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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

1o BONGS .ottt | erntenens 4,235,865,585 |.....coovvrviereinirinreinenns | i 4,235,865,585 | .......... 4,288,839,447
2. Stocks:

2.1 Preferred SIOCKS........ociiiiicii bbbt | e 226,460 | ..o | e 226,460 | ....ooccovrienne. 277,967

22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 534,696,627 | ....oooererrrrirerereerieniins | rererireeinns 534,696,627 | .....c....... 305,268,223
3. Mortgage loans on real estate:

31 FIISEENS ..ot | neesteneans 894,800,911 | ..ooveorrirerienereerieneies | everieninns 894,800,911 | ..oooveenee 880,039,137

3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0 R
4. Real estate:

4.1 Properties occupied by the company (less §.......... 0

ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,500 [ ..ooeveveereeereeereeeerenes | e 296,500 | .coerereeeee 296,501

4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans 3,243,289 | ..o | e 3,243,289 | ..oovevnee. 3,297,163
5. Cash ($.....153,836,533), cash equivalents (§.......... 0)

and short-term investments (8.....39,396,312).........cuuerurrremmermmeeeinesiessssesssssssssensss | seseseseenes 193,232,845 | ....ovvvervrereerereieerineees | i 193,232,845 | .....vcee.e. 335,452,566
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 239,153,105 | ..o | eeveeeennns 239,153,105 | ............. 239,227,614
7o DBIVALVES. ..ottt | seeiseessenes 25,330,367 | ..ooovvererirrerierernnnienes | eeeresieninns 25,330,361 | oovvverernne 10,497,905
8. Other INVESIEA @SSELS..........ocveeeericeieierei sttt sssssssses | seeessssssnsssesssesssensssens | seseesssessssessssesssenesssesssns | sessssnessessssessssensssness (U
9. Receivables for SECUNHIES. ..o | srsssssssssniees 352,043 | ..o | s 352,043 | .o 614,124
10.  Securities lending reinvested collateral @SSetS............covivevierieeieireeeiceeeeee e seeiseiens | evveeeesieias 218,123,639 | ..oovvierieeeeieeeeen | e 218,123,639 | .......c..... 266,675,641
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 6,345,321,365 | ...covverereeeenad (0 [ 6,345,321,365 | .......... 6,330,486,288
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............oveeeeeeeee ettt ettt ettt ee e enen e s s e s enenenenens | ceereeseeeeeens 59,097,128 | ..o | eveevevernas 59,097,128 | ............... 54,741,032

15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but unbilled premiums)..........ccereerereinnins | worrvereneennes 25,795,552 | oovoeirerieieieineeieiennins | e 25,795,552 | ..ovvrrrnn. 26,144,720
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [

16. Reinsurance:

161.  Amounts recoverable from FBINSUTETS............ccevcveieeveeveesie e tese e sesssssessans | eveesinssseesans 9,864,899 | ....coveivieriiereeens | e 9,864,899 | .....ccoouuend 9,183,437
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUrance CONtraCtS............cocucvevevcvnisveeieisieceiees | evereeiseesiesesenns 2,236 | .o | e 2,236 | oo 23,458
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest therBON.............c.cucueiciiiieis [ e | ettt | evrerissesse s sesad [0 57,811,862
18.2 Net deferred taX @SSEL........ccuurerreirreierieise ettt sess st nens | sesesstssenns 83,475,911 | oo 14,694,923 | ...ccoveee.n. 68,780,988 | .......cooonne. 73,126,665
19.  Guaranty funds receivable or 0N dePOSt............cccurieeieiireiciceie e seesesens | everierenienaens 1,978,616 | ..vveveeeeeieiieeeeiceieens | e 1,978,616 | .covvevevneee 2,238,385
20. Electronic data processing equipment and SOtWArE...........ccoveveiiveieiieinieiieseisie e essienies | evsesssissiennns 3,093,589 | ..ooveierieeeieeieens | e 3,093,589 | ..ooooverree 2,790,050
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerirerenreresrenenns | e 2,734,525 | ..o 2,734,525 | .o [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates.............cccccoveeevieeieeicceeceeeeceiee | e, TA85,411 | | e 7485411 | oo 10,718,106
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 12,770,852 | ..o 12,770,852 | oo 0 [
25.  Aggregate write-ins for other than iNVested @SSEtS...........ccevieierceiceiese e | seresesneenes 85,009,420 | ............... 14,901,757 | ..covunee 70,107,663 | ............... 65,013,808
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,643,346,544 | .............. 45,102,057 | .......... 6,598,244 ,487 | .......... 6,638,772,403
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 10,669,204,883 | .....oovvvvrerirrrererienies | e 10,669,204,883 | ........ 11,329,385,634
28. Total (LINES 26 AN 27).......vvuuurirerireeiririseeiieesiessssesssesssessseesssssssesssssessssessssessssessssessssesssnnns | seeeees 17,312,551,427 | ..o 45,102,057 | ........ 17,267,449,370 | ........ 17,968,158,037
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider Charges reCeIVADIE..............c.ruiveiriiereieie sttt snans | srssessesnnas 55,407,352 | .oovvevereierereeeieesnes | e 55,407,352 | ..coerneee. 49,290,412
2502. Keyman insurance........ ..9,371,449 | .. ..9,371,449 .10,464,520
2503. Fund revenue reCeivabIe.............c.oviiiiiiiiii s 5,285,100 5,285,100 | ...covvvrinne 5,231,606
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveererrenieienensienens | covvveeiienns 14,945,519 | .. 14,901,757 | cvvveveeierienns 43762 | oo, 27,270
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN 25 @DOVE)........cccrmmuereeerernereeseresseresesesssnrenssees | oseresssienans 85,009,420 | .....ccoooenues 14,901,757 | oo 70,107,663 | .....cocooone 65,013,808
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....4,448,819,587 less §.......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ooveieicveiie sttt sttt ssesans | oesessessssnssesans 4,448 819,587 | ...ccccvvvnnee. 4,430,281,066

2. Aggregate reserve for accident and health contracts (including $

3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......vuviviiicieiieie sttt

4.  Contract claims:

4.1
42  Accident and health
5. Policyholders' dividends $.....

6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including §.......... 0 MOACO)....evevreiericts ettt nas

6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........

9.  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 MaNtENANCE RESEIVE. ..........cuiueieciiieie ittt bbbt bbbttt

10. Commissions to agents due or accrued - life and annuity contracts $.....3,893,190, accident and health $.....576,603

and deposit-type contract funds §.......... 0ttt st b bbb n
11.  Commissions and expense allowances payable on reinSUranCe aSSUME.........c..cevuireieiriieiseiiieseie st snes
12, General eXPENSES QUE OF BCCTUBM.........evuivriieiierseieiseiseisissise sttt ettt s s bbbt b bbb bbb n s b st et

13. Transfers to Separate Accounts due or accrued (net) (including $.....(173,513,385) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
14, Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1
15.2
16.  Unearned investment income
17.  Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including $.....2,652,980 agents' credit balances
19. Remittances and items not allocated

20. Net adjustment in assets and liabilities due to foreigh eXChange rateS...........co. it

21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §.......... (R

23. Dividends to stockholders declared and UNPAIA..............ccururerirrrerririreieeieeeie ettt ss st

24, Miscellaneous liabilities:
24.01
24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09
24.10
2411

Payable to parent, subsidiaries and affiliates
Liability for amounts held under uninsured plans
Funds held under coinsurance

Payable for securities lending..................

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)...

27.  From Separate ACCOUNES SEAIEMENT..........c.riiiriereireiieieireiseie ettt st s st nts
28.  Total liabilitieS (LINES 26 QNG 27).........c.ruueieeeerereieiie e eseeseee ettt s s s et s ettt antnsas

29. Common capital stock
30. Preferred capital stock
31.  Aggregate write-ins for other than special surplus funds
32, SUPIUS NOLES.......cvvvreciiiiieierse et

33, Gross paid in and CONLHDUIEA SUMPIUS...........ceiueiiiiieieicteie sttt bbb bbbt

34.  Aggregate write-ins for special surplus funds

35, UN@SSIGNEA fUNAS (SUMPIUS)......vvveirirerieiseiiieiseieissse sttt bbbt s bbbt s et

36. Less treasury stock, at cost:
36.1
36.2 ... 0.000 shares preferred (value included in Line 30 §...
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........

)

38, Totals Of LINES 29, 30 NA 37......ucveeiiieiriiieieieieieeie sttt nn
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL 3)........ccueiieieiieieieiieteee et ses et sttt s saen

Current federal and foreign income taxes, including $.......... 0 on realized capital gains (I0SSES).........ccvveveverererieerereeeesiee s
Net deferred tax HADIIIY..........c..ccvirireiccs ettt bbbttt

ASSEE VAIUBLION TESEIVE. ........oovevieictii sttt bbbt bbb bbb n st
Reinsurance in Unauthorized COMPANIES. ..........cccuvuiuiviireiiisiie ettt bbb sse b n s
Funds held under reinsurance treaties with Unauthorized rEINSUIELS...........cccvuevivriieieiieie et

Drafts QUESTANMING. ... ..cveiiieicieie et r st

DIBIIVALIVES. ...ttt £ttt
PaYabIE fOr SEBCUMLIES........vvveevieiieeieciseteie ettt sttt et bbbttt s bt es s bt en s e s seesas

Capital notes §.......... 0 and interest thereon §......... 0ttt sttt en
25, Aggregate Write-iNS fOr [IADIIHIES.........c..evererrie ettt nts

..... 0.000 shares common (value included in Lin@ 29 $..........0)...ccviieiieiiieeiseeeeess st se s es

(173,513,385)

e 88,440,182 | ..
...................... 623,328,112

..2,237,312 | ..
............................... 3,750,046

..218,123,639 | ..

