsche Bank Securities 1,499,841 1,500,000 1FE
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 0B/15/26...........coovveeeemuemceriineeiiimsinneeeesssssssssssisssesssssssssssssssssssssss | cossssneees ...06/17/2011 | Wells Fargo Securities 3,000,000 3,000,000 1FE
883556 AX 0| THERMO FISHER SCIENTIFI 4.500% 03/01/21........ovvvverrmmreesmereessseresssnessessssessssssssssssssessssssnsssssssesnsss. | sesssneees ....06/29/2011 | Various 5,700,970 5,500,000 82,438 | 1FE
89690E AC 1| TRIP RAIL MASTER FUNDIN 6.024% O7/15/41........vivviierieeinseriiinsssssisisessesssssssssssesssssssessssssnsssssssssssses | sesseneenes ...06/29/2011 | Credit Suisse First Boston 3,000,000 3,000,000 1FE
94982) AA 1| WELLS FARGO MTG BACKED  5.250% 08/25/35............evrveemuereesemerseismsesssssssessssssnsessssssesessssssessssssssssses | sevsessnnee ...06/09/2011 | Barclays Capital Inc 5,332,256 5,246,992 9,947 |2Z*
895945 B@ 1|TRICAN WELL SERVICE LTD 5.900% 04/28/21 A ...04/28/2011 | HSBC Securities. 2,000,000 2,000,000 27
05530H A@ 9 |BBA AVIATION PLC SERIES 5.810% 05/18/21 |- ....05/18/2011 | HSBC Securitie: 5,000,000 5,000,000 2z
05607M AA 5|BAA FUNDING LTD 144A 4.875% 07/15/21 F......... | ....06/22/2011 | RBS Securities Corp 1,487,850 1,500,000 1FE
12622N AB 8| CNPC HK OVERSEAS CAPITA 4.500% 04/28/21 F 04/21/2011 | Citigroup. 5,870,040 6,000,000 1FE
73931@ AE 9|POWERCOR AUSTRALIALLC 4.470% 06/03/20 F..coee. | ....06/02/2011 | Commonwealth Bank of Australia 3,000,000 3,000,000 1z
80105N AG 0 [SANOFI-AVENTIS 4.000% 03/29/21 |-~ ....06/10/2011 | Bank of America 2,019,940 2,000,000 16,889 [1FE
83368R AA 0 |SOCIETE GENERALE 144A 5.200% 04/15/21 |- ....04/12/2011 | Various 2,999,670 3,000,000 1FE
87969N AC 9|TELSTRA CORP LTD 144A 4.800% 10/12/21 |-~ ....04/08/2011 | Various 2,484,450 2,500,000 200 | 1FE
928670 AB 4|VOLKSWAGEN INTL FINNV 4.000% 08/12/20 |- ....06/30/2011 | Citigroup. 2,979,330 3,000,000 48,000 | 1FE
980888 AF 8| WOOLWORTHS LIMITED 144A 4.550% 04/12/21 |- ....04/06/2011 | Citigroup. 1,999,530 2,000,000 1FE
N8783# AD 9| TRAFIGURA BEHEER BV SER 5.800% 04/07/16. |- ....04/07/2011 | Barclays Capital Inc 4,000,000 4,000,000 2z
N8783# AE 7|TRAFIGURA BEHEER BV SER 6.500% 04/07/18 F......|...04/07/2011 | Barclays Capital Inc. 3,000,000 3,000,000 2z
N9146# AB 3| VAN OORD FINANCE BV SER 5.410% 04/20/21 F 04/20/2011 | Van Oord N.V. 3,000,000 3,000,000 2z
Q1629 AA 5|BRISBANE AIRPORT CORP P 5.240% 07/14/21 F........|....04/20/2011 | Commonwealth Bank of Australia 1,500,000 1,500,000 2z
Q3079% AA 6|DBCT FINANCE PTY LIMITE 5.230% 04/28/20 |- ....04/28/2011 | HSBC Securities. 3,000,000 3,000,000 27
Q9749 AF 2|WES TRAC PTY LTD SERIES 5.190% 06/07/23 |-~ ...06/07/2011 | Bank of America Merrill Lynch 1,000,000 1,000,000 2z
W2469* AC 9 |ELEKTA AB SERIES B 5.110% 05/04/21 | ....05/04/2011 | Bank of America Merrill Lynch 2,000,000 2,000,000 2Z
3899999. Total - Bonds - Industrial & Miscellaneous 138,436,153 e 138,167,730 | i 543,819 |.......... XXX oo
8399997. Total - Bonds - Part 3 152,968,750 v 152,667,730 | v 590,652 |.......... LSS S
8399999. Total - Bonds. 152,968,750 connrrrennneeneeens 152,887,730 | oo 590,652 | .....us YIS —
Common Stocks - Industrial and Miscell
31333F  $0 4| FEDERAL HOME LOAN BANK! | | ...04/14/2011 | Direct 32,080.000 3,208,000 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous. 3,208,000 XXX 0
9799997. Total - Common Stocks - Part 3. 3,208,000 XXX 0
9799999. Total - Common Stock 3,208,000 XXX 0
9899999. Total - Preferred and Common Stocks. 3,208,000 XXX 0
9999999. Total - Bonds, Preferred and Common Stock 156,176,750 XXX 590,652 |......... 30 S—

