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Statement as of June 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS. et | eertenens 2,048,774,T43 | ..o | v 2,048,774,743 | .......... 2,015,841,228
2. Stocks:
2.1 Preferred SIOCKS.........iiiiiii ettt | e s 7519 | | e 7,519 | oo 7,561
2.2 COMMON SIOCKS.......oouriiuiiiiiiriiriisisii i ssinss | sebsnssinssnss s A3 | | 4313 | s 4,580
3. Mortgage loans on real estate:
31 FIISEIENS...cooevircierre st | neenteneans 405,331,270 | oo | eereeeeind 405,331,270 | ...cooeuee. 399,059,777
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocviiviiicteiie sttt bbb s sttt s b sensessnns | susssessesssssssessesssessessssans | sbessesssssssessesssessessnsensens | sbessesssssssessessssessesnsnn [0 OO
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cveiviiiirieciiesiseieissiesssissieseses | cevsssesesssssssessessssessesssses | sosessessssessesssssssessessssesses | sssessessssessessssessesesnes [0 O
5. Cash ($.....(26,905,360)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0) ettt ntens | erestenseneees (26,905,360) | ....vovverreeererierreierieiens | ceereeiennns (26,905,360) | .....ocvvve 21,422,576
6. Contract loans (including §.......... 0 PremMiuM NOES)......vvvreeeerrieieineieieiseieseeesessesessssessessssnees | ersssessessens 81,199,374 | oo | e 81,199,374 | .ovvvrnee. 81,202,029
T DIVALIVES......oooiiiiiiiciic bbbt | Shisb s | srienb s | s 0 [
8. Other iNVESIEd @SSELS.........ccvuurirrceierereeessere s sess st esssennins | seessseessenes 1,930,607 | ..o | s 1,930,607 | ..ooovvrrane. 1,921,484
9. Receivables for SECUNEIES. ..o nssnees | o 50,799 | ..o | e 50,799 | .coiiiriris 411,917
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 130,107,179 [ .o | cvvveieienns 130,107,179 | ..o 105,514,618
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 2,640,500,444 | ......coovvvieeeend 0] e 2,640,500,444 | .......... 2,625,385,770
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt ee e enen e s s s enenenenens | ceereeseeeeeens 25,565,649 | ...ovovieereeeieereeeeees | e 25,565,649 | ............... 25,034,292
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cceveeeieinnins | worvvrrrneennes 99,484,446 | ..o | e 99,484,446 | ............... 97,914,865
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
161.  Amounts recoverable from FBINSUTETS............ccevcveieeveeveesie e tese e sesssssessans | eveesinssseesans 9,141,063 | ..o | e 9,141,063 | ....ccvvvnene 7,661,254
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUrance CONraCtS...........ccocvevveveveveieveiniesieiesiees | eveirsesseesissenens 82,454 | ... | e 82,454 | .o 129,733
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest thErBON. ..o | corerrerireereenes e | eeseeeseeesessest e sesssssenes | eessesessssesessnssesssssseenn [0 O
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 101,466,454 | .............. 40,642,251 | ............... 60,824,203 | ............... 67,157,122
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,923,991 | .o | e 2,923,991 | oo 2,743,186
20. Electronic data processing equIPMENt @Nd SOMWAIE............coiueiveiciiieicicsieeseiessiesieissenies | eveiessesessssssesssssssesnsas | sesessessssessesssssssesssssssesses | sosessessssessessssessessssnes [0 O
21.  Furniture and equipment, including health care delivery assets ($.......... 0):teriirreneirriereiseiesesies | e | s eseniens | sesesesnssesessssessesnse [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates..............ccccoveereeiveeieiieceeceeceeie | v 115,510,235 [ ..ooieeieieereeeeeveeenes | cvvveeienns 115,510,235 | ...coocvene 85,755,008
24. Health care ($.......... 0) and other amOUNtS FECEIVADIE.............ccveveieiecieeee et | cevestess s sssss e ssssesesas | ersessessssessessssessessssssesens | sesesssssssessessnsessesssanes [0
25.  Aggregate write-ins for other than iNVested @SSELS...........cevecueieieiieeese s | cersesseesnisneas TA2,727 | ool [0 742727 | e, 706,178
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 3,002,834,085 | .....cooceenee 40,642,251 | .......... 2,962,191,834 | .......... 2,921,831,858
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 251,357,251 | .oveoeeeeeeeeeseieie | eveeeennns 251,357,251 | .o 247,758,736
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,254,191,336 | ...ocvevvrnnns 40,642,251 | .......... 3,213,549,085 | .......... 3,169,590,594
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. MISCEIANEOUS @SSELS.........vuuverienciiciiiiiii ittt nieniens | eeisnsisnsiansia 620,745 | ..o | e 620,745 | ..o 620,745
2502. Fund revenue receivable.. ...68,816 |.. ...68,816 ....66,636
2503. State taxes rECOVEIADIE.............coiuiiiiiii s siessienies | s nees 53,166 53,166 | ..o 18,797
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeneeeninieeninnns | covveiseissenseessenenens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)..........cruueureeriirernriieirersriessresssesssieens | oveesssnesseseenens TA2,727 | oo (O I 742,727 | oo, 706,178
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Statement as of June 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.

23.
24,

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,358,903,065 less §.......... 0

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

4.1
4.2 ACCIENT AN NEAIN........oeiiiiee bbb st en
Policyholders' dividends §.......... 0 and coupons §.......... (O TT= 1o VT 1 OO
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

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

Contract liabilities not included elsewhere:

9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including $
9.3 Other amounts payable on reinsurance, including $
9.4 INtereSt MaINTENANCE RESEIVE.........cuiiuiiieeieiieeire ettt s bbb bbb bbb bbb
Commissions to agents due or accrued - life and annuity contracts $.....4,092,282, accident and health $.....256,583

and deposit-type contract funds §.......... 0ttt bRt b sttt
Commissions and expense allowances payable on reinSUraNCe aSSUME...........c.cuiveieriiniieiseisiiesee et sessenas
General EXPENSES AUE OF ACCIUE. ........curvieeiiiireiseessiessessstes et sse sttt bbb st bbbt st s bttt
Transfers to Separate Accounts due or accrued (net) (including $.....(10,026,500) 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 §.......... 0 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign EXChange FatES..........vrrierrerrirrieerre e
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... {0 R
Dividends to stockholders declared and UNPAIQ.............cwereriirrieniireieie ettt sb st
Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........ucveieiiiieic ittt sttt bbbt bt n s b b s s st nas
24.02 Reinsurance in UNauthorized COMPANIES............ccveviueireisiiiieie ettt bbbttt
24.03 Funds held under reinsurance treaties with unauthorized reinsurers.
24.04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUISTANGING. .......cuevveveeiireieicisecs et
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24,08 DEIVALIVES. .......cvuerreeiiiesieie ittt
24,09 Payable fOr SBCUMLIES........oevievieeiieieisiee sttt st a bbb b en s s bt s s st s bt es s b s s sse s s s ssessnsnea
2410 Payable for securities lending..................
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt ettt e bt s et e et e s et nentens
Aggregate WItE-INS fOr NADIIES. ..........evrererrirriiererriie sttt st en st
Total liabilities excluding Separate Accounts business (Lines 1 to 25)... .
From Separate ACCOUNES STALEMENL...........cvorururrierirririeciesiseie ettt ettt b bRt sttt
Total liAbilitIeS (LINES 28 GNA 27).........ovureeieeeeeeireeeee ettt se s s ss b s s e st sentes
Common capital stock .
PrEfErrea CAPILAI STOCK. ... .. vuurereerieiieieciseii ettt ettt ee bbbt
Aggregate write-ins for other than special surplus funds
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.cuiiueiriiiieiciieieie ettt bbb ss b a e
Aggregate write-ins for SPCial SUMPIUS FUNGS..........cceieiiieieiiiiscise ettt
UN@SSIGNEA fUNGAS (SUIPIUS).....vurverreiririieiseiiieise ettt s ettt s st s s s bbbtk s s bt et
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0.1ttt bbb bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 $.........0)....ovrveeeeeereeeeeeseeeee e
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §..........

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

................... 2358.903,065
i 1,080,820

.......................... 9,568,568
............................. 386,716

(10,026,500)

........................ 35,119,097

........................ 14,639,346

............................. 104,983

48,034,914 | ..

..5,153,754 | ..

..130,107,179 | ..

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

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

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

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

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

.12,676,187

171,332

2,638,187,974 | ..

.2,670,654,574

................... 251,357,251

247,758,736

................... 2,889,545,225

2,918,413,310

...9,600,005 |..

9,600,005

................... 3,213,549,082

2501.
2502.
2503.
2598.
2599.

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

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

............................. 104,983

104,983 |..

3101.
3102.
3103.
3198.
3199.

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

i 33,923,629

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 ASSURANCE CORPORATION
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NSO N =

10.
11.
. Annuity benefits
13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. GENETAl INSUFANCE EXPENSES.......oucvuiveiieisitesse i teise s ssss sttt bbb bbbt s b s s sttt bbb bas bbb sse st enes
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital gains)...........c.cceeieeiriereeiieesseeees s
33.

34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (I0SS)...........ccceueiieiiiieieieeseee e
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

51.

Premiums and annuity considerations for life and accident and health contracts............cc.ccevvvieecereeieveeececceeee s
Considerations for supplementary contracts with life CONNGENCIES..........covvrvririnrirrrsrrse e
NEL INVESIMENE INCOME.........vectcveiicictsctete st a bbb st s bbbt b b s b
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains Or l0SSES...........cccoveverveveveercrrerereeeeeee e
Commissions and expense allowances on reiNSUrANCE CEARM. .........uuu i ieeseesssesss s sessessensens
Reserve adjustments On reiNSUFANCE CEARBM. ...ttt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

rOM SEPATAE ACCOUNLS.........ouveivieiiieieeictetet ettt bbb bbbt bbb
8.2 Charges and fees for deposit-type CONIACES............cceviuriveieictcie et as
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME...........cuuiveireiciiiieicie ettt
Totals (LIneS 110 8.3)...c.cviveveiiieeseeeis
DEAN DBNETIES. ......cvueiecic bbbttt
Matured endowments (excluding guaranteed annual pure endowments)

Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar DENEItS...........c.cccveeeiicicciie s

GrOUD CONVETSIONS........oeoveecesererseesesesessssssssessessesssssssssssessessesssssesssessessesssessessessass s ssassens s ssnsses s st s s st sessensssanssessessnssnssnsens
Interest and adjustments on contract or deposit-type contract fUNS............ccoveevvevieericieiieece e
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts..............ccccvevevevricccececcece e
TOIS (LINES 1010 19).uuruuerrucereeiseeseesrseeeeesessesese e ees st s s s et
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). .
Commissions and expense allowances on reiNSUraNCe aSSUME............uwurerrurerereeeeeiseesseeseseesessessseesessessessesssssessessesens

Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts net of reinsurance....
Aggregate write-ins for deductions
Totals (LINES 20 10 27)....uvuiverieieiieeicisisie sttt nnnn

Dividends t0 POIICYNOIAETS. .......c.vuiieireicieiecises sttt
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LiNE 31 MINUS LINE 32).......ccevevcieieieiiesieieisie ettt ettt st s et es s ne s
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(2,920,352) (excluding taxes of $.....2,920,352 transferred to the IMR)..........ccc.coeuvevrrieeieerieeieie e

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, DECEMDET 31, PIIOT YEAT........ciuivirieiriieieireieie ettt
Net income (Line 35)
Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0.t

Change in net deferred income tax
Change iN NONAAMILEEA @SSELS.........cuuerreririreirerierisrie ettt s st s st
Change in liability for reinsurance in unauthorized companies
Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in aSSEt VAIURLION MESEIVE. ... iiesise ettt ss sttt
Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNtS STAIEMENT..........c..vuiuririeiireireeeee ettt
Change in surplus notes
Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paid in
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)

............ 121,985,712

.............. 78,608,790

.............. 11,712,770

.730,789 | ..

............ 118,757,903
....75,118,901
.387,981

.............. 12,927,649

............ 246,766,871

.............. 24,587,294

...283,692,377 | ..

..224,690,794 | ..

.4561,739,907

............ 101,377,588

[+2]
o
PN
[$2])
D
D

............ 176,406,160

............ 178,770,251

...25,518,099

..4,569,161
...... 1,671,807

............ 327,416,961

e 10,763,337
............... (6,361,698)
................ 3,954,938
2,370,969

............ 438,709,840

13,030,067

.............. 45,709,990
.............. 42,439,263

................ 6,053,321
................ 1,871,711

.............. 13,030,067
............... (1,324,759)

................ 3,270,727

.................. (576,001)

................ 4,181,610

............... (2,389,182)

.............. 14,354,826

............... (3,704,218)

................ 2,694,726

................ 1,792,428

.............. 10,650,608

...(779,169)

. .(2,692,316)
................ 5,332,717

51.3  Transferred fromM CAPILAL..........cc.ccveueieiciree ettt sttt bbb sa st s et a s s s bes s tnanns | stssessessnsansesnsssessnsanes
51.4 Change in surplus as a result of reinsurance . 94,121,747 |.. .
52. Dividends t0 STOCKNOIAETS. ...ttt es et | sreeensensnenes (6,720,000) | .....cvvrvnes (6,720,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS...........overurirrrirrerenirssesseseisessessssesesssesssssssssessesssssssssessssssnsssssessessanssesses | snssssssssens (12,128,213) | ..eovenenee (14,284,290)
54. Net change in capital and surplus (Lines 37 through 53).... . 72,826,572 |.. ..(18,591,616) | ..
55. Capital and surplus as of statement date (LINES 36 + 54).........c.errrurrererierriireeeeeiseiseese ettt ssenssessessessssssees | nveseeeens 324,003,857 | ............ 259,251,936
DETAILS OF WRITE-INS

08.301.  COI Charges 0N SEPArate ACCOUNTS.........c.eiuirreiiuriieieieieisesseisssesseesssess st ses st ssse st ssessssensessesssessesnssssas | sssssessessesnd 6,357,937 | .covvrrernnad 6,581,504
08.302.  Surrender Charges 0N SEPArate ACCOUNLS............cceveiieveriirireiisiee et ae bbb b s s bbb s s sssebessssesessnness | sbessesesesinns 5,185,438 6,208,366
08.303. Administrative Charges on Separate Accounts 169,395 |.. A37,779 | ..
08.398.  Summary of remaining write-ins for Ling 8.3 from oVerflow PAGE..........ccocurieiereseeieseesceeeesie e sssesisssesesssnsenes | evverensssesinsesieseesenssns0. | covveeseeseseesesesessnns 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 GDOVE)......civuereerermerrssrsssessssessesssssssesessesssssssssessessensssssesssssans | cossesssssens 11,712,770 ..12,927,649 | ...coceonee. 24,587,294

2701.  Health Surrender Benefits ..1,030,154 | .. ..2,370,969

2 (072U ORI

(0 T TSRO OSSOSO

2798.  Summary of remaining write-ins for Line 27 from overflow page.. . . .0

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......vcerurruiruerreresressessissnssesseessessssnssessssssssssssesssnssssssssssssssnsss | sessesesseseees 1,030,154 1,104,192

5301.  Additional EfErred X @SSEL.... ... vttt sttt (1,071,664)

5302.  Prior period adjustment ...(618,342)] ..

5303.  AmOrtization Of COINSUIANCE GAIN............oeeeeeeeeeeeeeee ettt e ettt st s e st et e et e neens ..(10,438,207)

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 GDOVE)..........cuuiuiierieieiiiieiciesissiseissiesessissssssssssss s ssesssssssssssssnes | esssssseans (12,128,213)
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..........ccuuurvirririesiceiese sttt esnssesssnses | nessssesnnns 50,315,131 | .ccoovveun 120,818,466 | ............. 246,635,066
2. NEtiNVESIMENTINCOME.......c.ivieivecicieiciete ettt sttt st bbb a s st st es s b s s e snsssasssnsns | sresnsessnsees 78,269,894 | ............... 74,752,985 | ............. 149,496,019
3. MISCEIANEOUS INCOME.........vuuiiuiiiiiiiierii st s | erniessiinies 23,353,553 | .cocvinenne. 15,584,720 | ............... 31,067,185
4. Total (LINES 1 hTOUGN 3)...oueveeiieeiereceieeieeeieesseii sttt ess s ssss st essssssssseesssssssnsssnns | soneessneees 151,938,578 | ............. 211,156,171 | oo 427,198,270
5. Benefit and 10SS related PAYMENTS..........c.ccevevcveieeieiesce ettt s st sa st s s ssss s snasssesans | seesenssssnens 76,366,858 | ............... 75,841,088 | ............. 152,944,540
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........cocvevvievcieerereircireeneens [ e (175,811) [ oo 398,164 | ..cverera 1,275,006
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............ccuvveverieeicicreeeeeeeesee s | ceveriesienens 59,698,913 | ..ccovvnee 61,792,743 | ............. 113,699,959
8. Dividends paid t0 POIICYNOIAETS.........c.cveieeiciiisieieiieiie ettt ettt s st s s snsessessns | sstessessessssessessnssssessessnss | essessessssessesesessessesnsanss | sersessssassessessnsessessnsensenes
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) 8,320,748 | ... (7,275,621)] ... ...(11,082,860)
10, Total (LINS 5 HroUGN 9)......cuvvumiiriiiriiiirieeric ittt st | eresseeianns 144,210,708 | ............ 130,756,374 | ............. 256,836,645
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccouiviuiiriireieiiiresieieeie st sssesse s s sssssssessessnnes | svvesessesesnns 7,727,870 | oo 80,399,797 |............. 170,361,625
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
7200 T = o PPN
12.2 Stocks....
12.3 MOMGAGE I0BNS........ceueeiecieieie ettt as sttt
124 REAIESIAE. ... | st | srb s
12.5  OthEr INVESIEA SSELS......ce.vvieiiiiiecictsiee ettt ss s bbb sse st ssesnnns | svsesistessesesssssssesssssnsenses | svesissessesesnes 398,000
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES...........ccccevvierceieicceeeeeesieiees | e | e
12.7 Miscellaneous proceeds ....15,000,464 ....11,514,369 |...
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuereiireeeeeesee sttt ssssessessssessesssessnns | veveesessenes 188,619,643 | ............. 123,253,597
13.  Cost of investments acquired (long-term only):
13.1
132
13.3
134
13.5
13.6  MiSCEIIANEOUS APPIICALIONS........cererreriireriseiee e ssesee st ss s s st st s st esssnssessessensssssessessensnssnsss | srsessessesssssanssssesssnssnsnss | sosessesssnssnssessanssnssnssessons | sesessssssnsssssees 215,701
13.7 Total investments acquired (LINES 13.110 13.6).......ccviiieierieceisesee st ssssss s ssessssssessessessaees |ssssesssssans 231,620,853 |............. 176,077,174 | ............. 413,651,268
14.  Netincrease (decrease) in contract [0ans and Premium NOES.........cccuivevcicieiecicese et ssssssessenas | eressesesssseseesineas [VAGEE) | 1,925,963 | ....ccccvvevneee 2,312,680
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14)........ccccovrerrrreiernrneiessssisesessssssesssssesssssssssenss | eovsssessnenns (42,998,555) ............. (54,749,540)|............. (168,319,573)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOES.........vvivecicieiecct ettt bbbt es s ssessans | sbessssssessessestssaessessensanss | sbeessessestenssssessesssssssanns | sbsessesssssessessssssssessestans
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cevururrirerirrerirrirreineie et ssssssssse s ssesssssssesessessssssssesss | ssessssssessessassnsssssessessnnes | seseesessessssssssessessansssssnes | sssessesssssessessnssssssnssessans
16.3 BOMOWED fUNGS......oouvveeiircrirciie sttt nenine | rensssessssesesssesssenssssensss | croenesseensenssensseesssensns | sresssessssenssesssenssesssaeens
16.4 Net deposits on deposit-type contracts and other insurance abilItIes............cvvuevrrrrirrircnrniersereeneneiees [ erersieseeseensiesnsenens | e sessesssssessens | eeeseeresneeneens (270,110)
16.5 Dividends t0 SOCKNOIAETS.........c.cuvrirreireririricrirerise sttt sssensssnnes | sesnessesesnend 6,720,000 | ...oovverrernnn 6,720,000 | ...occoovenren. 20,160,000
16.6  Other cash provided (APPHEA).........cccucrerrrrereieriecierieesie st esssssesssssssessssssnnes |ossrssssscssenes (6,337,251)| ..oocvvennce (50,096,587) ] .....ccceene. (71,526,263)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......c.... | ccovvevrennen. (13,057,251 ..o (56,816,587) [ ....oovenenes (91,956,373)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccocvvvvvrevecnne | corrrvnveneene (48,327,936) | .....ccenvenne (31,166,330) [ ....ovvnvenee (89,914,321)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceuuviriiicriesiciie ittt bbbttt esssnnen | criseestsessns 21,422,576 | ....cooee..n. 111,336,897 | .....cce..n. 111,336,897
19.2 End of period (Line 18 plus Line 19.1)............... (26,905,361) 80,170,567 21,422,576
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 o | [ |
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Statement as of June 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

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

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

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

Credit life (group and individual)

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

SUBLOLAL .o

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

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

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

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

1.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

3.-4.