..91,282,202
....826,753,481

....3,920,512

..27,696,439

............................... 1,563,710 1,451,588

e ....5,624,074,662 | .. 5,778,794,442
...................... 10,669,204,883 ...11,328,662,695
...................... 16,193,279,545 ..17,107,457,137

24,956,578
...105,457,271

10,000,000 | ..

..10,000,000

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

...17,968,158,037

2501.
2502.
2503.
2598.

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

UNCIAIMEA FUNAS........oeveeece ettt bbb bbb et s et a bbb s bt n s bt n e ssesas

Summary of remaining write-ins for Ling 25 from OVErflOW PAGE...........vwwereriririnrireieeseeissise e ss s sssssessss s ssessenens

1,563,710 |..

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

3101.
3102.
3103.
3198.
3199.

Additional AEfEIMEA tAX @SSEL............eviviieiciiieic ettt sttt bbb bbbt ees

Summary of remaining write-ins for Ling 31 from OVErfIOW PAE.........cuiuiieiriiiieiecee ettt
Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE).......cuiuererieiiieiiisiiesieiseteti ettt sttt ettt ens s snnanea

S 24,956,578

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)..........cccvvuiueiiiiietiiiiiietiiete ettt sseaen et sasa e s s sneebes s i benantenas
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health CONracts...........cccceverreiererseieiniesesse s | eveeene 1,509,201,929 | ......... 1,388,401,147 | ......... 1,836,156,219
2. Considerations for supplementary contracts With life CONINGENCIES...........cururirrierrirrininine e sissiesssssssssssessesses | sessesssssesssssssssessesssnssens | sssessssssssnssessssssessessenes | sossssessessnsssessessessnssnses
3. NEtiNVESIMENEINCOME......c.ciiiciiicte ettt b b s b b s s s bt a s s b b ssssessssnsetanans | eresesannas 256,885,586 | ............ 263,796,064 | ............ 350,962,881
4. Amortization of Interest Maintenance Reserve (IMR) ..4,426,652 | .. ..3,445,389 | .. 4,972,308
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES...........vurruirrerrerirerineireieesseinsiseesseressnnes | seeeessssnssssessssesssssnsssees | sesesssssesssssssssssssssesseses | sessssessessnsssessessssssneens
6. Commissions and expense allowances On reiNSUrANCE CEABM.............cvruireieiieieeiciereie et sesesnss | evesseseesinsas 4,183,476 |...............4,059,082 | ................ 5,377,715
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

rOM SEPATAtE ACCOUNLS.........oocveieiecieciiteieitet ettt bttt st bbb s e ssnaessens | sbessesnsas 112,523,580 |.............. 93,449,117 | ............ 128,623,640

8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes

8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........c.cvuiiiiriieirciiieie ettt sssnsens | crsssesiseas 125,831,951 |............ 102,360,594 |............ 139,940,367
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns 2,013,053,174 | .........1,855,511,393 | .........2,466,033,130
10, DEAH DENETIS.....cvucveieecice ettt bbbttt nnanns | enbensesneas 40,461,311 | .o 34,072,297
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cc.cueurirerreiiieireeinsieiesene e sessssessessesens | rssessessessssenns 762,037 | .oooreiernnnnn. 774,938
12.  Annuity benefits ..262,272,334 | .. ..245,224 248 | .. ..336,482,779

13. Disability benefits and benefits under accident and health contracts RS O 6,679,025 | ............... 6,226,795 | ......cccou.. 8,322,798
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENEFILS...........cciiiriicieicesce et eneeiens | et ses b sssess | eerebesissesesssssesesssesssens | sessesesssnsesesssesessnaesenas
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type contract fUNdS............cccveveveerricieseecseeeece s | eveneennnn 20,201,414 | ... 32,783,125 | . 43,551,626
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccoeviveieiiiricicriceecsece e | erieseinias 17,192,320 |............. (82,582,629)]........... (133,505,957)
20. TOtals (LINES 1010 19)......iuivieieeiiiieiescictete ettt bbbt bbbttt s st enae st | sbensenes 1,077,093,023 | ............ 833,782,449 | ......... 1,112,412,250
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 131,918,373 | .. ..106,607,685 | .. .147,633,431
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............cveucuiveieveueieeiseisesesieseseses s sessese s ssssessesnss | svessessesesns 7,357,414 | ............... 6,917,594 | ............. 10,165,052
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 52,863,127 ....55,683,822 |.............. 75,173,472
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...1,952,539 | .. ..8,374,375 | .. ..9,524,632
25. Increase in loading on deferred and uncollected premiums RO IR 1,788,162 169,558 | ..oovevvrnns 835,928
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 626,647,497 | ............ 750,930,382 | ............ 938,110,370
27. Aggregate write-ins for deductions 9,920,652 | .. ...10,718,841 |.. ....13,141,550
28, TOtalS (LINES 20 0 27)....u.vuueerciecieeiieete ettt sttt bbbt s s bbbt en s enas | artantas 1,915,540,787 |......... 1,773,184,706 |......... 2,306,996,685
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 97,512,387 ....82,326,687 |............ 159,036,445
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt 32,199,364 |.. 27,474,453 |.. ....39,409,561
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecovverenned 65,313,023 ....54,852,234 | ............ 119,626,884
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccceveeiieiricreeeieesee e seesees | eveeeereninnas 20,549,167 |............. (44,048,745) | ............. (44,317,599)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LINE 31 MINUS LINE 32)........coviierieiieieiiesieiretese s tes et st ses s sss s sssss s s ssssesnsans | sesessessssns 44,763,856 | .............. 98,900,979 | ............ 163,944,483
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.....(7,979,508) (excluding taxes of $.....7,979,508 transferred to the IMR)...........c..cceerevereereeenrereeeeeeseesesssseseessssees | sesressseneens 29,207,465 116,247 |............. (20,336,004)
35. Netincome (LINE 33 PIUS LINE 34).......c.cveieeieieeieeieiieese ettt ettt sss st sttt s s sassesensnns | oesessessssnns 73,971,321 ...99,017,226 |............ 143,608,479

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 860,700,902 | ............ 816,715,567 | ............ 816,715,567
37. Netincome (Line 35) ...99,017,226 | .. ..143,608,479
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t
39. Change in net unrealized foreign exchange capital gain (I0SS)..........ccccuevriieiiiiiereeee e be s
40. Change in net deferred income tax .(5,187,577)|.. ..(61,733,893)| ..
41, Change in NONAAMILEA BSSELS......vuvururrirrierieie ettt (991,154) | ..vvvvnnve 43,780,093
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period . . .. .
47. Other changes in surplus in Separate ACCOUNtS StAtEMENL...........c.cvreurierrerrireerreirreieeeeeereeeeeseeseesessessenesesessesssssssessses | eeesessensneenees(122,939) | covoriereineens (5,536,372) | ...eovvereneen (5,596,918)
48. Change iN SUMPIUS NOLES.........cuuuerirceceeirerieeereieisecssetsseseessstess s estssssesest st ssssesssssssssssssessessssssssessessassessssessssssessesenss | seesessessnesnenseens@ Dy 149 | titiiiieirsinieneens 27148 | e 36,198
49. Cumulative effect of changes in aCCOUNLING PIINCIPIES..........cviviviiueiiiiieieteee ettt b bbb ssssesaes | sebestessssssessssssssssassssns | cressessessssessessssessesssenss | essesssssssssesssssssessesinsas

50.

51.

52.

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

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

)..