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 06/01/2011| Paydown.........cccoeeeeernereneenennns | ceees 420 | ... 420 AT | A19 [ e | e 2 2 | e | e 420 | o | e | e (1 IO 14 [11/15/2016/1...........
36235 AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 06/15/2011| Redemption ~ 100.0000............ | voverrreeermrererirerireee | cererirneenns 63,126 | oo 63,126 | .covvvrneen 63,126 | .oovvernvn. 63,126 | ..o | e (VI USRSV 63,126 | ..oevecrierine [ e [ s 0| et 1,264 |06/15/2030| 1Z........
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ..oce 05/10/2011| Redemption  100.0000........ccc. | covernrrrnmenmieneneinne | cornsneneenas 62,700 | .o 62,700 | .coovrnens 62,700 | .oovrnennns (Y (0 S I (] [ [P 62,700 | .oovvieiiennns e [ e 0| e 1,848 | 08/10/2018] 1...........
0599999. Total - BONdS = U.S. GOVEIMMENL. .....viuiiiiiiiiisiiistiseisieess sttt | ennessnninns 126,246 | ........... 126,246 | ..ccovoenne 126,243 | ..ccovovv 126,245 | oo (O 2 0 2 (N I 126,246 | ..coocoonnnnd 0 [ 0 ] v 0] . e 3,126 |..... XXX... . XXX....
Bonds - U.S. States, Territories and P ion
677555 RT 3| STATE OF OHIO SERIES 19 7.540% 06/01/13........ | ..... 06/01/2011| Redemption ~ 100.0000............ | coverrreeermrererirerirene | corerirneenns 65,000 | ..cooverenec 65,000 | ..ovvrrneen 65,000 | ..oocvernvene 65,000 [ ..ooverririerins | s (VI USRIV 65,000 [ ..oovercrierine [ e | e 0 et 2,451 | 06/01/2013| 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20....... |..... 06/01/2011| Redemption  100.0000........c.c. | covernreronminnieneniinne | cornnninnenns 75,000 | oo 75,000 | oo 75,000 | oo 75,000 | oo [ (] IR [P 75,000 | cooovvvniiennns v [ e 0| . e 3,214 |06/01/2020 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions. . . s | s 140,000 | oo 140,000 | ..oovrenene 140,000 | .oovveneee 140,000 | oo [ 0 0 0 (I 140,000 | .o 0 [ e 0 ] i 0] . e 5,665 | ... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special A
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31.. 06/01/2011| Paydown. 254,490 254,490 256,660 254,561 (71) 254,490 02/15/2031| 1..
313390 7A  0|FHLMC 2417 KZ 6.000% 02/15/32... 06/01/2011| PAYAOWN........couevrieriaeiierirenins | eereeeiseniesissenins | cvseriienns 497,533 | oo 497,533 | .coovos 486,900 | ............ 491,847 | oo | e 5,888 [ e | i 5,686 | .cooereeriiein | e 497,533 02/15/2032| 1..
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31......ccvvverererenreres | covee 06/01/2011| PAYAOWN........couvrermrenrrrerierirenens | ovvrreerieriesessenins | creeriiens 401,457 | covverns 401,457 | oo 403,132 | ..o 401,222 | ..o | 235 [ [ e 235 | e | s 401,457 08/15/2031| 1...........
313390M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31......cccoervvnrrvcir | e 06/01/2011] Paydown.........cccvevereernereneesennns | veves 208,734 208,734 | ...ccoveeeee 197,211 204,076 | ..oovvverrerrncns | e B57 | v | v 4,657 208,734 12/15/2031(1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32......cccvvverererneerrins | vever 06/01/2011| Paydown..........cceevereererenerrerins | veves 664,883 664,883 611,149 640,088 | ...ocovvrverinens | 24795 | s | e 24,795 664,883 01/15/2032| 1...........
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32.........cccoevvvvvvennis [ o 06/01/2011| Paydown.........cccvvveeererereienions | veves 554,166 554,166 534,839 544,636 | ...ooovvrverine | w530 | i [ s 9,530 554,166 04/15/2032| 1...........
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.........cccone | ceve. 06/01/2011| PaYAOWN........couvvrrererrrirnerienins | coverseeiserinerienieee | cervenisneenns 92,883 | .o 92,883 | .o 84,044 | .............. 90,431 | oo | w2852 | s [ e 2,452 | oo | e 92,883 11/15/2023(1...........
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29........cccrsvernvrinnens [ o 06/01/2011] Paydown.........cccvevereernereneenennns | venes 297,297 297,297 282,116 292,208 | ..oovvververirnenn | e 5,088 | i [ v 5,088 297,297 01/15/2029| 1...........
31337 HS  5|FHLMC 2125 JZ 6.000% 02/15/29 06/01/2011| Paydown. 292,341 292,341 280,082 287,812 | oo | e 529 | s | e 4,529 292,341 02/15/2029] 1..
313401 YH 8|FHLMC 15 POOL# 360005 9.500% 07/01/17.. .106/01/2011| Paydown. 190 | .. 190 07/01/2017|1..
31359D Y9  8|FNMA REMIC 1993-187 L 6.500% 07/25/23 .106/01/2011| Paydown. .78,564 07/25/2023| 1..
31359F AM 0| FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ... 06/01/2011| Paydown. 73511 | ... ..73,511 . 12,291 . . . 11/25/2023| 1..
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24.............. | ..... 06/01/2011| PAYAOWN........couvrermrrrrnerierirerens | oereserseniesessennns | evserinens 181,098 | .ovvvvnees 181,098 | ..oovvveneee 172,609 | c.oovvvenee 178,018 | covoeeeererins | s 3,080 | .o 02/25/2024|1...........
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25.........ccccomvvmnres | e 06/01/2011| PAYAOWN........oouvrireiiniiieiienins | rereiseieeisenienesns | cevinseessssid 6,149 | oo 6,149 | oo 6,149 | oo 6,149 | oovoeveriirins | e 12/25/2025(1...........
313920 SU  5|FNMA 2001-35 ZG 6.500% 08/25/31........cccovurerererne | o 06/01/2011| PAYAOWN........couvrvrmreaernerierireens | overrerieniseessenins | cveeeiinens 187,778 | v 187,778 | oo 181,570 | wooverenee 184,838 | .o | e 2,940 | oo 08/25/2031| 1...........
31392D  J7  8|FNMA 2002-W5 A11 6.750% 03/25/32........cocovvevrns [ s 06/02/2011| Bank of America...........c.ccoeverers [ oo 28,210,3% | ....... 24,84129% | ... 24,587,212 | ....... 24,582,990 | ..o | e 9,451 | oo | e 9,451 | i [ 24,592,442 03/25/20321...........
31392D  J7  8|FNMA 2002-W5 A11 6.750% 03/25/32........ccoevvvveres | cever 06/01/2011] PaYAOWN........corvvrrererineiersenins | revereeiseisesieninee | oneenes 1,247,666 | ......... 1,247,666 | ......... 1,234,905 | ......... 1,234,693 [ ..o | e 12,973 | oo | e 12,973 | oo | e 1,247,666 03/25/2032| 1...........
31392E  H6  0|FNMA 2002-69 Z 5.500% 10/25/32........cccoevririvrvers | vere 06/01/2011| PaydOWN........coouvvrveririrerriinirens [ corereniersnssserennnes | crvveennens 403,326 | ..ooovnnn 403,326 384,879 395,253 [ .oooeiieeiiis | e 8,073 [ oo | v 8,073 | oo [ e 403,326 10/25/2032|1...........
31392K HM 1| FHLMC 2445 0Z 6.500% 05/15/32.........cccomvvemerneres [ v 06/01/2011| Paydown.........ccoevemeererenerrenins | veves 206,450 206,450 202,527 204,736 206,450 05/15/2032| 1...........
31392M U4 2| FHLMC 2463 Z 6.000% 06/15/32.......cccrvvvrvrvermrrens [ s 06/01/2011| PaydOWN........coovvrvreririrerrniirerens [ overenrsersissserennnes | crvveenennns 128,757 | oo 128,757 | oo 124,215 | e 126,887 | .vvveervcveeee [ e 18T s [ el 18T [ | e 128,757 06/15/2032(1..
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/3 .106/01/2011| Paydown. 301,775 | .. 301,775 299,834 300,537 301,775 06/15/2032| 1..
31392P HP  3|FHLMC 2459 LZ 6.500% 06/15/32... 06/01/2011| PaYAOWN........coovvrieerrriereninerens | orererinnisieniserinnns | eeeveerenenns 68,917 | oo 68,917 | o 66,010 | .cooverenee 67,985 | .o [ o932 | i [ e 932 | [ 68,917 06/15/2032|1..
31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32.......ccosvveevermerereris | v 06/01/2011| Paydown.........ccoevemeererenererins | venes 259,685 259,685 238,705 253,057 259,685 07/15/2032| 1...........
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32.......cccvrmrerernrnns [ vorer 06/01/2011| Paydown.......c.ovvrevrererererinnerirans [ eves 820,613 820,613 | ..covvvnvne 790,720 806,726 820,613 07/15/20321...........
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........cccomvrrrerermeirnns | cerer 06/01/2011| PAYAOWN........courvrrrreneiierireeens | eererserseniesissenins | ceverienens 451,532 | .ooorens 451,532 | .ovvers 407,405 | ............ 432,579 | oo | e 18,953 | .o | e 18,953 | .ovveeeriens | e 451,532 08/15/2032| 1...........
313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32........cccovvvirererminnes | verer 06/01/2011] Paydown.........ccceverreerrenrinerine | veves 252,989 252,989 243,753 249,546 | ....cooovvrvinins | e 3444 | s | s 3,444 252,989 09/15/2032| 1...........
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313920  JL  9|FHLMC 2499 VZ 6.000% 09/15/32........cccovvrerererncs 06/01/2011| Paydown..........cccvvverrvnerierirnens 941,932 925,239 936,497 | ..ovvvervviiins | e 5,435 941,932 [ .vvvverrerrns [ | e 0 . 23,105 | 09/15/2032| 1...........
31392W DL 1|FHLMC 2514 ZA 5.500% 10/15/32.........covvevrrrrrennns 06/02/2011| Wells Fargo SECUrities................ | vovvveerommrvveiiannenes | 200.20,541,548 | ....... 18,827,914 | ....... 17,902,387 | ....... 18,479,072 | oo | v (6,985) [ ..ouverneerrrinens | errerenens(6,985) [ oo 18,472,087 | .o ..2,069,461 | ..... 535,027 [10/15/20321...........
31392W DL 1|FHLMC 2514 ZA 5.500% 10/15/32.........ccccoevvrrrerenns 06/01/2011| PaydOWN.......couvevrvrerenrrirerienens | cevveenerrerirenirneenns | e 1,116,279 | i 1,116,279 | ......... 1,061,406 | ......... 1,005,597 | ..vevvvevrrvens | e0erreni20,682 [ oo | 020,682 [ oo | e 1,116,279 10/15/2032[1...........
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32.......cccverrrenernnes 06/01/2011| PaYdOWN.........ocvvrrererrnrinerrenins | cevernnrisneisennenenne | eveneennen62,217 | s 462,217 | oo 441,454 | e 453,608 | ....oovenceivrns | rrereen8,609 [ | 8,609 [ [ i 462,217 10/15/2032[1...........
31392W Q6  0|FHLMC 2518 PE 5.500% 04/15/31 06/01/2011| Paydown.........cvevveervenrinirirenins | vevernreiennrnenreniiene | eoverenen 178,533 | i, 178,533 | ..........178,143 | ........... 178,150 | oo [ vrreennnn383 s | 383 e | e 178,533 04/15/2031|1...
31393A VK  0|FNMA 2003-30 HY 5.500% 04/25/33 06/01/2011 204,374 200,431 204,374 04/25/2033|1...
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.... 06/01/2011| PAYAOWN........covverrerieericrirerens | cvvrinerierienenneniens | ceveneriennene 3,390 | vovvvvinniinas 3,356 | oo 3,376 | o 3,375 | oo | e (18) [ | e (18) [ [ s 3,356 01/01/2020| 1...
38373M  2F  6|GNMA 2008-80 10 1.199% 04/16/50..........ccrvvernvcn. 06/01/2011] PAYAOWN........couvvrirerineirciieiins | reeernsieerseniesesnes | seeviseisessessinssnnns | ceoseessssssnsssessienes | ovevseeond 400,747 398,761 04/16/2050| 1...........
38373M  3S  7|GNMA 2008-86 |0 0.883% 10/16/48............oecernecn. 06/01/2011] PAYAOWN........oouverierrreririerienins | reverreiserienienennee | seeressssssnesssssnens | cosersneessessssnenes | ovessensenes 5,102 | v 5,068 10/16/2048|1...........
38373M 7D 6| GNMA 2009-37 10 1.998% 05/16/49..........ccccrvrvrernnce 06/01/2011| Paydown..........cccneeerrenrrrerernens T390 | 72,863 05/16/2049| 1...........
38373M  J2  7|GNMA 2007-52 A 4.054% 01/16/48, 06/01/2011| PaydOWN........couverererinrricrienens | coeveenernerirererneenns | vevennn 1,642,331 | i 1,642,331 | ......... 1,675,306 | ......... 1,674,605 1,642,331 01/16/2048 1...
38373M  PK 0 |GNMA 2005-32 B 4.385% 08/16/30. 05/01/2011| PaYdOWN.........ouvvrirereneiierienins | ceerreneienisneniisenens | oeernnn2, 755,638 | e 2,755,638 2,814,195 2,811,458 2,755,638 08/16/2030| 1...
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32........cccovvrererernns 06/01/2011| PaydOWN.......couverrererinrrirerirenens | covrienrrnerirenineenns | voverenn 1,377,460 | e 1,377,460 | ......... 1,346,940 | ......... 1,358,891 [ .o | eeeren 18,569 [ oo [ e 18,569 | s | e 1,377,460 11/20/2032[1...........
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32..........ccccuureueee 06/01/2011| Paydown..........ccccoeueviinrircrirs 353,179 366,754 357,921 353,179 01/20/2031| 1...........
38373Y D5 0|GNMA 2003-4 MD 5.500% 01/20/32.........ccovvvencrennes 06/01/2011| PaYdOWN.......couvvrrerrrerirnerienins | cevernreienernenineninee | evnnenne 131,722 | i, 131,722 | o 131,804 | c.ocovveneee 131,395 | oo [ v 327 | | 327 e | e 131,722 08/20/2012| 1...........
38374B 4L 4| GNMA 2003-77 TH 5.000% 07/16/32........cccvvrrrerecn 06/01/2011] PaYdOWN.........orvvrrirrieniieeiienins | ceverenrisnsissrieniene | coenennenn 166,518 | i, 166,518 | ...ccevonee 164,983 | ...coooouee 166,058 | ..oovvvvvivcrins | errenneeB0 | s | cvnriennrnndB0 | e | i 166,518 07/16/2032| 1...........
38374B  JT 1| GNMA 2003-59 D 3.654% 10/16/27.. 05/01/2011 ..403,579 414173 ..413,739 ...403,579 10/16/2027|1...
38374G  5F 5| GNMA 2004-43 A 2.822% 12/16/19.. 06/01/2011 . . ..119,614 12/16/2019|1...
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.........ccccvvrrrerirns 06/01/2011| PaydOWN........coucverrerrreerrnerienins | cevernreiennrnenirenenne | eovnennen@11,227 | s 411,227 | s A1,741 | e A11,699 | v | el 8T2) [ | e (BT2) s [ v 411,227 03/16/2035| 1...........
911551  AA  7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... 06/01/2011] VAMOUS. ......ocvevrerseiisnisnisiniiienes | nvrrsnnisninsnisneinns | evvnnernenenn2 1,623 | viiianiinnn 21,623 | v 21,623 | v 21,623 | oo [ | | ennnisninnn0 | | . 21,623 05/01/2032|1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSIMENL..............cvivverreiiesissnsessssssessisessessisssssssssssssessssesssnsssssssssessssnsses | o00er.00,974,308 | ... 61,891,574 | ...... 60,873,543 | ....... 61,672,456 61,286,895 | ..o ..5,687,414 | .1,677476 |...... XXX... |.XXX...
Bonds - Industrial and Miscellaneous
000361 A@ 4|AAR CORP SENIOR NOTES 8.390% 05/15/11........ 05/15/2011 5,000,000 5,000,000 05/15/2011
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 06/01/2011| Paydown..........cccvvevrrernrirerirnens 103,601 ....99,202 06/25/2033
000780 LC  8|ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 06/01/2011| PaYdOWN........couvvrrererenirnerienins | cevernreinernenineninne | evnvennens 127,259 | i, 127,259 | oo 128,134 | oo 127,763 | covovvevevnernns | ereeernend(505) e | evvineinend(505) | e | wvreeene 127,259 | s 07/25/2018| 1Z*.......
00212P AV 0|ASG RESECURITIZATION TR 5.598% 02/28/37..... 06/01/2011| Paydown.......cc.cvurevereneerernnieninns [ covererinerinnnerernnes | crveenrnn 402,890 | oo 402,890 394,832 398,812 [ .ovvieeiiee | oo 078 | i | eeieeennd,078 | i | 402,890 [ e 02/28/2037(1Z*.......
004375 AN 1| ACCREDITED MORT LOAN TR 4.980% 10/25/33... 06/01/2011| Paydown..........ccoueevmrrerneererireens 10/25/2033[ 1Z*.......