5.

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

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

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

Accounting Changes and Corrections of Errors

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) $162,209
Increase in surplus (P4, L53, C1) $162,209

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

Surrender benefits and withdrawals for life contracts (P4, L15, C1)  ($1,200,847)
Increase of federal income tax expenses (P4, L32, C1) (420,296)
Decrease in surplus (P4, L53, C1) ($780,551)

No significant change

Investments

D. Loan-Backed Securities —

Q) 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

CUsSIP OTTI Cash Flows Impairment Impairment Time of OTTI Reported
20846QHE1 $ 4,453,937 $ 3,929,360 $ 525,533 $ 3,928,404 $ 1,852,681 09/30/09
674135ECS8 1,279,009 1,055,146 913,046 365,963 529,646 09/30/09
70556MABS8 2,310,000 2,161,839 148,162 2,161,838 2,161,838 09/30/09
76110HJ75 1,984,052 1,948,630 34,965 1,949,087 1,277,300 09/30/09
Total $ 10,026,998 $ 9,094,975 $ 1,621,706 $ 8,405,292 $ 5,821,465 09/30/09
02660TBU6 $ 1,004,887 $ 1,000,218 $ 4,669 $ 1,000,218 $ 646,615 12/31/09
12667FY33 992,368 989,457 2,911 989,457 510,020 12/31/09
1729732R9 4,751,720 4,678,250 73,471 4,678,250 3,563,803 12/31/09
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867 12/31/09
52520MAE3 1,923,633 1,895,598 28,035 1,895,598 1,074,180 12/31/09
52520MAGS8 4,863,405 4,832,391 31,014 4,832,391 3,743,950 12/31/09
674135ECS8 940,840 389,032 551,808 389,032 1,091,442 12/31/09
7609857E5 4,939,343 4,416,147 523,196 4,416,147 1,171,126 12/31/09
76110HJ75 1,948,630 1,929,597 19,033 1,929,597 1,229,960 12/31/09
90263BHE1 2,114,729 2,096,365 18,363 2,096,365 1,127,402 12/31/09
94982WAZ7 4,873,404 4,775,310 98,094 4,775,310 3,819,300 12/31/09
Total $ 31,313,426 $ 29,951,082 $ 1,362,344 $ 29,951,082 $ 20,234,664 12/31/09
12667FY33 $ 989,457 $ 978,750 $ 10,707 $ 978,750 $ 569,346 03/31/10
12668AMN2 4,569,828 4,493,300 76,528 4,493,300 3,209,098 03/31/10
12669GEZ0O 989,361 985,500 3,861 985,500 842,566 03/31/10
20846QHE1 4,145,183 3,209,000 936,183 3,209,000 2,421,741 03/31/10
52520MAGS8 4,832,391 4,785,000 47,391 4,785,000 3,837,150 03/31/10
76110HJ75 1,929,597 1,914,800 14,797 1,914,800 1,294,475 03/31/10
76110HQ77 246,409 243,960 2,449 243,960 141,672 03/31/10
86359BJ85 975,244 971,050 4,194 971,050 712,497 03/31/10
Total $ 18,677,471 $ 17,581,360 $ 1,096,111 $ 17,581,360 $ 13,028,544 03/31/10
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Statement as of June 30, 2011 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

12667FR56 2,954,273 2,863,549 90,724 2,863,549 2,088,660
12668AMN2 4,495,787 4,413,636 82,151 4,413,636 3,487,957
20846QHE1 3,198,464 3,172,740 25,724 3,172,740 2,508,231
52520MAE3 1,895,598 1,877,112 18,486 1,877,112 1,149,060
76110HJ75 1,914,800 1,889,610 25,190 1,889,610 1,410,020
76110HKS7 4,981,820 4,938,090 43,730 4,938,090 3,909,360
86359DJT5 4,959,101 4,944,500 14,601 4,944,500 3,837,320
Total $ 25,400,061 $ 25,097,674 $ 302,387 25,097,674 19,108,136
02660TBU6 $ 998,437 $ 831,600 $ 166,837 831,600 736,510
20846QHE1 3,165,190 1,805,528 1,359,662 1,805,528 2,518,581
7609857E5 4,416,147 4,341,500 74,647 4,341,500 1,811,500
76110HJ75 1,889,610 1,878,000 11,610 1,878,000 1,467,258
86359DJT5 4,878,495 4,848,380 30,115 4,848,380 3,903,626
Total $ 15,347,879 $ 13,705,008 $ 1,642,871 13,705,008 10,437,475
02660TBU6 $ 831,600 $ 828,800 $ 2,800 828,800 715,744
94984FAV1 4,960,988 4,793,032 167,956 4,793,032 4,444,615
Total $ 5,792,588 $ 5,621,832 $ 170,756 5,621,832 5,160,359
For the 3 month period ended March 31, 2011- NONE

90263BHE1 2,096,365 2,041,682 54,683 2,041,682 1,573,995
Total $ 2,096,365 $ 2,041,682 $ 54,683 2,041,682 1,573,995
(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary

impairment has not been

remains):

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

(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 is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby The Ohio National Life Insurance Company (ONLIC) shall maintain a common checking account.
ONLIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLIC must account for the
balances of each party daily. Such funds are deemed to be held in escrow by ONLIC for the other parties (e.g. LAC).
Settlement is made daily for each party's needs from or to the common account. It is ONLIC's duty to invest excess funds in an
interest bearing account and/or short term highly liquid investments. ONLIC will credit interest monthly at the average interest
earned for positive cash balances during the period or charge interest on any negative balances. The parties agree to indemnify
one another for any losses of any nature relating to a party's breach of its duties under the terms of the agreement. At June 30,

2011, LAC had $113,470,249 in the common account agreement.

11. - 16. No significant change

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

C. Wash Sales
The Company has no

18. - 19. No significant change

wash sales.
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Statement as of June 30, 2011 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

20. Fair Value

A.

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

(1) ) ) (4) (%)
Description (Level 1) (Level 2) (Level 3) Total
Assets at fair value
Cash $ (26,905,360) $ - $ - $ (26,905,360)
Securities lending collateral - 130,107,179 130,107,179
Perpetual Preferred stock -
Industrial and Misc. - 7,519 - 7,519
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 7,519 - 7,519
Bonds
U.S. Governments - - - -
Industrial and Misc 452,860 1,183,997 1,636,857

Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates -

Total Bonds - 452,860 1,183,997 1,636,857

Common Stock
Industrial and Misc - 4,313 - 4,313
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 4,313 - 4,313

Derivative assets
Interest rate contracts - - - -
Foreign exchange contracts - - - -
Credit contracts - - - -
Commodity futures contracts - - - -
Commodity forward contracts - - - -
Total Derivatives - - N
Separate account assets - 251,338,458 - 251,338,458
Total assets at fair value $ (26,905,360) $ 381,910,329 $ 1,183,997 $ 356,188,966

Liabilities at fair value
Derivative liabilities $ - % - 9% - $ -
Total liabilities at fair value $ $ $ $

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

@ @ (©)) 4 ®) 6) o
Total gains Total gains Purchases,
and (losses) and (losses) issuances,
Balance at Transfers in Transfers out included in included in sales and Balance at
3/31/2011 Level 3 of Level 3 Net Income Surplus settlements 6/30/2011
ABS 1,186,297 - - - 21,210 (23,510) 1,183,997
RMBS
CMBS
Derivative
Assets
Derivative
Liabilities
Total 1,186,297 - - - 21,210 (23,510) 1,183,997

(4) As of June 30, 2011, the reported fair value of the reporting entity’s investment in Level 3, NAIC 6, asset-backed security was
$1,183,997. This security is a mezzanine tranche in a securitization trust with a coupon rate of 7.69% and maturity of 22
years. The underlying loans for this security are manufactured housing loans originated in 2001. This security is below
investment grade. To measure the fair value the Company used an independent pricing service that uses independent broker
quotations from market makers and other broker/dealers recognized to be market participants which utilize inputs that may be
difficult to corroborate with observable market data and may be nonbinding quotes. Therefore, the Company has classified
this fair value within Level 3.

21. - 24. No significant change

25. Changein Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2010 were $176.5 million. As of June 30, 2011, $10.4 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 $167.3 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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2.1
22

41

4.2

6.1

6.2

6.3

6.4

6.5

6.6
71

7.2

8.1

8.2

8.3

8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2010......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 O.N. Equity Sales Company Cincinnati, OH Yes
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ | No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ | No[X]
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $.... 115,510,235
INVESTMENT

1.

o

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

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

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

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

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

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

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

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

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
U.S. Bank NA P.0. Box 2504 Schilitz Park, Suite 300, Milwaukee, W1 53201

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

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

16.4  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason

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

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

17.2 If no, list exceptions:
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
GENERAL INTERROGATORIES (continued)

PART 2 - LIFE & HEALTH
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
1.1 Long-term mortgages in good standing Amount
14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt e
I 10T = T (0PTSRS e
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 405,331,270
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 405,331,270
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 405,331,270

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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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of June 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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 [ 2,492,184 | .o 120 [ 199,013 [ s | e
2. AIBSKA.....oeirceeeeeeens s ssenssensen o AK [ N.. 122,562 | ooeeeeersereeriens | eereereerenesnenenienn A0 | s | e
3. Arizona.... LAZ L. 2,182,100 | .ooeereieeen 180 [0 33,566 | e | e .
4. Arkansas. VAR | I 1,300,042 | | eeereeeerieieienenn29,957 [ | e 1,329,999 |..
5. California. .CA|..... I 219,169,237 | [ 925,072 | e [ 20,094,309 | ..
6. Colorado..... .CO|...... Leveveee [ e 5,415,720 | oooveeererenene | veereeeeneneneenn FOAA9T | s | e 6,200,217 |..
7. Connecticut. L.CT|...... I 12,693,700 | oveeeeeeieerccees | e n48,895 [ e | e 2,740,595 | ..
8. DEIAWAE........ovivieeieeiese et DE|...... Luvovrees | e 184,628 | ..o | e 12,152 e | i
9. District of COIUMDIA..........coverrriereereereeieee e DCI...... Leveeeee [ e 313,632 021 | s | e
10. Florida................. LFL L. ...18,642,869 | .. . 424, . I
11.  Georgia... LGA ... L. ...11,851,388 |.. . . . I
12.  Hawaii. LGHH N.. 129,609 | oo e 2,828 | s | e
13. lIdaho... ..D]...... [ 2,228,085 | ....coovverrrrrrrrenres | erverierinninereeneen 134,995 | s | e
14.  lllingis.. OO | [ 8,119,615 | .oooveveveeveieies [ veverierienineieeneen 198,787 | e | e
15. Indiana AN [ BTT5.2TT | ooeeevreveieries | evrverierinninnineneen 130,671 | i | e
16. lowa........ LA [ 4,809,025 |....oevvererreieiiens | eereisrieninninnnennn 109,231 | s | e
17. Kansas .KS|..... [ 4,255,352 | .oovvieeer 1,050 | v 162,473 | s | e
18.  Kentucky. LKY ... [ 2,353,078 | ..oovvererrrrerrenies | vrvererinrinnnennen 116,240 | v | e
19. Louisiana LA|...... I 1,610,013 | oo [ ververereneinneinneene 12,902 | e | e
20. Maine...... .ME|..... Lo | e 561,186 | ..overecverrrnrens | eeveernereerensinseneniense 95 [ eoeeeeeeieieseeens | cvereeene
21, MaAIYIANG.......oeoeececeeeeeeeee s MD|...... Leveeees | e 4,946,981 | ..ooeeeee 1,718 | e 181,883 [ s | e
22, MasSaChUSELES.........cccoviveriiieeeresee et MA]..... IS IO 6,829,490 | ...ccooorvieriirieiens [ ervrreeevireieeneeen 74309 | e | e
23.  Michigan...... " L . .
24.  Minnesota L
25.  Mississippi L
26, MISSOUI.....cuvvieecriicereessee ettt et sesenaes L ,
27. Montana.. MT Lo [ 001,350,783 | o | eeeieiieiieineenenni20,397 | s | i 1,371,180 |..
28. Nebraska. .NE|..... Lo [ eereenn 2,816,499 | o e 05,325 | e | e 2,481,824 |..
29. Nevada........ NV Lo [ e000eeeee090,268 | o | eveievieniereeeeenni25,802 | e | e
30. New Hampshire... .NH]..... Lo [ 000en3,013,490 | | everievisiieienenennn 16,084 | s | e
31.  New Jersey..... SN L
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s Luveveiee [ ereeeeeen15,826 | oo e 25,925 | i [ e
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i Nuvorioe | eereeeeeen833,163 | [ veverienneireienseenn 2,207 | o | e,
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i L
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i L
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L
37. .OK]...... L
38, OFBUON....cveeevctce ettt OR|...... L
39, PennSYIVaNIA........covvvreiriiireienee e PA|...... L
40. Rhode Island... ..RI[...... L
41.  South Carolina. .SC|...... L
42.  South Dakota... .SD]...... L
43. Tennessee.. LIN L
44, Texas...... JIX L
45.  Utah..... LUT L
46.  Vermont.. LVT L
A7, VIFGINIB. ..ottt VA|...... L
48, WaShiNGtON..........ccvvevriiiiereiceee et WA[...... L
49.  West Virginia... WV ... L , .
50. Wisconsin.... LWL I 3 565,322 |..
51, WYOMING..teiiiieicicieeee et WY |...... ISR IO 561,435
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas
53, GUAM...ceieiccseeeeneeeseessese e OU | oo [ [ | e
54.  Puerto Rico......
55, US\Virgin Islands............ccccoevvveevereenereveninereesssiesssevessnerens VU N | s | e | e essssesessnnns | o
56.  Northern Mariana Islands
57.  Canada........ccccovevereierinrreieriensnsesenesensssesesssssssssssesens s ON | eoieedNusisiins | 8,003 | e v | o0
58.  Aggregate Other Alien..........cocovveevnrneirernrnneneereersnsnneerenens OT e XXX | irr0000035,509 | v [ 5114
59. . . ...8,088,335
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 e XXX ois e [ e | e ssessnes | sreseresnsresessnssenes | esisesesseresesinns [0
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns e XXX | e 103,493 | 603,093 | [ e 706, 586
94.  Aggregate other amounts not allocable by State XXX JROTSTRSRTROoos 0 I [FUUROOUURUROORTROOR o I OUOOROOUSRUROUTRRORURTRORUR 0 I [PUUROURURRURSORURROROR | I [PUUORORRRROON
95.  Totals (Direct BUSINESS).........cccerreverrererericrrans o [ XXX 230,073, 789
96. Plus Reinsurance Assumed XXX | e 189,164 | s [evrieieerieieene e AATS | e [ i 613,639 |..
97.  Totals (All Business)........ XXX . ...230,687,428
98. Less Reinsurance Ceded.... XXX 102 636 646 |.. ....108,936,372
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeverernnnnn XXX ...118,859,341 ....121,751,056
. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................
9498 Summary of remaining write-ins for line 94 from overflow page.... | .... .
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domlcﬂed RRGs (Q) - Qualified - Qualified or 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 ASSURANCE CORPORATION

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

Al subsidiaties are 100% ovned except az noted

Ohia Mational 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 ASSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

A0 00D RO A0 00 D O
* 8 9206 20114 900000 2 = * 8 92 06 20114470000 2 =
A0 00O 0 RO A0 00 0 O
* 8 92 06 20113650000 2 = * 8 92 06 20114480000 2 =
A0 00 R0 O A0 00 A0 O
* 8 92 06 20114450000 2 = * 8 92 06 201144 90000 2 =
A0 00 A0 O

* 8 92 06 20114460000 2 =
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
Overflow Page for Write-Ins

NONE
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........cvcvvieeiereesiee ettt sssbes s sesssssssnes | stesssssesssssessssssssssssssssssessessnsan 0 [ s
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e B R
2.2 Additional investment made after acquisition. NNE .....
3. Current year change in encumbrances............. A B M . evererererens | eereseres ettt bt sseaes | Sretesrn et ettt s et n et nsnaes
4. Total GAiN (I0SS) ON GISPOSAIS........c.cveviveiiietiiiteteiiee ettt st b et b et s ettt ae b e bbb s s b b s s b e st e sebesssbebes s sebebssebes s esatas | 4essetesessssesesssetessebebessesesessesebessnss | absssebessssesesssastebesses et et se b et e s e st esnas
5. Deduct amounts reCEIVEA ON QISPOSAS..........c.curiurreiieiieiiereie ettt es sttt s s bbb st s | £4sebeesee e b eeb et b es b s bbb sseees | £hesssse e b sttt e bbb en
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 MINUS LINE 10)......ueuiuiirireiiiiirierierssiessrsseessassesssessessssessessessssessessssessesssses | sressssossassessssassessssassessassssessessnes 0 | ot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEaI............ccvvevevrieicrieeie e | coeveiesiese e 399,059,777 | oo 419,505,577
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt ....22,260,000
2.2 Additional investment made after acquisition. ...21,250
3. Capitalized deferred interest and other.............
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment reCOgNIZEd.............cocuvvueicueieierieieieeseseseesesessessessssesesessnses | evrenessssssessessssssessersnss 805039 | tiverieiiireiesisiessesisiinens 1,246,447
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... 399,059,777
12, TOtal VAIUGLON GIHOWANCE. .........uvuiviiiiecicteiie ettt bbbt s b b s s s s st ss s s st es e s st essessnsens | aetssesstessessesentessessstessensessnsansessntas | aebessesesassessesanses et et ensansss st anses st
13, Subtotal (LINE 11 PIUS LINE 12)....uueererieeceiireiieisseisisis st sssss st st sse st st ssssssessesssnsssssessessssssssessessnens 399,059,777
14, Deduct total NONAAMItIEA BMOUNLS.........c.ciiiiiieieiieiee ettt ettt b st b s s s bse s s ssessssentesse | aesessessssansessetsntessessesessensessnsansessntas | aetessessssessessessnsesasnsensansessnsansesntan
15. Statement value at end of current period (Line 13 MiNUS LiNE 14).......o s sssneseens 399,059,777
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PRIOT YEAI.......c.euiieireieieireieseisieieisse sttt ssse st sssntenas | sesessessessssessessssessesnsns 1,921,485 | oo 1,723,430
2. Cost of acquired:
2.1 Actual Cost at tiME Of ACUISIEION............cueveiieeisictce ettt bbb st s s s ae b st | ebsssesesssesesassesessssssebesseseaessssssesanss | sbssetassssesesssssebes s s e s e s s st essnseaesnas

© N o ok w

©

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

2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount............cccveviereiriiennes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals..................
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value

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

12.  Deduct total NONadmMItted @MOUNLS..........cceueriieircreree bbbt
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.veiiiiieieiiiiiiieiisiisissesisissiessesssessesssssssessessssessesssssssesss | osressesssssssesssssssssessnsns 1,930,607 | oo 1,921,485
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...2,016,015,592

2. Cost of boNdS AN SLOCKS CUIFET. ......vuvureierririeetireie ettt sttt sttt enes

3. ACCTUAL OF GISCOUNL.......vuieeeitt bbb

4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes

5. Total gain (I0SS) ON QISPOSAIS.........ccvireviiiriieiicrciic ettt sttt bbb b b st s st bbbt et es s b st ebns

6. Deduct consideration for bonds and stocks disposed of... ..157,874,055

7. Deduct amortization of premium.... .1,723,599

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..... ..3,213,389

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,048,786,588

11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens ..2,048,786,588 | .........ccoevrernnins 2,016,015,592
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B) ettt bbbttt sttt enst s | seentnstnntnniis 1,085,902,789 | ...coovvrvrirrririenn 80,987,874 | ..o 67,040,731 | oo 10,423,969 | ...covvovrrrrirnn. 1,085,902,789 | ...c.ovvvvrrrrnnen. 1,110,273,907 | oooieeieeeeeeeeesseieees | cereeiieesiensineens 1,089,864,677
2. ClASS 2 ():vrerveerereeireiieiieiieese ettt | erteetnst st nnes 791,289,250 | ..oovvnverieeiieienns 37,471,166 | .o 26,125,926 | .....covvrrierrrienn (13,947,191 | v 791,289,250 | ..ovvvvvrrirrirnnns 788,387,299 | ..o | oo 783,059,491
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 114,969,392 | ..o | e 13,328,143 | .o (2,165,111) | covvorerrcrcinne 114,969,392 | ....oovvviverrinnns 99,476,138 | ...t | e 113,982,941
A, ClASS 4 (B)..rrerrereieeieeise ettt sttt | stens et 30,797,322 | ..o | e 202,382 | .o 3,390,579 | oo 30,797,322 | .o 33,985,519 | ..ooieieeenieins | s 30,006,590
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 12,669,667 | ..oovvvverrerieeierieeiinns 1,839 | oo 281,882 | ..o (1,129,594) | ..o 12,669,667 | ...oovoererrererirenenns 11,260,030 | .ovvorerieeieeeeseeeeisesenies | e 19,024,662
B, ClASS 6 ()...uoevverveerirecirciisiieiiessesisss sttt | crsnns ettt 5,396,267 | ..o | e 23,510 | oo 19,100 | oo, 5,396,267 | ..ooioiieiierieniens 5,391,857 | | e 4,895,840
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,041,024,687 | ...cocoovvrrrrerinnn 118,160,879 | ...oovvverrrrrrnne. 107,002,574 |..oooovvvrrrieris (3,408,248) | ........co0conene. 2,041,024,687 | ....ccoocovvverenne. 2,048, 774744 | oo (V1 [ 2,040,834,201
PREFERRED STOCK
8. ClASS Tttt bbb s bt bie | £eeb e bR b et R bR R bRt R btttk Rt | HEthetseREeeb R R ee b bt nbes b ek ens | HRbebet R b ee b bRt h kbR b s b et s | HeREebeE R b et b bR it bkt R R st eetn | £ieetebiet R b et bRt h b s st et | HEseebeb et R bbb R bbbt benbne | Hetheeb R E R bbbt b bbbt | Hieebeeb bbbt
0. ClBSS 2.ttt bbb s bt bans | £eebeEieR R et R bR AR ARt Rb s b et ebre | HEehsetseREeesee b e e R es s et enbesb et ens | 4REebeteRE et b e b Rs et s ek e R R sE et b s | HeREeheEeREeeh e bR Rt R ekt esRenbenen | £1esEebeeeREeeh bR s et s bR esRenbanes | HEssEeh et Rt eeb bR b e bbb esbenbne | HeEseeEeR et R b et bR R Rt bbb s bt | HieesenEeb e s bbbt
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12 ClASS 5ottt f R E e f Rk eeR e | £81eeRee s e s s et s e st et ensies | SEieetseet et ee Rt R iR iR s bt ekt | Seseetseets et s e s s e st s sttt | enbtnnt st es sttt 7519 [ | s 7519 [ [ ettt
13, ClASS Bttt sttt | enb bbb TALA | s | o | et (TA444) | oo, TAAA | | o | s 7,561
14, TOtal Preferred STOCK. ... .o ittt sssstesssssaes | sesessasesssssnssss e sesssssnesas TA4 | [0 I [0 PO 75 | o TA4 | 7,519 | o {01 7,561
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,041,032,131 | .ooieiins 118,160,879 | ..cvvrverrrrrrrnene 107,002,574 |..oooovvirrrrineins (3,408,173) | ooorereirinne 2,041,032,131 | oo 2,048,782,263 | .....coorvirririieiieeieeienienens (01 [ 2,040,841,762
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

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

......... 0.




Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DA - PART 1

Short-Term Investments

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

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

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cviuieiieiciieieieise ettt sntessens | sbessessessssesssssssessesnsen 24,992,969 | ..oovvieiirieeinn 114,969,649
2. Cost of Short-term iNVESIMENES ACGUINEM...........ccvuieeieiiiicicisete ettt bbbt s s bes s basaes | stsssssessssssessesssssssessessssessesssensesans | ebsssessessesssssssessssinsan 214,902,976
3. ACCTUAL OF BISCOUNL.......oiiiii bbb | esbiesi s 7,031 | oo 120,344
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total QaiN (I0SS) ON QISPOSAIS.........rvurereriirrireerieeseeiseiseessseseese s ssess st essesese s st ess s e ss e s st et s st ees e s sses s st ess et essensansnsss | 1essessassssssssessassaessessessassanssesessessas | eesusesessossnsssssessessansnssessessnsnnsnnees
6. Deduct consideration reCeIVEd 0N QISPOSAIS..........cevicueiiiireiiiee ettt ettt bt b e bbb s b st sensnaes | ebessesesssesesssnseseseesens 25,000,000 | .ooovveereieieieiieinne 305,000,000
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-8-T+8-9).........cerrrrrurrerrirninenrereeseiisiesnsinsiseennes | sreesesssssssessssssssssssssessessesssssessens [0 24,992,969
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).... oot ssssnssnsssessesssssnesns s snssnssnessessess | ssesssssssssssssssssssssssssssssssssssssssssens {01 24,992,969
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QSI04, QSI05, QSI06, QSI07, QSI08, QE01



Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

2030

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
0325510......cuveurereiiieiiee e CHANDLER ...ttt AZ.oooiieineieens 06/29/2011.... | cvvvorvrnes 5125 | o 1,400,000 [ cooovernireieeiieeieseres sttt | fhieeb e 7,550,000
1025495. ST PETERSBURG.......couvirriineineisiiecieesiesi s sssss st FLutrirrirerienieenne 04/07/2011..... | ... 5.690 | ..ovreerrrerrerireenne 1,500,000 [ ..oovereermeineiierierieesenieeseeienie 2,340,000
1025502. BRADENTON......couirmiiaiiieiiesiseesseiess s sseees S 05/25/2011.... | ... 5.650 | ..orveerrriireiieeeens 1,200,000 [ ..o 3,975,000
1025503........oumvirrirerireeieriierieri i JACKSONVILLE........coviiivimiirriiiiniriesiesis et FLuiriireeienireenne 05/27/2011.... | covvvverires 5.625 | ..oovvrerrrrieriieinne 1,550,000 [ .ooovvrueemiieiiieriesieeieseeesess s | e 2,500,000
1025505........cevvererererireinns TAMPA ...ttt e FLuttirrieeieeieinns 06/03/2011.... | ccveorvrnees 5.625 | .oveeerierirerineinns 1,940,000 [ oottt | b et 1,900,000
1525491 FISHERS ...ttt IN 04/06/2011..... | vvvovrrnees 5.880 [ ..ovvreerrrrrerireenns 1,000,000 [ coooverneemeieerieneeees et | et 1,500,000
1525499. CARMEL ...ttt IN 04/28/2011.... | ... (N 1,250,000 | ovoomevereiieniieeiereieeeieneieeneees 3,050,000
2225506. .| BURLINGTON MA. s 06/09/2011.... 5.625 | oo 1,500,000 2,770,000
2425507. GOLDEN VALLEY ..ot . |MN 06/14/2011..... | ... 5.690 [ ..ovverrierirrrieinns 1,250,000 [ ..ocooomeeriiieiieniesirienis 1,970,000
282549B.......ooerveeriieee s PAPILLION......... s NE oot | v 04/15/2011.... | covvvrerrres 5.750 [ .eoeverrererieiinns 850,000 | 1.uvvrerernerseisesees s ettt | frees bbb 1,770,000
B425493........oo s DALLAS. ...ttt s L SO 04/07/2011.... | covveverrnes 5.680 | ..oovveerierireeineinne 1,500,000 [ covoveruirniieeiieieiee s eses ettt | fhieeb et 4,250,000
A425511 s SAN ANTONIO. ... ] TX s 06/30/2011.... | covvvverirnes 5.610 | i 1,080,000 [ .oooeriieririsirieis s | s 2,700,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. . . OO OO OO PO PPP PP POTOUPSPPSTPPTOPPPORPIYRPOORPOTE] IVVPPOID, 0,0, RPPPRS INVPIOPPTORPTIOND 0, , OVORINORVTOROPRl INOOR s 15,220,000 | oo 0 [ i ..36,275,000
0899999. Total - Mortgages in GO0 SEANGING. ... ettt sttt ses e ee et esee et ses et e et st ees e et seteasenseesesansensens  sssssssessesssssnssssassensnnsnsessesessnsansenensesssneneesnnes | cnneoee KAKarersee | eerersnrersnrneeXKKurersnnsnrannnnne | oneas s 15,220,000 0 ..36,275,000
3399999, TOLA! MOMGAGES. ......vevvveeveeirsireiteeiieeise st ssesnsnnianes eosenssnsssensiesssenssensisssssnssessensnnanssenssennsens | serese XK rrene [ veerrnerireeee XK | cevnae s 15,220,000 | oooovvvireiieieseeeeeinni (V1 [P RON ..36,275,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024856..... MAYSVILLE . | KY e | s 05/25/1999.... [ 04/08/2011.... | covvvvrvrerrererrneeeB3BT | oo | e | e | e |0 | e | o
0024871. BELL GARDENS.... 10/19/1999.... [ 05/09/2011... | covvrvinninnrinnnseeesB,BT4 | it [ onenssnissisenssssssenssnns | neesssessesssnsssssssssnns | onensenssesssesssssssssssens | sensessssenssssssensonnessQ | ooeesossessssssensssssssesanns | seees
0199999. Total - Mortgages Closed by REPAYMENL.......ciiiiiis o ensssssneeees 0 0 0 0 0 [
Mortgages With Partial Repayments
0024695..........ocvvvrrernnee COEUR D'ALENE.........cooviirernririinne IDeoiiierenes | s 04/30/2001..... [ ovorvriririrerins [ v 1,818,462 | oo et | v | s | e 0 oo | e
0024719....ccovveerrrrireri PLAINFIELD.......... o N [ 06/12/1997..... | covoveenerrrerraee | e 191,864 | ooooeicieerierineiinnes | seereeiseisserisssessenes | sersesssness s ssessenes | sesissess st sesssntnns | seesess s (V1 ORI IO
0024741 ONONDAGA........ e NV | e 04/30/2001..... | covoovreerirerirene [ e 247,197 | o et [ | s |0 |, | o
0024744 EL PASO v | T | s 08/28/1997.... | ceveveverreriane | e A56,522 | ..o | eeriesisenensesisensnns | eeesnsisensessesseessnns | seessenssesssssssssnsens | sesseessseensenssesennens0. | e | neeeeees
0024745.......cccovvvvirinirs SAN ANTONIO . L. ST B 08/29/1997.... | cvveevvveverirerirene | o TABT26 [ oo e | e | e | s (V1 UOORTORTORTIRRIIOO BRPPOON
0024750.......ccmvevrrieiinns DOUGLASS TWP......coovvrvrirrirnens PA oo [ 09/30/1997..... | cevevevreerrerireee | e 1,317,343 [ i | et | nersessesssessss s | s | et (V1 ORI IR
0024762........cconvvvrrirerinns SODDY-DAISY...... o TN e e 04/30/2001..... | covooeveerierirene [ v 157,309 | covvuveeirierierinceiiees | cevtenineessesssssiessenes | sereesssessesessssessenes | sesseseriess s | e eeees (V1 OOOROORTORURRITOT BRPPOON

0024786.........coovenririines COLUMBUS.......ccooovviiiierinriiiniis [C7 VRN RN 06/03/1998.... | .cooovvverierians | e 551,973 | oo i [ s | s | e 0 oo e
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE B - PART 3

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

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

0024798........coomevrrrirerinns FAYETTEVILLE. NC..ovivverres [ 09/30/1998.... | ccvvoererereneerans [ e 119,502 | covvurviirerierineinnenns | ceeresiesinesssesissssenes | seessessessnsss s isenes | seessessssesessessesssenns | sesesisseenns 0
0024807........ccorririirinns BROKEN ARROW.........cccoomrvrrirnnns (0] CPRTIRHIN RN 10/2211998.... [ ovvevrrcrirerns | s 419,395 | ..o | e | e | e | e 0
0024809........ccoervrrirerinns COLONIAL HGTS.....oovevvrrierieriees L1\ P D 10/30/1998.... [ veoeeerrineins | e 118,105 [ oneeeeieiierieeireenns [ ervenieeisseesesissssesses | ererssesesessssissessessins | sronsesssssessesessessensinns | onsesesinns 0
0024850.........ccrveerierines HENDERSON......c..oovviririinrinniis .1 04/13/1999.... 783,448 0
0024856 MAYSVILLE 05/25/1999.... ....83,461 0
0024871 . | BELL GARDENS. 10/19/1999.... 6,574 0
0024872... .| OAKWOOD.......cocomrvmrirerinrireninnens .110/22/1999.... 509,567 0
0024881.......vevrverircrinns ELKTON......ooueriieienireeneeiesiesiiens 02/15/2000.... | covvoereerirerenee [ e 2,940,852 | ..cvouverrireereninninens | e | e | e | e 0
0024883........ccmervrrieiinns LOS ANGELES.......ccooovsieriirriinnii (07 TN B 04/26/2000.... | cccvoerererineians [ e 523,576 | .ooeveucreerirneiinriineinns [ e [ e | s | s 0
0024884....... LOUISA 1S FPORTTR PN 04/28/2000.... | coveorrreerierirene | e TABT,710 [ oo e | everierssessssessessesses | e | onsesesinns 0
0024885........ccoervrirerinns BEAVERCREEK TWP........ccoconvrunnee (0] ISP VRN 05/11/2000.... | ccvvoeererererneirans | crrenne 986,262 | ....vvurerrereirenineins [ e [ e | s | e 0
0024891......overnririerinns TAYLORS......vviririeirierinerieeiiens SCivvnenen [ 09/07/2000.... | coveervveerirerirene | e 8,508,904 | ..o | e | et | e | e 0
0024893........ccmerrrrieiinns ALBUQUERQUE 11/06/2000.... | ...cooverrrireins | e, 1,307,175 [ o | eeeieeiseesesissiiesies | eoeessiesesessssessessesses | cronsesesssesssessssessnsins | oneesensinns 0
0024902... . |HALLS CROSSROAD. . 05/16/2001.... 478,234 0
0024905 . | BATTLE CREEK 08/30/2001.... 2,414,561 0
0024906 .| OLIVE TWP 08/30/2001.... ,167,407 0
0024907... .| TOWNSEND TWP........ccovvrriirernines OH...covvvnee. .108/30/2001.... | .. ...1,509,820 0 53,029
0024909........ccnvverierinn KNOX COUNTY L\ SO D 08/30/2001..... | covvvvverererreins [ vrenne 838,293 | ..o [ e [ | e | i (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 35,418 | oo | e | e 0
0024910.......cceverrrrierinns ROWAN COUNTY NC.ovvvvernes [ 08/30/2001..... | coveeevrerierirane [ e 1,207,287 [ oo | eeeieeiseessssissisesses | eresisesesessssesssssessies | eronsesesssesssessssessnsinns | oneesessinns 0 | cereetirerinrieiesieees | e snsenes | e B2,806 [ ..o [ e | e 0
0024912......overeririerin VERNON TOWNSHIP.......covveervrnee PA. oo [ 09/10/2001..... | cevvvrevererercerens [ cvrenne BB3,576 | .oouvvrrerrererreniieinns [ e [ s | s | e 0 | et | ceererieneeei s | s 19,445 | oo | e | e 0
0024913.....ovireierinn KNOX COUNTY TN s 10/12/2001.... [ oo [ e 157148 | oo [ | e ssinns | evesesesseseessssensenees | sesesnaenes 0 [ o | et sees | i 23,598 | oo e | e 0
0024914........coovvrierins ORANGE COUNTY.....cccovvirrrrerins FLuoiiriinee [ 11/05/2001..... [ .oocerneevricrs | e 3,893,315 | vvurererereereninnisens | reeereeienneni e | et | et | cessenienes 0 | oot | ceerenieee et | e 55,460 | cvvvuvvrrereerininnrienes | ceererisenieniesiseesnnns | e 0
0024917 ..o MUSKOGEE..... (0] GO I 1212112007 [ oo [ e 1,326,353 [ s | e [ s | s snsenens | eresninnias 0 [ e | e [ e 22,663
0024919... . |FISHERS......... IN .102/20/2002.... | .. 0 14,211