53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns

54. Net change in capital and surplus (Lines 37 through 53).... . 13,718,053 |.. ....43,985,335

55. Capital and surplus as of statement date (LINES 36 + 54)..........ccovuevirrieeierieieiceeeece ettt ssssaens | orvesaens 1,074,169,828 | ............ 830,433,620 |............ 860,700,902

DETAILS OF WRITE-INS

08.301.  PONCY ChAIGES.....vuuvvueeteeeesetsitseets bttt bbb bbbk bbbttt ntents | cnbsenisentae 88,916,114 | .............. 72,550,397

08.302.  FBEINCOME. ...ttt bbbt | cnbsententne 29,022,094 ....22,404,246

08.303. Rider fees ..6,116,941 |.. .5,770,106 |..

08.398.  Summary of remaining write-ins for Ling 8.3 from oVerfloW PAGE...........ccvvuevevcveieieeesie ettt ssssss e | eveeissessenens 1,776,802 1,635,845 | ....ccoeveee 2,369,719
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 8DOVE).........cuurieiriiiiirisisisesisesisesisess s senssenssenssenssensensnes | svsssssssens 125,831,951 | .ocovcvnnes 102,360,594 |............ 139,940,367
2701.  Reserve adjustment on reinsurance assumed ...6,902,914 | .. ..8,368,259 | .. ....10,266,044
2702, Health SUITENAET DENERILS..........cocveevcrcecicee ettt st s ss s s s snsnes | esissessesnsan 3,017,738 2,350,582 | .....ccoovne 2,875,506
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . . .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......vcerurruiruerreresressessissnssesseessessssnssessssssssssssesssnssssssssssssssnsss | sessesesseseees 9,920,652 ...10,718,841 | .ooviiennne. 13,141,550
5301.  Additional EfErrEa fX @SSEL.........rviererirrirriereeeeei ettt ettt s et s bttt bsensenes | eeteneenennneen 2,212,190 | .o (2,477,960) | .....cvenvne. (4,982,674)
5302.  Prior period adjustment ..2,148,138 | .. ..6,005,984 | .. .4,799,873
D303, bR SRR SS £ S AR R£R£RR RS R R | sebsee bbb
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)......ccurieiiriisiriiiiisisisieisssisseisseissesssesssssssessssssssssssesssesssssssssenes | ossssssssena 4,360,328 | ..o 3,528,024
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............ccurimmreiiriceierieesiese s ese st esstennsenes | crsesenas 1,507,862,982 | .......... 1,390,160,744 | .......... 1,834,320,072
2. NetiNVESIMENTINCOME. .......ucvitiieictce ettt bbb sae st s st es s sensessssnssnans | sesesassisens 253,370,925 | ............. 262,840,639 |............. 355,475,351
3. MISCEIlANEOUS INCOME.........ouuiiiiiiiiiiiiii bbb ssssnssnns | onrsseesiens 242,539,007 | ............. 194,098,687 | ............. 264,885,983
4, TOtal (LINES 1 HhTOUGN 3)..couuvercerrereiieeieeiseesseees st eess s sess st ses sttt ensssesssnssssassses | sessnneenn 2,003,772,914 | .......... 1,847,100,070 |.......... 2,454,681,406
5. Benefit and 10SS related PAYMENES..........c.ccuevevcieieieiesie sttt b s s saesas s sensssssssssssesans | eveesnnens 1,030,863,841 | ............. 887,684,989 |.......... 1,210,765,079
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvveveirevereicreieieieeeiees [ eeveieiiinns 597,837,104 | ............. 755,459,984 | ............. 946,326,748
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cc.ccucveieeieveeisieeseee e | eerereesennns 211,470,287 |............. 191,417,098 | ............. 255,216,356
8.  Dividends paid t0 POIICYNOIAETS.........cvuerviiiieiiciciieie ettt sttt s s nssnnens | sresnsansenses 29,763,503 | ......ceone.. 28,394,813 | ..ovovrenne. 38,304,135
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) ...(41,433,037)] ... ....13,064,372 ....12,542 647
10, Total (LINES 5 HrOUGN 9).....ccuviumiirriiiriciieiesiiiesiei sttt enne s | renesnens 1,828,501,698 |.......... 1,876,021,256 |.......... 2,463,154,965
11. Net cash from operations (Line 4 MiNUS LINE 10)..........courruririrrreneirnineinrireisisecssessessesssssssssssssessssssssssssessesssssssssessessesssns | sessessnsens 175,271,216 | ..coeeve.. (28,921,186) [ ....ovvvvnenne (8,473,559)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.cuuvereereeeseeseeeseees et eessse s ss s8Rttt sennnnntn | sessenssnnes 516,306,099 | ............ 608,418,509 | .......c..... 818,169,177
12.2 Stocks.... 1,092,588 1,092,588
12,3 MOMGAGE 0BNS........coieeieciiiiec ettt ettt bbbttt s b s seessnseseesnnas | evsbesaesaens 55,758,494 | ............... 54,703,635 | ...cocevuee. 72,365,037
124 REAIESIALE.......evuerireee bt | eeens et 131,600 | .ovverrrinenne 574,750 | covvovvvrerirs 574,750
12.5  Other INVESIEA SSELS......cuiucveieiiict ettt bbbt b s ae st sssssntas | evnbesassans 48,552,002 | ...oooveveerreeiereieeeeenns [ e
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES...........cccoeveevecceieeeeseeeieeeees | e | ceveres s ssssssens | ceesesessesesesses e sesesseens
12.7 Miscellaneous proceeds ....12,576,102 ....27,542,269 ....12,141,990
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviueeerereeeeeesee ettt ssssessessssessesssensnns | veveesessenes 633,326,831 | ............. 692,331,751 | .covevuee. 904,343,542
13.  Cost of investments acquired (long-term only):
131 BONGS.couvereeeceseeseees ettt ettt nnntn | sensnesieed 444,709,230 | ........c.... 549,033,694 | .....c....... 760,948,852
132 SHOCKS . vvvueiserisceee ittt | serneneensse 8,210,524 | ....coovevennn 6,361,708 | ...cvvvoerernnn 6,611,708
13.3 MOMGAGE I0BNS.......cverevereereees ettt bbbttt nes | crtseeeteneens 70,517,000 | ..ccooveenne. 39,530,000 | ..ccovvrernne 99,099,242
134 153,000 605,000 605,000
13.5  Other INVESIEA @SSEIS.......cvuurveecrirceiierieisiisesi sttt ens s snnienes | neeessssssesssssesssnnssssessss | sroesssesseessssesseensssensns | sresssesssesse et
13.6  MiSCEllaNEOUS APPIICALIONS. .......c.vveeevecicreieicteteeteees ettt sae s b s besse s ssnssssenans | sesssesessenns 14,832,456 | ............... 13,357,302 | ..o 10,497,905
13.7 Total investments acquired (LINES 13.110 13.6) ...t ssssse s ssessens s sessesssssens |ssssssssssans 538,422,210 |....c.....e. 608,887,704 | ............. 877,762,707
14.  Netincrease (decrease) in contract [0ans and Premium NOES..........cccvievcviieieieies et ssnas | eveeasssesessnaenens (74,509)| ....cvveveve 13,886,550 | .......cco.c... 18,587,383
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNE 14).........cccevverererinerreieresisesessssssessessssesssssssssesssness | sesvesiesnsons 94,979,130 | .covvrernnne 69,557,497 | .cvvvvrrennns 7,993,452
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOES.........vvivecicieiecct ettt bbbt es s ssessans | sbessssssessessestssaessessensanss | sbeessessestenssssessesssssssanns | sbsessesssssessessssssssessestans
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cevururrirerirrerirrirreineie et ssssssssse s ssesssssssesessessssssssesss | ssessssssessessassnsssssessessnnes | seseesessessssssssessessansssssnes | sssessesssssessessnssssssnssessans
16.3 BOMOWED fUNGS......oouvveeiircrirciie sttt nenine | rensssessssesesssesssenssssensss | croenesseensenssensseesssensns | sresssessssenssesssenssesssaeens
16.4 Net deposits on deposit-type contracts and other insurance iabilities............covvrvrerrirrininineienreeeenereieees [ eerereiens (230,279,243) | ....cenenne (219,876,777)| ..ovenvenne (259,138,700)
16.5 Dividends t0 SOCKNOIAETS...........cuvrirreerririricrirerieri st esssssessssenes | criseessseneens 68,000,000 | .....coovverne. 33,000,000 | ..ooorrernnns 48,000,000
16.6  Other cash provided (APPHEA).........ccccrmmrvireririiinrieceeeesiss s esss st esssssessesssssesssesssnes |ensssesssens (114,190,824)| ............... 31,835,461 [ ..o, 9,255,751
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......c.... | soovvrvenes (412,470,067)] ...oevenee (221,041,316) ] ...cooovenne (297,882,949)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevvvvvmrcnes | cerrreneen (142,219, 721)| oo (180,405,005) | .....c.c.n. (298,363,056)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceuuiiriticrisisieciesi it ss sttt et | seviesssees 335,452,566 | ............. 633,815,622 | ............. 633,815,622
19.2 End of period (Line 18 plus Line 19.1)............... 193,232,846 453,410,617 335,452,566
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001 | | [ |
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

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

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

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

Credit life (group and individual)

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

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

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

A&H - credit (group and individual)

A&H - Other ...