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30. 06/01/2011| Paydown.......c..ccoeernrerernnrerninnns 11/15/2017| 3FE......
00922K AB  6|AIR 2 US 144A SERIES B 8.627% 10/01/20. 04/01/2011 10/01/2020| 5FE......
009344  A* 3| AIRTRUST 1998 1 A-3 8.320% 02/11/13 05/11/2011 100.0000. 02/11/2013| 4FE......
009344 B@ O|AIR TRUST 1998 2 A-3 8.450% 03/02/13..........co00.u. 06/02/2011 100.0000.......coo [ eorrerrrrrnnrrerireres [ v 2,185 | 2,185 | 2,185 | 2,185 [ [ s 03/02/2013| 4FE......
013817 AH 4| ALCOAINC 5.375% 01/15/13.....covrrivrerirernrienrnns 06/28/2011 107.4910.cccvvivivirens v | 102116 095,000 | 98,437 | 095,993 | e | (231) [ oveerrerverenee [ e 31) | v | 095,762 | i 01/15/2013| 2FE......
01877K AA 1| ALLIANCE PIPELINE LP 14 7.770% 06/30/15.......... 06/30/2011 100.0000.......ccoer [ worerernerrnrrirnernerns | ererrernend20,000 | oo 420,000 | ..oovernees 420,000 | .....coo.e. 420,000 | ..voorercerinis | e e | 0 [ [ 420,000 | .coovcrrerirns 06/30/2015| 1FE......
02146P AA 3| COUNTRYWIDE ALTER LOAN 5.721% 08/25/36.... 06/01/2011 325,033 324,526 324,280 325,033 08/25/2036| 1Z*.......
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. 06/01/2011 234,343 234,287 234,160 234,343 03/25/2058| 1Z*.......
030616 AF 3| AMERICREDIT PRIME AUTO 5.350% 03/08/16..... 06/08/2011 300,051 309,686 306,682 300,051 12/08/2013| 3FE......
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03061L AB 9| AMERICREDIT AUTOMOBILE 1.460% 11/06/13.... |..... 06/06/2011| Paydown. 1,039,493 | ......... 1,039,493 | ......... 1,039,477 | ......... 1,039,484 8 | o | v 1,039,493 11/06/2013| 1FE......
03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.... | ..... 06/01/2011| Paydown. ...108,903 108,903 ...100,872 103,574 | oo | 08,329 | i | s 5,329 | .o ...108,903 02/25/2028| 1Z*.......
03235M AA  0|AMTRAK/PENN STATION 1 9.500% 06/15/17....... | ..... 06/15/2011| Redemption ~ 100.0000............ | covveeerererererernenins | crverireens 199,621 | ovvvvree 199,621 | covovvveeeee 199,621 | coovvveneee 199,918 (L] [T 199,906 06/15/2017| 1...........
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 06/01/2011] PAYAOWN.......oouvvrrereirerirnnrrenins | ceeerseeiseinensenieee | cerenineenns 15,184 | oo 15,184 | oo 14,985 | oo | eeerneensninnenens [ verennen 199 | | e 199 | oo | e 15,184 06/25/2035| 1Z*.......
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 06/01/2011| Redemption ~ 100.0000............ | vovevrreeerrrererirerirene | cererirnnenne 99,941 | oo 99,941 | oo 99,941 | .o, 99,941 [ oo | e (VI POOROORTORSPOR ISV 99,941 05/01/2016| 2FE......
049164 AU  O0|ATLAS AIRINC 1999 1A-1 7.200% 01/02/19......c.ee | venee 06/07/2011| Redemption ~ 100.0000............ | coverervrrernerienirnne | cerrerirneenns 30,486 | ..coovevene 30,486 | ..ooverneen 28,469 | ..cocvonnen. 28,921 . 55 | o | s 55 | o | e 28,976 01/02/2019) 2...........
05529H AB 9 |BCAP LLC TRUST 2006-RR1 5.000% 11/25/36....... | ..... 06/01/2011| Paydown.........cceeverrererenernerins | veves 861,964 861,964 849,034 854,531 | oo | e TA33 | s | v 7,433 861,964 11/25/2036( 1Z*.......
05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... | ..... 06/01/2011| PAYAOWN........oouvriereaeiierirenens | eereeerseniesessenins | ceserinnes 116,053 | covvvvnees 116,053 | ..oovveneee 116,851 | coovvvenee 116,193 | oo [ v (R10) ) T IS (R10) ) IO IS 116,053 05/26/2012| 1Z*.......
055392 AB  0|BFL FUNDING | 144A TRU 7.105% 05/01/26. 05/01/2011| Redemption  100.0000... 421,896 422,001 05/01/2026
055393 AB  8|BFL FUNDING Il 144A 7.890% 08/15/21..... .| 04/01/2011| Redemption ~ 100.000 112,755 112,755 .| 08/15/2021
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... |..... | 06/02/2011| Paydown. 122,759 122,662 03/02/2026
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. | ..... 06/01/2011| Paydown. 171,128 169,418 05/25/2019
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... | ..... 06/01/2011| Paydown..........cceeveeervenerierircens 330,488 324,911 325,518 10/25/2020( 1Z~.......
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 06/01/2011| PaYdOWN.........ovvvrrerrirerinciinenins | ceverserisneisenineniene | eenennen 56,097 | s 456,097 | ..oovvvnees 452,107 | oo 06/26/2021| 1Z*.......
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 06/01/2011| PaYAOWN........covvrerrrcrrerierienens | ceverserinenienenennnne | cevvnereeenen: D827 | i 58,277 | i 55,553 | cvererennns 07/26/2017| 1Z*.......
05955R  AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 06/01/2011| Paydown.........ccvvrverneeerniineerens [ orererveresnnnireninnns | vevveernnneen 12,981 | 12,981 | e 13,703 | oo 01/25/2042(1Z*.......
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 06/01/2011| Paydown..........ccoeeveervrerierircens 374,012 | e, 05/26/2036
07383G AT  3|BEAR STERNS ASSET BACKE 8.720% 10/25/29... |..... 06/01/2011| PaYdOWN.........ocvvmrirrirnrineiieeins | cevenrrisneisenieninne | eeeneennennn 8,804 | i 8,404 | i 3,764 10/25/2029
101137 AG  2|BOSTON SCIENTIFIC 6.400% 06/15/16. 06/03/2011| Bank of America 4,095,840 06/15/2016
116663 AC  9|BRUCE MANSFIELD 6.850% 06/01/34... .106/01/2011| Redemption ~ 100.000 11,407 0 11,407 06/01/2034
123168 AA 4 |BUSH TRUCK LEASING LLC 5.000% 09/25/18.. .106/01/2011| Paydown. .163,954 163,567 09/25/2018
124860 CB  1|C-BASSLLC 1999-3 A 6.629% 01/01/29. 06/01/2011| Paydown. .. A7,145 01/01/2029
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33.........cocovn. | covee 06/01/2011| PaYAOWN........couvvrerererrrienienins | cveevnernensenineenes | evveneennennd 1,785 | i 41,785 | oo 40,145 | .o 40,145 | ..o | e 1,641 | e | e 1,641 | s | v 41,785 01/25/2033| 4Z*.......
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........cooc0. | cove. 06/01/2011] PaYAOWN........couvvrrirrrinrireerieeins | ceerineienrnenscenns | evvneinenenc82,617 | i 42,617 | oo 42,511 | oo 42,499 | .oooiieieincn | s LR RN ISV LR SRS IS 42,617 08/25/2035| 1Z*.......
125152 AC  2|CE GENERATION LLC SENIO 7.416% 12/15/18..... | ..... 06/15/2011| Redemption ~ 100.0000............ | coverurreererererirenernee | cerererneenns 80,750 | ..ooverenee 80,750 | covvrrrnens 81,202 | oo 81,001 (20) (P20) ) U 80,982 12/15/2018| 3FE......
12556N AC 6| CIT EQUIPMENT COLLATERA 6.590% 12/22/14.... | ..... 06/20/2011| PaydOWN........coovvrivereiererinirriens [ overenierssiseirennnes | crvveinennns 146,780 | ............ 146,780 | ..covnve 151,825 | oo 148,163 | .o [ v (1,384) [ oo | e (1,384) [ oo 09/20/2011| 1FE......
12557T AC  2|CIT EQUIPMENT COLLATERA 3.070% 08/15/16.... | ... 06/15/2011] PaYAOWN........ouvvrrererinrinerienins | ceeereeinessesieninee | oneines 1,175,480 | ......... 1,175,480 | ......... 1,192,423 | ......... 1,182,475 [ .o | e [(GSES1<) ) U I (6,995) [ ..ooverrrreinne 12/15/2011] 1FE......
125634 AA 3| CLI FUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 06/18/2011| PaydOWN........ccvvvvverrrirernninnerens [ orerernsinninniieninnns | venrernneeen 31,683 | o 31,683 | .o 31,683 | oo [ [ 0 03/18/2026| 1FE......
126186 AA  3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 06/16/2011| PaydOWN........ccvvrrererrnernerienins | cevernerieseinenineninee | evvneennernn 193,326 | i, 193,326 | ..oovvveneee 193,299 |... . 27 | e | e, 27 | 04/16/2018| 1FE......
126193 AB  7|CPS AUTO TRUST 2010-A A 2.890% 03/15/16....... | ..... 06/15/2011| Paydown. 484798 | ... 484,768 | ............ 484,770 03/15/2016|
12620T AD  3|CNHEQUIPMENT TRUST 200 5.170% 10/15/14.... |..... | 06/15/2011| Paydown. 493,394 517,524 506,956 10/15/2013
12626P AG  8|CRH AMERICA INC 6.000% 09/30/16..........covvvrvens [ voer 06/03/2011| Morgan Stanley & Co........ccocvve [ orrrvverernrinrirnnnens | v 3,337,110 ..3,000,000 | ......... 2,888,310 | ......... 2,919,158 | ..o 2,924,262 09/30/2016|
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 06/01/2011| PAYAOWN........courermrvreierierireens | oerererseniesessenins | evveriinees 340,491 | ............ 340,491 344,322 342,734 340,491 10/127/2015(1Z*.......
12642M EJ 5| CREDIT SUISSE MORT CAPI 4.300% 05/27/36...... | ..... 04/01/2011| PaydOWN........cvouvvvireririrerinsinirens [ orereninersnnssiennnes | covveenenens 139,400 | .coocvucenee 139,400 | .covvenne 139,575 | oo 139,400 | oo v 0 | oo [ v 139,400 12/27/2010{ 1Z*.......
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 06/01/2011| PAYAOWN........couevrrrrineeierireeens | oeresserseniesissenins | evverinees 133,436 | .ovvvennes 133,436 | .oovvvennee 125,262 | c.ovvvenee 125,282 | oo | s 8,154 | oo | e 8,154 | oo | s 133,436 10/25/2035( 1Z*.......
12669D 2L 1| COUNTRYWIDE HOME LOANS 5.750% 05/25/33... | ..... 06/01/2011] PaYAOWN........courvrmviiveerierirerins | evrveeerienienesneiins | cveeriiens 412,838 | ...ccooon 412,838 | ..o 414,386 | ............ A11731 | | v 1,107 | i | e 1,107 | | v 412,838 02/25/2013| 1Z*.......
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126690 CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32... 06/01/2011| Paydown. ...753,437 753,985 | ..oovvoevevceiins [ ..(548) .. 1Z.......
12669E 4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. 06/01/2011| Paydown. ...88,622 1Z.......
12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. 06/01/2011| PaYAOWN........covvvermremrrmerierirenens | ovvrreerieniesesnenins | cveersinens 191,769 | ..o, 191,769 | oo 191,175 | e 191,206 563 1Z.......
12669E S6 4 |COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. 06/01/2011| Paydown..........ccoeevervneercrirnens 295915 295915 287,593 292,955 | ..oiveeriniiinns | e 2,961 1Z5.......
12669E  ZG 4| COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. 06/01/2011| PaYAOWN........courirmviiveerierirenins | ovvveeerienienisneeins | cveeriiens 425,648 | ............ 425,648 | ............ 424717 | oo 424,409 | ..oovvvrnei | i 1,239 [ v | e 1,239 [ 1Z.......
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34... 06/01/2011| PAYAOWN........coueirmrvrenerierirenens | eeressersenisesisnenins | cvserienens 414299 | ............ 414,299 | ..o 401,870 | ..o 409,609 | ..o | e 4,690 | .o [ o890 | i 1Z%.......
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34... 06/01/2011| Paydown..........ccoveeeervenerierireens 586,454 586,454 575,458 579,799 | .vvvverrvinins | v 6,654 1Z5.......
12669G  4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... 06/01/2011| Paydown..........cccrvvvrrenrirerirnens 324,004 324,004 321,371 321,862 | ..ocverieciinns | e 2,142
12669G C8 2 |COUNTRYWIDE HOME LOANS 5.500% 06/25/35... 06/01/2011| Paydown. ...68,625 ...68,582 A2 [ e | B2 [
140725 AE  2|CAPTEC GRANTOR TRUST 20 8.155% 06/25/14... | .....| 05/01/2011| Paydown. .(10,122) ] ... .(10,122) .(10,122)] ... .(10,122)] ..
141781 G# 5|CARGILL INC SR NOTE 7.280% 06/30/23.. .| 06/30/2011| Redemption 200,000 200,000 200,000 200,000
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... 06/25/2011| PaYAOWN.........ouevmmiriereiierirenins | erreeersesiesessenins | ceverienes 146,429 | ..ccooonee 146,429 | ...cccoouee. 146,429 | ...ccoooece. 146,429
16162T 2U 9| CHASE MORTGAGE FINANCE 5.000% 03/25/18... 04/01/2011| Paydown..........ccoeeeervnerierircens 3,144,592 | ......... 3,144,592 | ......... 3,146,557 | ......... 3,142,326 | .o | 2,266 [ e | 2,268 | i
170356 AA  7|CHOCTAW GENERATION SERI 8.368% 06/15/23.. 06/15/2011| Redemption ~ 100.0000............ | covverrrrererererneeinns | ceverienns 134211 | o 134,211 | v 134,211 | v 134,211 | o [
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16........coovvernce 05/05/2011| PaYAOWN........couvererrrinerrerienins | cvevinernenienineenee | evvvnernennee 10,821 | e 70,821 | v 70,821 | v (V<72 R S DR 2
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... 06/01/2011| PaYdOWN.........oovvrrieriinniierienins | cevrinnrenninsniennnns | cevrneriennene 1,101 | i 1,101 | s 1,051 | ... 1,051 50 | oo [ e 50 |, 1Z%.......
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... 06/01/2011| PaYdOWN.......couvvrrerereeirnerienins | cevernreinnernenineninne | enneennnnns 107,460 | i, 107,460 | ...oocvoveee 105,378 | cooovvrenee LUESX KT TN 1,848 | oo | v 1,848 [ 1Z%.......
172973 C7 2| CITICORP MORTGAGE 5.500% 09/25/34............... 06/01/2011| PaYdOWN.........ouvvrirereneircrienins | ceevreneieeisnenisneeens | e 1,407,804 | e 1,407,804 | ......... 1,391,306 | ......... 1,401,824 | ..o | e 5,979 | oo | oo 5,979 |
17310A AG  1|CITICORP MTGE SECURITIE 5.750% 04/25/36 06/01/2011| Paydown. .138,086 ...139,036
17311A  AD  7|CITICORP MORTGAGE 5.500% 12/25/21.. .| 06/01/2011| Paydown. .106,336 .94,639
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.. .106/01/2011| Paydown. .109,884 109,335
196816 AB 8| COLOWYO COAL FUNDING CO 9.560% 11/15/11. 05/15/2011| Various, 336,599 336,599
20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33.......... 06/01/2011| PaYAOWN........couvvrererirerienienins | cveernernersenineenes | eeveneennenn23,194 | i 23,194 | v 23,194 (I
21075W BA 2| CONTI MTGE HOME EQUITY 8.700% 06/15/25...... 06/01/2011| PaYAOWN.........ouvirieiinniierinnins | cevrinerinnnieeieninns | cevrnerinnnenn 1,268 | i 1,268 | coovvverriinnes 1,007 1Z%.......
21075W BX 2| CONTI MTGE HOME EQUITY 7.330% 03/15/27...... 06/01/2011| PaYdOWN........couvereererinrrierienins | cverinersenienineenes | eevenerinenn31,052 | oo 31,052 | v 28,593 3Z*......
21075W CJ 2| CONTI MTGE HOME EQUITY 7.000% 03/15/27...... 06/01/2011| Paydown.......ccvvvrevvernrirernrinnerens [ orrerinniesennireninnns | vevrereneen 16,118 | i 16,118 | oo 15,643 1Z%......
21075W ER 2| CONTI MTGE HOME EQUITY 7.620% 04/15/28. 06/01/2011] PAYAOWN........couvvrererinerrerienins | cvevrnrrnensenineenes | eevenerneeenn28,621 | o 25,621 | oo 25,617 1Z5.......
210805 AN 7| CONTINENTAL AIRLINES SE 7.820% 04/15/15...... 04/15/2011| Redemption ~ 100.0000............ [ oorvrvererrverrrernnirens | ovrveireninns 1,400 | oo 1,400 | .o 1,400 4FE......
22540V MK 5| CSFB TRUST 2001-HE30 M- 7.650% 07/25/32........ 06/01/2011| PaYAOWN........couvvrrereerrirnenrenins | covereeisernerieninee | cerneninneenns 78,031 | oo 78,031 | v, 78,000