. | BIRMINGHAM Al 04/09/2002.... 0 82,011

.| COLUMBUS.... 05/01/2002.... ,225,600 0 9,682
0024926... . |EL PASO .1 05/17/2002.... 2,908,603 0 88,385
0024927 .....oovveoerrrriserinns BROOKSVILLE.........ccovvereeririirinns FLuitiriiies [ 05/20/2002.... | covvoererererneerens [ crrenne 966,398 | ....vvurerreierrenineinn [ e [ s | s | s 0 | cererererinereniesenees | cerreresseens s | s 13,6835 | evvueeeerierireeereninns | reesseesensssseniensnes | eerseneess e 0
0024947 ... COLUMBIA.......c.oovvriieririeinsinsinnins MD.cocvivins [ e 10/15/2002.... | coovververerivniirins | cerveeririininnins 1,597,066 | oo [t | e | e | e 0 e | e | e 16,655 | oo | e | e 0
0125139, PHENIX CITY...... AL [ e 05/17/2005.... | coveovevrerierirane | e 1,905,571 [ 1oreeeueererierineerennns | evenieseseesssissssensnes | srierisesssessssessessesss | sssisssesssssssessssins | onsesnsinns 0 | cereeereeineierseninees | ceerens s | e 21,804 | oo | e | e 0
0125329....c.cvviieiiin MOUNTAIN BROOK.........cooevrrirne AL, [ v 06/21/2007.... | ceovereerereierens | e 2571741 | o | e | et | et | sereeenenens 0 [ e | e | e 23,052 | oo | s | e 0
0125488........ccovevrrriirinns BIRMINGHAM .\ TN D 03/09/2011.... | covveerierirerirnee [ errerrenieeiesiseiserisssses | eeeessnsieisessesssenes | cereessesssses s | e enes | atesess s | e 0 | cereeererinereniesenees | cerreriesee s | s 18,941 | i | et | e 0
0325132, TUCSON.....oovvririieieieresisinnine AZ.ooiviins | e 04/07/2005.... | .ovoervrrrrererns [ ervees B62,475 | .oveiiieirieeiiieeies | e | s | e | e 0 [ e | s | s B84 | oo | e | e 0
0325153.....covererrrierinns GILBERT.....ourvrerrrireenersssiseniens [V A DO 07/07/2005.... | covooveveerierirnee | e 1,085,557 [ .oucvvueermermeriineeneenns | eeesesisseesessssssesses | eersssessesssssssessesss | s | s (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 7,474
0325357... . | LAVEEN .111/30/2007.... 901,432 0 6,171
0325372 .| SCOTTSDALE 01/07/2008.... ...1,097,698 0 5,136
0325431... .| TUCSON .| 12/05/2008.... | .. ...1,452,481 0 6,771
0425231...coovvererinrineiin LITTLE ROCK.....couvvrrierrrerierireens .1 TN D 04/25/2008.... | coveovveerierirnne | cererirneerennnns 3,217,837 | covveereereneerenineinnees | reversesssssnessensssisees | seeesessssisessessnsssens | seessseessses s | sesseesienes 0 | ceritererineeerierinees | e | s 49,992 | ..o | e | e 0
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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
0524992 04/10/2003.... | coveoveererrerirnne | e 348,308 | ..eoeiercireireeineinees | e | et | eersees st | cerbenenienes 0 | cereeererineierieninees | cereeessesiees e ensenes | e A2,560 [ oo [ e | e 0
0524994 04/17/2003.... | covvovreerirerrnns | e 2977452 | oo | vt | e | e | e 0 oot | v [ s 40,989 [ ..o [ | e 0
0524995 04/23/2003.... | coververerrerirnne | e 1,183,975 [ oo | reeiesiseesesisssiesies | eoerisesssessssissensessis | srensessssessesesessssins | s 0 | e rierieees | cereeeees e esennsenes | s 9,237
0525116... | 12/29/2004.... | ..o, 4,538,643 0 39,675
04/20/2005.... 2,880,250 0 20,584
05/31/2005.... 0 37,227
0525227.... .| 04/03/2006.... | .. 0 9,105
0525241.....oovverrriirineris SANTA ANNA......coooivirirrnnineis [O7. TN B 06/07/2008.... | .vveerveerirererene | e 3,987,991 | oo | e | et | e | e 0 [ oo | cereeerien s | s 105,285
0525267 ....covvereirrrineiin SAN DIEGO......coivriierierirecirnenns (07 TN B 09/27/2008.... | covoovvvrrrrerirane | e 1,849,944 | ..o | et | et | e | s 0 | cerieirerineieriesieees | v | e 10,562
0525291 LONG BEACH........oocvirireirneiicris (67 U B 12/27/2008.... | ...coovvevrrrers | e, 1,624,859 | ..o [ e | e | e | e 0 | oo | cerrerierreesnn s | s 16,803
0525295......0cemerrrrieiinn MISSION VIEJO.....ccooevrrrinrirciins (07 U D 12/28/2006.... | ..o | e 1,837,984 | ..o | e | e enss | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 23,614
0525315.....coverrrirrinerinns SACRAMENTO.......ovvvierirrerierninns [O7. TN B 04/16/2007..... | coveeereerierirene | e 1,817,885 [ .ooeoeeeeerierieeeicnis [ ererireriseesesisssiessnes | rverireesseesssesssssesses | e | e 0 | oot | cerreeniene s | e 23,075
0525373....ccveeirneineiis WINDSOR......oovvirirrierirererenineens 01/15/2008..... | coveorvvrrrieriraee | e 3,504,014 | oo | e | et | et | oertieeeienes 0 [ et | cereeesiese e snsenes | e 19,244
052539... . | MORGAN HILLS. .| 05/22/2008.... 2,836,469 0 18,007
07/09/2008.... 1,648,514 0 7,896
09/30/2008.... 481,029 0 ..15,098
0525425... .110/30/2008.... 2,604,151 0 ..12,604
0525452......ccmvveirierinns SUNNYVALE........cocomirmnrerincieens (67 ORI B 06/17/2010.... | cvveevrveerirerirene | e 1,039,162 [ .oovoeienrierieercnis [ ereniesiseesesiessiesies | s | e | e (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI 6,753
0625232.....ccveeiirrineiinn DENVER......otieireierieeieeiieeieens [0 USRI B 04/25/2008.... | covoovvvrerirerirane | e 1,356,670 [ .oovvueieniiciierireeins | eeeeieeiseissesissisesses | ererisesssessssessessessis | s | onsisensinns 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 10,751
OR24066...........oovervrererne GREELEY ..ot (o] TN B 071311997 ... | oo [ e 88,397 | oo [ e | s | s | e 0 | et | ceererieneeei s | s 12,760
OR24234........ovvmrrrrrinn NEW BRIGHTON MN.ovvneis [ 04/29/1999.... | covovvveeirerrene [ e 29,232 | cooeriernneineissiinnins | e | e | s | s 0 | oo | cereeeie e | s 1,939
0R24298........covoverierirs ALBUQUERQUE...........ccovverrririrnnes NM.civievns [ e 08/24/1999.... | covvoererevenceens [ e 294,743 | oo [ [ | e | 0 | cereeereeineierieniees | ceerreriereeeisss s | s 17,519
1025057 ..o LAKELAND........cooviiiriicieieiens FLoviiiiins | e 02/2712004.... | ceovoeiererrierens | e 2,003,052 | ..ot | e | et | e | cererenenens 0 [ e | e [ e 25,387
1025169... . |PALMETTO | 09/16/2005.... [ ..ovvocrieriieen | v 1,690,054 0 12,739
. |PORT ST LUCIE. 01/31/2006.... 674,515 0 4,521
. | WEST PALM BEACH.. 09/07/2006.... ...1,612,621 0 6,136
1025286... . | FORT LAUDERDALE .112/18/2006.... 2,317,669 0
1025325......covrverierinns PLANTATION. ..ot FLuitiriiies [ 05/14/2007..... | covvoeverererneerens [ e 827,757 | cooeveeriereneeneninneins [t [ e | s | e 0
1025349.......cvvriiirennee, WINTER HAVEN. ... FLuoiiiiiis [ 09/28/2007.... [ overerevrrrvererns [ ervees 804,368 [ ... | e | e | e | sererenenens 0 [ o | s | e 13,053
1025363......ccorvverirerirns CORAL SPRINGS........ccoseerrriririnns FLuitirrirines [ e 12/20/12007..... | ..veoeerevrinerns | e 1,794,873 [ oo | ereeieeiseesesissssensns | eoeriesssessssissessessis | s | e 0 | cereeererineeeriesenees | cerreresee s | e 19,826
1025381 ROCKLEDGE...........ccccoveieriiriieninns FLoviiiiiis | e 01/31/2008.... | covvevevereierens | e 2,669,261 | ..o | e | et | et | cereeenenees 0 [ e | e | e 28,087
1025398....... TAMPA. ..ottt FLuitiriiies [ 06/02/2008..... | covoovveerierinee | e 1,221,890 [ .oovveieerierineenennns | ereniesisseesensssssenses | ererissessessssinsensessis | s | s 0 | cereeererineierieriees | ceerensene s snsenes | i 31,895
1025434.......coovvne, POMPANO BEACH........ccovvvvvireirnns FLuiiiiiiis [ 02/17/2009.... | oovorervrrrvrerns [ v 765,352 [ ..ooveiiiiriiieiiinnieies | et | et | oo | oo 0 [ e | s | s 8,583
1025473 JACKSONVILLE..........coovrerrrrerirens FLuitirrirines [ e 11/01/2010.... [ v | e 1,910,428 | ..o | erenieeiseesesisssienies | s | s | e 0 | cerereereminererieninees | ceereresee s | e 14,948
1025485... . | GROVELAND.. .101/26/2011.... 0 19,463
1025486 . | GROVELAND.. 01/26/2011.... 0 3,650
1025489... .| ORLANDO .103/24/2011.... 0 6,949
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1025495........oovvverieriens ST PETERSBURG........cocoovrvnrirns FLuiriinriiies [ 04107/201 ... | ceveeerierierirnee [ errerienieeiesiseierissises | ceeiessnsisessessesssenss | cesseessesssssessessnsssnenes | seessessesssesssessssisaesas | aeessessnssesssessessienns | ceseseseenas 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e T28T | covoeeeneeiiseiseiienes | serissinessesississsinees | oevesessssissss s 0
25112, TIFTON..... [C7. ORI RPN 11/29/2004... | ..o | s A24,595 | ..o | e | e | e | e 0 | e | e s | s 8,982 | v | e | e 0
1125183 OAKWOOD........covmirmrirereereeineens [C7. VTN RN 11/01/2005.... | .oveovverrreeis | e 2,230,827 | cooeoieerereirnenineirnees | cererserieniens e | e | sttt | eeseeeesienes 0 | eerereereerneiserieninees | cereeess s ensenes | i 27,289
1125258... . |DALTON.......... GA .| 08/21/2008.... | ...ovoevvrrerrcrrs | e 2,568,445 0 36,846
1125338 .| OAKWOOD........cocomevmrirrinrirceinnens GA 08/13/2007.... 521,730 0 4,696
1125362 . | SAVANNAH . GA 12/20/2007.... 2,207,135 0 ..18,511
1125483... . | SAVANNAH . GA 11202212010.... [ oo, 1,500,000 [ ..oooouevrmerirerirenineinns . 0
1325092......covrvierierins COEUR D'ALENE. . Do | s 09/16/2004.... | covooeverevernceens [ v B12,871 | e | eereeeriesiess s | e | et | e 0
1325117....... 2105 =T 105U ISP 12/30/2004... | ..o | e, 1,294,710 [ oo | e | eresiesesessssessessesses | cronsisesssessessssessnsins | oneesensinns 0
1325224.......coovvvireris COEUR D'ALENE. . Do | s 03/30/2008.... | .cvovverrercrins [ e A54,956 | ..o | e | e | e | e 0
1425146........oovvvcrs KENILWORTH.....coovverrirrineiiniinns I | s 06/08/2005.... | coveovveerrerirane | cererirreirinninns 1,018,848 | ..o [ reeieeiseisesisssiesies | ererisenesnessssissessessis | srensessssessesesessnsins | e 0
1425236.......coovvverierirs MIDLOTHIAN o e | e 05/15/2008.... | .oveorreerirerernee | e 1,229,693 | ...voueverierieeeienis | e | e | e | e 0
1425304.......ovvriers ARLINGTON HEIGHTS......c.ccocvunnee. I | s 02/01/2007..... | coveoreereerierirene | e 1,960,883 | ..o [ e | ereriesesessnsisensesis | s | e 0
1425382... . | EDWARDSVILLE, . IL | 02/07/2008.... [ ..oovvocrierirnei | v 1,977,557 0
1425385 . | BOURBONNAIS.......coovverrinrireiis IL 02/28/2008.... 957,830 0
1425429 . | LINCOLNWOOD, IL 12/01/2008.... ...1,754,634 0
1425458... [ CHICAGO......oooieieriiseiniis [ v | 07/16/2010.... 851,026 0
1425459......covvvirrerns GURNEE.......... I | s 07/22/2010.... | cevvoerereverrreens [ e 986,284 | ... [ [ | e | 0
1525141 ..o ZIONSVILLE........oovvricirrineiisiinns INGn | s 05/24/2005.... | covovvveerierrene | e 151,694 | oo e | eoeriesiessnsiensesis | s | e 0
1525180....c.vverrrerirerinns BUCKCREEK TWP......coovvvirierirns INGin | e 10/28/2005.... | ...cvonvvererreris | e 2,282,546 | ..o | e | e | s | ceesenienes 0
1525229......cevvrierrireiann ST JOSEPH TWP. INCc [ 04/07/2006.... | ..ovvevrererrrerns | evene 956,149 [ ..ovveieireirieiiiienieies | crvieieiieisssesessesssienns | evenssnsesssesssssesesans | sessesesessesesessssessenns | seieseseneens 0
1525287 ... BROWNSBURG... INGen | e 12/20/2008.... | ..o | e, 1,542,374 | oo | e | s | s | e 0
1525331 INDIANAPOLIS.........evevverrerrieieinns INce [ 06/26/2007.... | coovverrerererrerns | erene T24,400 [ oo | e | e | e | crereeenenens 0
1525332... . |MCCORDSVILLE.... [N .| 06/28/2007.... | .. ...1,822,730 0 13,116
1525371 . | INDIANAPOLIS 12/26/2007.... ..1,934,947 0 ..15,901
1525499 .| CARMEL......... IN 04/28/2011.... . 0 3,584
1625196... .|[DESMOINES........ccosvrrririerrirennns A ceeeenes | 12008/2005.... | coovereeieieieies | e 1,018,107 0
1625230......vverreerirerinens DAVENPORT.......ocvverirrererirrineenns A | s 04/24/2008.... | .cooeverererrrrrens [ e A57,220 | ..voorereereineieiiees | e | e | e | cesrennenes 0 [ vevereereninnrnerenenees | cenvenrensneessensnsnensenes [ 12,397 | i | s | e 0
1625247.....cocvvirine, DES MOINES.......coovvivviiireiirinnins A e | s 06/29/2008.... | ..vvvvvreririrerns [ v 1,299,921 [ v [ [ | e | e 0 [ e | e | e 13,119 | e | s | 0
1625278......ccververieriens ELLSWORTH........ A | s 11/28/2008.... | ...cvovvvrerirerens | s 866,244 | ... e [ | s | e 0 [ cerereererrnnrenierenees | cenvenrensneesensnsnenenes [0, 120 |t | s | e 0
1625322.....cvviiiiiin WATERLOO..........coomrrrrireierieieiennns A [ 04/30/2007.... | cooveevrererrrerns | erene 331,125 [ oo | e | e | e | cererenenens 0 [ e | e [ e 1398 | it | e | e 0
1625419, DES MOINES........oocererriserierinens A | s 10/09/2008.... | ...coovvererrers | cervienes 2,552,861 | .ovoureerieereninniens | e | e | et | cessenienes 0 [ cerereererrnnrerinenenees | cenvrnenreniseessensnsnensenes [ oneeennenennens 19,338 | it | v | e 0
1825089....... DANVILLE. . KY oo | e 08/26/2004.... | ..ovoevvrrrvererns [ v TA153 [ oo | e | ceeeereerseessn e | ereneerene e | ceresenesens 0 [ e | e [ e 3082 | i | s | 0
1825143 LEXINGTON........ LS FPTRN PN 05/31/2005.... 898,369 | ....veoveereeeeeeeieeriees [ evereesneesseesieesieniens | eeeeeesseesseessissseesens | eesseeessieseeneensessies | enreessienns 0
1825352...... LOUISVILLE .110/17/2007.... | .. 0 e | e | e 16,227 | i
2225157 . |PLYMOUTH.... 07/18/2005.... 0 30,612
2325307... . |PLYMOUTH TWP MI .103/01/2007.... | .. 0 31,162
2325326.......ceieeiiriiiin ROMULUS..... M [ e 05/30/2007..... | coveeereereerernee | eerrrnrernernnnnnnen 971,059 | ittt | cevneeesineiseninsienns | ceeersesisssessnsienes | seeessssssssessessenns | e 0 | cereeererinerenesinees | cerreressens s | s 10,505 | 1vververierieeerenines | e | e 0
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2425080........cceerrrrieiinns MINNETONKA.......ooveeirnrinerieiin MN.ovvei [ 06/18/2004.... | coveovvveerrerirnne | e 7,297,998 | oooeieeeieirenineirnees | ceeerseesssiisessessnsesees | eeesessss s nsssens | eersieess s | aesseeesienes 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 56,945 | oo | ceeierieeiesissieennnes | e 0
2425368........ccvvvrriin STPAUL......cccouu.. MN.ivneis [ 12/21/2007.... | oveorvevrnerns | e, 2,742,562 | oo | e | e | e | e 0 oot | v | s 15,088 | ..voecveerierirrireriins | e | e 0
2625165.......cereerrieiinns LEE'S SUMMIT....ccorevrineirrirneiins MO..coovrirens [ e 08/22/2005.... | coveoreeeerierireee | e 1,005,413 [ oooiooeierierieeerneenns | erenieeiseesesissisesses | ereresesesessssissensessns | sronseessessesssessnsis | e 0 cereeererineinerieninees | cereeess et ensenes | e 13,036
2625179... . | JEFFERSON COUNTY.. .| 10/06/2005.... | ...ovveerirerirere | s 762,057 0 5,122

04/26/2006.... 2,366,182 0 ..15,028

07/23/2008.... 0 ..18,052
2725159... .107/29/2005.... | .. 0 21,591
2725208........ccmvverriirinns BOZEMAN.........coovrvmrriiriirineiiininn MT v [ 02/08/2008.... | cvvoeerererererernee [ errvrrrreriennee LuTABAB2 | s | e | e | s | s 0
2725366.......cceverrrieiinns BOZEMAN........ccooviimriniineineirnii MT.iiciies [ 12/20/2007..... [ oveovvrrrneins | e 221,815 | s | et | e | e | cereieesienes 0
2725477 ..o BOZEMAN.........coovrimrieriiriieiinini MT . [ 11/29/2010.... [ ovvevrrrcrrers | s 628,750 | ...vvervrreirrirriieriens | e | e | s | e 0
2825023.......ceeiirieiin OMAHA. ..ot NE. ... [ 09/09/2003.... | ccvvoeeverererreirans [ v 866,707 | ..oueveecrerererneerenineins [ e [ e | e | nesienins 0
2825149......viiei OMAHA. ..o NE....cie [ 06/22/2005.... | ccvooeverererreiens [ v A97,027 | oo | eeeeeeriesienisssnniens | e | et | e 0
2825151 06/29/2005.... | ccovocrererirncirans [ e T34485 | ..o e [ | s | s 0
2825251... .| 07/13/2008.... | ...ovverrirerirnees 1,005,134 | ..o 0
2825293 12/28/2006.... 2,261,068 0
2825496 . | PAPILLION.. 04/15/2011.... ceeeienen 0
2925469... . |LAS VEGAS.... 1072712010 [ o | e 2,092,717 0
3025334.......verririeiin COLEBROOK NH.cooovvevres [ 07/31/2007..... | covvovererevernceens [ e 815,193 | oo [ [ | e | e (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI T195 | cooiccrierrrerienes | ceriesnsesesissesssinnns | e 0
3125190.......ceeirieiinns ELIZABETH......oooiirrinerienierienes |\ VSOOI TN 11/15/2005.... | ..cooevvrrneins | e, 14BB,708 | ....cooieieerierirciins | eveeieeiseesesissiiesses | ereriesesessssissensesses | cronsesesssessessssessnsins | onsisnsins 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 10,753 | evoeeeerierirerirenines | reesseessessssseeniessnes | e 0
3225187 ... ALBUQUERQUE..........ccovverrrinirnnes LSRR U 11/09/2005.... | ...ceovererrers | e 2,574,899 | oo | e | e | et | e 0 | oot | ceereriereeessr s | s AB,575 [ oo [ e | e 0
3225235.....cieinrinii ROSWELL......... NM.vvnries [ 05/04/2008.... | cooovvvvcrierians | v 2,814,902 | oo | e | et | st | oesriensienes 0 | eereerrrinnieeienieees | oereeeeene s | s 45,265 [ ..o [ e | e 0
3325115, MORAVIA......oooeemrinirerierieeerenens [N} SO RN 12/22/2004.... | ..o | s 872,828 | ... e [ e | e | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 9,372 | ot | serieeresennenninnns | e 0
3325129...ciii AUBURN........cooiiiiieieceie NY i | 03/22/2005.... | ceoveevrererrrerns | evene BO07,016 [ oo | e | eeeeererersseiss e tenen | creeereseee et | creresenenens 0 e | s | s 9,027
3325171... . | PENFIELD... .1 09/22/2005.... | .. ...1,290,247 0 9,085

11/18/2005.... 0 35,298

09/29/2006.... 0 31,700
3425202 DURHAM NC .101/19/2006.... | .. 0 9,254
3425239.....cieririiii GREENSBORO......cooevvrirerierinns |\ (ORI RN 05/31/2008.... | coveoeveerrerirnne | e 1,943,594 | ..o | e | e | s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 59,379 | cooorieeireinrrinerieies | sevrerisssenssiensnnes | e 0
3425370.....cociriiiiercnnes CHARLOTTE......ocvevrrrriierinririnrnnns [OOSR 1212112007 ..... | oo | e 3,692,968 | ... | e | s | e | aeresenenens 0 e | e | e 13,281 | oo | e | e 0
3425403........cconevriinns GOLDSBORO........vvererierierierinens NC.ovoverres [ 06/24/2008.... | .cooovvveerierinee | e 2,855,485 | ..o | v | e | et | cesseenienes 0 | cereeereeineierseninees | ceerens s | e 22,278 | covoevieeeneinseinseinenes | sevrserinssesssisessnnes | e 0
3425444............co ROANOKE RAPIDS..........cccovvrrrnnne NCeoovoreree [ v 03/01/2010.... | coovvevrereeerierns | e 026,336 [ oeoveeiireieieieerieen | e | e | et | crererenenens 0 [ e | e | e 25,752 | oo | e | e 0
3425457 ... CHARLOTTE....ovvirireererinerieeinns |\ (ORI RN 07/13/2010.... | coveererrerierirnee | e 1,578,514 | oo | reeiesiseesesisssienies | ererisessessnsessessessis | sressssssesssssssessnsins | oneesnsins 0 | cereeererinereniesenees | cerreriesee s | s T1,149 | s | e | e 0
3425475.....covviiins HOLLY SPRINGS........coveverirerinrinns [OOSR 11/2212010.... | coovvvevrervniinins | e 1,300,000 [ oo [ [ | e | e 0 [ e | s | s 8,357 [ oo e | e 0
3425487....... ASHEVILLE |\ (ORI RN 0172612011 | coveeerierieriiee [ e | ceeessnsineesiessienes | ceseessessssssssesssssenes | seesessessness s ssisenes | atessesssssess s | seseseeenns 0 | cereeereeineierieninees | ceerrens s ensenes | e 21,068
3625002... . | LOVELAND .105/30/2003.... | .. 0 30,444
3625138 .| VANDALIA.. 05/10/2005.... 0
3625144... .| GROVEPORT. .| 06/02/2005.... 997,428 0