Aggregate of all other lines of business

SUBLOLAL .o

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.......................... 181,621,168 | ....cocoeevevven 157,572,092 | ...................218,248,105
....................... 1,256,647,432 | .....cccovevveeee.n1,164,099,873 | ..., 1,523,833,385
............................ 85,931,834 | ..ccvovveiieeennn 97,948,889 | .. 134,448,460
............................ 12,402,428 | ....ccovvvververeennnn 12,451,503 | ... 16,551,640
............................................ 0 | oo |
....................... 1,536,602,862 | ......................1,432,072,357 | ......................1,893,081,590
............................ 15,007,421 | ..o 43,790,157 | ...........45,160,687
....................... 1,551,610,283 | .......ccco.c.........1,475,862,514 | ....................... 1,938,242 277

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

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

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies
A. Accounting Practices

The financial statements of The Ohio National Life Insurance Company (ONLIC or the Company) are presented on the basis of
accounting practices prescribed or permitted by the Ohio Insurance Department.
The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency
under the Ohio Insurance Law. The National Association of Insurance Commissioners' (NAIC) Accounting Practices and
Procedures Manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the State of Ohio.
At September 30, 2011, the Company did not have any statutory accounting practices that differ from NAIC SAP.

2. Accounting Changes and Corrections of Errors
The Company’'s September 30, 2011 financial statements reflect other than temporary impairment errors. These other than
temporary impairment errors were caused by the Company recording a credit impairment below the current market value of the
security. The events contributing to these errors impact surplus as follows:
Increase in Bond Book Value (P4, L34, C1) $1,367,587
Increase in surplus (P4, L53, C1) $1,367,587
The Company’s September 30, 2011 financial statements reflect BOLI coverage reinsurance errors of overstated assumed
surrender benefits. These errors resulted due to timing in the settlement amounts of surrenders. The events contributing to these
errors impact surplus as follows:
Surrender benefits and withdrawals for life contracts (P4, L15, C1) $1,200,847
Decrease of federal income tax expenses (P4, L32, C1) 420,296
Increase in surplus (P4, L53, C1) $780,551

3.-4. No significant change

5. Investments

D. Loan-Backed Securities

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

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

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

Book/Adj Carry Date of

Value Amortized Recognized Amortized Cost Financial

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

Current Period of Projected temporary temporary Fair Value at Where

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

NOTES TO FINANCIAL STATEMENTS

Book/Adj Carry Date of
Value Amortized Recognized Amortized Cost Financial
Cost Before Present Value Other-than- After Other-than- Statement
Current Period of Projected temporary temporary Fair Value at Where
CUSIP OTTI Cash Flows Impairment Impairment Time of OTTI Reported
12489WGE8 $ 3,240,825 $ 3,161,000 $ 79,825 $ 3,161,000 $ 2,131,687 03/31/10
12667FY33 6,926,199 6,851,250 74,949 6,851,250 3,985,423 03/31/10
12668AMN2 93,262 91,700 1,562 91,700 65,492 03/31/10
12669GEZ0 4,946,806 4,927,500 19,306 4,927,500 4,212,830 03/31/10
20846QHQ4 2,542,815 1,788,000 754,815 1,788,000 1,355,294 03/31/10
21075WBX2 952,003 926,000 26,003 926,000 800,096 03/31/10
22540V XF4 660,137 641,000 19,137 641,000 135,838 03/31/10
67087TDS7 2,208,046 1,372,000 836,046 1,372,000 1,286,332 03/31/10
674135DP0 4,855,878 4,277,896 577,982 4,277,896 2,940,065 03/31/10
68213KAD7 6,996,283 6,791,000 205,283 6,791,000 6,290,907 03/31/10
76110HJ75 7,718,388 7,659,200 59,188 7,659,200 5,177,898 03/31/10
76110HQ77 5,667,417 5,611,080 56,337 5,611,080 3,258,445 03/31/10
76110WXR2 4,763,985 4,685,000 78,985 4,685,000 1,871,350 03/31/10
86359APD9 12,760,928 12,726,000 34,928 12,726,000 9,328,093 03/31/10
86359BJ85 4,784,548 4,763,950 20,598 4,763,950 3,495,512 03/31/10
Total $ 69,117,519 $ 66,272,576 $ 2,844,943 $ 66,272,576 $ 46,335,261 03/31/10
02660TBU6 $ 7,601,656 $ 7,588,123 $ 13,533 $ 7,588,123 $ 5,453,213 06/30/10
03215PET2 416,652 389,290 27,362 389,290 194,780 06/30/10
12667FR56 6,893,303 6,681,615 211,688 6,681,615 4,873,540 06/30/10
12668AMN2 91,751 90,074 1,677 90,074 71,183 06/30/10
45254TPL2 7,545,018 7,503,750 41,268 7,503,750 6,339,736 06/30/10
52520MAE3 2,843,398 2,815,668 27,730 2,815,668 1,723,590 06/30/10
64352VGU9 9,824,333 9,756,591 67,742 9,756,591 5,894,100 06/30/10
67087TDS7 1,324,564 508,740 815,824 508,740 1,331,340 06/30/10
7609855B3 3,908,123 3,892,030 16,093 3,892,030 2,805,960 06/30/10
76110HJ75 7,659,200 7,558,440 100,760 7,558,440 5,640,080 06/30/10
8635725B5 934,258 905,750 28,508 905,750 286,842 06/30/10
86359AK36 2,130,884 2,098,130 32,754 2,098,130 2,223,316 06/30/10
92922FLW6 4,977,098 4,962,700 14,398 4,962,700 4,102,010 06/30/10
Total $ 56,150,238 $ 54,750,901 $ 1,399,337 $ 54,750,901 $ 40,939,690 06/30/10
02660TBU6 $ 7,588,123 $ 6,320,160 $ 1,267,963 $ 6,320,160 $ 5,597,476 09/30/10
20846QHQ4 1,735,754 1,706,619 29,135 1,706,619 1,539,479 09/30/10
22540V XF4 641,000 182,560 458,440 182,560 139,490 09/30/10
35729PAM2 70,468 64,320 6,148 64,320 13,225 09/30/10
67087TAE1 649,910 618,307 31,603 618,307 469,511 09/30/10
674135DP0 4,277,896 4,189,000 88,896 4,189,000 4,072,450 09/30/10
76110HJ75 7,558,440 7,512,000 46,440 7,512,000 5,869,032 09/30/10
76110WXR2 4,685,000 4,165,000 520,000 4,165,000 2,039,050 09/30/10
86359AK36 2,094,158 1,880,550 213,608 1,880,550 2,287,416 09/30/10
Total $ 29,300,749 $ 26,638,516 $ 2,662,233 $ 26,638,516 $ 22,027,129 09/30/10
68213KAD7 $ 6,324,971 $ 6,141,123 $ 183,848 $ 6,141,123 $ 6,165,214 12/31/10
921796GR3 1,218,861 1,206,733 12,128 1,206,733 1,182,059 12/31/10
140725AE2 814,586 286,914 527,672 286,914 860,026 12/31/10
02660TBU6 6,320,160 6,298,880 21,280 6,298,880 5,439,654 12/31/10
12669EAF3 9,163,208 9,152,076 11,132 9,152,076 8,624,796 12/31/10
21075WBA2 191,206 151,874 39,332 151,874 151,001 12/31/10
21075WCJ2 400,604 388,786 11,818 388,786 356,221 12/31/10
760985B83 3,205,386 3,179,831 25,555 3,179,831 3,088,586 12/31/10
76110G2T7 10,194,457 10,135,630 58,827 10,135,630 10,394,620 12/31/10
86358RWU7 5,443,958 5,379,429 64,529 5,379,429 4,690,505 12/31/10
86359AK36 1,880,550 1,808,202 72,348 1,808,202 2,217,873 12/31/10
Total $ 45,157,947 $ 44,129,478 $ 1,028,469 $ 44,129,478 $ 43,170,555 12/31/10
For the 3 month period ended March 31, 2011 - NONE
For the 3 month period ended June 30, 2011 - NONE
22540VZZ8 6,268,701 6,139,979 128,722 6,139,979 3,940,453 09/30/11
Total $ 6,268,701 $ 6,139,979 $ 128,722 $ 6,139,979 $ 3,940,453 09/30/11

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

(a) The aggregate amount of unrealized losses:

(b) The aggregate related fair value of securities with unrealized losses.

6-9. No significant change
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10.