22540V ZZ 8| CSFB TRUST 2002-5 4B1 7.500% 02/25/32........... 06/01/2011| Paydown. 228,314 228,314 232,274 230,173
2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19... .106/01/2011| Paydown. 258,034 258,034 263,839 263,658
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. 06/30/2011| Redemption ~ 100.0000............ [ overerrrrermemmirerinnns | veverrerines 40,000 | .oooverienenn 40,000 | .coorrenne 40,000 | ..oooerenne 40,000 | .oieriiriiirenne w0 [ [ 40,000 | [ [0 1,174
24648* AA 6| DELAWARE TR CAP MGMT (G 8.490% 05/01/13... 05/01/2011| Redemption ~ 100.0000............ | ovrererrererneernennns | crvrerinens 489,108 | ............ 489,108 | ........c. 489,108 | ............ 489,054 B3 | oo | B3 | | e 89T | i | () | () | e 18,414 T
25087 AA  1|DETROIT INTL BRIDGE COM 4.780% 09/02/14 06/02/2011| Redemption ~ 100.0000............ [ overerrrreerermmirerinnns | cerrerreninns 88,571 | oo 88,571 | .o 88,571 | oo 88,571 | oveeeiceeeins [ eveeeriieiens [ [0 [ | 88,571 | e [ e | el 0 | 1,765 1Z........
25468P BW 5| WALT DISNEY COMPANY SEN 7.000% 03/01/32... 06/02/2011| Barclays Capital Inc 18,877,200 | ....... 15,000,000 | ....... 14,632,000 | ....... 14,676,139 | ..oovvvrvvrcr | v 2,880 | oo [ 2,880 | e | 000 14,679,018 | i .4,198,182 |..4,198,182 | ..... 805,000 1FE......
257867 AR  2|RR DONNELLEY & SONS 5.500% 05/15/15............ 06/15/2011| Redemption 8,463,195 | ......... 8,177,000 | ......... 8,300,128 | ......... 8,241,839 | ..oovvvververns | e (8,071) | coovevvvrcvens | cverrenena(8,071) [ | 0000008,235,769 | s | e 227,426 |....227,426 |..... 262,345 3FE......
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26439R AH 9 |SPECTRA ENERGY CAPITAL 8.000% 10/01/19.... 06/01/2011| Morgan Stanley & CO.........coc.oees | covrverevrereriieseriinns | 211,240,280 | .........9,000,000 | .........9,706,318 | .........9,461,665 | ..ccoooorrrrrrrrrrs | cerees(16,587) | oo | v (16,587) | .... ..1,795,202 |..1,795,202 | ..... 490,000 |10/01/2019| 2FE......
26924X AC  9|E-TRADE RV AND MARINE T 3.620% 10/08/18 04/07/2011| Paydown.........ccoeveerernrercrireens 0 oo | 3,810 | o [ e [ e 0| e 1,130 |08/07/2010| 2FE......
293561 E* 3| ENRON GAS PROCESSING CO 10.030% 05/25/11. | ..... 05/25/2011| Redemption ~ 100.0000............ | covveerrreereererneenes | vervrvrerneninns 9,201 | oo 9,201 | covvcrirene 9,201 | covovrrerinn 9,201 | vvererercerieis | e 0 oo | e ,201 | s [ [ v [V I 461 |05/25/2011|2...........
293561 F* 2|ENRON GAS PROCESSING CO 10.030% 05/25/11. | ..... 05/25/2011| Redemption ~ 100.0000............ | coeveureermerrererneernes | vevrreernerenn 8,721 | v 8,721 | o 8,721 | oo 8,721 | oo | e 0 oo | o721 | s [ [ i 0 | e 437 |05/25/20112...........
293561 G* 1|ENRON GAS PROCESSING CO 10.030% 05/25/11. | ..... 05/25/2011| Redemption ~ 100.0000............ | covevrreeenrrenerirerirene | cererirneenne 11,353 | oo 11,353 | oo 11,353 | covvers 11,353 [ e | e 0 e | e 11,353 | s [ [ v [V I 569 |05/25/2011|2...........
293561 H* 0|ENRON GAS PROCESSING CO 10.030% 05/25/11. | ..... 05/25/2011| Redemption ~ 100.0000............ | coverererrernerrrenireee | cereeirneenns 11,376 | oo 11,376 | oo 11,376 | oo 11,376 [ v | e 0 oo | e 11376 | s [ e [ v (U I 571 |05/25/2011|2...........
293561 H@ 8|ENRON GAS PROCESSING CO 10.030% 05/25/11. | ..... 05/25/2011| Redemption ~ 100.0000............ | coverrreeerrrererirerirnne | corerirneenns 28,903 | .coooverineee 28,903 | oo 28,903 | oo 28,903 [ oo | s 0 oo | errerereenn28,903 | o [ e [ v 0 et 1,449 |05/25/2011| 2...........
29476Y AN  9|EQUIVANTAGE HOME EQ 199 7.700% 09/25/27.... | ..... 06/01/2011| Paydown..........cccrvvvrrenrirerirnens v B9 | e [ B9 | oo | e 14,248 | s [ [ e (U I 446 |07/01/2011[1Z".......
30273@ AA  3|FPL ENERGY ROCKAWAY PEA 7.110% 06/28/20.. |..... 06/30/2011| Redemption 0 | eevveereeeenns | eieereenn 132,030 | oo [ [0 [ s 4,694 |06/28/2020
31953* AL  6|BNSF RAILWAY COMPANY SE 5.960% 10/15/27.. .1 05/15/2011| Redemption 0 10/15/2027
31953* AM  4|BNSF RAILWAY COMPANY SE 5.960% 10/15/27.. .105/15/2011| Redemption 0 10/15/2027
31953* AN 2| BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2011| Redemption ~ 100.0000... 0 10/15/2027
31953* AP 7|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2011| Redemption ~ 100.0000............ | covveerrrrrerirerermeenne | verevverineenn3812 | i 3,612 | 3,612 [ 3,612 | s | e 0 e | eerrernneeen3812 | s [ [ v 0 10/15/2027(1...........
31953* AQ 5|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2011| Redemption ~ 100.0000............ | covrereereerrrerernennns | vevvneireeneedh 792 | i 792 | 792 [ 792 | s | e 0 oo | oo 792 | s [ e [ i (U I 143 | 10/15/2027(1...........
31953* AR  3|BNSF RAILWAY COMPANY SE 5.960% 12/13/27... | ..... 05/15/2011| Redemption ~ 100.0000............ | coveeererrverermrerneenne | verrverinnnns 17,103 | i 17,903 | 17,03 [ 17,103 | | e 0 oo | e 17,103 | s [ e [ v [V I 510 [12/13/20271...........
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 06/01/2011| Paydown.........cccvvveeererereienions | veves 238,444 238,444 235,761 236,765 | ..ocvereriinns | e YA [T RN 1,679 238444 | oo [ | e (U I 6,557 |01/25/2035(1Z*.......
32051G KU  8|FIRST HORIZON MTG PASS- 5.500% 05/25/35...... | ..... 06/01/2011| Paydown.........ccoevemeercrenernerins | veves 348,671 348,671 345,620 346,617 | oo | e 2,054 | oo | e 2,054 348,671 | ..vvvvcrrcrres [ v | e 0| e 7,985 |05/25/2035( 1Z*.......
324477 D@ 4 |FIRST NATL BK CHICAGO S 10.030% 05/25/11...... | ..... 05/25/2011| Redemption ~ 100.0000............ | ..... 232,743 232,743 232,743 232,743 | oo | e 0 232,743 | oo [ | e, 0. 11,672 |05/25/20112...........
324477 E@ 3|FIRST NATL BK CHICAGO S 10.030% 05/25/11 05/25/2011| Redemption 162,618 162,618 0 05/25/2011
324477 F@  2|FIRST NATL BK CHICAGO S 10.030% 05/25/11. .1 05/25/2011| Redemption .149,150 .149,150 0 05/25/2011
324477 G@ 1|FIRST NATL BK CHICAGO S 10.030% 05/25/11. .1 05/25/2011| Redemption .191,020 .191,020 0 05/25/2011
324477 H@ O|FIRST NATL BK CHICAGO S 10.030% 05/25/11 05/25/2011| Redemption  100.0000... 197,927 197,927 0 05/25/2011
33761IN  A* 0 |FIRST SERVICE CORPORATI 5.440% 04/01/15..... | ..... 04/01/2011| Redemption ~ 100.0000............ | ... 800,000 | .. 800,000 800,000 800,000 | ..oovvvererrerens | e 0 800,000 | ..oovvvmrreriee [ errerrerineiiee | e 0| .. 21,760 | 04/01/2015| 2...........
34528Q AC  8|FORD CREDIT FLOORPLAN M 0.437% 06/15/13... | ..... 06/14/2011] PaYAOWN.........orvvrrireriniieeiierins | ceeereneinniseesiesiens | oneinn 2,500,000 | ........ 2,500,000 | ......... 2,465,625 | ... 2,483,431 | oo | e 16,569 | .o | o 16,569 | .o | e 2,500,000 | .ooovirerinnen | e | e 0 e 6,231 | 06/15/2013| 1FE......
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 06/30/2011| Redemption ~ 100.0000............ | covermreverereereerernne | corerirneenns 56,008 | ...oocvvreees 56,008 | ..ooovvnnen 56,008 | ..cocvornvene 56,008 [ ..ooverrerierins | eerierieeiieens (VI ORI ISP 56,008 [ ..ooverererererne [ e | s 0| e 1,820 |12/19/2025| 2FE......
35729P AM 2| FREMONT HOME LOAN TRUST 5.000% 10/25/33. | ..... 06/01/2011| Paydown.........ovviverrneerernnineerens [ vrererverennnnireninnns | vevvenrnneen36,720 | ciiirennn 36,720 | oo 33,516 | oo 1,997 | ... 31,519 | e 3,204 [ | v 34,723 10/25/2033| 5Z*.......
36157R D7 7 |GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... | ..... 06/01/2011| PAYAOWN........covvvrerreerierirenins | cevresernnenienenensens | cvevnerennne 18,718 | i 78,718 | 79,308 | .ovvrernens 79,275 | cooeveveeierinnes | e (157 [T IS (557) 02/25/2029| 1Z*.......
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ |..... 06/01/2011| PaydOWN........coovvvrrvnrrnriersiineiens [ coverennerssinninennnes | vvvvernneen 32,004 | v 32,004 | oo, 31,623 | oo 31,735 328 | | e 328 04/25/2029| 1Z*.......
36159L AR 7| GE DEALER FLOORPLAN MST 0.283% 04/20/13... | ..... 04/20/2011| PaYdOWN.........ovvvrrereererisnrienins | veverseesessissrnennne | 005,000,000 | ........5,000,000 | ......... 4,951,563 | ......... 4,985,271 | coovvverevincenene | e TAT29 | s [ s 14,729 04/20/2013
36159L AS 5| GE DEALER FLOORPLAN MST 0.453% 04/20/13... | ..... 04/20/2011| Paydown. 3,041,639 ..3,128,889 25,111 04/20/2013]
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. |..... | 06/01/2011| Paydown. 120,997 .(901) . . 05/01/2019
36829K AC 2| GE EQUIPMENT SMALL TICK 1.920% 07/15/16..... | ..... 06/15/2011| Paydown. 1,657,257 1,564,557 ..1,560,745 1,557,257 | oo | e | 0 | 12,336 |04/15/2012
372109 AA  6|GENEVAILL PRD FAC LICE 5.400% 10/01/13........ | ..... 06/01/2011| Redemption ~ 100.0000............ | ... 237,604 237,604 237,604 237,604 | ..ooovereriiens | s 0 237,604 | ..oveerernns [ | s (U I 5,349 |10/01/2013| 2...........
39153V AQ 7| GREAT AMERICA LEASING R 2.540% 03/15/13..... ] ..... 06/15/2011| Paydown.......c.ovvrevrererererinniinirans [ eves 532,599 532,599 539,257 536,013 [.oovvciiiieis [ v (3,414) [ oo | e (3,414) 532,599 [ oo | e | e (V1 I 5,632 |07/15/2012| 1FE......
393505 CV 2| GREEN TREE FINANCIAL CO 8.300% 07/15/19..... | ..... 06/15/2011| PAYAOWN........couevrrrreeirerireens | eeressersenieeissenins | ceverinens 156,897 | .ovvvenees 156,897 | cooovvvenee 165,377 | weovvrrne 156,754 | oo [ v 143 | s | e 143 | e | s 156,897 | ooovervrirvens [ e [ i (U I 5,343 | 07/15/2019 1FE......
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19..... | ... 06/15/2011] PaYAOWN........oouvvrrerriierinnrienins | voverreinnienenieniene | cereninnneens 59,503 | ..covvirecs 59,503 | oo 59,150 | .ovevvreeene 59,468 . 35 | s | s 35 | | e 59,503 | oo | e | e 0 et 2,088 | 11/15/2019| 1FE......
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40052M AD  6|GS AUTO LOAN TRUST 2007 5.480% 12/15/14...... | ..... 06/15/2011| Paydown.........ccceverrevrvenrinenins | veves 557,505 557,505 579,457 569,508 | ...ovverirerirnins | crrene (12,003) [ oo | v (12,003) 557,505 | ..ecvverrireriree [ v | e 0 . 12,556 | 10/15/2012| 1FE......
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 06/01/2011| PaYAOWN........oourvvrrereirerinniienins | ceeerneeiseiseiienieee | cernenineenns 94,239 | oo 94,239 | ..coovvrns 85,758 | .ovcvvrnens 86,860 | ...ovvrrerceiins | e ARY (TN IR AT T IR IS 94,239 | .ovviverernne [ e [ s 0| e 1,844 |09/25/2037| 1Z*.......
431282 AF  9|HIGHWOODS REALTY LP 7.500% 04/15/18........... | ... 06/01/2011| RBS Securities COrp...........cocvees | vever 8,220,520 | ........ 7,000,000 | ......... 6,414,484 | ......... 6,647,596 | ....coovvvrrerrns | e 15,342 | oo | e 15,342 | oo | e 6,662,938 | ....cocorverirns ..1,657,582 |..1,557,582 |..... 336,875 |04/15/2018| 2FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | .... 06/01/2011| PAYAOWN........couremmrrrineirerireeens | eererserseniesissenins | ceverinens 148,309 | .oovvenee 148,309 | ..oocvvneee 135,703 | coovvvrnee 139,019 | oo | e 9,290 | coveereneerieninns | e 9,290 | oo | s 148,309 | .ooovvervrrnens [ e [ v 0| oo 3,567 |02/25/2036( 1Z*.......
444859 AU 6 |HUMANA INC SENIOR NOTES 6.300% 08/01/18.... | ..... 05/31/2011| Morgan Stanley & CO.........cevvers | corvvrerrrereereeniins | oveens 12,534,886 | ....... 11,175,000 | ....... 11,617,193 .|.1,157,378 |..1,157,378 |..... 590,599 |08/01/2018| 2FE......
446148 AC 2 |HUNTINGTON AUTO TRUST 3.940% 06/17/13...... | ..... 06/15/2011| Paydown.... .1,195,734 ,195,734 1,231,840 01/15/2012| 1FE......
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 06/01/2011| Paydown.... ...47,985 08/20/2028| 1Z*.......
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.186% 07/25/33....... | ..... 06/25/2011| PaYAOWN.........ouvrirrrenriierierins | eveeneisennseninennns | ceevnerensnn32,383 | 32,383 | o 27,849 | .cccoeeie28,516 | o 07/25/2033| 1Z*.......
45254T PM  0|IMPAC SECURED ASSETS CM 5.127% 08/25/34... | ..... 06/01/2011| Paydown..........ccoeeeervenerererercens \ ,065 | .o 34,474 08/25/2034| 1Z*.......
462613 AD  2|IPALCO ENTERPRISES INC 8.625% 11/14/11........ | ..... 06/17/2011| Call  103.2730.....cccvrrrerereins | ceverrerrserreeriesiees | v 4,130,920 | ......... 4,000,000 | ......... 4,000,000 | .........4,000,000 | ....ccocrrirrrnr 11/14/2011| 3FE......
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 06/15/2011| Paydown 12/15/2048| 1FE......
46626A AA 2| JP MORGAN H&Q BUILDING 7.100% 09/15/17..... |..... 06/15/2011| Redemption ~ 100.0000... . . . 09/15/2017| 1...........
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 06/01/2011| Paydown.........ccevereererenernerins | veves 510,181 510,181 501,253 504,248 LCK X I ISR 5,933 510,181 [ oovveeerrerree [ v | v 0 . 11,677 |05/25/2036| 1Z*.......
46629E  AA  1|JP MORGAN ALTERNATIVE L 5.950% 09/25/36..... | ..... 06/01/2011] Paydown.........cccvevereernereneesennns | veves 233,333 233,333 234,283 234,066 | ..o | e (L)) [ I (733) 233,333 | v [ | e 0 e 5,785 | 06/01/2013[ 1Z*.......
47580 BD 0 |JELD-WEN INC SR NT SER 11.160% 09/30/12....... | ..... 05/25/2011| Redemption ~ 100.0000............ | covveerermereererneernes | vevrirernenenns 9,101 | v 9,101 | o 9,101 | covvrrer 9,101 | v | e (V1 U ISP 9,101 | oo | e | e 0| e 1,484 |09/30/20125...........
477454 AD  9|J.F. SHEA CO. SERIES A 7.500% 09/30/15............. | ... 05/10/2011| Redemption ~ 100.0000............ | ceverveennrrenrirmrirens | woveienns 3,764,439 | ......... 3,764,439 | ......... 3,764,439 | ........ 3,764,439 | oo [ (VI ORI ISR 3,764,439 | oo | e | e 0 .. 125,180 |09/30/2015| 2Z........
47745%# AH  0|J.F. SHEA CO. SERIES A- 7.500% 09/30/15........... |..... 05/10/2011| Redemption  100.0000... 230,759 230,759 230,759 230,759 0 230,759 [ .ovvverrveries [ e | e 0| e 7,644 |09/30/2015| 2Z........
47745% AM 9| J.F. SHEA CO. SERIES A- 15.000% 09/30/18.......... |..... 05/10/2011| Redemption  79.6333.......cccc | covrvrnerrerieeineiinns | cevverienns 151,682 | coovvenees 190,476 | ..ovvveneee 190,476 | coovvvenee 190,476 | .oovvvrrirer (V1 IO ISV 190,476 | .oovvvevreen | e (38,794) 09/30/2018| 2Z
47745%# AR  8|J.F. SHEA CO. SERIES B 15.000% 09/30/15........... | ..... 05/10/2011| Redemption  79.6333........ccc. | covvvrerrerirereneninns | crvverieens 121,346 | cooovenee 152,381 | oo 152,381 | coovvrine 152,381 | oo [ v (V1 SOOI IS 152,381 | oo | e (31,035) 09/30/2015| 2Z