62030

Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
3625145......cerrierin CINCINNATL oo OH.oovveces [ e 06/02/2005.... | covoorvreerreriane | e 3,550,820 | ..veurerrireereninrisees | cererenisniess s | e | eersees et | cereeeeeienes 0
3625166........cccvrreerinnn COLUMBUS......coovvviririierineris OH..ooovvvieees [ i 08/30/2005.... | cccvooeverererreins [ e B98,771 | ooreoeieeiririierinns | eeveesriesiesisresnniens | e | e | e 0
3625184......cvrriiinn FRANKLIN TWP.....cooivirririrrirenens OH.ovvveees [ e 11/01/2005.... | ovvevvrrerrerens | s 801,316 [ .oouveurererirneerenineins [ e [ ceereesssssisesessessns | snsssessesssessessssenns | neesesinns 0
3625185... . | WASHINGTON TWP.. .| 11/01/2005.... | .. ..5,231,809 0
.| COLUMBUS 11/10/2005.... ..1,013,300 0
.| GAHANNA.. 11/18/2005.... 626,799 0
3625197... . | WASHINGTON TWP.. | 12M16/2005.... [ oo | e 1,618,806 0
3625240........cccovrrrerinn BROOK PARK.......ccoorrurimerierirens OH..oovvveees [ e 06/06/2008.... | .veeorrererirerereee | o TT79894 | oo | rerieeiseeenisssiesies | reriessiessssessessenss | e | s 0
3625246....... ELYRIA oo OH..oovvveces [ 06/27/2008.... | covoovvrrrrerirane | e 1,136,462 [ oo | et | eeriesesessnsienseniis | s | e 0
3625252........ccevrrierin PAINESVILLE.........ovveieririiririnin OH..oovvveees [ e 07/18/2006.... | cvooverrerrerns [ e 988,109 | ..euveurererererrerirnreis e [ s | e | e 0
3625256........c0orrinerins HUBER HEIGHTS........ccostevrricrins (0] ISP VRN 08/08/2008.... | cveeovvererrrcrernee | cererereereninns 2,849,771 | oo | e | cerreierseseessssineens | seinessnsissss s essenns | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 24,283 | oo | e | e 0
3625274.......cvevvrerin GROVE CITY ..o OH..oooveveees [ e 10/31/2008.... | ..ovveerrcrrere | s 975,710 [ oo e [ s | e | s 0 | e | ceereerer s | s 8,895 | ooirercerinnierienes | e | e 0
3625280........ccmmrirrrinn CINCINNATLccvoveceseeeis (0] ISR VRN 11/28/2006.... | ...coovvvrrircies | e, 1,205,110 [ 1oovivueieiierierineeins | e | ererisesssnessssessessnssis | conseseessesssessssessnsinns | oneesensinns 0
3625283... . | BROOK PARK. | 12/05/2008.... [ ..ovvorerireriici | v 1,054,942 0
. | FAIRFIELD.. 12/22/2006.... 904,557 0
. | WEST CHESTER 12/28/2006.... ...1,629,136 0
3625335... .1 07/31/2007.... | .. ...2,158,945 0 12,001
3625340 08/16/2007..... | covvoeerererererenee | v 2,395,806 | ...oouverrirrernirnirens | e | e | e | ceerenienes (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 52,599 | oot | e | e 0
3625361 1211112007 ... [ v | e, 2,016,776 | cooovereereeineieiiieeins | crireieesiesinesesinsins | ceineiisisessessesineens | seinessnsisess s essenns | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 36,774 | oo | ceenerissienssseennnes | e 0
3625388 03/24/2008.... | covoovveerierirene | e 1,763,680 [ .ooveeeeenreerireerenis [ erreeieeisseesesssssienses | eeverssessessssessessessis | s | e (V1 ORI RTINSO VTSP 24,555 | oo | e | e 0
3725123 02/22/2005.... | cvvoovvvrerrirerrene | e 1,973,942 [ oo | | s | s | s 0 | e | e s | e 14,272 | oo | e | e 0
3725181 10/31/2005.... | ..vveevvrrerireres | s 803,265 | ...vvoeerrerrireiieriees | e | e | e | ceesenienes 0 | cereeereeineierieniees | ceerreriereeeisss s | s 19,113 | s | e | e 0
3725225 03/31/2006.... | c.ovverrererrrerns | evene 969,200 [ vvvvirireieirieieiriiens | e | et enen | ereeeereee e | cererenenens 0 [ e | e | e 17,327
3725226... MUSKOGEE..... .1 03/31/2006.... 570,847 0 10,155
.| TULSA. 07/19/2006.... 1,150,793 0 6,736
EUGENE 11/01/2006.... 426,396 0
3925199.....cciiirrin HORSHAM TWP. .1 12/28/2005.... 2,819,683 0
3925244.......covviii CASTLE SHANNON BOROUGH...... PA. oo e 06/15/2008.... | ccvvoererrererrns [ crrenne 559,232 | .oueveerierinerienineinns [ [ e | s | s 0
3925248........overin QUAKERTOWN PA. oo v 07/06/2008.... | ..vvovvreririrerns [ v 3,294,376 | oo | e | e | e | sererenenens 0 [ e | e | e 25,106
3925289.......cerrrerins PITTSBURGH PA. oo e 12/21/2008.... | oo | s 905,011 [ 1ooveeriereneerenineens e [ ceeeseessnsesesessess | s | e 0 | cereeererineeeriesenees | cerreresee s | e 14,399
4125118 MOUNT PLEASANT........cccoevrriinne [ G B 01/18/2005.... | coovverrerrrreres | cereireireieienne 1,915,894 | oo [ [ | s | e 0 e | e | e 14,023
4125271 oo NORTH MYRTLE BEACH................ (SO DR 09/29/2008.... | .ovvevveerierirnne | e 1,573,129 [ oo | ereeieeiseeseniessienies | erisessessnsisensessis | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 8,938
4125272.....vvverin CONWAY ..o SO R 10/2412006.... | cvoovvvererrrieris | e 1,641,851 [ oo [ [ | e | e 0 [ e | e | e 25,833
4125365.......cerrrerin GEORGETOWN.....coovveirrerinrirns SO D 12/20/12007..... | ..vereveerrinerns | e 3,120,436 | oo | e | e | et | ceeseenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 26,727
4125440... . | GREENVILLE.. .112/23/2009.... 2,096,468 0 22,673
4125449 . | GREENVILLE.. 06/03/2010.... ...1,073,562 0 ..16,426
4325113... . | LAKELAND .| 12/14/2004.... | .. ...1,628,646 0
4325167 ... COLLIERVILLE L1\ D 08/30/2005.... | coveoereerierireee | cererirseerieninns 1,381,386 | .ouvveveeencrierireercnnns | erveniesisseesesissssensnes | srerisesssessssessensessis | srssssessessessessnsins | s 0 | cerereemerrnnrererinees | cervenensseeenssnenenes | reeeesnenennenn 20,988 |ttt | s | e 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

4325374 HENDERSONVILLE v | TN | e 01/24/2008.... | cccooovreerireians [ e 920,242 | ..o [ e [ e | s | s 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e 7,829 | cooieieeeineineiienes | seriseinesesiseisninnes | e 0

4425058....... ABILENE........cccouvvnne L. ST D 02/27/2004.... | covoovvvrerirerrene | o 4,363,263 | ..o [ s | s | s | e 0 oo | cerreren s | e 39,766 | oveoverrerriririneiieies | ceeieriesriesierneinnes | e 0
4425107....... DALLAS . L. ST D 11/16/12004... | ..o | e, 1,199,247 [ oo | ereniesiseessesissisesses | eoerssesesessssissessesss | s | e 0 | eerereereerneiserieninees | cereeess s ensenes | i 25,528
EL PASO A TTI2004... | o | s 874,445 0 10,300
ALLEN 12/20/2004.... 360,835 0 7,343
. |LAREDO. 01/25/2005.... 0 24,535
4425161... . |EL PASO . 08/10/2005.... | .. 0 37,455
4425188.......covvvreinne SAN ANTONIO.....cvvervirirerireereens L. ST B 11/09/2005.... | ..vvovvrrerrere | s 894,848 | ... [ [ | e | 0 | oo | ceereerer s | s 6,164
4425193 PASADENA........cooviiieieiiniieeiis L ST B 11/18/2005.... | ..o | e 1,355,495 | .o.iouiieiiierieriieiins | e | sesisesesessssessessesses | s | s 0 eerieeirreeineieienieees | eeeeeesi et | e 23,043
4425222 CONROE........coomierierierinrrierienes L. ST D 03/28/2008.... | .vveerrererirerirene | e 1,551,265 [ .oovoniveerierierenenies | ererieresseesesiessienines | s | e | s 0 | e | ceereereri s | s 9,810
4425223....... CONROE........coomiireieirerinsiieerienes L. ST D 03/28/2008.... | ccvooeverrereirns [ e 353,763 | oo e [ e | s | e 0 | eereeeeeeinesenierieees | sereeesens s | e 2,239
4425228.........covverri TEMPLE........ccoiiinrerirerineeinens L. ST D 04/06/2008.... | ovooovvererirererene | o TAT1,028 [ oo | ererieriseesesiessienies | vesisenssessssessessesss | s | e 0 | oot | cerrenier s | s 14,661
4425249.......oovv HOUSTON. ...t L. ST B 07/11/2008.... | coveorvvrrrrerirene | e 2,180,143 | oo [ e | e | e | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 25,157
DALLAS .107/12/2006.... | .. ...2,165,167 0 24,857
. |LEWISVILLE 12/12/2006.... .1,259,129 0 4,860
. | CONROE. 01/19/2007.... 604,352 0 3,370
4425302... . | MCALLEN... 0173172007 ... | oo | e 1,238,120 0 19,651
4425312 HOUSTON.......cooivrmrimermerieriierienes L. ST D 03/29/2007..... | covvveverevernreiens [ e 931,993 | oo [ [ | e | (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI 5315
442531B......vris ADDISON......cooiirririrerierireeirneens L. ST B 04/16/2007..... | ceveovvrerierirene | e 1,347,752 [ oo | eeeieeiseissssissisesses | eoeesisesesnessssissessessis | sronsisesssesssessssessonsinns | coneesensinns 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 12,120
4425324....... DALLAS . L. ST D 05/14/2007..... | coveevereerierirnne | e 1,890,618 [ ...eoueeuricriieerenins [ ereeierisseesessessienies | eersseessesssssssensesses | s | s 0 | et | ceererieneeei s | s 10,903
4425333....ci HOUSTON. ... L. ST B 06/29/2007..... | coveoevvverierirans | v 2,025,884 | ...oouioririiniineieeis | e | et | s | oesriensienes 0 | eererireineieeiienienes | oeeereesieeie s | i 20,318
4425367 ... CARROLLTON.....coccourvmrierirrirnnns L. ST D 12/21/2007..... | overeerrrnerns | e, 3,223,278 | oooeveerereereninninees | reverneeisssenienssnenees | e | et | sesssenienes 0 | cereeereeineierieniees | ceerreriereeeisss s | s 17,007
4425369........coviein SUGAR LAND........coovverrierrieieians TXeovieeeiee e 12121/12007.... [ cooovereeerens [ e TAT1967T [ oo [ [ | e sesseeeens | e 0 e | s | s 8,220
4425377... .| SAN ANTONIO .101/29/2008.... | .. ..1,117,905 0 6,103
.| TEMPLE.. 05/12/2008.... ,074,469 0 8,394
. |HOUSTON.. 09/26/2008.... ,107,728 0 5,363
4425427.... . |HOUSTON.. .111/21/2008.... | .. ...3,317,589 0 24,910
4425482..........ovvvoinn HOUSTON.......cooerrieineriseiineeienes L. ST D 09/15/2010.... | coveeevrerrerirnne [ e 1,281,198 [ oo | erenieeiseesssissssenses | ereriseessessnsinsensesses | srnssessessssssessnsins | e 0 | cererererinereniesenees | cerreresseens s | s 13,558
4425493....... DALLAS . L, RN IR 041071201 ... | o | e | cereressssesesssssessseses | cresessssssessesssessessesss | oesessessesssssssssssessssens | sresesissessesesesssssessenss | seresesseneens 0 [ e | s | s 5,865
4525162.......ceerrriiinns SALT LAKE CITY ..ocovvrerierirneerenens UTernees e 08/15/2005.... | covvoerererererenee | v 2,538,870 | .vveuvererireerenineinens | rerererisssnenseninsinees | e | et | ceesnesienes 0 | cereeereeineierseninees | ceerens s | e 23,140
4525163....coiea SANDY......cccovnnee. UTeii | e 08/15/2005.... | coovvevrererirreres | cerrireireieienns 1,047,066 [ ..o [ [ eeeieesineeeieeens | e | e 0 e | e | e 11,461
4525380.......ccerrrrieiinns PROVO....ooiirieinerieriseeienseens UTeenees e 01/31/2008..... | covoovevrrerierirnee | e 2,720,958 | .coouvererereirenineinens | cerereeiessen e | e | et | ceeseenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 27,510
4625461....... BARRE.........ccc.c.... VT e 08/26/2010.... [ ..ovvorverrririrerins [ v 3,392,509 | o | e | e | e | seresenenens 0 [ e | e | e 23,026
472513 STERLING....c..oterrieirerinniicrines VA o | e 03/30/2005.... | coveeevrerierirnee | e 3,227,337 | covveeveeeeneereninsinnees | reverseessssnessessssssens | eeesessss s | st | cesseenienes 0 | cereeereminererierinees | cerrerieniee s | e 67,033
4725134... . | MIDLOTHIAN .| VA .| 04/28/2005.... | ..ovorervrrerirerns | s 887,847 0 18,081
4725204 . |POWHATAN. ..o VA 01/30/2006.... 873,241 0 8,064
4725237... . MECHANICSVILLE VA | 05/15/2008.... [ ..ovvorrireriici | v 1,062,582 | ..o . 0 16,104

4725267 ..o NORFOLK.......coverireerririrerisiris LVZ- W D 08/30/2008.... | .cveervvererrrerernee | cereririeerirninns 131148 | oo | e | eerinessessssissensesss | s | consesnsines 0 | oerirereeireierieninees | cerreeres s | e 7,533 | covieeieinenisninensienes | servesssessessssesnsninnes | e 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

4725408.........cvvverrierins GAINESVILLE........ccooerierirerrrricenns VA e | e 08/15/2008..... | coveorevrerreriaee | cereriseirinnins 1,382,617 [ oo | oeeeeeieniseiesissis
472541 o NORFOLK......cvveviivierirrirnniiniiis VA o | e 09/02/2008.... | covoovveerierirene | e 3,436,189 | ..o | e
4725412 NORFOLK......cvvrireererieineriseias VA e | e 09/02/2008.... | ccooerererirrrirans | e 149,799 | ovoeieierieeineeieees | v
4725420... .| GAINESVILLE..........ovvrrerinrrirerircnens VA .110/10/2008.... | .. ..2,528,811

. | VIRGINIA BEACH.........ccoovverrrirnrirns VA 06/07/2010.... ..1,356,856

. | MIDLOTHIAN .| VA 06/23/2010.... 781,820
4725467... . |PORTSMOUTH. ....oovvrrrrireiinrins VAo, 1072772010, [ o | e 1,315,557
4825137 ..o SPOKANE VALLEY.......coocommvinirins WA e | e 05/02/2005.... | covooeverererreiens [ v 823,930 [ ..o [ e
4825262........ccvveriin TACOMA.......... WA e | e 09/01/2008.... | covoovvrrrrerirane | e 1,053,877 [ oo | e
4825435......coevvi GIG HARBOR WA e | v 02/19/2009.... | covoerrvererirerirene | e 1,581,963 | ..o | v
4925383.......eeirrieii HEDGESVILLE WV | e 02/11/2008..... | coveovevrerrerireee | e 2,461,364 | ..o [ e
5025197 ..o OCONOMOWOLC........overrerriririnns L[/ D 11/16/2005.... | ..o | s 2,037,271 | oo | e
5025364........ccnervrririinns PRAIRIE DU CHIEN......cc.cocvunrinnnc. |/ D 12/20/2007.... | oveovvreiecins | e 2,314,706 | oo | e
5025416... . MADISON.......cccovvrerrrrrnns Wi 109/30/2008.... | ..vvrviervinins [ e 2,316,166

. | MADISON Wi 04/20/2010.... 985,145

.| TOWNSEND TWP.. 11/28/2007.... 2,297,771
0299999. Total - Mortgages With Partial Repayments.........cccccce oo 393,283,420 0 0
0599999, TOtAl MOMGAGES. ........ovvvrverrercriiraieieeeiereseeissssieiine aoeesiesesesessess st esss st enessesssssssesssesssessssssisssssesen | cosisensssion 393,373,455 0 0
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Statement as of June 30, 2011 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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

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

NONE
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
313373 KN 1| FEDERAL HOME LOAN BANK 4.375% 04/28/26 I ...06/22/2011 | Bank of America 3,105,480 3,000,000 20,052 |1
0599999. Total - Bonds - U.S. Government 3,105,480 3,000,000 20,052 |.......... 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 MV 0| NEW JERSEY ST HIGHER ED 5.375% 12/01/24 ..06/08/2011 | Bank of America 1,487,895 1,500,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 3,982,970 4,000,000 (I I YOS S—
Bonds - U.S. Special Revenue and Special A t
31392W D9 8 [ FHLMC 2514 PZ 5.500% 10/15/32......ccevvveerrrerirmreerissmsessissssessssissssssssssesssssssessssssssssssssessssssnesssssssssssssnes | sessseeses ...05/01/2011 | Interest Capitalization 145,810 145,810 1
38376G U2 4| GNMA 2011-77 D 4.294% T0/16/45..........ocovvveeeereieeesesissesseesssessessissessessssesssssssessesssseesssssessssssessssssssseses. | sessessoes ...06/09/2011 | Credit Suisse First Boston 1,977,109 2,000,000 6,919 |1
BCC1R2 R1 3| TEMP JEF-GNG C JEF-GNG 4.165% 04/16/28..........ooorvuummnriismesmiissesmissssessssssssesssssssessssssssssssssessssssss | osserseees ...06/13/2011 | Jeffries & Co 1,970,625 2,000,000 6,479 [1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 4,093,544 4,145,810 13,398 |....co.... XXX vooereineninns
Bonds - Industrial and Miscell IS
03064N AF 3 [ AMERICREDIT AUTOMOBILE  3.190% 10/12/16.........cvrvverreerrermeeresssessessssessssssesssssssesssssssssssssssssssssnses | ossessenns ....04/06/2011 | Deutsche Bank Securities 2,499,863 2,500,000 1FE
031162 BG 4| AMGEN INC 4.100% 06/15/21........coorvveeercrreeirererismessssssessissssessssssesssssssesssssssesssssssesssssssessssssnssssssnnsnsss. | sesseseres ....06/28/2011 | Mitsubishi UFJ Securities 2,002,140 2,000,000 228 | 1FE
038222 AF 2| APPLIED MATERIALS INC 4.300% 06/15/21 ...06/30/2011 | RBC Capital Markets. 1,003,580 1,000,000 3,344 | 1FE
04542B MS 8 | ASSET BACKED FUNDING CE 5.010% 06/25/35. ..05/12/2011 | Broadpoint. 1,954,568 1,980,563 4,410 |12
059567 AA 7|BANC OF AMERICA FUNDING 4.000% 05/26/36 ....02/24/2011 | Bank of America (112,717) (113,355) 1FE
126186 AA 3| CPS AUTO TRUST 2011-A A 2.820% 04/16/18.........cvvvvermrirreesmerressmeesesssesssssssessssssesssssssessssssessssssnesesss | sessessnnee ...04/21/2011|UBS 1,999,725 2,000,000 1FE
17312D AC 2| CITICORP MORTGAGE 6.000% 09/25/37.........cmuerrvermserresmisersesssssesssessessssssssssssesssssssessssssssssssssssssssssnes | sessessnes ...04/15/2011 | RBS Securities Corp. 2,028,207 2,038,399 6,455 [1Z*
235851 AM 4| DANAHER CORP 3.900% 06/23/21.........cvvvermmerresmmrreesmeeessssmmsessissmsssesssessssssssssssssesssssssssssssssesssssnssssssses. | sesseseees ....06/20/2011 | Bank of America 999,750 1,000,000 1FE
25470D AE 9 |DISCOVERY COMMUNICATION 4.375% 06/15/21 ....06/13/2011 | Credit Suisse 1,993,920 2,000,000 2FE
30261X AA 6 |FREMF MORTGAGE TRUST 5.330% 09/25/45 ....04/07/2011 | Wells Fargo Securities. 2,894,063 3,000,000 4,733 | 1FE
30277M  AA 2 |FUEL TRUST 2011-1 4.207% 04/15/16........coerrverrmrreermesressesesessissssssssssessessssssssssssssssssssssssssssssssessessesss. | sesseeenes ...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..........ocrveummrrrermmerressmnensssesssessssssessssssessssssessessssessssssssssssssesseses. | sesseeeees ....06/14/2011 | Bank of America 1,000,000 1,000,000 2FE
42218S AC 2 |HEALTH CARE SVCS CORP 1 4.700% 01/15/27....ccvvevrmuereermmnrreismssesisssssssssssssssssssssssssssssssssssssssssssssssss. | sessnenes ...06/29/2011 | Kaufman Brothers 2,068,300 2,000,000 46,478 | 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 ..06/16/2011 | Various 4,320,695 4,250,000 8,152 | 1FE
443510 AF 9 [HUBBELL INC 3.625% 11/15/22 ...06/28/2011 | Stifel Nicolaus 971,940 1,000,000 4,632 | 1FE
45254T PM 0 |IMPAC SECURED ASSETS CM 5.127% 08/25/34...........covvvvviinriiiisnsiiisssssesisessessssssessssssssssssssssssnsssses | sessnnenes ...04/14/2011 | Pursuit Partners 2,105,638 2,141,780 5561 [1Z*
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48.........cooumeerireineereesiseeseisnsesssisseessssssessssssessssssessssssneses | sesseseeses ....06/01/2011 | Broadpoint. 1,441,835 1,450,903 3,233 | 1FE
59560U AA 9| MID-STATE TRUST 2004-1 6.005% 08/15/37.......ccourmmmurrrrrvrveeessmmmmneesssssesssssssssesssssssssssssssessssssssssssssnseees | sesessssees ...04/19/2011 | Credit Suisse First Boston 1,445,320 1,412,437 5,654 |1FE
62963# AJ 0|NRP OPERATING LLC SERIE 5.030% 12/01/26 ....04/20/2011 | Citigroup. 5,000,000 5,000,000 2Z
665501 AJ 1| NORTHERN NATURAL GAS CO 4.250% 06/01/21 ..06/27/2011 | BB&T Capital Market; 2,056,440 2,000,000 16,528 |1FE
71709* AA  3|PHHOLDING LLC 7.000% 12/31/12. ...06/30/2011 | Interest Capitalization 1,839 1,839 5
74340X AB 7 |PROLOGIS TRUST 5.500% 03/01/13.......cvvviiriirirriimenssiisnsesisssssssssssssssssssssssssssssssssssssssssssssssssssses | sessanenes ...06/08/2011 | Tax Free Exchange 125,756 125,000 2FE
74340X AL 5|PROLOGIS TRUST FORMERLY 7.625% 07/01/17.....oooomevvverervesisessessessessesesssssseesssssssesssssssesssssssssssssnes | sessneenes ...06/08/2011 | Tax Free Exchange 2,996,833 3,000,000 2FE
76110G ZD 6|RESIDENTIAL ACCREDIT LO 7.000% 05/25/31 ...06/01/2011 | Interest Capitalization 136,200 136,200 1Z*
78446D AB 5|SLM STUDENT LOAN TRUST 4.370% 04/17/28 ..04/14/2011 | Bank of America 999,992 1,000,000 1FE
80282P AE 5| SANTANDER DRIVE AUTO RE 3.110% 05/16/16. ...04/28/2011 | Deutsche Bank Securities 1,499,841 1,500,000 1FE
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883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..........ccrvrveeemerreiieereeiaesresisnnssssssssessesssssssssssessesssssssssses | sevssnneees ....06/17/2011 | Wells Fargo Securities 2,000,000 2,000,000 1FE
883556 AX 0| THERMO FISHER SCIENTIFI 4.500% 03/01/21......coeevvermmerreesmersesseesesssnessssssesssssesssssssesssssssssssssnesnsss. | sevsensenes ....06/29/2011 | Various 3,110,200 3,000,000 45,375 | 1FE
89690E AC 1| TRIP RAIL MASTER FUNDIN 6.024% O7/15/41.........ovvveereveersnerresssseseisssessessssessssssessssssessssssssssssssnsesses | sessensenes ...06/29/2011 | Credit Suisse First Boston 2,000,000 2,000,000 1FE
94982) AA 1| WELLS FARGO MTG BACKED  5.250% 08/25/35...........cmerrveemmerreimmessissesssssssesssssssessssssessssssssssssssnssssses | sessessnes ...06/09/2011 | Barclays Capital Inc 3,554,837 3,497,995 6,632 |2Z2*
064149 C8 8|BANK OF NOVA SCOTIA 4.375% 01/13/21 A ....06/09/2011 | Mitsubishi UFJ Securities 1,030,540 1,000,000 18,351 [1FE
22576C C* 0|CRESCENT POINT ENERGY C 5.130% 04/14/21 A ..04/14/2011 | RBC Capital Markets 3,000,000 3,000,000 2Z
895945 B@ 1|TRICAN WELL SERVICE LTD 5.900% 04/28/21 A ....04/28/2011 | HSBC Securitie: 4,000,000 4,000,000 2z
05530H A@ 9 |BBA AVIATION PLC SERIES 5.810% 05/18/21 |- ....05/18/2011 | HSBC Securities. 2,000,000 2,000,000 27
05607M AA 5|BAA FUNDING LTD 144A 4.875% 07/15/21 |- ...06/22/2011 | RBS Securities Corp. 2,975,700 3,000,000 1FE
12622N AB 8| CNPC HK OVERSEAS CAPITA 4.500% 04/28/21 | S~ ...04/21/2011 | Citigroup. 3,915,700 4,000,000 1FE
73931@ AE 9|POWERCOR AUSTRALIALLC 4.470% 06/03/20 ....06/02/2011 | Commonwealth Bank of Australia 5,000,000 5,000,000 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 4,469,490 4,500,000 200 [1FE
928670 AB 4|VOLKSWAGEN INTL FINNV 4.000% 08/12/20 |-~ ....06/30/2011 | Citigroup. 1,986,220 2,000,000 32,000 | 1FE
980888 AF 8| WOOLWORTHS LIMITED 144A 4.550% 04/12/21 ....04/06/2011 | Citigroup. 3,994,290 4,000,000 1FE
N8783# AD 9| TRAFIGURA BEHEER BV SER 5.800% 04/07/16. ..04/07/2011 | Barclays Capital Inc 1,000,000 1,000,000 2z
N8783# AE 7| TRAFIGURA BEHEER BV SER 6.500% 04/07/18 ...04/07/2011 | Barclays Capital Inc 2,000,000 2,000,000 2z
N9146# AC 1|VAN OORD FINANCE BV SER 5.530% 04/20/23 |-~ ....04/20/2011 | Van Oord N.V. 3,000,000 3,000,000 2z
Q1629 AB 3 |BRISBANE AIRPORT CORP P 5.340% 07/14/23 |- ...04/20/2011 | Commonwealth Bank of Australia 1,000,000 1,000,000 2z
Q3079 AA 6|DBCT FINANCE PTY LIMITE 5.230% 04/28/20 |- ....04/28/2011 | HSBC Securities. 2,000,000 2,000,000 2Z
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 1,000,000 1,000,000 2Z
3899999. Total - Bonds - Industrial & Miscellaneous 104,990,134 ceverernnrnenenen 104,921 761 | o, 228,855 |........ XXX
8399997. Total - Bonds - Part 3 116,172,128 e 116,087,571 | o 262,305 | .......... YOS —
8399999. Total - Bonds, 116,172,128 covnrreennennnnse 116,087,571 | oo 262,305 | .......... YOS —
9999999, Total - Bonds, Preferred and Common Stocks. 116,172,128 XXX 262,305 |.......... )., SR