Statement as of September 30, 2011 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Information Concerning Parent, Subsidiaries and Affiliates.
The Company's investment income reflects dividends of $17,920,000, $0, $2,500,000 and $1,612,800 as of September 30, 2011 from
its wholly owned subsidiaries, Ohio National Life Assurance Corporation (“LAC"), Ohio National Equities Inc. ("ONEQ"), Ohio National
Investments, Inc. ("ONII") and the O. N. Equity Sales Company ("ONES"), respectively.
The Company paid $68,000,000 in dividends to its parent, Ohio National Financial Services Inc. (ONFS), in 2011.
The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. Itis LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At September 30, 2011, ONLIC held the following balances for
the participating entities in Page 3 Line 24.4 Payable to parent, subsidiaries and affiliates in the general account as of the
quarterly statement:
LAC $ (1,292,072)
Suffolk Capital Management LLC 3,058,944
ONFS 24,641,825
Sycamore Re, LTD. (78,184,768)
ONII 89,616
Montgomery 45,583,579
Ohio National Mutual Holdings, Inc. 365,302
ONFlight Inc 2,306,834
ON Global Holdings Inc 36,593
Financial Way Realty, Inc. 6,323,783
Kenwood Re 239,335
Total $ 3,168,971
11-16. No significant change

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

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

20. Fair Value Measurements
A.

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

(1) 2 (3) 4) (5)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ 133,836,780 $ 19,999,750 $ - $ 153,836,530
Securities lending collateral - 218,123,639 - 218,123,639
Perpetual Preferred stock
Industrial and Misc. - 125,226 - 125,226
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 125,226 - 125,226
Bonds
U.S. Governments - - - -
Industrial and Misc - 9,242,749 4,903,152 14,145,901
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 9,242,749 4,903,152 14,145,901
Common Stock
Industrial and Misc - 37,663,063 - 37,663,063
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 37,663,063 - 37,663,063
Derivative assets
Interest rate contracts - - - -
Equity put options - 13,426,894 - 13,426,894
Credit contracts - - - -
Futures contracts 11,903,467 - - 11,903,467
Commodity forward contracts - - - -
Total Derivatives 11,903,467 13,426,894 - 25,330,361

Separate account assets

- 10,669,204,883 - 10,669,204,883

Total assets at fair value $ 145,740,247 $ 10,967,786,204 $ 4,903,152 $ 11,118,429,603
b. Liabilities at fair value

Derivative liabilities $ 2,363,057 $ - $ - $ 2,363,057

Total liabilities at fair value $ 2,363,057 $ - $ - $ 2,363,057
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Statement as of September 30, 2011 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

(€] @ ()] 4 5) (6) (]
Total gains Total gains Purchases,
and (losses) and (losses) issuances,
Balance at Transfers in Transfers out included in included in sales and Balance at
6/30/2011 Level 3 of Level 3 Net Income Surplus settlements 9/30/2011

ABS 743,204 4,161,250 7,992 (9,294) 4,903,152

RMBS

CMBS

Derivative

Assets

Derivative

Liabilities

Total 743,204 4,161,250 7,992 (9,294) 4,903,152

(4) As of September 30, 2011, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, asset-backed
securities was $4,903,152. These securities are mezzanine and subordinate tranches in a securitization trusts with a
weighted-average coupon rate of 6.91% and weighted-average maturity of 13 years. The underlying loans for these
securities are manufactured housing and franchise/equipment loans originated in 1998, 1999, and 2000. These securities
are below investment grade. To measure the fair value the Company used an independent pricing service that uses
independent broker quotations from market makers and other broker/dealers recognized to be market participants which
utilize inputs that may be difficult to corroborate with observable market data and may be nonbinding quotes. Therefore, the
Company has classified these fair values within Level 3.

21. Other

C.

Other Disclosures
General Interrogatory 15.2

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

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

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

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

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

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

unrealized losses. Upon termination of a derivative, the gain or loss shall be recognized in income. During 2011, the
Company has recognized $25,653,701 in gains in the statement of operations.

22 - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2010 were $63,611,472. As of September 30, 2011, $6,361,624
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 $58,309,248. 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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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
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9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2010......cverrere
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2005.........covvereve
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 3/3/2008.......cocerererrerernns
By what department or departments?

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

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

Ohio National Equities, Inc. Cincinnati, OH YES

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

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

Qo8




Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

FINANCIAL

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

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

INVESTMENT

1.

o

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

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421 BONGS. ..ottt $ e 4,891,102 § 4,925,283

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

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

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
US Bank PO Box 2054 Schilitz Park, Suite 300 Milwaukee, WI 53201
Goldman, Sachs & Co. 200 West Street, New York, NY10282-2198

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

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

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

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

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

17.2 If no, list exceptions:
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

PART 2 - LIFE & HEALTH
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
1.1 Long-term mortgages in good standing Amount
14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt e
I 10T = T (0PTSRS e
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 894,800,911
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 894,800,911
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 894,800,911

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?.......

3.2 Ifyes, please provide the amount of custodial funds held as of the reporting date
3.3 Do you act as an administrator for health SAVINGS ACCOUNES?..............ccuiiuiieiieiec ettt b bbb s bbb s s s b s bena Yes[ |
3.4 Ifyes, please provide the balance of the funds administered as of the reporting date..
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Statement as of September 30, 2011 of the

OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

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

1. AlADAMA.......ocveceeeeeeeeeerseesesssssenssssessssssnsessssssssesssesensesdAL [ cee b [ 3,445,740 | .......9,339,091 |....ccoevvireenn 132,877 | 799,869 | ...... 13,717,577
2. ALASKA......oeceeeeeeeeeerereeeeeeeeeesenesnsensessssaesseesesseesssssenseen s dPAK | e Nee | 038,431 | 10 170,804 [0 3,462 | e | e
3. ANZONA...icecceeeeeeerse s AL | oL | 01,874,654 1 ....31,786,212 | e 89,087 | 447,043 | L
4. ArKANSAS.......cocoeveeieeeeeeeeeeeessssessessssssssssnssenssennenen AR | il | 0000 1,109,308 4,414,828 el 102,060 431,085 6,057,281
5. California.......ccccoeovvnereireinenenersineneneseesesssisessssesssesessensensOA | el | 1000.8,157,577 | ......77,700,705 |........................841,828 | .......4,503,034 | ...... 91,203,144
6. Colorado........ccccoeverrirrieriiereieseeseeeeeeseeeesseesssneneeensenssCO | o L | 10000.5,147,776 | ......16,886,589 | ........coeon.... 477,222 | .........673,333 | ...... 23,184,920
7. Connecticut. reeeeeeennn 191,107 | 100,079 14,215,363
8. Delaware........cccoeeeeereerierereeseieesesseeesseseessesssssesssessessesseen e DE | ol | 1000 191,379 | L 6,246,987 |...ccocevrveiinenn 40,705 | ...........20,230 | ... 6,499,301
9. District of Columbia..........ccceeeererererrreerereereeeereeriesseieeieereee DC | oL | 145,590 | .. 10,850,053 |...ccovevvererreennnaa 12,950 | ..., 161,166 | ...... 11,169,759
10. Florida................. ....100,066,313 |.. ...111,959,218
11, GEOIGIA...reicieirereieisieessienessesesssessessesssssssesssssssessessnsensensOA | coeelivieiins | 000000.2,116,031 | ......24, 277,774 | .......................253,198 | ........1,892,752 | ......
12, HaWaliocvcvcsieeceieeeeneseeseesesnesesssenessssensessssessesssssssense B | ceeedNuieiins | e 112,756 | 1 158,400 {02,596 [ o | v
13. lIdaho... Lvvveiee | cereerenn812,215 | T, B77,655 | 121,702 | ll641,848
14.  lllingis.. Loeovees [ ..13,944,946 | ......60,952,291 |.......ccovevnee... 704,386 | ........3,457,860 | ......
15.  Indiana Lo | 0000..2,585,190 | ......13,093,266 |........c0evvee.n. 152,269 | ........ 1,947,055 | ......
16. lowa........ Lo | 001,423,556 | ......15,097,376 |...ccvovvivrenenn 161,995 | .......2,150,267 | ......
17.  Kansas.. Lo | 000e.5,574,630 | ......26,498,492 | .....cocovvvvene.. 304,330 | ........3,314,743 | ......
18.  Kentucky. Lo | 001,198,249 | .....14,337,985 | ... 104,751 | 101,485,476 | ..
19. Louisiana Lo | 00000.3,911,654 | ......15,383,221 | ..ovovvivvnennn 57,146 | ...........480,318 | ...
20. Maine...... . Lo | 00 162,345 | 11...0.2,565,194 | v 26,725 | 3 |
21, Maryland.......c.ooeeerecree s Lo | 002,748,033 | ......93,946,227 |.......................223,540 | ...........903,096 | ......
22, MasSaChUSELES.........cccoviveriiieeeresee et Lo | 001,157,137 | L 28,648,329 |......coccoevvveeen 471636 | ... 70,171 | s 30,347,273
23.  Michigan...... Lo [ 007,831,942 | ... 53,271,428 |......cccooevee...... 401,652 | ........3,112,723 | ... 64,617,745
24.  Minnesota . Levvoees | 002,617,573 | ... 17,185,940 |....ccoveveee. 172,363 | .....2,114,490 | ... 22,090,366
25, MISSISSIPPI......ouvvveiieirieeieteiete st Loeees | 001,360,430 | ... 7,371,346 | ...ccovvevevee 92,807 | ..........455,832 | ........ 9,280,415
26, MISSOU.....cvvecvecrieericiieeieeiete sttt MO|...... Lo [ e 2, 316 266 | ...... 22,227,779 | .o 113,761 101,809,429 | . 26,467,235
27. Montana.. MT [ 159,481 | ........ 3,571,978 | .ooovveeceiieeeennn 27,303 | 19,717 | 3,778,479
28. Nebraska. .NE|..... L. 1,857,100 | ...... 13,687,135 |..ccooververerennnn93,110 | ... 1,325,945 | ... 16,963,290
29. Nevada........ NV Luvoeeies | 00000..2,878,466 | ....... 9,882,687 |....cccvvvivieennnn85,191 | ..........043,594 | ...
30. New Hampshire... .NH]..... Lo | 000 498,846 | ........6,442,845 | ..........................45,862 | ...........135,300 | ........
31, NEW JETSEY...ovieveeieceeseeiesessesse s ssssssesessnsensen N | s Lo | 004,839,993 | ......60,303,090 |...cccovverennnn 212,271 | ... 219,646 | ...
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s Lovveoee | 00000000, 298,846 | ........1,600,797 |......cceeeonce.... 18,508 | ... 105,124 | ...
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i Neovorvoer | cereeenn 476,667 | ... 4,979,862 | ...ocvvriernnnnnn 34,642 | .....315,259 | oo
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i Lovoreoes [ 000..1,879,288 | ......54,431,603 |......ccooe00000 233,792 | ........4,030,707 | ......
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i Lvoveiee | eereernn 811,408 | .. 427,847 {91,048 | 270,227
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L
37. .OK]...... Lovoveoee | 001,571,613 | ... 4,650,113 | .o 102,593 |l 749,271
38, OFBUON....cveeevctce ettt OR|...... Lo [ 001,125,300 | ......12,258,790 | ... 206,273 | ...........383,742 | ...
39, PennSYIVaNIA........covvvreiriiireienee e PA|..... Lo |.....13,928,042 | ......68,864,439 |.......................676,183 | .......1,404,824 | ......
40. Rhode Island... ..RI[...... Lo | 098,229 | ... 1,867,220 | .ovviiciieieeeennn00,213 | e | e
41.  South Carolina. .SC|...... Lo | c0en...815,873 | .....23,447 204 |..........................96,269 | ...........788,911 | .....
42.  South Dakota... ..SD|...... Lo | e 267,971 | .......556,184 | ..nn8,244 | L080,886
43. Tennessee.. LIN Lo | 002,857,558 | ......23,446,8% |........................460,397 | .......2,983,933 | ......
44, Texas...... LDIX | I ....12,295,834 ,760, reerererireennnnnn096,120 | ........6,271,338 | ......
45, Utah..... WUTH [ 1,198,197 | ... 2443474 | ..o 52,166 | ... 196,202 | ... 3,890,039
46.  Vermont.. WVT I .53,834 | ....... 2,505,565 |..ovrrirenrrrinnnenn3, 7123 | i 2,637 | e 2,565,759
A7, VINGINIA. oottt VA|..... Leveeeee [ e 4,709,813 | ...... 88,004,581 |....cccevevvnce.. 243,592 | .......4,867,143 | ...... 97,825,129
48, WaShiNGION........ccocvueieieectce et enans WA|...... Levoeeeee [ e 1,989,723 | ...... 17,131,894 |.........cc............. 138,637 | .......... 758,334 | ...... 20,018,588
49.  West Virginia... WV ... L. 481,308 | ........ 2,624,481 |.....cccoeveeenn 112,225 | .......636,100 | ... 3,854,114
50. Wisconsin.... LW L. L777,702 | ......35,722,988 |..
51, WYOMING...o ittt WY ... Leveveee [ e 355174 | ........... 883,535
52.  AMENICaN SaMOa........cccoeererreriererresnesssnensesnensessssssennensBAS | evedNasiiiins [ [
53, GUAM..ccieecreereeneeese s OU | v [ [ | e | o
54.  Puerto Rico......
55, USVirgin Islands............ccccoeviveeveveenrrevenineeesssiessseessnseen VN | D0 | i [ e | o0
56.  Northern Mariana ISIands.............coovvrerenennienennnnenenneene e MP | e dNecs [ [ | e | o0
57. IS .
58.  Aggregate Other Alien.........cocovvvevrrernrnrnrnrnnenrnneneeseeneneens OT [ XXX | i 117,867 | e 26,469 | ..o
59. .1,254,369,570 |.. 12, 188 558
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 XXX | 023,189,660 | o 1,367 | e
92. Dividends or refunds applied to shorten endowment or