477454 AV 9|J.F. SHEA CO. SERIES B 15.000% 09/30/15........... | ..... 05/10/2011| Redemption ~ 79.6333.......cccccee | covernrrrniineiiierirens | o 28,245 | ..o 35469 | oo 35469 | .ovvvernen. 35,469 | ..o | e (V1 PR ISV 35,469 | ..ccovvviviies | e (7,224) 09/30/2015| 2Z
481239 AE  1|JPMORGAN AUTO REC TRUST 5.220% 07/15/15.. | ..... 06/15/2011| Paydown.........ccevereererenererins | venes 523,359 523,359 535,462 526,459 | ...cvverieiiiens | v (3,099) [ .oooerrrireirens | e (3,099) 523,359 09/15/2011| 1FE......
49228R  AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.... | ..... 06/30/2011| Redemption  100.0000... 88,627 | e BT, 779 | 88,174 | i | i35 [ [ i 38 | [ 68,200 | ..ovvverrrins | e 419 07/31/2016| 1FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.327% 06/27/25... | ..... | 06/27/2011| Paydown.... .512,877 512,877 06/27/2025| 1FE......
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... |..... 06/15/2011| Redemption ~ 100.0000... 8,657 | ovvreieerrnB,857 | ieiieienB,857 | s i | |0 | | 6,657 | coveerireriens | e 06/15/2033| 2FE......
52176Y AA  2|LEAF I RECEIVABLES FUN 1.700% 08/20/18........ | ..... 06/20/2011| PAYAOWN........covvvrmrenirnerierireeens | ovevrnerieniesesenins | cveersiens 413,570 | covvrernes 413,570 | vooeern406,214 | oo 406,306 | ooorerivcicns | e 7,264 | s [ e 7,264 | | s A13,570 | v | e 08/20/2018| 1FE......
52518R  BE  5|LEHMAN STRUCTURED 0.000% 08/26/24.............. | ..... 06/01/2011| PaydoWN........c.ovvrevrreeernriernnines [ v | e, 7,007 | oo 7,007 | i 8,761 | 8,900 | i | e 106 [ [ e 108 [ | 7,007 | oo | v | e (0 1 N 08/26/2024| 1FE......
536885 AA  4|LITIGATION SETTLEMENT 6.950% 01/26/32.......... | ..... 04/25/2011| PAYAOWN........courerrrereierierireeens | oerereeriesiesesnenins | cvverinnees 225,042 225,042 212,254 219,572 | oo | e LRy (VI OO IO LR (VI I ISR 225,042 01/26/2032| 1FE......
546345 A* 0| LOUISIANA NATL BANK 9.500% 05/20/11.......ccccres | evee 05/20/2011| Various.........cocovevveererreenerieenes | o 517,372 517,372 517,372 517,372 0 517,372 05/20/2011|1Z........
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 06/01/2011| Paydown .199,439 ..199,439 199,439 11/25/2018[ 1Z*.......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 06/20/2011| Paydown.... 124,585 ..124,585 ...124,585 07/20/2031| 1FE......
57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32..... | ..... 06/20/2011| Paydown.........ccoevereererenerrennns | veves 323,787 323,787 | e 323,752 | 1323751 | i [ 38 [ | s 36 323,787 10/20/2032| 1FE......
589497 AA  4|MEREY SWEENEY LP 144A 8.850% 12/18/19....... | ..... 06/18/2011| Redemption 12/18/2019| 2FE......
59549P AA 6| MID-STATE TRUST IV A 8.330% 10/01/15......cccoeves | vonee 04/01/2011| Paydown..........cccevvereneeeeeireens 10/01/2015| 2FE......
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 06/15/2011| Paydown.... 07/15/2038| 1FE......
59560U AA  9|MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 06/01/2011| Paydown 12/15/2026| 1FE......
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59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 06/01/2011| Paydown. 61,475 43 12/15/2045| 1FE......
60040# AA 0 |MILLENNIUM PIPELINE LLC 5.330% 06/30/27 06/30/2011| Redemption 26,685 | ..cceern.26,685 | 26,685 [ 26,685 [ i | e 06/30/2027| 2Z........
61745M VY 6| MORGAN STANLEY CAPITAL 5.000% 11/25/33.... | ..... 06/01/2011] Paydown.........ccevereererenerrerins | veves 270,679 270,319 269,947 | oo | s <72 [T ISR 732 270,679 11/25/2033[ 1Z*.......
629568 AQ 9|NABORS INDUSTRIES INC 6.150% 02/15/18......... | ..... 06/02/2011| Wells Fargo SECUMHIES. ........cvers | vovererenrrrnerierirnes | oveinnas 5,615,450 | .........5,000,000 | ......... 5,033,088 | ........ 5,027,244 | ...oovvvvvivernns | i (1,344) [ oo | s (1,344) | oo | v 5,025,900 02/15/2018| 2FE......
641423 AZ 1| NEVADA POWER CO 8.250% 06/01/11.......ccovvvevvres [ vonee 06/01/2011] MALULILY.......cooovenieerrierierirneis | ceverreinniienieniene | v 6,700,000 | .........6,700,000 | ......... 6,957,563 | ......... 6,715,668 | .....ccoverevirs | v (15,668) [ ...ovvveverrcriires | ceverenes (15,668) | ..ovevererreres | cevreens 6,700,000 06/01/2011| 2FE......
652478 AQ 1|NEWS AMERICA HLDGS 8.250% 08/10/18............. | ... 06/03/2011| Morgan Stanley & CO.........cceueee | cevereremernerierirnee | oveenad 6,302,500 | .........5,000,000 | ......... 5,160,700 | ......... 5,087,255 | .ooovvverierins | e (R} S I (3,721) [ oo | e 5,083,533 08/10/2018| 2FE......
65488B AA 7| SOUTHWESTERN ENERGY CO 7.150% 06/01/18. | ..... 06/01/2011| Redemption ~ 100.0000............ | coverrreeermrererirerirene | corerirneenns 45,000 | .............45,000 | .....ccoounee 44548 | .............. 44,710 LI SO I LI [ IR 44,725 06/01/2018| 3...........
66416T AF 2| NORTHEAST GENERATION CO 8.812% 10/15/26. |..... 04/15/2011| VAMOUS........ocveveceeereieeressiesienns | corviesreeesiessessiens | cveerienns 112,734 | oo 112,734 | e 118,534 | oo 117,404 | oo [EC1C) ) T 117,315 10/15/2026
670674 AA  8|NEW YORK CITY TAX LIEN 6.190% 01/10/23......... | ..... 04/10/2011| Paydown. 204,842 204,823 204,679 | oo | e 163 | s [ v 163 204,842 01/10/2023
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26. .106/01/2011| Paydown. .10,226 10,226 0 .10,226 . | 12/15/2026
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32.. .106/01/2011| Paydown. .32,360 .32,360 0 .32,360 . | 06/15/2032
68213K AD 7| OAKWOOD MORTGAGE INVEST 6.810% 12/15/31 | ..... 06/01/2011| Paydown. 12/15/2031
68240M AE  8|SECURED LIEN HOME OWNER 7.600% 02/15/29..] ..... | 06/01/2011| Paydown. 02/15/2029
68240M AF  5|SECURED LIEN HOME OWNER 7.960% 02/15/29..| ..... | 06/01/2011| Paydown. 02/15/2029
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. | ..... 06/15/2011| Redemption .32,550 | ... ...32,550 . 132,550 [ o [ e 03/15/2022
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32.. | ..... 06/01/2011| PAYAOWN........covvrvrmrerrrerierirerens | ovvvreerieriesessenins | cveerinens 169,802 | .oveverees 169,802 | ............169,288 | ............ 169,299 05/15/2032
693659 AC  8|ARIZONA PUBLIC SERVICE 8.000% 12/30/15........ | ..... 06/30/2011| Redemption ~ 100.0000............ | ..... 560,000 560,000 590,112 572,030 12/30/2015
694308 GN  1|PACIFIC GAS & ELEC 8.250% 10/15/18......cccovvvnes [ venee 06/02/2011| Bank of America............cco.vevvers | eeves 3,905,310 | ......... 3,000,000 | ......... 2,979,990 | ......... 2,983,040 | .ooverererirerene | o879 [ 10/15/2018| 1FE......
71709* AA 3| PHHOLDING LLC 7.000% 12/31/12.....ccovvrrirererans | o 06/27/2011| Redemption ~ 100.0000............ [ evererererrmrrierernnns | crrveirienns 109,087 | ...cvev 109,087 | oo 84,419 | oo 84,371 | ....... (11,755) [ vvrevrrvviiens [ v 12/31/2012| 5...........
717265 AK 8 |FREEPORT MCMORAN CORP 8.750% 06/01/11.... | ..... 06/01/2011| MatULitY.......coovererrcrrerirerirerine | oo 3,925,000 | ........ 3,925,000 | ......... 3,918,288 | ......... 3,924,595 | ...oovvvvvrrnrine | o805 [ 06/01/2011| 2FE......
73664# AA 8| PORTLAND NATURAL GAS TR 5.900% 12/31/18... | ..... 06/30/2011| Redemption ~ 100.0000............ | voverrremrermeiirmrirens | cervrrineenns 85,500 | ..covrrene 85,500 | ..oorvrnncns 85,500 | ..ooevvrnvns 85,500 [ ..voverrerririnns | i 12/31/2018| 2...........
74112K AC  9|PRESTIGE AUTO REC TRUST 5.580% 08/15/14.... | ..... 06/15/2011| PAYAOWN........couvermreirnerierireeens | ovevrerieniseesenins | cveernnens 439,848 | ............ 439,848 | ............ 452,303 | ............ 448,386 | ....coooeverrnnn. 07/15/2013
74112R  AA 8 |PRESTIGE AUTO REC TRUST 5.670% 04/15/17... .1 06/15/2011| Paydown. 373,967 373,967 373,902 373,962 373,967 ,608 | 04/15/2017
74160M CN 0 |PRIME MORTGAGE TRUST 20 5.500% 01/25/34... | ..... | 06/01/2011| Paydown. 579,835 579,835 580,198 578,278 579,835 .11,935 | 01/25/2015
743410 AE  2|PROLOGIS TRUST 5.500% 03/01/13......ccvovvrvverers | veree 06/08/2011| Tax Free EXChange........coovevves [ ovrerrverviverernn | cvvveirinnns 125,694 | ..o 125,000 | .oovvenne 127,815 | e 125,859 | coovvervcveniee [ e (164) | e [ v (164) [ | i 125,694 | .ovviviviees | v 03/01/2013]
743410 AT 9|PROLOGIS TRUST 6.625% 05/15/18........ccccovurreres [ o 06/08/2011| Tax Free Exchange..........cccoecrne | veves 998,244 | ......... 1,000,000 997,660 998,158 86 | .o | s 86 998,244 05/15/2018
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... |..... 06/01/2011| PaYAOWN........coovvrieeirrierienirerens [ overersnninisnierinnns | seeveerenenns 60,823 | ...ccovvennnd 60,823 | ..o 60,823 | .coovenne 60,823 | ..o [ 0 oo | e 60,823 | .o e 02/26/2036| 1Z*.......
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 06/01/2011| Paydown..........cccevemeererenererins | veves 315,833 315,833 318,399 | ..o [ | s [P5151¢) T R I (2,566) 315,833 03/01/2016| 1FE......
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21..... | ..... 06/01/2011| PaydOWN........coovvrvrerieirerinenirens [ orereninersnsssiennnes | crvvrennnens 170,012 | oo 170,012 | oo 161,618 | oo 162,728 | oo | e 7,284 | oo | v 7,284 | oo | e 170,012 | oo | v 10/25/2021|1Z*.......
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 06/01/2011| Paydown.........ccoevemeererenrinernns | veves 240,387 240,387 228,631 237,314 | s | e K0T IR 3,073 240,387 05/25/2033| 1Z*.......
760985 XV  8|RESIDENTIAL FDG SEC COR 5.892% 08/25/33..... | ..... 06/01/2011| PaYAOWN........coovvrieeirrierieninerens | eveensnsinienierinnss | seeveesensnes 20,966 | ..o 20,966 | ..o 20,935 | oo 20,911 55 [ oo | e 55 [ oo | e 20,966 | ..ovvvirirrien | e 08/25/2033| 1Z*.......
76110G J3  6|RESIDENTIAL ACCREDIT LO 6.350% 08/25/32...... | ..... 06/01/2011| Paydown.........ccorevemeererenerernns | veves 230,988 230,988 237,701 231,081 230,988 12/25/2012
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29..... | ..... 06/01/2011| PaydOown..........cvevreeerenrrirerirenins | covvennrirenirerenceens | cvverereeennn26,302 | i 26,302 | oo 26,291 | .o 26,196 | ..o | oo 105 | s [ e 105 | | e 26,302 [ .o [ 09/25/2029
76111X KA  0|RESIDENTIAL FUNDING MTG 4.500% 05/25/19... .106/01/2011| Paydown. 323,983 323,771 321,303 05/01/2019
76111X SD 6 |RESIDENTIAL FUNDING MTG 4.750% 02/25/20..... | ..... 06/01/2011| Paydown.......c.ovvrevernrererrnninirens [ covererinerisnsereninnes | ervveennnen 111,136 | i 111,136 | e 112,803 | oo 12,701 | eevevcveeee [ eeeeeend(1,968) | o [ vreecenn(1,566) [ o | v 11136 | s | v 02/25/2020
76126C HZ  8|RACERS (BELL SOUTH) 144 6.853% 07/15/21....... | ..... 04/01/2011] VarOUS..........oveereereereesresnieenins | oo (15,033) [ woovernvene (15,033) | cvovrernes (17,457) | oo (18,A77) | v | cevvrerirenns (30) (1G]0) ) T [T (16,507) | vvvververees | woveenne 1474 | ... 1474 | ... 3,717 | 07/15/2021| 1FE......
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78443) AB  5|SLM STUDENT LOAN TRUST 0.297% 09/15/20..... |..... 06/15/2011| Paydown. 219,252 219,252 215,963 216,927 2,324 219,252 09/15/2020| 1FE......
78445Q AA  9|SLM STUDENT LOAN TRUST 1.837% 12/15/17..... | ..... 06/14/2011| Paydown. 331,838 331,838 331,838 KIHIRICT: I NI DR 0 331,838 12/15/2017| 1FE......
78487Y AA  1|SVO VOIMORTGAGE CORP 3.650% 07/20/27....... | ..... 06/01/2011| PaYAOWN........covvvermremrrmerierirenens | ovvrreerieniesesnenins | cveersinens 123,381 | oo 123,381 | v 123,380 | coovvreneee 123,368 . L2 RN IO L8 SR IO 123,381 | oo | e 07/20/2027| 1FE......
79548C BK 1 |SALOMON BROTHERS MTG SE 6.729% 12/18/35. | ..... 05/01/2011] PAYAOWN.......oouevrrirerrnrineirenins | ceeereeisnssessenennee | oveenn 4,000,000 | ......... 4,000,000 | ......... 4,085,625 | ......... 4,019,560 | ..oovercrrnrines [ e (19,560) [ ..ovvvveverncerrnes | wevreens (19,560) | ..ovvvverreres | cerreens 4,000,000 | ..oocverererreins [ e 04/18/2011| 1Z*.......
795770 AK 2| SALTON SEA FDG E 8.300% 05/30/11.......ccverevenes [ venee 05/30/2011| VarOUS. ......cvvvrererrereriirisrinenes | e 870,923 870,923 870,923 870,923 | ..coverieriiens | e 0 870,923 05/30/2011| 2FE......
814138 AK  9|PROLOGIS TRUST FORMERLY 7.625% 07/01/17.. | ..... 06/08/2011| Tax Free EXChaNGe........ocvveees | covererenersnerieninee | oveins 1,571,613 | ooveeeee 1,600,000 | ......... 1,546,352 | ......... 1,570,040 [ ..oovvveriincien | e (ST T [T I 1,573 [ | e 1,571,613 [ s [ e 07/01/2017
82651K AA 3| SIERRA RECEIVABLES FUND 4.520% 08/20/26.... | ..... 06/20/2011| Paydown..........cccevereererenernerins | veves 525,155 525,155 525,102 525,131 . 24 | s | s 24 525,155 08/20/2026
82651L AA  1|SIERRA RECEIVABLES FUND 4.480% 07/20/26.... |..... 06/20/2011| PAYAOWN........couvrieieaeiierirerens | eereeerieesiesessenins | cvverinens 173,404 | oo 173,404 | ............ 173,371 | v 173,375 . 29 | | e P2 I IR ISR 173,404 | oo | s 07/20/2026
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 06/20/2011| Paydown. 545,378 545,378 545,894 545,891 | ..o | e (X)) IS 545,378 11/20/2025
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | ... | 06/20/2011| Paydown. ...164,039 .164,039 ...164,021 164,022 . 16 ...164,039 11/15/2025
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18. .1 06/20/2011| Paydown. 215,703 215,703 215,681 | ... . 22 215,703 06/20/2018
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 06/01/2011| PAYAOWN........couevrieriaeiierirenins | eereeeiseniesissenins | cvseriienns 462,294 | ........... 462,294 | ............ 462,035 | ....coove. 462,032 262 [ e | 262 [ [ i 462,294 | ..o | e 05/16/2022
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 06/01/2011| PaYAOWN........covvrvrmrirrrerierirenens | covevreerieriesesnenins | cveersinens 115,573 | v 115,573 | v 115,516 | coovvreneee 115,515 . 58 | o | s 58 | o | e 115,573 | oo | e 05/16/2022
833667 A* 9|FIRST SECURITY BANK TTX 7.240% 06/28/11...... |..... 06/28/2011| Redemption ~ 100.0000............ | covererrneermerirerirene | cereeineenns 88,792 | oo 88,792 | ccovrirn. 88,792 | .coovrrenn. 88,792 | .oocveerieiiens | e (VI OO ISV 88,792 | ..vcverreeins [ 06/28/2011| 1...........