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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2 3 4 7 9 10 Change in Book/Adjusted Carrying Value 16 17 18 21 22
F 11 12 13 14 NAIC
4] Current Foreign Desig-
r Prior Year Year's Book/ Exchange | Realized nation
e Book/ Unrealized Current Other Than Total Adjusted Gain Gain or
i Adjusted Valuation Year's Temporary Change in Carrying (Loss) (Loss) Market
g | Disposal Carrying Increase/  [(Amortization)| Impairment B./A.CV. Value At on on Maturity | Indicator
Description n Date Name of Purchaser Consideration Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) Disposal Date | Disposal Disposal Date (a)
Bonds - U.S. Government
3| GNMA Il SF POOL# 001382 10.000% 04/20/20........ |..... 06/01/2011| Paydown..........ccceevereneererirnens 42 42 A2 | e [ s 0 42 04/20/2020| 1...........
4| GNMA Il SF POOL# 001508 10.000% 11/20/20........ | ..... 06/01/2011| Paydown..........ccoeeeervenereerireens 20 20 20 | oo [ 0 20 11/20/20201...........
8| GNMA Il SF POOL# 001490 10.000% 10/20/20........ | ..... 06/01/2011| Paydown..........ccoeevervneercrirnens 28 28 28 | e | s 0 28 10/20/20201...........
9| GNMA Il SF POOL# 001526 10.000% 12/20/20........ | ..... 06/01/2011| Paydown 0 12/20/2020(1...........
7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 06/15/2011| Redemption 0 06/15/2030
3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | .. 05/10/2011| Redemption 0 08/10/2018[ 1...........
Total - Bonds - U.S. GOVEMMENL...........ccccovrrririiiereiiisisieieienens 0 0.0 | i 46,968 | o0 | eviel0 0 11,029 XXX... |.XXX...
Revenue and Special A t
7| CITY OF BEDFORD VIRGINI 7.810% 05/01/26....... |..... 05/01/2011| Redemption ~ 100.0000............ | covererrmermerirererene | cerrerineenns 35,000 | ...coceerre35,000 | ovioinnc 35,000 | covvrerneene 35,000 [ oooerererirririens | e (VI OO ISV 35,000 | oovvrerieeinns [ 05/01/2026| 2...........
9 |FHLMC REMIC 93 H 8.500% 11/15/20........cocvvurrs | vener 06/01/2011| Paydown.... (33) 01/15/2017|1...
9| FNMA REMIC 1991-32 H 7.500% 04/25/21.........ccc.. | . 06/01/2011| PaYdOWN.........ovvvueerrreneierienins | reeerennenenrsneniseinns | eevnnenneenn31,293 | 31,293 [ 031,380 | e 31147 | s | e 148 [ | s 146 10/25/2011{1...
2 | FNMA REMIC G92-35 EB 7.500% 07/25/22............. | ... 06/01/2011| PaYdOWN.......coucverrerrrierrnerienins | cevernrrinnrnerinenenee | eevvennnennndhy 133 | i 133 | 142 | 122 | s [ 1T i | e 11 07/25/2022| 1...........
5|FNMA REMIC 1992-162 D 7.000% 09/25/22............ | ..... 06/01/2011| PaYAOWN........oourirrrereirnrineiieiins | ceeerseeinsiseiieniene | cereeeineenns 35,372 | cooreeern35,372 | i 34277 | oo, 34,895 | ..o | eerrerereeTT | s [ s ATT [ | v 35,372 | oo [ 09/25/2022|1...........
7| FNMA 2002-59 ZB 6.000% 09/25/32.........crvvemeenes [ e 06/01/2011] PaYAOWN.......oovvererreerinerienins | reverseisersesieninee | oveinns 1,063,017 | ........1,063,017 | ......... 1,021,838 | ......... 1,040,584 | ....oovvvrvrivcrs | e 22,433 | e | e, 22,433 | oo | e 1,063,017 [ .overerevernes | v 09/25/2032| 1...........
4 | FHLMC 2492 Z 5.500% 08/15/32........coocovvrrmrernrinns | cenes 06/01/2011| Paydown..........cccrvevrrernrirerirnens 395,091 356,480 378,507 395,091 08/15/2032|1...........
8| FHLMC 2514 PZ 5.500% 10/15/32.....cccvovvvrerirernnn | ceeer 06/02/2011| Barclays Capital INC..........c.cccvewee | covrvrereererneernieinns | s 17,977,427 | .......16,016,026 | ....... 15,216,026 15,339,543 15,515,076 . |..2,462,351 10/15/2032|1...
1| FHLMC 2514 ZA 5.500% 10/15/32......ccovvvvrerencinns | cevee 06/02/2011| Wells Fargo SECUMtIES..........ccev. | corrernrrrererneerinninns | s 13,009,647 | .......11,924,346 | ....... 11,140,012 11,632,442 11,626,380 . |..1,383,267 10/15/20321...
1| FHLMC 2514 ZA 5.500% 10/15/32.......cccveverererncenes | cevee 06/01/2011| PAYAOWN........covvvemrervrerierirenens | ovrererieniesessenins | cveeriieens 706,977 | .......... 708,977 | ........... 660,475 | ............ 689,670 | ..oovververrven | e 17,307 | | e 17,307 | | s 706,977 | oo [ 10/15/2032[1...........
8 | FNMA 2003-43 PE 5.500% 05/25/33.........cccccouvveres | cones 06/01/2011| Paydown..........cccovvevivnriirerirnns 311,992 306,385 308,809 311,992 05/25/2033| 1...........
5| FNMA POOL 801566 5.000% 01/01/20.........ccovverres | vonee 06/01/2011| PAYAOWN........covrererrvanerierirenins | cvvrenernenserereeenes | vevsseesnesinns 3,194 | 3194 | s 3,213 | e 3,212 | oo | e (RE:) ] [T I 3,194 | e | e 01/01/2020| 1...........
6| GNMA 2008-80 10 1.199% 04/16/50..........oecvvermvrrer | crves 06/01/2011| Paydown.... 267,165 265,841 | ..ovvoevercanns | e (265,841) | cevooverviirnns | s (265,841) 04/16/2050 1...
7| GNMA 2008-86 10 0.883% 10/16/48..........cccevevrverer [ vonee 06/01/2011| Paydown ..2,551 2,534 (2,534) ) 10/16/2048|1...
6| GNMA 2009-37 10 1.998% 05/16/49.........cocuvrrmvrrer | crnes 06/01/2011| Paydown.... 54,893 | .o 54,647 | oo | e (54,647) [ eocvorerirerirns ) 05/16/2049|1...
7| GNMA 2007-52 A 4.054% 01/16/48.........cvvvverrerrns [ v 06/01/2011| Paydown..........ccoeverrernerierercens 821,166 837,653 837,302 [ ..ovvverieriiens | e [QEATA ] [T (16,137) 821,166 01/16/2048 1...........
0| GNMA 2005-32 B 4.385% 08/16/30........ccccervrererreres | vevee 05/01/2011| PaydOWN........coovvmveririreririsirens [ evererisnissseisennnes | ceverens 1,377,819 | ......1,377,819 | ........ 1,407,097 1,405,729 | .o | e [V X10) [N [ (V24X [0) | R I 1,377,819 08/16/2030(1...........
0| GNMA 2002-64 ZH 6.000% 09/16/32........ccoveverererne | cever 06/01/2011| Paydown..........ccoueevmrrerneererireens 384,284 381,076 381,913 | .o | e 2,371 | e | e 2,371 384,284 09/16/2032| 1...........
1| GNMA 2003-59 D 3.654% 10/16/27........covorvvvverrvrrens | vorne 05/01/2011| Paydown.... 201,789 207,086 206,869 201,789 10/16/2027|1...
5| GNMA 2004-43 A 2.822% 12/16/19......cvvevrvverirererns [ v 06/01/2011| Paydown 68,618 68,550 |. .68,020 12/16/2019|1...
0| GNMA 2009-86 A 3.536% 03/16/35........cccocvurernvianns | o 06/01/2011| Paydown.... . ..199,536 ...199,516 ...199,287 03/16/2035|1...
Total - Bonds - U.S. Special ReVENUE & ASSESSMENL........coiiiieriiiriirieieiieisaisseieiseeseesessseesessssnsensesssssssnssnsssessenessessnensens | eeee: 30,029,114 | .......33,682,412 | ....... 32,238,675 32,924,471 32,783,496 | ............... ..3,845,618 |..3,845,618 |....643,011 |...... XXX...
Bonds - Industrial and Miscellaneous
ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 06/01/2011| Paydown..........ccoevvrrernerrrerireens 207,202 | ...........207,202 | .....ccoo..e. 198,404 204,277 207,202 06/25/2033| 1Z*.......
ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 06/01/2011| PaYAOWN........cvvvvrieerrrierrenirerens | everersnsisienierinnss | seeveerenenns 68,524 | .............68,524 | ... 68,995 | .coveenne 68,796 | ..ovevvevvrveierne [ e 2T2) | i v (272) i [ e 68,524 | ..o | e 07/25/2018(1Z*.......
ACE RV AND MARINE TRUST 7.580% 09/20/21 .1 06/20/2011| Paydown 562,514 563,569 563,559 562,514 05/20/2014| 3FE......
ACE SECURITIES CORP 6.500% 08/15/30............. | ... 06/01/2011] PaYAOWN........oouvvrrerriierinnrienins | reverreinnneneiieniene | cerenisnneens T3774 | ool I3TT4 | 77,924 | e, T7,780 | oo | evererenn(4,008) | oo | evrererenn(4,008) | v | e T3TT4 | o | 11/15/2017| 3FE......
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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
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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)
013817 AH 4| ALCOA INC 5.375% 01/15/13....cvveerevirininiirenns [ 06/28/2011| Call ~ 107.4910......ccreverrevines | ovrrvnrirerierinneinns | i 102,116 | oo 95,000 | ..oovvvreces 99,119 | v 96,083 | ...overeririnns [ s (V57 ) ISR ISR (V57) ) IR IS 95,832 | .oocverviiries | e 6,285 | ........ 6,285 | ........ 4,865 |01/15/2013 2FE......
018581 A@  7|ALLIANCE DATA SYSTEMS C 6.140% 05/16/11..... | ..... 05/16/2011] MAEULILY.......cvooereenercrierineirs | ceeereeineisenseninee | oneena 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ..oocvererernririnns | s 0 05/16/2011] 3...........
03061L AB 9| AMERICREDIT AUTOMOBILE 1.460% 11/06/13.... |..... 06/06/2011| PaYAOWN........covvrermremrrrerierirrens | oervrerieniesesnenins | creerinnend 623,69 | ............ 623,6% | ............ 623,686 623,691 | oo | e 5 5 11/06/2013| 1FE......
03064A AC 8| AMERICREDIT AUTOMOBILE 3.040% 10/15/13.... |..... 06/15/2011| PAYAOWN........courvmnrrrineiierireeins | eeressersesiesesnennns | ceveerinens 196,395 | .ovvvvnnes 196,395 | ..oovvveneee 197,929 | oo 197,015 | oo [ e [(70) ) [ IS ((c70) ) I— 06/15/2012| 1FE......
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 06/01/2011| Paydown........cevevrveerenrrnerirenens | coreesrrnerirenienenes | evvsriieeneee 11,278 | it 11,273 | it 11125 [ s e | e 148 i | i 148 [ 06/25/2035| 1Z*.......
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 06/01/2011| Redemption 05/01/2016| 2FE......
049164 AK 2| ATLAS AIRINC 7.336% 01/02/18.......covveevrrrerrers [ v 06/07/2011| Redemption ~ 100.0000... 01/02/2018|4...........
049164 BE  5|ATLAS AIR INC 2000-1 PA 8.707% 07/02/21........... | ..... 04/02/2011| Redemption  100.0000. 07/02/20213...........
05529H AB 9 |BCAP LLC TRUST 2006-RR1 5.000% 11/25/36....... | ..... 06/01/2011| PaydOWN.......covvercererenrrirenienens | ceveerernerirenireeenns | cevverenenn 474,080 | e 474,080 | ........... 466,969 | ............469,992 | ...coovivivins | crrrerenn 088 [ o | crreennnd,088 [ e 11/25/2036( 1Z*.......
05606T AA  1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... |..... 06/02/2011| PaYdOWN.........ccvvrrirereneeennienins | cevenneienrsnenisneens | eennerennen 122,759 | it 122,759 | 1000 122,665 | v 122,662 | o | e O7 [ | e 97 i 03/02/2026| 1FE......
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 06/01/2011| Paydown.... 304,065 304,065 301,404 302,019 304,065 06/26/2021| 1Z*.......
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 06/01/2011] PAYAOWN........oouvvrrereirerineirenins | ceeerseeineiseiieniens | cereeineenns 36,851 [ oo 36,851 | coovrirnnns 37,035 | oo 36,966 | ...cvvereecrrenne | e (T15) | e [ v (115) | e | e 36,857 | .o [ 07/26/2017|1Z*.......
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 06/01/2011| PAYAOWN........corvernirnrirrrierirenins | coveenrrnenseneeeenes | ceveeeessesinnd 4327 | s 4327 | s 4568 | .ooorrerine 4567 | oo [ s (PZ10) ) ISR IS [PZ10) ) ISR IO 4,327 | oo [ e [ e (U IO 94 |01/25/2042 1Z*.......
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 06/01/2011| PAYAOWN........couvirieieaeiierirenins | evreeerseniesissenins | cvveerienes 194,256 | ... 194,256 | oo 193,163 | oo | e | eeereeen 1,093 | i | v 1,093 | i | e 194,256 | o [ [0 | 05/26/2036| 1FE......
073914 VK  6|BEAR STEARNS MTGE SEC | 4.122% 10/25/25..... | ..... 06/01/2011] PAYAOWN........oouvvrcererrrrrnerienins | ceverneeiserinerienieee | cereninneenns 91,310 | oo 91,310 | i 88,114 | oo 88,438 | ..o | w2872 | e [ 2872 | i | 91,310 | i [ [ 10/25/2025( 1Z*.......
099738 AA  4|BORGER ENERGY ASSOCIATE 7.260% 12/31/22.. | ..... 06/30/2011| Redemption ~ 100.0000............ | covverrvrerierirnrninns | crvverienns 113,671 | oo 113,671 | e 113,671 | v 113,671 | o e [ |0 | | e 113871 | e | e | s | i 12/31/2022| 4FE......
101137 AG  2|BOSTON SCIENTIFIC 6.400% 06/15/16.......c.ooccnee | vevee 06/03/2011| Bank of AMENCa.........ccvvevernvernee | vever 5,647,650 5,078,400 5,051,307 | ovooerverrerene | eeeerene(3,489) [ o | vevreeene(3,489) [ s | 1000.5,047,819 | i | 1..599,831 |.....599,831 | ..... 06/15/2016| 3FE......
116663 AC 9| BRUCE MANSFIELD 6.850% 06/01/34...........cccccoee. | .. 06/01/2011| Redemption ~ 100.0000............ | covereremrernerirmrirens | cererineenns 22,813 22,813 22813 | 22813 | i [ [ |0 | | 22,813 | e [0 | 06/01/2034| 2FE......
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 06/01/2011] PaYAOWN........couverrvrerinrricrienins | ceeeennrnserirenieeenee | evnereen 163,954 | eiii 163,954 | e 163,567 | ovevvervrenrrnerirens | crrerencennninnns | rerernneeeen387 | e | e 387 | | e 163,954 | s [ | v 09/25/2018| 1FE......
12557T AC 2| CIT EQUIPMENT COLLATERA 3.070% 08/15/16.... | ..... 06/15/2011| PaydOowN.......ccovvreverineererinniniens [ overeeiversnsereninnns | crneennnn 705,288 | .on.705,288 | oo 715454 | ... 709,485 | ..oovvevvereeves | oeeeene(B197) [ | e @197) | s | 00 705,288 | s | e | 0 | i 12/15/2011| 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 06/18/2011| PaYdOWN........covvvrrrerrrerirerirenens | ceververnsenieneneenne | cvvnernennn31,683 | i 31,683 | o 31,683 | oo [ v | v | |0 e [ 31,683 [ [ [0 [ 03/18/2026| 1FE......
126186 AA 3| CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 06/16/2011| Paydown.......c.cvvreverineererinniniens [ overenverisnsereninnes | covvennnn 154,661 | i 154,661 | oo 154,640 04/16/2018| 1FE......
12620T AD  3|CNHEQUIPMENT TRUST 200 5.170% 10/15/14.... |..... 06/15/2011| Paydown.... 207,010 202,782 10/15/2013| 1FE......
12626P AG  8|CRH AMERICA INC 6.000% 09/30/16...........cvvereres | veres 06/03/2011| Morgan Stanley & Co........cccccvvee | coversvvreneirncriverrens | 0reenn.5,561,850 | .........5,000,000 | ......... 4,813,850 | ......... 4,865,263 | ...oovvvriiiinnns 873,770 | .....ccccoovevvne. | .....688,080 |.....688,080 |..... 206,667 |09/30/2016| 2FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 06/01/2011| Paydown..........ccoeverrernerierercens 226,994 229,548 228,489 226,994 | ..o [ | s 0| e 5,494 |10/27/2015(1Z".......
12642M EJ 5| CREDIT SUISSE MORT CAPI 4.300% 05/27/36...... | ..... 04/01/2011| Paydown.......ccovvvreveereneerernniriens [ orereninerisnnereninnes | crveennn 128,480 | o 128,480 12/27/2010|1Z*.......
12667F VF 9| COUNTRYWIDE ALTERNATIVE 6.500% 10/25/34.. | ..... 06/01/2011| PaYAOWN........covvvrercrirerrenienins | cveernernensenineenes | eevenerneneni 40,483 | coviiriinns 40,483 10/25/2034[ 1Z*.......
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 06/01/2011| Paydown.... 133,436 133,436 10/25/2035| 1Z*.......
12669E  S2 3| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 06/01/2011| Paydown 1,039,324 ,039,324 10/25/2033[ 1Z*.......
12669E ZG 4 |COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. | ..... 06/01/2011| Paydown.... 283,765 283,765 09/25/2033| 1Z*.......
12669F C7 6 |COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 06/01/2011| PaYAOWN........couvvrcrrcrinrrierienins | ceeernnrnerienineennes | evvenernennid6,083 | oo 07/25/2034| 1Z*.......
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35...  ..... 06/01/2011| PaydOowN........ccovvvrrvrerrrererrnnirirens [ oreerrverinnneireninnes | ernrennnnn 162,002 | oo 09/25/2035| 1Z*.......
12669G C8 2 |COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 06/01/2011| PaYAOWN........corvvrererinrrrerierins | cveernnrnenssenineenes | evvvneenenenn 20,450 | i 05/25/2035| 2Z*.......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 06/25/2011| Paydown.... 11/25/2035| 1Z*.......
161546 FW 1| CHASE FUNDING MORTGAGE 4.429% 10/25/14.. | ..... 06/01/2011| Paydown 10/25/2014[1Z*.......
16162W BV 0| CHASE MORTGAGE FINANCE 4.750% 12/25/18... | ..... 06/01/2011| Paydown.... 11/25/2018[ 1Z*.......
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16165T AJ 2| CHASEFLEX TRUST 2005-1 5.500% 02/25/35....... | .... 06/01/2011| Paydown.........cvevverieerrnerirenins | cevenreienninenreninne | eovnrnnnn 115,000 | v, 115,000 | cooovvveveees 96,600 | ...cooouee. 102,957 | oo | v 12,043 | o | e 12,043 | o | e 115,000 | cooovvvvrinnns [ e [ e 0| et 2,370 | 02/25/2035( 1Z*.......
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35.............. | ..... 06/01/2011| PaYAOWN........couvvmcererenrirnenieeins | reeerneinerseniseenes | evverernnesennD3,956 | coviiviinns 53,956 | c.ovrernnns 51,514 09/25/2035| 1Z*.......
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | ..... 06/01/2011| PaydOWN........ccververrrenrrnerirenins | cevernreiennrnerireniene | evneennnnns 107,460 | i, 107,460 | ....ccooovee 105,378 02/25/2021| 1Z*.......
172973 C7  2|CITICORP MORTGAGE 5.500% 09/25/34.............. | ... 06/01/2011| PaYdOWN........couvvmrererrnrincirenins | cevernnrieneisenienenne | eonneennen 422,341 | s 422,341 | v 422,341 09/25/2034| 1Z*.......
17310A AG  1|CITICORP MTGE SECURITIE 5.750% 04/25/36...... | ..... 06/01/2011| Paydown.... 317,440 319,622 01/01/2014| 1Z........
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.......cccccones | vonce 06/01/2011| Paydown ..109,884 ..109,335 09/25/2037
20846Q HE 1|CONSECO FINANCE SECURITIZATION I 06/01/2011| Paydown.... v 20,339 | ....20,339 .20,339 |. .02/1/2033 [6...........
20854P AB 5| CONSOL ENERGY INC 7.875% 03/01/12......cccovvees | vonce 04/11/2011| Call ~ 106.3140.......vvvrererrcires | ceeerrrrirneieeiiienirees | oveins 1,594,710 | .cooeee. 1,500,000 | ......... 1,515,495 | ......... 1,502,557 [ .ovvereieriienes | cererneeinn (582) | oveveerreireiis | v (127 ) IS I 1,501,969 | ..ooovvrvvrrnns | s 92,741 | ...... 92,741 | ... 72,188 | 03/01/2012| 2FE......
209115 A* 5| CONSOLIDATED EDISON INC 8.710% 06/30/22.... | ..... 06/30/2011| Redemption ~ 100.0000............ | covveerrreereererneernes | verervrernenins 7401 | oo, 7401 | o 7401 | v TA0T | oo | e (V1 PRI ISR TA0T | oo | e | e [V I 322 |06/30/2022|1...........
21075W BF 1| CONTI MTGE HOME EQUITY 8.100% 08/15/25...... | ..... 05/01/2011] PAYAOWN.......oovirirrieinenienins | eeevseieensesieseses | ceviseesnesin 3,009 | oo 3,009 | oo 3,005 | coovrrerinnn 3,009 | v | e (VI ORI ISP 3,009 | oo | e | e (1 I 87 | 08/15/2025|4Z*.......
22540A AJ  7|ASSOCIATES MANUF HOUSIN 7.600% 06/15/28... | ..... 06/15/2011| PaYAOWN........courvrmririnerierirenens | ovvvrnerienieeesnenins | cveeriieens 179,055 | cvvveree 179,055 | covvvveneee 161,709 | coocvvveneee 172,192 | oo | eeeeen8,883 | s | 8,863 | s | i 179,055 | oo | e 06/15/2028| 1FE......
22541N 52  8|CS FIRST BOSTON MTG SEC 5.000% 05/25/18..... | ..... 06/01/2011| Paydown.... 310,198 310,198 314,848 313,506 310,198 03/25/2018| 1Z*.......
2254IN LU  1|CS FIRST BOSTON MTG SEC 6.250% 10/25/32..... | ..... 06/01/2011| PaYAOWN........oorvvrrerrreerienerienins | cevereeissrinerienieee | cerenisneenns 63,559 | oo 63,559 | .ovrvrrnns 64,699 | ...ocooonve. 63,702 | .oocveerencrnine | evrrrerene(T43) | s [ v (143) | e | e 63,559 | ..ocvireririeens [ 09/25/2032| 1Z*.......
22541Q VG 4|CSFIRST BOSTON MORTGAG 5.500% 10/25/33... | ..... 06/01/2011| PAYAOWN........couvirieieaeiierirenins | evreeerseniesissenins | cvveerienes 196,272 | covvvenees 196,272 | coovvveneee 193,681 | coovvvenee 194,560 | .ooovveverieres | e LA T ST RN 1713 [ s | v 196,272 | oo | e 10/25/2033[ 1Z*.......
2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 06/01/2011| Paydown..........cceevereererenerrerins | veves 257,631 257,631 263,427 263,246 | ..o | e (XL I T I (5,615) 257,631 |.... 10/01/2019| 3Z*.......
2254W0 PE  9|CSFIRST BOSTON MRTGE S 5.250% 12/25/35..... | ..... 06/01/2011] PAYAOWN........couvvrrireirriineiieiins | cevereeiinsisesiieniens | cerveeineenns 18,594 | .ooovvvnne 18,594 | .oooovveene 18,754 | oo | e [ s (RL10) ) N IO (R110) ) U ISV 18,594 | ..o [ v | e (U I 174 | 11/01/2014| 2Z".......
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 06/30/2011| Redemption ~ 100.0000............ | covermrermrerrrerirerernee | cererirneenns 10,000 | .ovvevreneee 10,000 | .ovocvvrne 10,000 | cooovvrrnees 10,000 [ .oovevueveerenes | cererererieerenins (VI ORI ISP 10,000 [ ..veovveerrnnee 03/30/2025| 2FE......
22943Y UB 3| CREDIT SUISSE MTG CAPIT 4.965% 08/27/37...... |..... 06/01/2011| Paydown 306,087 306,087 297,096 297,276 | .ovvvvcrrerrncnn | 8811 | s [ s 8,811 306,087 08/27/2037| 1Z*.......
257867 AR 2|RR DONNELLEY & SONS 5.500% 05/15/15............ | veue. 06/20/2011| Redemption ~ 103.5000........c... | coveeureeermreerirerernee | woverenes 3,173,310 | ......... 3,066,000 | ......... 3,061,095 | ......... 3,063,492 Y. [C 2 (R ISV 236 | | e 3,063,727 | .coovvrreris 05/15/2015| 3FE......
26924X AC  9|E-TRADE RV AND MARINE T 3.620% 10/08/18...... | ..... 04/07/2011] PaYAOWN........courvrrrireirriineiieiins | cerereesinsiesiieniens | cerineineenns 59,386 | ..cvvorrene 59,386 | ..cooovvnnen 59,525 | .overirenn. 59,386 | ..oucverrirririns | e (V1 OO ISV 59,386 | ..ocvrrirnnnns 08/07/2010| 2FE......
31953* AL  6|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2011| Redemption ~ 100.0000. 0 10/15/2027(1...........
31953* AM  4|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2011| Redemption  100.0000... 0 10/15/2027|1...
31953* AN  2|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2011| Redemption ~ 100.0000... 0 10/15/2027|1...
31953* AP 7|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... |..... 05/15/2011| Redemption ~ 100.0000... 0 10/15/2027|1...
31953* AQ 5|BNSF RAILWAY COMPANY SE 5.960% 10/15/27.. | ..... 05/15/2011| Redemption ~ 100.0000. 0 10/15/2027(1...........
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 06/01/2011| PaydOWN........coovvrveerrreierierieerens [ eeererisieneesierinnns | eeeveeeniees 34,063 | .oovin 34,063 | .ooooeiinns 33,680 | oo 33,824 | .o | e 240 oo [ e 240 .o | e 34,083 | .o [ | e 0] e 937 |01/25/2035| 1Z*.......
32051G KU  8|FIRST HORIZON MTG PASS- 5.500% 05/25/35...... | ..... 06/01/2011| PAYAOWN........couerrrrererieriseens | oereserieniesessensns | evsereinees 232,447 232,447 230,413 231,078 | .o | e 1,369 [ oo | e 1,369 232,847 | o [ | e, 0| e 5,323 | 05/25/2035( 1Z*.......
33761N  A*  0|FIRST SERVICE CORPORATI 5.440% 04/01/15..... | ..... 04/01/2011| Redemption  100.0000... 400,000 400,000 04/01/2015|2...........
34528Q AC  8|FORD CREDIT FLOORPLAN M 0.437% 06/15/13... | ..... 06/14/2011| Paydown.... ..2,500,000 ,500,000 06/15/2013
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 06/30/2011| Redemption  100.0000... 12/19/2025| 2FE.......