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

or other contract Provisions.............cccceeveieieersieceeeese s e XXX | i 288,927 | ........ 2,276,495 |...coocveirereeeenn 139,402 | o | v 2,704,824
94.  Aggregate other amounts not allocable by State LXK | e 1,906,048 | oo [SCOSOTRRRORURTRTON | I EOURORYRROROROO | I IO 1,906,048
95. Totals (Direct BUSINESS).........c.evvrrvrrereerereieranes XXX ....180,498,438 | .1,256,647,432 |.. .1,535,405,666
96. Plus Reinsurance Assumed 0,00, S 68,938,231 | ...... 10,101,803 |..oooieeereerene 3,338,879 | oo | v 82,378,913
97.  Totals (All Business)........ XXX ....249,436,669 | .1,266,749,235 |.. .1,617,784,579
98. Less Reinsurance Ceded.... 0,00, S 24,633,931 | ...... 78,692,866 |.. ....109,921,591
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeverernnnnn XXX ....224,802,738 | .1,188,056,369 .1,507,862,988

DETAILS OF WRITE-INS

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

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

9499.

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

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

(@
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Statement as of September 30, 2011 of the OH'O NAT'ONAL LlFE |NSURANCE COMPANY

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

Al subsidiaties are 100% ovned except az noted

Ohio Mational Mutual | Inc.
[Holdings Cotm pany — 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 | 1
Rl ; The Ohio Mational Life hso@nce Company
Py Da Jie] by i s Cinesurer - OH) _ _ Suthlk Capital Management, LLC
Sycamore Re, Lid BI:I.I;'.ihu";m - FEI Mo . 31-0307080 O Flight, Inc. Financial Wiay Realty, Inc. FE| Mo . 03-037 4403
FEI Mo, 93-06 02966 ohin Nalonal Fnanola Berdoe 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.

o ™
. '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 NAIC Mo, 89206
L A Sponsore d mutual funds
MAIC Group Code 0704 NAIC Group Code 0704 g p ;
l BLE%hovned by Chio Ia‘lEnaI L He Inu Anoe Company e B ~ advized b W Ohio Mational
i = I\M hestments, he.:
" !
Ohio Mational Sudamerica 5.A. - -, Ohio Mational hvestments, Inc. -Ohio National Fund, Inc.
y FEIMao. 31-1454693 hardand 1920
- Kenwood Re, hc. .
I FEI Mo, 27-3959024 -Dow Target anable Fund LLC
r Ohio 1992
LR ' - b
Ohio Mational Seguros de 'ida 5.4 Ohio Mational Equities, hc.
o ™, FEI Mo . 31-1454629 I\\.._
" hontgomery Re, Inc. L )
FEI Mo, 26-3791519
MAIC Mo . 135675
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 Shit hhtlor;éél':muamriﬁz #gency of

FEI Mo . 32-007 1425 FEI Mo . 31-0784369 FEI Mo 631202147




Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 A0 AR O 000000 RO O
* 6 717220114 900000 3 = = 6 7172 20114470000 3 =
T 0000 O O 0000000 0O
* 6 7172 201136510000 3 = * 6 717 2 2 0114480000 3 =
T 00 A0 0 IR LA 00 A0 OO0 AR OO
* 6 717 2 2 0114450000 3 = * 6 717 2 2 01144 90000 3 =
T 00 A0 EARR LA AL

* 6 7172 20114460000 3 =
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOAWIlL......coocveiiieieerieeicie ettt bbbt bbb senbans | sebasssessestensaneas (46,679) | c.voevevererrereeiverereeens | cvververienenneenn(48,679) | coviciieie (52,281)
2505. Pension fee income recoverable... e ....70,441 .
2506. NSCC AEPOSIL......cvuveevereireiseisiieieissiesse ettt s sttt
2507. Overfunded pension asset 13,144,800

. Prepaid expenses.................
. Surplus note issuance cost

1,622,884
...134,073

0]