833667 B@ 6|FIRST SECURITY BANK TTX 7.240% 06/28/11...... |..... 06/28/2011| Redemption ~ 100.0000............ | coverurererermrerirerernee | cererirneenns 53,940 | covvrirnens 53,940 | oo 53,940 | oo 53,940 [ ..o | e (VI ORI ISP 53,940 | ..vvvoerrvcins [ 06/28/2011| 1...........
84250Q AP 8| GOLDEN STATE WATER COM 7.650% 09/01/25... | ..... 05/05/2011| Call ~ 101.9130.....cvrrrerrecins | ceeererrineieeiiieniees | oveie 3,592,433 | ......... 3,525,000 | ......... 3447415 | ... 3,463,229 | ..ooovvererins | s 792 [ o | e F£°V 2 R I 3,464,021 | .o | s 128,412 |..... 128,412 |..... 115,356 |09/01/2025| 1FE......
852060 AT 9| SPRINT CAPITAL CORP 8.750% 03/15/32.......cccccnne | venee 06/02/2011| Morgan Stanley & CO.........cccovees | vever 5,512,500 | ......... 5,000,000 | ......... 4,904,021 | ......... 4,913,560 | ..o | e (R I (ORI IR (1 L R IOV 4914176 | oo [ 598,324 |..... 598,324 |..... 318,403 |03/15/2032| 3FE......
859245 AA  0|STERLING BANK TRUST FSB 2.418% 04/26/26..... | ..... 06/26/2011| Paydown.........cccvevereernereneenennns | veves AT,660 | oo 34,405 | ..ovveecirinnns | e (34,405) [ ..ovevrercirirnen | errreeees(B4,805) [ oo [ [ e | e | e (U I 7,219 | 06/25/2025
863572 5B 5| STRUCTURED ASSET SECS 7.282% 03/25/31...... | ... 06/01/2011| PaYAOWN.......oouvvrerererirnerienins | cevereeiserinerieniene | cerenesneenns 12,285 | oo 12,285 | covevieinee 9,362 | ... 9,362 o292 | | 2,923 e | e, P22 -3 TN DR IR o N IS 321 |03/25/2031
863581 AE  4|STRUCTURED ADJ RATE MTG 5.625% 07/25/36.. .106/01/2011| Paydown. 542,474 542,474 541,288 540,591 B542,4T4 | oo e [ eeveiieeennn0 | 11,945 |07/25/2036
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. | ..... | 06/01/2011| Paydown. ...805,330 .805,330 810,565 810,708 12:805,330 [ v [ e | e | s 17,607 | 12/25/2031
86359A DL 4 |STRUCTURED ASSET SECURI 6.580% 11/25/32.. | ..... 06/01/2011| Paydown. 527,136 527,136 539,490 529,544 527,136 | .ovvvvcrvernns [ [ cverveeeennn0 [ 12,146 |08/25/2017|1Z*.......
86359A KD  4|STRUCTURED ASSET SECURI 4.730% 01/25/33.. |..... 06/01/2011| PaYAOWN........corvvrrererrerirnenrenins | ceverserissisnerieninee | cerenisneenns 18,937 | oo 18,937 | covvverins 18,854 | .ooovvvrnees 18,867 [ .oovereervrrvenns | errnereennn 78 [ [ v 78 [ s [ v 18,937 [ .vererivernes [ o | cerrreeieeens (U I 384 [01/25/2033(1Z*.......
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 06/01/2011| PAYAOWN........ooorvvrrireirriineiieiins | cerereeiinsisesiieniens | cereeeinnenns 23,879 | oo 23,879 | v 22,625 | oo Y2 .7 IO I 1,156 [ oo | e 1,156 [ | v 23,879 | covviveiveinns [ v [ e (U I 547 |02/25/2020(1Z*.......
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. |..... 06/01/2011| PAYAOWN........covvvrrererrrrrnerienins | revereeisersnerienieee | cereninneenns 48,529 | oo 48,529 | .o 42,341 | oo 42,947 | oo | e L:1: 7.2 IR [ 5,582 | oo | e 48,529 | .ooevoevrerns [ e [ e, (U I 993 |05/25/2034(1Z*.......
869434 AB 6|SUTTON BRIDGE FINLTD 1 7.970% 06/30/22....... | ..... 06/30/2011| Redemption ~ 100.0000..........c. [ evererrrermermrrrerinnns | veveerennens 85,665 | ..cvvvuinne 85,665 | ...oevrnn 85,665 | ..ovivrnns 85,665 | ..oevereiiiiies [ e 0 o | v 85,665 | oo [ | e {0 [ 3,414 |06/30/2022| 2FE......
870537 AA 5| SWEETWATER INVESTORS LL 5.875% 05/15/14.. |..... 05/15/2011| Redemption ~ 100.0000............ | ... 218,274 218,274 218,274 218,274 | .o | e 0 218,274 | oo [ | s 0| e 6,412 | 05/15/2014 5*.........
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... | ..... 06/20/2011| PaYAOWN........coovvrrverrrrierierirerens | orerersnsisesenierinnss | eeeveerenenes 50,000 | ..ocvvernene 50,000 | ..ooovvrrnee 50,000 | .ooverrnee 50,000 | .ooveeererirrnis e | e [0 [ [ 80,000 | [ [ (V1 I 904 | 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 06/22/2011] PaYOWN........corvvrrererrerinerienins | veverserissinesieninee | cerneninseenns 62,500 | ..coovoverrnen 62,500 | ..ovrrrnnen 62,500 | cooocvrerirerirnenrinnes [ | v | | o0 e [ 82,500 [ [ | e (U T 953 |01/20/2026| 1FE......
886417 AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... | ..... 06/15/2011| Paydown.......c.cvvvevrerererernerinirans [ eves 323,328 323,328 323,305 323,313 . 15 | oo e 15 i | e0e0e0e0323,328 | e | e | el (| 7,899 |05/15/2017| 1FE......
893830 AF 6| TRANSOCEAN INC 7.500% 04/15/31 .105/31/2011| Morgan Stanley & Co 5,864,500 | ......... 5,000,000 | ..... 4,881,800 | ......... 4,896,157 | ..oovverevevvrinns | e 920 [ oo | e 920 [ [ 04,897,077 | i | 1. 967,423 | ... 967,423 |..... 237,500 |04/15/2031
89655V AA 0| TRINITY RAIL LEASING Il 5.640% 11/12/2 06/12/2011| Redemption ~ 100.0000............ [ cevrrvrrrerrvrrrererinnns | ervvrnnnn 110,108 | i 110,108 | v 110,108 | ot 110,108 | s | e [ v [ evvrveiniineeeen0 | [ v 110,108 | i [ e | v (0] 2,614 |11/12/2026| 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 06/16/2011| PaYdOWN........cocvvrrircrinrrrcnienins | cveernenrsersneninsenee | eovreernereen 34,922 | 34,922 | 34,922 | 034,922 | s [ e [ | 0 [ [ 34,922 | s | e | e (U I 756 |10/16/2040| 1FE......
902635 AA 9| UNITED CAPITAL MARKETS 2.300% 11/08/27....... | ..... 06/25/2011| Paydown.......c.ovvreernrerererinnrnirans [ eres 20,103 | oo | e [ | e [0 [ [ [ [ [, 0. 11,196 |04/25/2010| 1FE......
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 06/23/2011| Redemption ~ 100.0000............ | coverererrernerirenernee | cereneneenns 51173 | oo 51,173 | s 51,173 | v L5 I £< T FUUURUUUUUUURPOUPPRN UUOPOURPPURPUORPOR OUPUUPPOORTUPPUORRY IOVPOURPUURPPUPPUO o I FOUPUOPTORPOORPOR IDVPUPPPOPPONt sl I I £< N VUUOPIOOTRRPOR UTUPPORPROPPURRl ISR (U 1,120 | 09/23/2030| 1Z........
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921796 GR 3| VANDERBILT MORTGAGE 199 7.415% 07/07/29... |..... 06/01/2011] PaYAOWN........oouvvrrerrierinerienins | coverreieniineiieniene | cerenirnnenns 44,645 | .............. 44,645 | ......coo..c 43,908 | ...coovornns 43,918 | i | e T27 [ oo | e Y7 S RO RN 44,645 | ... [ [ s 0| et 1,386 |07/07/2029| 1FE......
92718B AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ..... 06/15/2011| Paydown.........ccoeveeernereneenennns | ceees 532,171 532,171 532,132 532,152 . 20 | o | s 20 532171 | o [ | v 0| e 6,478 | 10/15/2015| 1FE......
92922F  JJ 8| WASHINGTON MUTUAL 2003- 2.708% 10/25/33.... | ..... 06/01/2011| PaYAOWN.......oorvvrrerrrrieerienins | covereeissinerieniene | cerenisneenns 12,303 | oo 12,303 | oo 7,997 | oo 8,536 | ..o | s 3767 | o | v 3767 | oo | e 12,303 [ v [ v | e [V I 139 |10/25/2033[1Z*.......
92922F JY 5| WASHINGTON MUTUAL 2003- 5.500% 01/25/34.... | ..... 06/01/2011| Paydown.........ccceeveeernereneinennns | ceees 297,593 297,593 291,083 295,852 | ..ocvoerinriinns | e LI N [T I 1,741 297,593 | ..vveeeriernns [ e | e 0| oo 7,342 | 01/25/2034( 1Z*.......
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... | ..... 06/01/2011| Paydown.... 11/25/2018[1Z*.......
92922F KX  5|WASHINGTON MUTUAL 2003- 2.591% 02/25/34.... | ..... 06/01/2011| Paydown 02/25/2034| 1Z*.......
92922F VE 5| WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 06/01/2011| Paydown.... 89,039 [ .iiieerne89,039 | iriiieen89,317 | 89,040 | oo [ e 04/25/2014| 1Z*.......
94106L AS 8| WASTE MANAGEMENT INC 6.100% 03/15/18........ | ..... 05/31/2011| Morgan Stanley & CO.........ccuveee | vevernrremrernerirerirnes | oveinns 5,748,000 | ......... 5,000,000 | ......... 4,979,900 | ......... 4,984,482 | ..o | s 730 [ oo | e 730 [ | e 4,985,212 | .ovvvverreinns [ 762,788 03/15/2018| 2FE......
94403* AY 2| WAWA INC SENIOR UNSECUR 5.870% 05/04/16.. |..... 05/04/2011| Redemption ~ 100.0000............ | covveeerererererernenins | crvrerirens 440,000 | ...cvorens 440,000 | ..ovovnees 440,000 | ............ 440,000 | ..o | e (V1 PRI ISR 440,000 | ..vorcerriinns | e 05/04/2016| 2Z........
949762 AC 2| WELLS FARGO MBS 2003-10 4.500% 09/25/18...... | ... 06/01/2011| PAYAOWN........coueerivieaeiierireeins | eereeerseniesesnenins | cvverinenns 437,579 | oo 437,579 | v 404,213 | ..o 426,549 | ..o | i 11,029 | oo | s 11,029 | oo | e 437,579 | oo | e 09/25/2018| 1Z*.......
949780 AA  8|WELLS FARGO MBS 2003-6 5.000% 06/25/18....... | ..... 06/01/2011| Paydown.... 259,519 259,519 262,520 261,382 259,519 05/25/2018| 1Z*.......
94979F AC  0|WELLS FARGO MBS 2003-12 5.000% 11/25/18...... | ..... 06/01/2011] PAYAOWN........oouvvrrereirerineirenins | ceeerseeineiseiieniens | cereeineenns 92,030 | .o 92,030 | covrernnens 91,973 | v, 91,886 | ..o | e 145 | s | e 145 i | s 92,030 | .oovvrerieeins [ 11/25/2018[1Z*.......
94980Y AG 7 |WELLS FARGO MBS 2003-16 4.500% 12/25/18...... | ..... 06/01/2011| PaYAOWN........covvrvrmrirrrerierirenens | covevreerieriesesnenins | cveersinens 130,915 | v 130,915 | coovvreee 132,143 | oo 131,375 | oo [ s (C510) 1 TN ISR (1510) 1 SO IS 130,915 | oo | e 02/25/2013| 1Z*.......
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 06/01/2011| PAYAOWN........couvirieieaeiierirenins | evreeerseniesissenins | cvveerienes 109,120 | woovvrves 109,120 | cooovvveneee 109,291 | v 109,140 | oo [ s (20) (P20 ) [T 109,120 | coovvrereiieen | e 11/25/2018[1Z*.......
94981A AC  7|WELLS FARGO MBS 2003-14 4.500% 12/25/18...... | ..... 06/01/2011| Paydown..........cceevereererenerrerins | veves 219,765 219,765 221,344 220,518 | ..vvvereriieens | v (U5 [ IS (753) 219,765 11/25/2014[1Z*.......
94982C AF  5|WELLS FARGO MB TRST 200 2.744% 01/25/35..... | ..... 06/01/2011| PAYAOWN........oooiririirriierienins | ervireerseniesennnins | cveeeriennd 661,429 | ............ 661,429 | ............ 646,960 | .....ooverrirriinniis | e | e 14,489 | oo | v 14,469 | ..ooovvvcrine 01/25/2035| 1Z*.......
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 06/01/2011| Paydown 2109 | 109 103 |.. 106 3 10/25/2035( 1Z*.......
97180* SC 3| WILMINGTON TRUST CO 9.030% 11/27/14............| ..... 05/29/2011| Redemption ~ 100.0000............ | covereremrermerirererens | cererineenns 68,631 [ oo 68,631 | ..coovvvnncn. 68,631 | .oocvvrnvn. 68,631 | ..o 0 11/27/2014[1...........
97180* SD  1|WILMINGTON TRUST CO 9.030% 11/29/14............ | ..... 05/29/2011| Redemption ~ 100.0000............ | coverureeerrrererirenerene | cererirneenns 68,631 [ oo 68,631 | ..oovvvneeen 68,631 | ..ocvernvn. 68,631 [ ..o | e 0 11/29/2014(1...........
97180* SE 9| WILMINGTON TRUST CO 9.030% 11/28/14............ | ..... 05/29/2011| Redemption ~ 100.0000............ | coverrrvrrermniirmrirene | corvrrireenns 68,631 [ oo 68,631 | ..coovvrnecns 68,631 | .ooevernvn. 68,631 | ..oociererireiiriins | e 0 11/28/2014(1...........
97180* SF 6| WILMINGTON TRUST CO 9.030% 11/29/14............ | ..... 05/29/2011| VaIIOUS. .....oouverrererereririserineees | veees \ \ \ 831 | e [ 0 11/29/2014(1...........
97180* SG 4| WILMINGTON TRUST CO 9.030% 11/29/14.... . [ 05/29/2011| Various...........covverrererrrrerininns | e 0 11/29/2014
97180* SH 2| WILMINGTON TRUST CO 9.030% 11/28/14 .... | 05/29/2011| Redemption  100.0000........... N ..68,631 | ..............68,631 0 11/28/2014
30217V AC  1|EXPRESS PIPELINE LP LP 7.390% 12/31/17......... | A.. [ 06/30/2011| VariOUS..........ccoocrsvvrrrinrrirnrierins | conee 231,326 231,326 222,063 227,226 | oo | evrenennne96 | s [ s 496 227,722 | oo | 203,604 | ........3,604 | ........ 8,548 | 12/31/12017
87971M AC 7 |TELUS CORPORATION 8.000% 06/01/11............... A.. [ 08/01/2011{ MAtUTIY.......ooevemrreerieriecernerinns [ e | ceviens 4,445,000 | ......... 4,445,000 | ......... 4,548,015 | ......... 4,451,392 | oo | e [(CRCISPAT U I (6,392) [ ..o | e 4,445,000 | ..oovvovcenrns [ [ e [ 177,800 |06/01/2011
15128@ AH 6| CEMEX ESPANA FINANCE LL 8.910% 02/14/14..... R.. | 04/05/2011| Redemption ~ 100.0000............ | ..... 567,819 567,819 567,819 567,819 | .ovvieiiieies | e 0 567,819 | .o e [0 [ 12,968 |02/14/2014
23406# AA  6|DAK AMERICAS LLC GRUPO 6.850% 06/23/14...... R.. [06/23/2011| Redemption ~ 100.0000............ | ceverererreermmenerirens | woveerenens 571,429 | ..o, 571,429 571,429 YA N DO 0 571,429 | oo v [ cvvrieennenn0 [ 19,571 | 06/23/2014
268789 AA  2|E ONINTERNATIONAL FINA 5.800% 04/30/18....... F...|06/01/2011| Bank of America e | 5,710,900 | ......... 5,000,000 4,983,511 | oo | e 183 | i | v 783 | oo 4,984,294 | .......cccoeeen. |.....726,606 |.....726,606 |..... 174,000 |04/30/2018
39843# AA  3|GRIFOLS INC SERIES A 6.420% 10/07/16.. F...|06/01/2011| Redemption  100.0000... ..3,000,000 ,000,000 3,000,000 |. 0 3,000,000 | .ooocveerienen | e | 0 | 737,920 |10/07/2016,
39843# AB  1|GRIFOLS INC SERIES B 6.940% 10/07/19. .|F...|06/01/2011| Redemption ~ 100.0000............ [ verervrrrverermrrnnirnns | vrvvrirns 1,000,000 | ......... 1,000,000 . 1,000,000 |. 0 . 1,000,000 | .eoveevererrnns | errriereinens | 0 | 317,658 |10/07/2019
500472 AB  1|PHILIPS ELECTRONICS NV 5.750% 03/11/18........ F...| 06/03/2011| CItIGrOUP. .....cvvuverrercrireerrrinens [ erverirerereesssisenins | cerenens 9,155,280 | ......... 8,000,000 | ......... 7,926,750 | ......... 7,943,248 | ..o | v 2,786 | oo | e 2,786 | oo | e 7,946,035 | ....cccovvvennr | ..1,209,245 |..1,209,245 | ..... 341,167 |03/11/2018,
50064N  AA  5|KOREA MIDLAND POWER CO 4.950% 05/06/11... |F...| 05/06/2011| MatUMity.........ccoecvrvrvrmrrernineres [ eoverrmrnerennniininns | vvvvrenns 4,925,000 | ......... 4,925,000 | ......... 4,839,108 | ......... 4,920,013 | oo | e 4987 [ oo | e 4987 | oo [ v 4,925,000 05/06/2011| 1FE......
5006EP AA  9|KOREA EAST-WEST POWER C 4.875% 04/21/11.. | F... | 04/21/2011) MAUFtY..........vveuereenrrrerirerincins | covernerissinsenieninee | eoveeen 3,225,000 | ......... 3,225,000 | ......... 3,191,350 | ......... 3,223,300 | .covovvrerierene | s L0V SOOI I 1,700 [ oo | e 3,225,000 04/21/2011| 1FE......
553045 A# 2| XSTRATA HOLDINGS PTY LT 8.630% 06/25/11..... F...|06/25/2011| Redemption ~ 100.0000............ [ ooeverererrvemminirins | cerrnens 1,000,000 1,000,000 |. 0 1,000,000 06/25/2011
68210 AC  7|OMEGA LEASING LLC GUARA 5.980% 07/12/16... |R.. [04/12/2011| Redemption  100.0000... 15,949 |. 0 .15,949 07/12/2016
69335U AE 4 |PF EXPT REC MASTER TRUS 6.436% 06/01/15.... | R.. | 06/01/2011| Redemption ~ 100.0000... 0 06/01/2015