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 06/01/2011| PaYAOWN........corvvrrereerrireerienins | cevereeissinerieninne | cerneninneenns 45,561 | .ovvorine 45,561 04/25/2029| 1Z*.......
36159L AR 7| GE DEALER FLOORPLAN MST 0.283% 04/20/13... | ..... 04/20/2011| Paydown.......c.ovvveererererernnenians [ eves 2,500,000 | . 2,500,000 | ......... 2475781 | ........ 2,492,636 | ..cooooveviriens | e 7,364 | oo | e 7,364 | oo | e 2,500,000 | .ooovrrivrens [ v | e 0 . 2,766 |04/20/2013| 1FE......
362341 4B 2| GSR MORTGAGE LOAN TRUST 2.804% 01/25/36. | ..... 06/01/2011| PaYdOWN........corevvrrererrnrrnerienins | cevernerinernenineninee | evneennerns 185,789 | i, 185,789 | coovvveneee 179,750 | v 181,278 | oo | s 4511 | s | e 4511 | e | s 185,789 | .ooovevvrivenns [ e [ v (U I 2,177 | 01/25/2036( 1Z*.......
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 06/01/2011| Paydown.... 15,613 | 116,480 | e | e [ e (867) [ .ovvrrvnevvererins [ v (G174 [— 05/01/2019{1Z*.......
36829K AC  2|GE EQUIPMENT SMALL TICK 1.920% 07/15/16..... | ..... 06/15/2011| Paydown ..778,629 (2,294) (2,294) 04/15/2012| 1FE......
393505 CF 7|GREEN TREE FINANCIAL CO 8.300% 05/15/19..... | ..... 06/15/2011| Paydown.... ...32,379 10 [ v | e LV - 05/15/2019| 1FE......
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393505 KX 9| GREEN TREE FINANCIAL CO 7.000% 02/15/27..... | ..... 06/15/2011| Paydown.........ccceverrevrvenrinenins | veves 371,913 371,913 368,426 370,323 | .o | v 1,590 [ oo | e 1,590 371,913 [ v v | e, 0 . 10,854 |02/15/2027| 1FE......
40052M AD  6|GS AUTO LOAN TRUST 2007 5.480% 12/15/14......| ..... 06/15/2011| Paydown.........ccoeveeernereneenennns | ceees 293,424 293,424 304,977 299,741 | oo | e (RTI4TN I (6,317) 293424 | ..o [ s | s 0| e 6,609 | 10/15/2012| 1FE......
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 06/01/2011| PaYAOWN.......oorvvrrerrrrieerienins | covereeissinerieniene | cerenisneenns 94,239 | oo 94,239 | ..ovvvrnnes 85,758 | .ovvvernene 86,860 | ....vvrrercriins | e 7,378 | oo | v 7,378 | oo | e 94,239 | ovvvcrrernne [ e | s 0| et 1,844 |09/25/2037| 1Z*.......
431282 AF  9|HIGHWOODS REALTY LP 7.500% 04/15/18........... | ... 06/01/2011| RBS Securities Corp. coee | e | s 2,348,720 | ......... 2,000,000 | ......... 1,992,780 | ......... 1,996,125 | ..ccoovvrrrerinnns 04/15/2018| 2FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 06/01/2011| Paydown.... 148,309 | ...cccooenee 135,703 | c.cvvveneee 139,019 | v 02/25/2036| 1Z*.......
43718W AB  8|RESIDENTIAL FUNDING MRT 5.640% 03/25/37..... | ..... 06/01/2011| Paydown ..602,332 590,286 595,342 03/25/2037| 2FE......
444859 AU  6|HUMANA INC SENIOR NOTES 6.300% 08/01/18.... | ..... 05/31/2011] VAHOUS.......oovrirrercerriesiierinens | coverseisnssenienernee | overen 4,094,169 ...3,650,000 | ......... 3,820,357 | ......... 3,764,560 | ....cccoverernnens 08/01/2018| 2FE......
446148 AC 2 |HUNTINGTON AUTO TRUST 3.940% 06/17/13...... | ..... 06/15/2011| Paydown.........cccvevvreernereneenennns | ceves 512,457 512,457 527,931 518,817 01/15/2012| 1FE......
45254T PM  0|IMPAC SECURED ASSETS CM 5.127% 08/25/34... | ..... 06/01/2011| PaYAOWN.......oorvvrrerrrerinerienins | cevereeissrinerieniene | cerenisneenns 49,968 | .....cocovne. 49,968 | .....coooonu 49125 [ oo | e 08/25/2034| 1Z*.......
45660N QC  2|RESIDENTIAL ASSET SEC T 4.750% 06/25/33....... | ..... 06/01/2011] Paydown.........cccveveneernereneenennns | veves 217,352 217,352 | oo 191,273 203,889 | ..ocverieriricns | s 13,463 | oo | i 13,463 217,352 | v [ | e 0| o 4,684 |06/25/2033(1Z*.......
45957@ AD 8| THE INTERNATIONAL GROUP 5.240% 11/01/11... | ... 05/01/2011| Redemption 200,000 200,000 200,000 200,000 | ..oovererirererens | s 0 200,000 11/01/2011{3...........
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 06/15/2011| PAYAOWN........coueiririeneiierienins | eeerneieensesieeeses | ceviseenesinns TA12 | e, TA12 | s 7,366 A8 [ e | e A8 [ s [ e, TA12 | e | e, 12/15/2048| 1FE......
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 06/01/2011| Paydown.........ccevereererenernerins | veves 255,090 255,090 250,626 252,124 | oo | e 2,966 | oo | e 2,966 255,090 | ..ovveerirerires [ v | e 0| et 5,838 |05/25/2036( 1Z*.......
47580 BD 0 |JELD-WEN INC SR NT SER 11.160% 09/30/12....... | ..... 05/25/2011| Redemption ~ 100.0000............ | covereremeermerirerirene | cerveeineenns 36,404 | .cooovrrnnee 36,404 | .coovvonee. 36,404 | .oocoonnens 36,404 | oo | s (VI OO ISV 36,404 | .oooerieinns [ [ e 0 e 5,936 |09/30/2012|5...........
47745%# AD  9|J.F. SHEA CO. SERIES A 7.500% 09/30/15............. | ..... 05/10/2011| Redemption ~ 100.0000............ | ... 941,110 941,110 941,110 941,110 [ oo | e 0 941,110 [ oo [ v | e 0 . 31,295 | 09/30/2015| 2Z........
477454 AH  0|J.F. SHEA CO. SERIES A- 7.500% 09/30/15........... |..... 05/10/2011| Redemption  100.0000............ 0 | eevcveeiereienee | eveeeeeenen 57,690 | oo [ eveevineeseees | v | s 1,911 |09/30/2015| 2Z........
47745%# AM 9| J.F. SHEA CO. SERIES A- 15.000% 09/30/18.......... |..... 05/10/2011| Redemption ~ 79.6333.... 0 09/30/2018| 2Z
47745# AR 8|J.F. SHEA CO. SERIES B 15.000% 09/30/15........... | ..... 05/10/2011| Redemption ~ 79.6333.... 0 09/30/2015| 2Z
47745%# AV 9|J.F. SHEA CO. SERIES B 15.000% 09/30/15........... | ..... 05/10/2011| Redemption ~ 79.6333............. 0 09/30/2015| 2Z
49327H AE  5|KEYCORP STUDENT LOAN TR 0.327% 06/27/25... | ..... 06/27/2011| Paydown.........cccvvveeernereniieninns | veves 276,164 276,164 263,046 264,429 | ..o | s 11,735 | o | e 11,735 276,164 | ..o [ v | e (U I 538 |06/27/2025| 1FE......
494492 AA 9 |KINCAID GENERATION LLC 7.330% 06/15/20.......| ..... 06/15/2011| Redemption ~ 100.0000............ | covverererererneerrenins | crverirnens 153,386 | .covvvrees 153,386 | ..ovvvernee 153,766 | ..ocvvvenee 153,583 | .oooveerereres [ e (12) (L] [T 153,571 | oo | e (185) | vvvvuvene (185) ] ..uvc.. 5,622 | 06/15/2020| 2FE......
52176Y AA  2|LEAF || RECEIVABLES FUN 1.700% 08/20/18........ | ..... 06/20/2011| Paydown.... 413,570 413,570 08/20/2018| 1FE......
52177TA  AA 3 |LEAF I RECEIVABLES FND 3.450% 06/20/16........ |..... 06/20/2011| Paydown 403,205 ..403,205 06/20/2016| 1FE......
52520M AG  8|LEHMAN MTG TRUST 2005-1 5.500% 09/25/35..... | .... 06/01/2011| Paydown.... 91,589 ...91,589 09/25/2035| 1Z*.......
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 06/01/2011| Paydown 11/25/2018[ 1Z*.......
55265K VE 6 |MASTR ASSET SEC TRUST 4.750% 05/25/18........ | ..... 06/01/2011| Paydown 05/25/2018| 1Z*.......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 06/20/2011| Paydown 07/20/2031| 1FE......
59549N AD  5|MID-STATE TRUST 6 A4 7.790% 07/01/35 N 04/01/2011| Paydown.... 07/01/2035| 1FE......
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......
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 06/01/2011| Paydown 12/15/2045| 1FE......
60040# AA O |MILLENNIUM PIPELINE LLC 5.330% 06/30/27........ | ..... 06/30/2011| Redemption ~ 100.0000............ [ overerrrrerrermmirerinnns | cevreererenes 26,685 | .o 26,685 06/30/2027| 2Z........
629568 AQ 9|NABORS INDUSTRIES INC 6.150% 02/15/18......... | ..... 06/02/2011| Wells Fargo SECUMHIES. ........vver | vovererenrrrrerierirnee | vernnn 4,492,360 | ......... 4,000,000 02/15/2018| 2FE......
664167 AF 2| NORTHEAST GENERATION CO 8.812% 10/15/26. | ..... 04/15/2011| Redemption  100.0000... 10/15/2026| 3FE......
674135 CM 8| OAKWOOD MTG INVESTORS | 7.350% 11/15/27... | ..... 06/01/2011| Paydown.... 11/15/2027| 1FE......
674135 EC 8| OAKWOOD MTG INVESTORS | 8.322% 01/15/29... | ..... 06/30/2011| Security Withdraw.. 599,083 01/15/2029)| 6FE......
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693659 AC 8| ARIZONA PUBLIC SERVICE 8.000% 12/30/15.. 06/30/2011| Redemption  100.0000... ...3,000 .3,000 | ... ..3,318 (27) ..(116) | . 12/30/2015| 2FE......
694308 GN  1|PACIFIC GAS & ELEC 8.250% 10/15/18 06/02/2011| Bank of America R 2,278,098 1,750,000 | ........1,735,853 | ........ 1,738,014 [ .ovooiiiiciiens | 80 | [ s 480 [ .o | 1,738,494 | i | 1.539,603 ... 539,603 10/15/2018| 1FE......
71709 AA  3|PHHOLDING LLC 7.000% 12/31/12.....ccovveverrerrne | cenee 06/27/2011| Redemption ~ 100.0000............ | covveeerererererernenins | crverirnens 109,087 | .cvvverne 109,087 | covvvvrerr. 84,419 | i 8437 | L (11,755) [ o | e | e (11,755) [ oo [ v 84,419 | s | 024,668 | ... 24,668 12/31/20125...........
717265 AK 8 |FREEPORT MCMORAN CORP 8.750% 06/01/11.... | ..... 06/01/2011| MALULILY.......cvooevrerercrierieeinns | ceeereeinsinerieninee | cerenineenns 75,000 | coovrrenncs 75,000 | cooereernnn91,223 | 78,190 [ o | e (1,190) | s [ v (1,190) [ coovereerevenne [ verrreerne 75,000 | i | e | e 0| oo 3,281 | 06/01/2011| 2FE......
74112K AC  9|PRESTIGE AUTO REC TRUST 5.580% 08/15/14.... | ..... 06/15/2011| PaYdOWN........courirmieiverierirerins | evrieerienienenneins | cveveriinens 199,931 | ovevie 199,931 205,647 203,847 | oo | e (3,916) [ oo | s (3,916) [ oo [ v 199,931 | i | e | e 0| oo 4,583 | 07/15/2013| 1FE......
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 06/15/2011| Paydown.........cccoeveeernereneenennns | cenes 274,243 274,243 274,195 274,239 | .o | e 4 4 274,243 | oo [ | e, 0| e 6,313 | 04/15/2017| 1FE......
74160M BP 6 |PRIME MORTGAGE TRUST 20 5.000% 10/25/33... | ..... 06/01/2011| Paydown.........cceeverrererenernerins | veves 205,080 205,080 | ...coovvnnee 196,043 | ...cocvonvee 199,353 | oo | e 5,726 | oo | e 5,726 205,080 [ ..ovveerireries [ v | e 0| e 4,108 | 10/25/2033( 1Z*.......
743410 AE 2| PROLOGIS TRUST 5.500% 03/01/13.......cccoemvvmeres [ e 06/08/2011| Tax Free EXChange..........ccouvees | ovremerrerierineinns | cvvverinnns 125,756 | covvvenees 125,000 | .ooovvveneee 128,351 | v 125,935 | oo [ s [LVL)) 03/01/2013
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 06/01/2011| Paydown. ...50,280 02/26/2036
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... .| 06/01/2011| Paydown. 157,917 03/01/2016
749580 AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21... .106/01/2011| Paydown. .108,170 10/25/2021
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 06/01/2011| Paydown. 40,065 ...40,065 05/25/2033| 1Z*.......
76111X HD 8 |RESIDENTIAL FUNDING MTG 5.250% 04/25/34..... | ..... 06/01/2011| PaYAOWN........covvrvrmrirrrerierirenens | covevreerieriesesnenins | cveersinens 117,483 | v 117,483 | oo 111,242 | oo 115,494 | oo | s 1,990 [ 04/25/2034| 1Z*.......
76112B  SP 6 |RESIDENTIAL ASSET MTG 5.250% 09/25/34......... | ..... 06/01/2011| PaYAOWN........oourirrrereirnrineiieiins | ceeerseeinsiseiieniene | cereeeineenns 67,466 | .............. 67,466 | ..cooovnncn. 65,293 | .oovrveenns 66,501 | .ooereerieriices | e 965 [ ..o 09/25/2034| 1Z*.......
78443) AB  5|SLM STUDENT LOAN TRUST 0.297% 09/15/20..... |..... 06/15/2011| Paydown..........ccevemeererenererins | veves 219,252 219,252 215,963 216,927 v 2y328 | i | 2,324 219,252 09/15/2020| 1FE......
78445Q AA  9|SLM STUDENT LOAN TRUST 1.837% 12/15/17..... |..... 06/14/2011| Paydown..........ccoevenrinrivcniinniins | venes 331,838 331,838 331,838 331,838 | oo [ e 0 331,838 12/15/2017| 1FE......
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | ..... 06/01/2011| PAYAOWN........couvernrerrnrierireeens | ovrvrerieniesessenins | eveerinens 123,381 | v 123,381 | oo 123,380 | coovereneee 123,368 . L2 SRR IR L2 SR IO 123,381 07/20/2027
805564 PA 3| SAXON ASSET SECURITIES 5.324% 12/25/33...... | ..... 06/01/2011] PAYAOWN.......oourirrrereirerineiieiins | ceeerseeinniseiieniens | cereeineenns 16,428 | ..cooovvvnnee 16,428 | .ooovvvvnnc 16,428 | .cocovvvenees 16,428 [ ..o | e (VI OO ISV 16,428 12/25/2033
814138 AK  9|PROLOGIS TRUST FORMERLY 7.625% 07/01/17.. | ..... 06/08/2011| Tax Free Exchange..........ccoeerne | veves 2,996,833 | ......... 3,000,000 | ......... 2,993,160 | ......... 2,996,656 | .....ocverrercris | e 178 | e | e 178 i | s 2,996,833 07/01/2017
82651K AA 3| SIERRA RECEIVABLES FUND 4.520% 08/20/26.... .1 06/20/2011| Paydown. 262,578 262,578 262,551 262,566 . 12 262,578 08/20/2026
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... | 06/20/2011| Paydown. ...115,602 115,602 | ..... ...115,581 115,583 . 19 | e | e 19 s | e ...115,602 07/20/2026
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 06/20/2011| Paydown. ...109,076 .109,076 ...109,065 109,065 . 10 ...109,076 11/20/2025
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... |..... 06/20/2011| PAYAOWN........courermrrrenerierirnens | oereserieniesessenins | evverinens 164,039 | .coovvnee 164,039 | ..oovveneee 164,021 | oo 164,022 . LT [ IR LS [T IO 164,039 11/15/2025| 1FE......
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18...... | ..... 06/20/2011| Paydown.........ccvvvevernereneieniins | veves 215,703 215,703 215,681 | ... . Y272 IR (ST 22 215,703 06/20/2018| 1FE......
826671 AD  1|SIGNAL SEC CORP MFD HS 7.420% 04/15/30...... | ..... 06/01/2011| PaYAOWN........oovvvrcererrrrrnerienins | veverseesseninerienieee | cereninneenns 76,355 | cooovcrerncs 76,355 | coovvvennens 76,312 | oo 76,264 . (11 TR (ST (1 [ PO ISP 76,355 04/15/2030| 5FE......
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ | ..... 06/01/2011| PaydOWN........coovvrverirererinisirens [ orereniersnsseirennnes | crvveiennnd 462,294 | ........... 462,294 | ........... 462,035 | ...coovnv 462,032 262 | .o [ e 262 [ oo | e 462,294 05/16/2022| 1FE......
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 06/01/2011| PAYAOWN........couerrrarenerierireens | oerererseniesessenins | evverinens 115,573 | v 115,573 | o 115,516 | coovvvenee 115,515 . 58 | o | s L5T: T T ISR 115,573 05/16/2022| 2FE......
84250Q AP 8| GOLDEN STATE WATER COM 7.650% 09/01/25...| ..... 05/05/2011| Call  101.9130....ccvvvvririniinns [ v | e 76,435 | ..o 75,000 | ..ovvvrnne 77,906 | covvernnee 76,351 | covvvevevnienne [ ervereeeneens(97) | e [ v (O7) | e [ e 76,254 09/01/2025| 1FE......
863579 XT 0|STRUCTURED ADJ RATE MOR 5.250% 09/25/35.. | ..... 06/01/2011| Paydown.........ccoevemeererenerrenins | veves 358,479 | .. 358,479 354,222 355,681 358,479 09/25/2035
863581 AE  4|STRUCTURED ADJ RATE MTG 5.625% 07/25/36.. | ..... 06/01/2011| Paydown. 325,485 325,485 324,773 324,354 325,485 07/25/2036
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... | 06/01/2011| Paydown. 22,625 02/25/2020
863590 JT  5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. | ..... 06/01/2011| Paydown. 07/25/2035
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... |..... 06/20/2011| Paydown..........ccceveererneeereeireens 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... | ..... 06/22/2011| Paydown.........ovrvverrnrerernninnerens [ corerennnnnnnnenerinnes | vvevenrnneeens02,500 | civiirin0i62,500 | coviiiier00i62,500 | oo | e | e 0 01/20/2026| 1FE......
88031Q AA 8| TENASKA VIRGINA PARTNER 6.119% 03/30/24.... | ..... 06/30/2011| Redemption ~ 100.0000............ | coverererrrernerrrerernee | cerverirneenns 45176 | oo 45176 | oo 45176 | oo A5,176 | oo | e 0 03/30/2024| 2FE......
88031R AA 6| TENASKA ALABAMA Il PART 6.125% 03/30/23...... | ..... 06/30/2011| Redemption ~ 100.0000............ | covveeerererererernmninns | crvverinens 111,010 | v 111,010 | v 111,463 | oo 111,322 | | s (15) (15) 03/30/2023| 2FE......
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88522N AB 9| THORNBURG MORTGAGE SEC 0.336% 11/25/46. 06/26/2011| PaYOWN........coucvvrrirrrierinnrienins | cevernreisnineiieniene | ceveninneens 97,688 | oo 97,688 | ..coeveern88,164 | 92,275 [ e | e BAM3 [ [ i 5,413 11/25/2046( 1Z*.......
88641T AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... 06/15/2011| PAYAOWN........couevrmrvrenerierireeens | eeresersenieeisnennns | cvverinens 188,608 | ..coovvnees 188,608 | ............188,595 | ............188,599 | .....ccccoourrnrns 9 05/15/2017| 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40. 06/16/2011| PaYAOWN.........oucvvrrerrrierinerienins | covereeinsiinerieniene | cereninneenns 17,461 | oo 17,461 | ool 17,461 | il 1T,461 | 0 10/16/2040| 1FE......
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... 06/23/2011| Redemption ~ 100.0000............ | coverervrrernererenirnee | cererineenns 21,931 | oo 21,931 | 21,931 | 21,931 | 0 09/23/2030| 1Z........
927188 AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... 06/15/2011| Paydown.... 10/15/2015| 1FE......
92922F QH 4| WASHINGTON MUTUAL 2004- 5.500% 06/25/34.... 06/01/2011 03/25/2013| 1Z*.......
92922F VE 5| WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... 06/01/2011| PaYdOWN........couverrercrinrricrienins | cerveenrnerirerireeenee | cvvnerenennnn 40,068 | ... 40,068 | .............. 40,193 | ............. 40,068 | .....cccrvvvrneen. 0 04/25/2014| 1Z*.......
939335 T8 8|WASHINGTON MUTUAL MSC 6.397% 05/25/32 06/01/2011| PaYdOWN.........ovvvrrererinrirerienins | reverenniseiseniseiees | eeennenneenn, 158 | 9,158 [ 8,517 [ 8,565 | s | 593 [ | s 593 05/25/2032| 1Z*.......
94106L AS 8| WASTE MANAGEMENT INC 6.100% 03/15/18 05/31/2011| Morgan Stanley & CO.........cc.ewrs | covvrervrmrrenrreniens | orvies 3,448,800 | ........ 3,000,000 | .........2,987,940 | .........2,990,689 | .....cccoomurirmr | wrrrrerereeB8 | o [ s 438 03/15/2018| 2FE......
94403 AY 2| WAWA INC SENIOR UNSECUR 5.870% 05/04/16.. 05/04/2011| Redemption ~ 100.0000............ | covrerrrrereererneeinns | ceverienns 110,000 | coovvvvnees 110,000 | ...cc.oe.... 710,000 | .oocrverrrn 110,000 | ooovoniiniinncs 0 05/04/2016| 2Z........
949780 AA  8|WELLS FARGO MBS 2003-6 5.000% 06/25/18 06/01/2011| Paydown.... 05/25/2018| 1Z*.......
94980Y AG  7|WELLS FARGO MBS 2003-16 4.500% 12/25/18 06/01/2011| Paydown.... 02/25/2013| 1Z*.......
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18 06/01/2011| PaYdOWN.......couverrercrinrricrirenins | cerveenrnerirerineenee | evvnerenenn80,016 | ciiiierrn.60,016 | oo 80,110 | 180,027 | o, , 11/25/2018[ 1Z*.......
94981B AA 9| WELLS FARGO MBS 2004-T 2.824% 09/25/34....... 06/01/2011| PaYAOWN........oourirrrereirnrineiieiins | ceeerseeinsiseiieniene | cereeeineenns 13,700 | oo 13,700 | covvreeeer 11,885 | e 12,847 | i | e 1,253 | s [ e 1,253 | i | e 13,700 [ oo | e | verneriennnd0 | s 163 |09/25/2034|1Z*.......
94982C AF  5|WELLS FARGO MB TRST 200 2.744% 01/25/35, 06/01/2011| Paydown..........cceevereererenerrerins | veves 330,714 330,714 330,714 | oo v | 0| s 3,150 | 01/25/2035( 1Z*.......
94982W AZ  7|WELLS FARGO MB TRST 200 5.250% 09/25/35 06/01/2011] PAYAOWN........couvvrrireirriineiieiins | cevereeiinsisesiieniens | cerveeineenns 63,282 | oo 63,282 | ..............60,439 | oo 60,439 | oo | e 2,888 | s | e 2888 | | s 63,282 | .oovvverreces [ [0 [ s 1,409 |09/25/2035| 1Z*.......
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35 06/01/2011 10/25/2035
973582 AA 7| WINDSOR FINANCING LLC 1 5.881% 07/15/17. 04/15/2011| Redemption  100.0000... 0 1,568 |07/15/2017
30217V AC  1|EXPRESS PIPELINE LP LP 7.390% 12/31/17 . | 06/30/2011| Redemption ~ 100.0000..........c. | voeverreremenrrnerins | cervrrerrenes 72,000 | cooverereees 72,000 | ..ooceeerrn 72,000 | oo 72,000 | ..o (VI ORI ISP 72,000 | .oovvverereneens [ [0 [ s 2,660 | 12/31/2017
65334H AC 6 |NEXEN INC 5.050% 11/20/13.......covvorrrirriireirriin .104/21/2011 109.9357.....cverireriecins | eevesnrinneieeriinniens | i 1,099,357 | ......... 1,000,000 999,098 | ..ovvverriverrnins | cerrrerrirenne89 | s [ 89 999,187 | .ovvvververnes [ 100,170 |....100,170 | ...... 21,182 | 11/20/2013
87971M AC 7 |TELUS CORPORATION 8.000% 06/01/11 o | 0B/0172011 | MALUTIRY.....eoovvrercerrieriienienes [ e | cevvneenenes 29,000 | .cooverenee 29,000 | .o 33,937 | i 29,363 | ..ooereererrerinne [ rerrenenn(363) | o | e, (R15X) ) IR ISR 29,000 | .eoevererervees [ [0 [ s 1,160 |06/01/2011
268789 AA  2|E ONINTERNATIONAL FINA 5.800% 04/30/18. F...[06/01/2011| Bank of America. cevrrnne [ | 5,710,900 04/30/2018|
39843# AB 1 |GRIFOLS INC SERIES B 6.940% 10/07/19 .| F...| 06/01/2011| Redemption  100.0000. ..3,000,000 10/07/2019
50064N  AA  5|KOREA MIDLAND POWER CO 4.950% 05/06/11... |F...| 05/06/2011 75,000 05/06/2011
5006EP AA  9|KOREA EAST-WEST POWER C 4.875% 04/21/11.. | F...| 04/21/2011| Maturity...........ccovveererrrererererncnnns 04/21/2011
68210* AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... |R.. [04/12/2011| Redemption ~ 100.0000............ 07/12/2016|1...........
71912N  AA  5|PHOENIX PARK FUNDING LT 7.267% 04/01/13. F...|04/01/2011| Redemption ~ 100.0000............ 04/01/2013| 1FE......
82667X AC  3|SIGNATURE 4 LIMITED 144 8.842% 11/22/14 F...[05/22/2011| Redemption ~ 100.0000... 11/22/2014| 5FE......
83363R AA  5|SOCIEDAD CONC AUTOPISTA 6.223% 12/15/26... | R.. | 06/15/2011| Redemption ~ 100.0000... 12/15/2026| 2FE......
880334 AA 5| TENGIZCHEVROIL FINANCE 6.124% 11/15/14 ..| 05/15/2011| Redemption  100.0000... L A7,841 | , .(28) 11/15/2014| 2FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS..........v.uiruuiieereriensereserss s . N 78,577,680 | ....... 74,705,961 | .......73,866,469 | ......71,967,521 | ....... (11,755) | ... 172,140 | o0 | e 160,385 | .0 [ s 74,092,362 | ..oovvvnnnnnnd 0 |..4,485,313 XXX... |.XXX...
Bonds - Credit Tenant Loans
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21 06/15/2011| Redemption ~ 100.0000............ | ceveeerrrmerrrererncernee | corvverreenn 34,156 | 34,156 | ......35,864 | oo 35,400 | i, (38) [ coveererrverne [ rvrireeree35,382 [ s | e (1,207) | .......(1,207) | ........ 1,061 |08/15/2021|1...........
52465# AD 7 |LEGG MASON CAPITAL CORP 7.240% 12/05/20... 06/05/2011| Redemption  100.0000. O oo | everiean1,215 | e | v | o0 | 1,259 | 12/05/2020| 2...........
4199999, Total - Bonds - Credit TeNant LOANS............cceiiiririerieieiscessisieisessissienseieessisseessnenes (38) XXX... [.XXX...
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE D - PART 4