6'503D

Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
83363R AA  5|SOCIEDAD CONC AUTOPISTA 6.223% 12/15/26... | R.. | 06/15/2011| Redemption ~ 100.0000............ | ..... L3130 313 2321 | .. 319 [ | e (V1 OO IR 319 [ [ e, ((S)] — (] E— 10 [12/15/2026| 2FE......
880334 AA 5| TENGIZCHEVROIL FINANCE 6.124% 11/15/14..... F...|05/15/2011| Redemption ~ 100.0000............ | coorerrrrrrererncernmeinns | cererinens 124,886 | ...ccoovee. 124,886 | ............ 125,511 | v 125,108 | oo [ e (29) [P2S) | [ 125,079 | oo | e (193) ] ceovenne (193)] ..occ.. 3,400 | 11/15/2014| 2FE......
F1068# AA 5|BONDUELLE SCA SENIOR NO 8.530% 06/07/12... |R.. |06/07/2011| Redemption ~ 100.0000............ | ..... 800,000 800,000 800,000 800,000 | ..oovvrererererens | s 0 800,000 | ..ovvvuerieriree [ ererirerineeies | v 0 . 34,120 | 06/07/2012| 2...........
G9284# AJ 6| VITOL FINANCE LTD GUAR 7.450% 06/28/12........ R.. | 06/28/2011] Redemption  100.0000............ | ..... 214,286 214,286 214,286 214,286 | ..o [ 0 214,286 | oo [ [ e, 0| e 7,982 |06/28/2012|2...........
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS. ... enseenienes . N 229,147,577 | ..... 212,394,859 | ... 212,459,375 | ... 209,538,073 | ........ 25,105 | ... 124,756 | oo 0 [ . 149,861 | ..o 0] ... 212,140,973 | .ol 0 17,006,606 | 17,006,606 |..8,766,953 | ...... XXX... . XXX....
Bonds - Credit Tenant Loans
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21......] ..... 06/15/2011| Redemption ~ 100.0000............ | coverrreeermrererirerirnne | corerirneenns 69,401 | oo 69,401 | oo 71,251 | s 70,651 [ .oooveeviieiens | e (37) (70 ST I 70,613 | e | e (1,213) | ....... (1,213) | cevvenee 2,156 |08/15/2021(1...........
12643F AA 2| CTL CAPITAL WALGREEN CO 7.270% 11/15/26.... | ... 05/15/2011| Redemption ~ 100.0000............ | covrerrrrererererneeinns | ceverienns 156,933 | covvvennes 156,933 | ..oovvenne 156,933 | c.oovvenee 156,933 | oo [ e (V1 IO ISP 156,933 | ooovevvvrirnens [ e [ i 0 e 5,705 | 11/15/2026/1...........
12811# AA 8| CALAMOS HOLDINGS INC 5.240% 04/29/11.......... | ..... 04/29/2011] MAEULLY.......ceoovererrierienineens | ceverreiesnienienieee | oveiies 1,315,417 | ..cooeeee 1,315,417 | ......... 1,315,417 | ......... 1,315,417 [ i | e (VI ORI ISP 1,315,417 [ s [ | e 0 . 34,464 | 04/29/2011| 2...........
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. | ..... 06/08/2011| Redemption ~ 100.0000............ 0 06/08/2021| 1...........
60685@ AA 2| MO DATA PROPERTY LESSEE 5.630% 11/11/23... | ..... 05/11/2011| Redemption  100.0000... 0 11/11/2023|1...
90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... 06/10/2011| Redemption ~ 100.0000... 0 05/10/2025 2...
94978# AH 0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... 06/10/2011| Redemption ~ 100.0000............ 0 01/10/2024| 2...........
94978# AJ  6|HY-VEE INC CRD TN LEASE 7.420% 10/05/21....... | ..... 06/05/2011| Redemption ~ 100.0000............ 0 10/05/2021(1...........
94978# BY  2|HUGHES SUPPLY INC PASS 5.262% 05/10/19...... | ..... 06/10/2011| Redemption ~ 100.0000............ 0 05/10/2019) 2...........
65656M AA 9| NORTEL NETWORKS 2001-1 11.629% 08/09/16.... |A.. | 06/12/2011] Paydown..........ccccvuvuniinniiiniiiens 0 08/09/2016| 6FE......
4199999. Total - Bonds - Credit Tenant Loans. s | cerenens 1,780,891 | ..coooec. 1,780,891 | ......c.. 1,782,741 | ..o 1,782,141 | i [ (37) 0 (37) [ I 1,782,103 | o0 | oo (1,213) ] ...... (1,213)| ... 49,063 | ...... XXX... [.XXX....
8399997. Total - BONAS - PAM 4. s | s 298,169,022 | ... 276,333,570 | ..... 275,381,902 | ..... 273,258,915 | ........ 25105 | ... (260,838) | .oocveerinnn 0 [ . (PRINEK)] 0 ... 275,476,217 22,692,807 | 22,692,807 | 10,502,283 |...... XXX... |.XXX....
8399999. TOHAI = BOMAS. ettt | e 298,169,022 | ..... 276,333,570 | ..... 275,381,902 | ..... 273,258,915 | ........ 25,105 | ..... (260,838) | .oocveerirnns 0 [ [PRINKK)] I 0 ... 275,476,217 | ool 0 22,692,807 | 22,692,807 | 10,502,283 | ...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and Common Stocks.......... ISSTOURRRRRRSRINN IOV 298,169,022 |........... )OO, S [V 275,381,902 | ..... 273,258,915 | ........ 25,105 | ..... (260,838) | .oovvvrrinnn 0 s (235,733) | cvovverrenad 0] ... 275,476,217 | oo 0 22,692,807 | 22,692,807 | 10,502,283 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of June 30, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)

Purchased Options - Hedging Other - Put Options

S & P 500 EUROPEAN PUTS Product

01/03/2017 Variable AnnUItIes............cocveervens Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.01/03/2017| 370 532,149 [1438......ccccere | e 216,283 [ ..o | v | s 114,957 | oo | v 114,957 | oo (9,109) [ covvverrercrieenns | verereererineriens N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2017 Variable AnnUIties............ccoceevrvvns Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/31/2017| ............ 375 | s 517,766 [ 1381...cccvvvrre | v 205,656 | ...ccvonrireririeis | e | s 106,606 | ....... | cooeuee 106,606 | ........... (9,103) [ oo | e N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2018 Variable ANNUItIES...........ccveveerrnne Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008{.01/31/2018| ............. 275 | e 473,825 [1723....cccvvere | covrenn 208,728 | ..ovveerieriniens | e | e 128,922 | oo | v 128,922 | oo (A (0) ) RIN IR N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2020 Variable ANNUItIES............ooevverrene Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.01/31/2020] ............. M5 | .. 158,700 | 1380.....cccouvvrs | vovrueene 37,835 35178 | oover | v 35178 | ovvrenee (1,898) [ ..o | e N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2017 Variable Annuities.... . | Exhibit 5. | equity risk | Societe Generale... |.12/31/2008(.02/28/2017| .............780 | ..... 1,122,420 [1439.....covvrves | ovrennn 455,992 243726 | ... | v 243,726 N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2018 Variable ANNUItIES...........coerenrrnne Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008(.02/28/2018 ............. 450 | ........ 743,850 [1653......ccceire | worenn 320,843 | ..o | e | s 193,691 | covovis | v 193,691 | oo (I 0 RIN IR N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2020 Variable ANNUItIES...........covevenrrnne Exhibit 5. | equity risk | Barclays Capital..... |.03/23/2010.01/28/2020] ............... 65 | .o 89,700 | 1380.....ccvvree | crrreenne 21,385 19,906 | .cooove | covvirs 19,906 | ........... (1,079) [ oo | e N/A N/A

S & P 500 EUROPEAN PUTS Product

02/29/2016 Variable ANNUItIES...........ccververrnne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).02/29/2016 .......... 1,115 | ... 1,542,045 [1383.....cocvivee | v 614,204 305,297 | oo | ovvenns 305,297 | ........ (C[002:K ) [ IO N/A N/A

S & P 500 EUROPEAN PUTS Product

03/29/2018 Variable ANNUItIES...........covervrrrnne Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008].03/29/2018 200 330,600 [1653......cccere | wernenn 142,403 86,071 | .oover | vovrennne 86,071 | ..ocovenee (4,301) [ oo | e N/A N/A

S & P 500 EUROPEAN PUTS Product

03/29/2019 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009(.03/29/2019 .............800 | ........ 680,000 |850........cccruver | vvenn 205,000 100,284 | ....... N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2014 Variable ANNUItIES..........coerverrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2014] .......... 1,580 | ... 1,811,944 (1147 oo | e 623,394 204,528 | .......| coevenes 204,528 | ......... (G VRE:) | R IO N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2015 Variable ANNUItIES..........coerverrenes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2015] .......... 1,985 | ..... 2,518,568 | 1269......cccciee | v 948,161 [ oo | v | e 403,504 | ...ooo. | corrns 403,504 | ......... (61,310 [ oo [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2017 Variable ANNUItIES..........ccoerverrnnes Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).03/31/2017] ............... 90 | .o 128,070 | 1423.....covvvrs | e 51,711 27,537 | oo | e 27,537 | o (2,190) [ cooovvrrererieni | e N/A N/A

S & P 500 EUROPEAN PUTS Product

04/28/2017 Variable ANNUItIES..........ccoereerrnns Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.04/28/2017| ............ 265 | ........ 389,285 [1469......ccccere | v 159,657 86,915 | .cover | verrrennne 86,915 | ..cccoonee (8,487) | oo | veveeererineiiens N/A N/A

S & P 500 EUROPEAN PUTS Product

04/29/2016 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008(.04/29/2016 .............385 | ........ 552,475 |1435....cccovvere | v 225,567 115,963 | ....... N/A N/A

S & P 500 EUROPEAN PUTS Product

04/30/2018 Variable ANNUItIES...........ceevvervnnes Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009.04/30/2018| ............. 170 | e 191,930 | 1129, | cevreenne 68,063 34,857 | .o | v 34,857 | .coovnne (2,903) [ oo | e N/A N/A

S & P 500 EUROPEAN PUTS Product

04/30/2019 Variable ANNUItIES..........ccoerverrnnes Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009.04/30/2019 ............. 295 | ........ 338,955 [1149...ccovcines | v 90,323 65,121 | oovvr | e 65,121 | .overenne (5,024) [ cooovevrirerieeis | e N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2016 Variable ANNUItIES..........ccoerverrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.05/31/2016) ............. 810 | ..... 1,214,190 [1499.....cocivee | ovvenns 509,129 271,976 | .o | ovvenns 271,976 | ......... (22,801) [ oo [ e, N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable ANNUItIES...........coveveervnnes Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.05/31/2017| ............. 415 | ... 622,500 |1500.......ccoers | ovrenn 257,995 | ..ooiverierineins | e | s 142,729 | e | v 142,729 | ........ (LN | R IO N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008(.05/31/2017| ............545 | ........ 851,524 [1562......cccoere | ovvenas 362,705 205,878 |....... N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2019 Variable ANNUItIES............oocveerrvnne Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009[.05/31/2019| ............. 385 | ........ 442,365 [1149.....ccccvere | covr 117,336 85,317 | .oovee | verrennne 85,317 | oo (RTINS N/A N/A

S & P 500 EUROPEAN PUTS Product

06/30/2014 Variable ANNUItIES...........cvvvvrrrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).06/30/2014] .......... 1,285 | ... 1,504,992 [ 117 1.ccvocireee | v 529,298 | ...vvuerierineins | e | s 187,268 | ..oooo | v 187,268 | ......... (40,692) | ...cvvvvererrnrins [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

06/30/2015 Variable ANNUItIES...........ccververrenes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).06/30/2015] .......... 1,870 | ..... 2,555,168 | 1366.......cccore | wonee 1,012,004 [ .o | e | s 470,642 | ooover | cevrs 470,642 | ......... (A1) ) R IO N/A N/A
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Statement as of June 30, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
06/30/2016 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.06/30/2016 ............. 255 | ........ 345,780 [1356.....cccvere | covrenne 136,150 67,894 | .| i 67,894 | .......... (6,545) | ..oovvvrrieriniis | e N/A N/A
S & P 500 EUROPEAN PUTS Product
06/30/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.06/30/2017| ............. 300 | ..o 464,307 [1548.....ccovere | covre 196,568 | ..oouvvurererienes | veerneisneiiienines | e 111,073 | e | v 111,073 | o ({11 IR IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/29/2016 Variable Annuities............c.ccccuv. Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.07/29/2016) ............ 545 | ... 739,020 [1356......ccrere | v 290,971 | .o | e | s 145,789 | .oooir | v 145,789 | ......... (13,865) [ ..vcvvverercerreinns [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2015 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.07/31/2015| ............. 655 | ....... 815,082 [1244......cccovve | covrenes 303,606 [ ...oovonrrrerireins | cerrerieeieeiinees | s 131,246 | ocoois | v 131,246 | ......... (19,139 [ ovvevrereerrnrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2017 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.07/31/2017| ............. 400 | ........ 624,972 [1562......cccvere | covrenns 265,607 [ ..o | e | s 151,265 | ooooes | v 151,265 | ....cooonnd (8,988) | ..vovvvrereiiriin | e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2018 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009(.07/31/2018| ............. 435 | ........ 491,115 {1129, | e 167,962 90,237 | oovee | cerennne 90,237 | .ovrrene (7,531) [ oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2016 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.08/31/2016] ............. 505 | ... 717,605 [1421..cccvvies | s 290,159 [ ..oviverierieeins | e | e 150,921 | coovir | v 150,921 | ......... (12,934) [ oovveerieciernns [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2017 Variable Annuities...........cc.cccouv. Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.08/31/2017| ............ 550 | oo 851,230 [1548......cccovrs | v 359,756 204,112 | oo | e 204,112 | .. (1274) [ v | e, N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2018 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009/.08/31/2018| ............. 215 | ... 242,735 [ 1129, | e 82,984 44,827 | oo | i 44,827 | ..o (RIS IO N/A N/A
S & P 500 EUROPEAN PUTS Product
09/29/2017 Variable Annuities. . | Exhibit 5. | equity risk | Societe Generale... [.12/31/2008|.09/29/2017| .............360 | ........ 602,640 | 1674.........ccoo | wovrnne 262,906 | ....coocvrvrrrins e | cverenennnn 197,271 [ | v 157,271 N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2014 Variable Annuities. . | Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008|.09/30/2014| .......... 2,110 | ..... 2,780,136 [1318...ccvvvrers | o 1,069,095 | ..o | e | v 447,554 || 447,554 N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008|.09/30/2015| ............. 980 | ... 1,232,840 [1258......cccovvs | ovrrnn 448,262 204,863 | ... | covvene 204,863 | ......... (V2 7 | O IO N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.09/30/2015| ............. 480 | ... 610,560 | 1272.....ccovcvie | ovrne 231,924 | oo [ [ e 108,863 | ..ocot | ovrene 108,863 | ........... [0 ) R O N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2016 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.09/30/2016) ............. 605 | ... 831,270 | 1374 | e 329,719 [ oo e [ v 168,137 | vvoir | o 168,137 | .cocenee (15,151) [ vvrersrireeens | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2019 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.09/30/2019) ............. 240 | ..o 328,800 [1370...covvrens | cervrrens 81,238 73129 || v 73,129 | oo [C 1) R N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2015 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.10/30/2015, 305 320,860 [1052......c.cccccee | wovrnne 108,202 44780 | .o | v 44780 | ... (4,345) | oo [ N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2016 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.10/31/2016) ............. 625 | ........ 867,500 | 1388.....cccccovre | wovrnne 345,759 | oo e [ e 178,040 | ..ocooo | e 178,040 | ......... (ST A N BT N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2017 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... .12/31/2008.10/31/2017| ............ 700 | ... 1,140,300 [1629......ccccrvee | wvrennn 490,100 288,274 | ... | o 288,274 | ......... (16,259) [ ...oveverercrirerins [ o N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2019 Variable Annuities............ccocoevven Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.10/31/2019 ............. 305 | ........ 417,850 [1370....ccccrers | covrene 103,102 92,974 | .o | v 92,974 | ..cooone (5,141) [ oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/29/2019 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.11/29/2019 ............. 150 | ... 205,500 | 1370....cccvers | corrirenns 50,664 45,829 | ..o | v 45,829 | .......... (2,484) | ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2015 Variable Annuities............ccoceervn Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008(.11/30/2015| ............. 680 | ........ 930,920 | 1369......ccccveve | ovrenns 357,972 | .o | e | e 177,049 | ooooir | v 177,049 | ......... (AL | [ RN N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2016 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... |.12/31/2008].11/30/2016) ............. 290 | ... 406,580 |1402.......ccooe. | covvenne 163,035 84,846 |.......| oo 84,846 | ........... (AT A TN [ N/A N/A
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Statement as of June 30, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
11/30/2017 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.11/30/2017| ............. 195 | ... 320,580 |1644......ccccoere | covienne 138,306 81,933 | .ot | v 81,933 | .o (4,461 | oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/29/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | JP Morgan............. .12/31/2008(.12/29/2017| ............. 215 | . 370,445 [1723....ccccvcvere | v 163,433 | oo | e | e 100,953 | .coover | cevrs 100,953 | cooovvvenad (CSX 7 RN IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2013 Variable ANNUItIES...........covevvrrenne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.12/31/2013] ............. 735 | s 726,327 |988.....ccovvaes | e 220,437 56,509 | ..cooot | corrennne 56,509 | ......... (19,798) [ .ovvvvvercererins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2014 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).12/31/2014] .......... 1,990 | ... 2,573,468 |1293.....ccovceee | o 978,823 | ..o | e | e A3727 || v 413727 | ... ((CRICTA) | [ O N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2015 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.12/31/2015] ............. 630 | ........ 857,430 [1367...covvvvere | v 339,097 [ .o | e | s 164,139 | .ooir | v 164,139 | ......... (17,367) [ oocvererereerrrneinns | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2018 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009].12/31/2018| .......... 1,600 | ... 1,360,000 [850.......cccrvver | wrrenns 409,728 | ..o [ | s 197,218 | oooir | v 197,218 | ......... (PRICT4) | [ IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2019 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.12/31/2019 ............. 190 | ..o 262,200 | 1380.....cccovers | corrrns 62,700 58,126 | ..covot | vorrennne 58,126 | ..coovvnee (I 01: ) IR IO N/A N/A
S & P 500 EUROPEAN PUTS Product
5/31/2018 Variable ANNUItIES............ovrvnrvnne Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009/.05/31/2018 .......... 1,530 | ... 1,727,370 {1129 | e 612,719 315,152 | oo | e 315,152 | ......... (26,249) [ ...vovvereeiininns | e N/A N/A
S & P 500 EUROPEAN PUTS Product
6/29/2018 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009(.06/29/2018| ............. 640 | ........ 722,560 [1129....ccvviiee | e 256,288 | ... | e | e 132,306 | .coooes | covrs 132,306 | ......... (T1,047) [ o [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
9/28/2018 Variable Annuities. . | Exhibit 5. | equity risk | BNP Paribas. . |.02/05/2009{.06/28/2018 .............655 | ........ 739,495 [1129...cvvicne | v 252,601 137,003 | covoir | e 137,003 N/A N/A
S & P 500 EUROPEAN PUTS Product
3/31/2020 Variable Annuities. . | Exhibit 5. | equity risk | Barclays Capital..... [.06/17/2010].03/31/2020| ............315 | ........ 343,164 [1089.....ccccovre | wovrrrnn 93,410 64,185 |....... N/A N/A
S & P 500 EUROPEAN PUTS Product
4/30/2020 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | Barclays Capital..... |.06/17/2010|.04/30/2020] ............. 250 | oo 272,353 [1089.....cccvire | ovrrrnnn 74,010 50,941 | .o | v 50,941 | .ooovnnee (4,028) [ ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
5/29/2020 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.05/29/2020] ............. 135 | e 141,615 | 1049.....cccovvs | vervenns 41,303 25,856 | .cooos | orrerne 25,856 | ...cooved [V I R N/A N/A
S & P 500 EUROPEAN PUTS Product
6/30/2020 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.06/30/2020] ............. 120 | ... 125,880 | 1049.....cccoocee | verrennee 35,208 23,036 | oo | e 23,036 | ..o (R L) R N/A N/A
S & P 500 EUROPEAN PUTS Product
7/31/2020 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.07/31/2020] ............. 105 | ........ 110,180 | 1049.....ccovvvee | vorrvrirnn 30,864 20,207 | ooova | o 20,207 | .o (RIS N/A N/A
S & P 500 EUROPEAN PUTS Product
8/31/2020 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.08/31/2020] ............. 120 | ... 125,920 | 1049.....cccovve | v 35,348 23,200 | oo | o 23,200 | .o (1,864) | oo v N/A N/A
S & P 500 EUROPEAN PUTS Product
9/30/2020 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011|.09/30/2020| ................ 20 | v 22,824 | 14 s | e | e 4,658 | .o | s 4,604 | .o | 4,604 (7)) TN OS N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2020 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.10/30/2020] ............... 25 | s 29,582 | 1,183..cciies | o | e 6,185 | oo [ s 6,121 | oo | v 6,121 () IR ISR N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2020 Variable Annuities............ccocoevven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.11/30/2020] ............... 45 | ... 53,125 | 1,181 s e | e 11,122 | s | e 11,002 | e | e 11,002 | .o (120) | ovvveerrirriiens [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2020 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.12/31/2020] ............... 65 | .. 81,747 | 1,258...ccvee o | e 17,796 | oo | e 17,658 | coove | o 17,658 | ..o (138) | vvvoeerrerriiens [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
1/29/2021 Variable Annuities............ccoceervn Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.01/29/2021| ............... 75 | v 96,459 | 1,286.....cccvee | ovrermrirerirerirnns | e 21,324 | oo | s 291173 || e 21173 | e (151) | covvrerrrirerinens [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
2/26/2021 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.02/26/2021] ............... 95 | . 126,086 | 1,327..ccvvvs [ v 28,446 28,282 | ..ot | v 28,282 | oo (184) | oo [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
3/31/2021 Variable Annuities. .| Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011[.03/31/2021] .............155 | ........ 205,504 N/A N/A
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
4/30/2021 Variable ANNUItIES. .......cooooseiiniinns Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011].04/30/2021| ............. 120 | .. 163,633 | 1,364...ccoes o | 000 37,620 oo [ v 37424 | .| s 37,424 | .o [(ES)) O TR N/A N/A
0099999. Total-Purchased Options-Hedging Other-Put OPtONS. ..........cewriiiiiiiiesiei sttt snsene erseessssesensesssnnes ....17,263,778 ..8,842,720 | XXX| ... 8,842,720 )] ...
0149999. Total-Purchased Options-Hedging Other.. ...17,263,778 ..8,842,720 | XXX| ... 8,842,720 )
0379999. Total-Purchased Options-Put OPHIONS. ........ciuuiriererireririsssissersssss st ens ...17,263,778 ..8,842,720 | XXX ... 8,842,720 | ....... )
0429999.  Total-PUIChASEH OPHIONS. ... ve1rereitseiseieeeesees ettt fiees et .. A7,263778 | ........ 173,538 | . ..8,842,720 | XXX ... 8,842,720 | ....... (892,262) | ....
1409999, TOtAI-HEAGING OtNET. ...ttt ££0E EEE R £ E LRt L A7,263,778 | ... 173,538 | oo (U I 8,842,720 | XXX ... 8,842,720 | ....... (892,262)
1449999, TOTAL ..ottt f e84 f L8818 L84 E 8L E 4L 8oL E 41 1eE b1 L1 EieeEEeeEE oL oL b4 E 4L oL 4L bbbttt . A7,263778 | ........ 173,538 | oo, 0] e, 8,842,720 | XXX ..... 8,842,720 | ....... (892,262)