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

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)
8399997. Total = BONAS = PAM 4. | s 115,329,133 | ..... 108,410,712 | ..... 106,229,192 | ..... 105,015,576 | ....... (11,755) | ..... (114,685) | ..ooovvvenin 0 [ (126,440) | coooovvnnnnd 0. 106,999,403 | ..o 0 [..8,329,724 |..8,329,724 |..3,784,525 | ...... XXX... [.XXX....
8399999. TOHAI = BOMAS. etttk et | era 115,329,133 | ..... 108,410,712 | ..... 106,229,192 | ..... 105,015,576 | ....... (11,755) | ..... (114,685) | .oooovvverin 0 [ (126,440) | coooovvveennd 0 .. 106,999,403 | ..o 0 |..8,329,724 |..8,329,724 |..3,784,525 |...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cuuuivuuiiueiiieiiieriieesssisesiesssesss st sssessssssesssesssenssesssssssennns | sone 115,329,133 | ........... ) 0.0, S [ 106,229,192 | ..... 105,015,576 | ....... (11,755) | ..... (114,685) | .oooverrernn 0 (126,440) | ..oovvvvnvennd 0. 106,999,403 | .......c..c.... 0 |..8,329,724 |..8,329,724 |..3,784,525 | ...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Sch. DB-Pt A-Sn 1
NONE

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

Sch. DB-Pt B-Sn 1
NONE

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

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

Sch. DB-PtD
NONE

QEO06, QE07, QE08



Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

| MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO........cuutiiiiiiiiississsisssisssissensesssssssssssssssssnssnssase | cosssssssesnns |1 130,107,179 | oo 130,107,179 | oo
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OBIIGAtIONS..........cv.ivieieieiii i ne 130,107,179 | oo 130,107,179 | ..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ccoorrereieiirnisiiiieiicsninns 130,107,179 | ..oooviereicrerre 130,107,179 | ..... XXX.........
Totals
7799999. Total - ISSUET OblGALIONS. .. ..v.erersiresirsseissere ettt 130,107,179 130,107,179 | ..... XXX
8399999.  SUDLOLAI = BONGS. ......oooiveeiisiiieiissieisiiesii et 130,107,179 130,107,179 |..... XXX
9999999, TOHaIS........rvvrirreririerieireriserseri e 130,107,179 | oo, 130,107,179 |..... XXX

General Interrogatory:

1. The activity for the year to date: 130,107,179  Book/Adjusted Carrying Value $.....130,107,179

2. Average balance for the year to date:  Fair Value $.....117,810,899  Book/Adjusted Carrying Value $.....117,810,899

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....130,107,179 NAIC 2: § ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §......... ONAIC6: §......... 0

QEO09




Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....130,107,179  Book/Adjusted Carrying Value $.....130,107,179

QE10




Statement as of June 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
US Bank NA Cincinnati, OH (5,012,643) 32,650,872 (26,905,360) | XXX..
0199999. Total Open Depositorie: XXX [ e XXX.oenee 0 0 (5,012,643) 32,650,872 (26,905,360) | XXX..
0399999. Total Cash on Deposit XXX [ e XXXeoenee 0 0 (5,012,643) 32,650,872 (26,905,360) | XXX..
0599999. Total Cash XXX [ e XXX 0 0 (5,012,643) 32,650,872 (26,905,360) | XXX..

QE11
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Statement as of June 30, 2011 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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