(a) ‘ Code ‘ Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE



Statement as of June 30, 2011 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
Short Futures
Hedging Other
Product equity
BPUT...oo. | coverrrnrrennns (LK) [— (345,625) | BP CURRENCY FUTURE.........coocommerrrinnnne Variable ANNUILIES.........covvverrrrvirecriiiies Exhibit 5.......... risk .09/21/2011 | CME................ .06/09/2011 ] ........... 163.4081 | ....cocee 160.5100 | .......... 1,001,663 | .......... 1,001,663 | ..covverree 1,001,663 526,407 (829,500) | N/A
Product equity
VGU oo [ i (73] — (10,468) | DJ EURO STOXX 50.......ccrvvvvermrrreermnrnrennns Variable ANNUILIES.........ccvveermrrrviicriiis Exhibit 5.......... risk .09/19/2011 [ EUR.....ocov .06/15/2011] ....... 2,776.1252 | ........ 2,848.0000 |............ (752,385) | ..oovnvns (752,385) | ..o (752,385) | ...oouec (1,213,590) (2,105,098) | N/A........occommerrrennne
Product equity
ECUTooes | coverrenrinnns (165) | ....... (20,625,000) | EURO FX CURRENCY FUTURE................ Variable ANNUILIES.........vvvvvrrrrvinerriiis Exhibit 5.......... risk .09/21/2011 | CME................. .06/09/2011 1.4507 1.4488 39,885 39,885 39,885 202,873 (660,000) | N/A
Product equity
(9,520) | FTSE 100. Variable Annuities.. . | Exhibit5.......... |risk .09/19/2011 . |.06/15/2011 | ........ 5,758.7591 | ........ 5,902.5000 |.........(1,368,413) | ......... (1,368,413)| ..........(1,368,413) | ...........(1,006,983) (2,856,096) | N/A
Product equity
JYUT i [ (1) [ e (138,750) | JPN YEN CURRENCY FUTURE................. Variable ANNUILIES.........covvverrrrviecriiis Exhibit 5.......... risk .09/21/2011 | CME................ .06/09/2011] ........... 125.0279 | oo 124.3300 96,831 96,831 96,831 384,531 (277,500) | N/A
Product equity
NQUT.cooes [ v ([0S I— (20,660) | NASDAQ 100 EMINL......ccvvvvvrmrrverrerrrirnn Variable ANNUILIES..........vvveerrrrvirnerrii Exhibit 5.......... risk .09/16/2011 | CME................ .06/14/2011 2,223.7094 2,321.0000 (2,010,023) (2,010,023) (2,010,023) | ........... (1,828,737) (2,892,400) | N/A
Product equity
NKUT . | o (1)) p— (1,734) | NIKKEI 225 Variable ANNUILIES.........cvvevrrrvvirnerriis Exhibit 5.......... risk .09/09/2011 [ OSE........coovevver .06/08/2011] ....... 9,427.9633 | ........ 9,820.0000 (679,792) (679,792) (679,792) (612,965) [ .vvvvvvvrerrvenriiissennes | coverrvsnreirnsessesinnene | oveeeeenes (1,092,124) | N/A......ooooerrinnnne
Product equity
TAU oo | i (G173 R— (45,200) | RUSSELL MINI FUT.....oooorrevrmerrernineneenns Variable ANNUILIES.........covveermrrevirnerriiis Exhibit 5.......... risk .09/16/2011 [NYF......ooorrne .06/14/2011 | ........... 774.5637 825.4000 (2,297,800) (2,297,800) (2,297,800) | ........... (1,748,800 | .ovvvvvrvevrrerrserrerns [ errvrereernesresineeneens | evreerne (1,582,000) | N/A......oooorrrrannne
Product equity
ESUT..c | v (1,024) | ..o (51,200) | S&P500 EMINI FUT ... Variable ANNUItIES........cvvveeierriviisseriiein Exhibit 5.......... risk .09/16/2011 | CME................. .06/14/2011] ........ 1,266.2925 | ........ 1,315.5000 (2,519,422 (2,519,422) (2,519,422) | ...ccveve. (1,756,383) | ...ovvvvennniiiinniniiies [ | v (4,096,000)
1349999. Total-Short Futures-Hedging Other. (8,489,457) (8,489,457) (8,489,457) | ..ccvvveeee (7,053,647) 0 0 [ (16,390,718)
1389999. Total-Short Futures. (8,489,457) (8,489,457) (8,489,457) | ...........(7,053,647) 0 0 ... (16,390,718) | ....
1409999. Total-Hedging Other. (8,489,457) (8,489,457) (8,489,457) | ...........(7,053,647) 0 0 [ (16,390,718)
1449999. TOTAL (8,489,457) (8,489,457) (8,489,457) | ........... (7,053,647) 0 0 [ (16,390,718)
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period |
\ | |
Net Cash
Broker Name Deposits
Brokers
GOIAMEN SACNS..........cvuiviiiieiiicictiiet ettt b e b e s s et ssesse s e ssessessebseessebsse et s sessebe e e s ssesse s e s et esses e s et essessesssssssessessesassessessnss | 4ssesssssessssassessssssssseessesesae s e s s e s e e et ee e e s oL e e s ee e s et e ee A e bR e e s et e s e b e e e A e b e s et e s s s b e et s e e et et es s s s s s e s s s et se b e et s e et et e tensebe  eksetssissessstseeseesees et st et bt s ettt n s bttt n et nees . (7,053,647)
TOTAI NEE CASN DEPOSIES. ... vreveeererereersses it e eseeeessss st esssee e s ee e 1o s b 88880480k 8 4888404880848 e0 848 E 4880408400808 o010 80808 e0E o8t eebene e 4EaeeteeEeeseeEoeE oL s oo eeEoeE oL 8oL e R oL e oeE 0840 R L1 L8 oo E 8oL 8L o084 E 4L E o084 E 8oL E 108408 4EE L840 E 0L 140808484 E o084 eE 0L E 8L 8o E e b0 b b e et E st ee | EeEiLEeeE e R e R LRt . (7,053,647)
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PARTD

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

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives

0199999. Exchange Traded.........ccouiummriinriiiniiiasisenississsrssssssesenssssessenssnees | evens XXXevoonee | e XXX v | s XXX | senississnissienissenns 1,138,379 | i (9,627,836) [ ..oocverrererisrineiinn 1,138,379 [ 1,138,379 | oo (9,627,836) | ..ooovvrrerennsrirsiinas 1,138,379 | i (16,390,718) | ..vvovveererneninens (16,390,718)
NAIC 1 Designation

BARCLAYS CAPITAL.....cvvriirirrrineinerierisensnssisenssessssssensssessesssssesssesens | seeneNuvinneiinns [ eoelNaiiiin [ [ e 4,157,521 |..... 4,157,521 | oo A157,521 | oo | e 4,157,521 0
SOCIETE GENERALE.........cooivieirrrineriienrnenienissriseesssssnenensesesssssnnes. | eonelNannininens [N | s | e 2,350,872 |..... 2,350,872 | ..ccovvrinnee 2,350,872 | oo 2,350,872 0
JP MORGAN CHASE...... 509,837 | oo | e 509,637 509,637 509,637 0
DEUTSCHE BANK ...t 153,644 | ..... 153,644 153,644 153,644 0
BNP PARIBUS.......coovriiniieiineisneinniesssnesseesssinsssnsssessssssnsssssssensseess. | seeeeNuviinneiinns [ oeelNaciiiin [ [ e 1,498,663 |..... 1,498,663 1,498,663 [ ..o [ e 1,498,663 0
CREDIT SUISSE. v | oeeeNenn | N [ | i 172,383 | oo | e 172,383 | .. 172,383 | oo 172,383 0
0299999. Total NAIC 1 DESIGNALION. ... vvvereruiesiisarisssisersseesesssseissssess s enssssssssssnssensssssssnsssssssnsnnns | snessnssensesssssnsnsessessesssensnnd | sonessisssssssssnssssssesas 8,842,720 | ......... 0. 8,842,720 | ..o, 8,842,720 | cooovviiniieriiinas (0 8,842,720 | oo 0 0
0899999, TOHAIS. .....ceuueereiresiei e | ansrsnseessessssne0) |, 9,981,099 | .o (9,627,836) [ ..o 9,981,099 | ..o 9,981,099 | ... [CRPIR L) ] 9,981,099 | .o (16,390,718) | ..ovovvrernieiiciins (16,390,718)




Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

| MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO........cuutiiiiiiiiississsisssisssissensesssssssssssssssssnssnssase | cosssssssesnns |1 305,490,706 | ...oooovvenrinciiinninas 305,490,706 | ...cooovrriniinnenns
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OBIIGAtIONS..........cv.ivieieieiii i ne 305,490,706 305,490,706 | ..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ccoorrereieiirnisiiiieiicsninns 305,490,706 |.....cccoevverrrrennnne 305,490,706 |..... XXX.........
Totals
7799999. Total - ISSUET OblGALIONS. .. ..v.erersiresirsseissere ettt 305,490,706 305,490,706 |..... XXX
8399999.  SUDLOLAI = BONGS. ......oooiveeiisiiieiissieisiiesii et 305,490,706 305,490,706 |..... XXX
9999999, TOHaIS........rvvrirreririerieireriserseri e 305,490,706 | ......cocvvererirrininns 305,490,706 | ..... XXX

General Interrogatory:

1. The activity for the year to date:
2.
3.
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....305,490,706  Book/Adjusted Carrying Value $.....305,490,706
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
US Bank. Cincinnati, OH ..45,165,295 ..70,073,896 ...75,045,137 | XXX..
Goldman Sachs & Co New York, NY. 25,398,681 26,050,897 27,602,828 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSIONES...........c.vveirrerierrnernerneiens o XXX [ XXX 320,459 319,345 320,437 | XXX..
0199999. Total Open Depositorie: XXX [ e XXXeee 0 (O I 70,884,435 | ......... 96,444,138 | ........ 102,968,402 | XXX..
0399999. Total Cash on Deposit 0 0 [ e 70,884,435 | ........ 96,444,138 | ...... 102,968,402 | XXX..
0499999. Cash in Company's Office .., SR [T 0,0, TN [P DS SR U XXX 5,000 5,000 5,000 | XXX..
0599999. Total Cash XXX [ e XXX 0 (U [ 70,889,435 | .......... 96,449,138 | ........ 102,973,402 | XXX..
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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