2597. Summary of remaining write-ins for Line 25 14,901,757 43,7”6'2 ...................... 27,270
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  Modified COINSUTANCE FISK CHATGE..........cvuivivieiiiieiieie ettt bbb bbb sae st s s bans | ebsssesaesassas 2,378,223 | ...ooeven. 1,958,686 | ................ 2,686,745
08.305.  MiISCElANEOUS GAINS/(IOSSES).......ceurerrerrrereereesreseeeeseesesseesssesesseesesessssessessessssssssses st sse e ssess s s sses st s s s ssessassasssssnsss | seessesssssasenne (601,421) | veeererreenes (322,841) | cevevrerernn. (317,026)
08.397.  Summary of remaining Write-inS fOr LINE 8.3..........ciiieiiiiiieiei ettt ettt snten e snaens | ebsesssasssssans 1,776,802 | ................ 1,635,845 |............. 2,369,719
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Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cviveveeicveeeie et tes s sse st saessssstenes | sensesssssssssssssssssessesnsas 3,593,663 | ..o 3,665,496
2. Cost of acquired:
2.1 Actual cost at time of acquisition 153,000 | oo 605,000
2.2 Additional investment made after @CUISIEION. ............cciuiieieiiie ettt bnss | etsssessesssestessessstes e b s s e s s bt snsessesns | ebsssessessssesses e s en s s et en s s b s en st en
3. Current year change in encumbrances............. U
4. Total gain (loss) on disposals............ .(21,400)| ..
5. Deduct amounts received on disposals.............ccceereerieereininn .131,600
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt 2BD3B74 | e 71,833
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 3,539,789 | oo 3,593,663
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 MINUS LINE 10).......iveririiereiiiierersressessesssssssessssssssssesssssssesssssssessessssassesss | sesossesssssssesssssssassesnsns 3,539,789 | oo 3,593,663
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEaI............cccivevevrieicvreeie e | coeveiesiese e 880,039,137 | oo 853,335,390
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt 0,517,000 | e 99,099,242
2.2 Additional investment made after @CQUISIION...........ccccucuciiiieieicc e as b bnns | 4ebsssesesssesebesses et st ssse b s et esessssssesnns | sbassetessssesessssssebesseses s s st e s s seaesnas
3. Capitalized deferred INErESE ANA OLNET ..ottt ettt b s s bnsns | cbsssessesssestes e s st e s et s s e b s sssessesns | cbssesssssssesses et es s e s b s s st ssebansaes
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized 942,645
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 880,039,137
12, TOtal VAIUGLON GIHOWANCE. .........uvuiviiiiecicteiie ettt bbbt s b b s s s s st ss s s st es e s st essessnsens | aetssesstessessesentessessstessensessnsansessntas | aebessesesassessesanses et et ensansss st anses st
13, Subtotal (LINE 11 PIUS LINE 12)....uueererieeceiireiieisseisisis st sssss st st sse st st ssssssessesssnsssssessessssssssessessnens 880,039,137
14, Deduct total NONAAMItIEA BMOUNLS.........c.ciiiiiieieiieiee ettt ettt b st b s s s bse s s ssessssentesse | aesessessssansessetsntessessesessensessnsansessntas | aetessessssessessessnsesasnsensansessnsansesntan
15. Statement value at end of current period (Line 13 MiNUS LiNE 14).......o s sssneseens 880,039,137
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI.......c.cvuiueirieeiieriieieiseie ettt ssssessessnns | stessssessessesssessessessssessessssessessnsan (0 USSR
2. Cost of acquired:
2.1 Actual Cost at tiME Of ACUISIEION............cueveiieeisictce ettt bbb st s s s ae b st | ebsssesesssesesassesessssssebesseseaessssssesanss | sbssetassssesesssssebes s s e s e s s st essnseaesnas
2.2 Additional investment made after aCqUISItION..............ceueiveievcuerereeee s e Bk B+ B [ -+ veee | creveeneeentest et et sttt s s ssesns | shsaesies st s ettt n bbbt es
3. Capitalized deferred interest and other...........cccccoevvevereecerveveercecrscciceee e A - B QO B o | o e s
4. Accrual of diSCOUNL.........ccevvierereeiereereeeseeesseessiesessssesessssesenseen i N - N 1 N IR -+ [ oererereieie et | ertes bbb
5. Unrealized valuation INCTEASE (UECIBASE)............eueveieeieriieieteee ettt s s bbb st ss s s s st bessesasbensssanss | stsssessssssassessssssesebssessssasssssessssans | sesssessssssessessssessesessesses e sensssaesanenen
6. Total gain (I0SS) ON QISPOSAIS........evuevieeireiiieiseieisssis ettt s bbbttt s s s s s s n s e b s tesebas | ebsssassesesestes et s ses e b s ssessn s st ssesns | ebssssessssesses e b en s e s b st s b sessnn s
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccceerierrerriererireiereieiesereeins | cvveriesssnesssssesssssessssssesseeensQ | coveiessie e 0
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 mMINUS LINE 12).....c.cviuiiieriiisiiesieiisiesesesiesiesesssesssesssssssessessssessessssessessesss | svsessessssessesssssssesssssssessessssensersessd | erisrossosesssssssessessssassessssassessssnes 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...4,595,753,222 4,637,110,746
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 452,919,753 767,560,560
3. ACCTUAI OF QISCOUNL........cuiiiiieiciecieie ettt 4,688,553 5,374,269
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes 220,933,452 ....(29,945,604)
5. Total gain (loss) on disposals 23,065,753 52,368,298
6. Deduct consideration for bonds and stocks disposed of... ..516,308,617 820,596,597
7. Deduct amortization of premium.... ..5,997,041 7,311,903
8. Total foreign exchange change in book/adjuSted CArTYING VAIUE............c.cveiiuiieiieiiieie ettt sssns | erssessessssessessesssses b s s sssssssessesns | cbsssessessssesses et esse s e b s s s b s sessnses
9. Deduct current year's other than temporary impairment recognized..... ..4,266,411 8,806,547
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,770,788,664 4,595,753,222
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s e | s
12. Statement value at end of current period (Line 10 minUS LiNe 11).......ccccuveviieiiieiiceeceeeescte e LA4,770,788,664 | ... 4,595,753,222
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,726,667,655 | ...coovrvvrrrrirnnns 150,762,574 | ...ooovvverrrrirnen. 356,189,281 | ..o 26,650,215 | ..ooovrriinne 2,697,251,093 | ...coovvrvrrrinnen 2,726,667,655 | ...cccovvvvrirnnns 2,547,891,163 | ....cooovvrrerinnen 2,767,594,739
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,420,142,701 | .oovvorrrreireinne 73,917,299 | ..o 19,777,795 | oo (16,770,162) | ... 1,476,542,615 | ..oovevrerrrnnn. 1,420,142,701 | oo 1,457,512,043 | ..ccoovvrrrien. 1,461,621,217
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 170,238,755 | oooieeeeeeeeeeeeeeseeieeineeseens | e siesisneens 1,272,749 | oo (10,975,238) | ..ovvovverrirnnen. 169,108,121 | oo 170,238,755 | oo 157,990,768 | ....coooovvvrrrrerenns 176,605,160
4. ClASS 4 (B)..rrerrerrereieeise ettt | stens st 89,242,434 | ... | e 1,330,020 | .o (9,253,572) | covooverreeiieienene 79,320,435 | .o 69,242,434 | ....ovvrrrs 58,658,842 | ....ooervvrririrnns 71,674,463
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 20,717,799 [ oo | ressesiesssssessssssenens 369,202 | ..overreririieriiens 9,674,442 | oo, 23,641,734 | oo 29,717,799 | e 31,023,039 | .o 43,806,437
B.  ClASS B ().....vveveeireriesiesiieiese ittt sttt | eestenst sttt 23,191,017 | | e 133,290 [ [CIANTK) ) 22,274,070 | .o 23,191,017 |, 22,186,044 | ..o 23,368,763
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,431,200,361 | ..covverrrerrrerirnn. 224,679,873 | c.ovverrrrrerins 379,072,337 | oo (1,545,998) | .....cooovvvrnirnn 4,468,138,068 |.....cccoovvvvnvn. 4,431,200,361 | ..coovvrerrrernnn 4,275,261,899 | ....ocovvvrrrnnn. 4,544,670,779
PREFERRED STOCK
8. ClASS Tttt bbb s bt bie | £eeb e bR b et R bR R bRt R btttk Rt | HEthetseREeeb R R ee b bt nbes b ek ens | HRbebet R b ee b bRt h kbR b s b et s | HeREebeE R b et b bR it bkt R R st eetn | £ieetebiet R b et bRt h b s st et | HEseebeb et R bbb R bbbt benbne | Hetheeb R E R bbbt b bbbt | Hieebeeb bbbt
0. ClASS 2ueeeieee st | eesee et 101,234 | oot | ettt et | eebees bbbttt | et et 101,234 | oo 101,234 | oo 101,234 | oo 101,234
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClASS oottt | ebtest sttt AT5,745 | oo | ettt sttt sssessnnins | cebessnss st enes (50,519 [ cvvvnrereireirnrerneiseiineeiseeisesieees | coeeeeeeseeeeseesseeeeees 175,745 | oo 125,226 | ..o
13, ClASS B...eouieeier ettt st s b f R E Rk f Rk e b eeR e | £EEEEeEEeEEeeE oLkttt eeE et e | SEieeEenEeeEeeEeeE oo R Rt ekt eeRE st e | ShfeeRieeEteeRteeEE Rt eeREeeEE e E et st | SEseeEbeeet et et ettt | fienbent ettt 174,004 | oo | ceensensess sttt | fenntense sttt 176,733
14, Total Preferred SIOCK........ .ottt sesseestes | sensssssssnsssssssssssnssnean 276,979 | i 0 [ [0 (50,519) | oovvrrirrirniinniiniiees 275,238 | oo 276,979 | .o 226,460 | ..o 277,967
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,431,477,340 | .oovvieins 224,679,873 | ..o 379,072,337 | oo (1,596,517) | oo 4,468,413,306 | ...coovvrvrrennene 4431477340 | ..oooonnd 4,275,488,359 | ..ooovrinrrinene 4,544,948,746
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

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

......... 0.




Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtalS.......cvveveevereieiiesiieiieies | e 39,396,312 | ..coovvvnne. XXX ooevevevseiseieens | v 39,396,229 | ...oovvirireeeieiian F (Y (I O

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 255,831,321 | oo 527,847,655
2. Cost of short-term iNVEeStMENtS ACUINEM...........ccvuieeiieiiieiciee ettt bbbt ben s ssaas | evsesssssssessesssanens 24,915,393,651 | .oovveveveereiernnns 29,944,840,217
3. ACCTUAL OF QISCOUNL.......oviiiiii bbbt | esbsesb s 105,829 | oo, 443,449
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total QaiN (I0SS) ON QISPOSAIS.........rvurereriirrireerieeseeiseiseessseseese s ssess st essesese s st ess s e ss e s st et s st ees e s sses s st ess et essensansnsss | 1essessassssssssessassaessessessassanssesessessas | eesusesessossnsssssessessansnssessessnsnnsnnees
6. Deduct consideration received 0N QISPOSAIS...........ceviueiiiirireiiieie ettt st b s st ss s b sassesenns | sresisassesessesessanes 25,131,934,489 | ...coovverviereinns 30,217,300,000
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccouerrrrirererrireeeeeeece et | cvveveesessesesesseseseesnes 39,396,312 | oo 255,831,321
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuieieiiiieiiiicieieieciseeictsssierstsstesessstesessssessesssssssnsenas | svsessessssassesssssssesssanes 39,396,312 | coovvereerrenan 255,831,321

QsSl03



Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

10.

1.

3.1
3.2

33
41

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration received) on additions.............ccccceveveerierrieiennen.
Unrealized valuation increase (dECrease)..........vuwrrerrereemerneenreeesnesnnenneeens
Total gain (loss) on termination recognized...........cccoeveveveeeerneccereieceenenns
Considerations received (paid) on terminations.............c.ccocoeveeeerereeineneneenne
AMOFHZALON. ... s
Adjustment to the Book/Adjusted Carrying Value of hedge item....................
Total foreign exchange change in Book/Adjusted Carrying Value.................
Book/Adjusted Carrying Value, December 31, current year (Lines 1+2+3
Deduct nonadmitted @SSELS...........currerurrrrerreieereeeeeseese et seeees

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

T B

9,561,444

173,538

3,691,912

13,426,894

13,426,894

Book/Adjusted Carrying Value, December 31, prior year.

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Change in variation Margin ON OPEN CONTACES.............uerurururrerreeererseeiseessseeeeesessessssesssseesssssssses st st sses st st s st st assssssessessenssssessees

(1,435,810)

10,976,220

10,976,220

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEaT......c..cvvveirerereisiieiciseieseseiessesesnens
Change in amount recognized:

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

3.24 Section 1, Column 16, prior year

Subtotal (line 3.1 MINUS LINE 3.2)......covvevererererieieieeeteee e

Variation margin on terminated contracts during the year............cccccoocevnee.

Less:

4.21 Amount used to adjust basis of hedged item...........cccoveeveviveiicrenne
4,22 AMOUNt TECOGNIZED.........cvuiveieeictiee et
Subtotal (line 4.1 MINUS LINE 4.2).......covrrreererrireirinrineireissessseessesesssseessseens

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

5.1 RECOGNIZEM... ... eucerercereireieiieee ittt ensnseen

5.2  Used to adjust basis of hedged items...........ccccvveenivieiccieieee

. 9,540,410

(1,435,810) 10,976,220 10,976,220

10,976,220

. 10,976,220 10,976,220

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

Deduct nonadmitted @SSEtS...........oveerrierriicesiee s

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

QSl104

9,540,410

9,540,410




Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



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

1. Part A, SECHON 1, COIUMN 4.t 13,426,894

2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b 9,540,410

3. TOAI (LINE T PIUS LINE 2)...ucvviieeiiecte sttt ettt ettt sttt b b s sttt s et b st b e s e s b bRt et st b b s s et b s s b b e s b et bbb b s s et b s ae bt as s et et bbb s et et s e aebesansnaas 22,967,304
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 25,330,361

5. PAIED, COIUMN B......oovireieiiieiie st (2,363,057)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 13,426,894

8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee 9,540,410

9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann 22,967,304
10, Pt D, COIUMN B....ovvoreeeeiiseeia ittt 25,330,361

11, Pt D, COIUMN O..ooiee ettt s8££t (2,363,057)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

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

14, Part B, SECHON 1, COIUMN 19.....cuuuuuiiiuueeeessereusaeeessseeeessseessssesessseesss s ees s8R 8 888888k (36,609,860)

15, Pt D, COIUMN T ettt et (36,609,860)

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

Qslo7



Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

QSI08




Statement as of September 30, 2011 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
r?1 Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
o Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
- 2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.JA.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred
Property Disposed
RE 1355 - Residence. Spring TX.. | 07/14/2011] Gina Godazchian and Julian Dapelo| . 153,000 153,000 0 153,000 | .cooeees 131,600 (21,400) (21,400)
0199999. Totals s 153,000 0 153,000 0 0 0 0 0 153,000 | oo 131,600 0 (21,400) (21,400 0 ..
0399999, TOAIS......11eeeeeerereeessssssseeeseeeessssssssse e eeeessssssse e84t | srneeessesees 153,000 0 153,000 0 0 0 0 153,000 | oo 131,600 0 (21,400) (21,400) 0 [ e 12,534
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHE

DULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0125514 ..o BIRMINGHAM. ..ottt Al 07/06/2011..... | covooucreriinnee 5.500 [ .ovrerrererieriieiienns 4,550,000 | covourirrireireie it | cebesb st ..15,050,000
0125516. HUNTSVILLE. ...ttt Al 07/20/2011.....| ... 5.625 [ ..o 2,400,000 | ..vouveenririeneene s 3,350,000
0525527. GLENDALE ...ttt bbb CA o | e 09/28/2011..... | ... L [V 2,000,000 | ..ooueeeniriiirieeee s 5,600,000
0625525.......cveurverriierierissresssiseriesi s WINDSOR......cooimmriairierireniieessissssiessessiessesessssssssans {610 TSR TRRORRTOSTOTN USROS 09/28/2011.... | coveourrerrirenes 5.500 [ ..ooveerrierieriirerienns 4,055,000 | covouverrerersnieerie st | eebs e 9,900,000
1025520......ccvvirreieeireisseiee e ORLANDO. ...ttt FLu e 08/09/2011.... | coveouererirnnee 5.750 [ oo 4,880,000 | ovouveriirireiseise ettt | eebse bbbt 7,100,000
1325526......ccvmmvirrirerireeiesse e COBEUR D'ALENE.........coouiiaiieriieeiceisses sttt D 09/28/2011.... | coveoureerrrnnee 5.500 [ ..oveerreerierrierienes 3,100,000 | +.veevrvenrirrireesenieeeei st | eeei e 6,100,000
1425518. WOODRIVER.......otiiiiiiiiee ettt ssseees [ 07/27/2011.... | ... 5.500 | .oorveerreierreiineiinns 1,600,000 | ..vooovvermrirriiiereiereiceieneeneees 2,760,000
1625524, | WEST DES MOINES........ccoiviimrinirieriereeesssinsessssssssssesssssesssssssssesssssnsssessssssssssensses | P 09/26/2011.... 5.500 1,477,000 2,150,000
2425517. EDEN PRAIRIE.........ovrveeeveeriesieeeeeseeeessssiesies 07/21/2011.... | ... 6.375 | oovoeierieeieieens 5,500,000 | ..oovvermrrirriiieiei e 9,600,000
B425529......cciieiri s GREENSBORO.........ovviririeieeiinierisrinessensssssssssssssssssesssssssesssssssessesssessesssesssessenssons. | NGutvirntesnssinsisessessssessesesseesas 09/29/2011.... | covvonrerirnnes 5.500 [ .oovereererieerienienns 2,040,000 | +.vvuvreenrirrereer et | ererent s 3,400,000
3825521 s MOMINNVILLE ...t OR..oitiiisnissienississsnins | s 08/17/2011... | oo 5.500 [ .o 8,400,000 | ..vvuieruireneesis sttt | et ..14,500,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All O ..........oiiiiisisieieissis s ensessisnies erssessssssssesssssssessssesssssnsensensesssssnessensesesensees | sererne XA urrene | nersererserneess KKK urneesersnnaninns | coserossemsessesssssnsessessessasansesserssessssessssssassenes 39,802,000 | ..o 0 | oo ..79,510,000
0899999. Total - Mortgages in GOOA STANGING. ... .....cvuuruuiisiiesesiseis ettt sttt snsnsssensssnsensssnnssssssnnsssnssennsnnssensennssenssennsnes | ooreese XX urnrnee | ernrersrnseene KKK urermrssnisnnnsns | sorssosssesssesesssnssssis sttt 39,802,000 0 | i ..79,510,000
3399999, TOLAl MOMGAUES. .......ervveereeeeaeeeeesseesieetseees sttt nen st s ansnnnns | aviensnsnesiessnsnsssnssssnsessnssnensnansssnssssinesnenes | neeens KKK urerine | eoverenerseee XKKutreetisnisnrins | cevvieessieseeees st 39,802,000 0 ..79,510,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024632 MOUNTLAKE TERRA. 06/28/1996.... | 07/07/2011.... | ... 698,669 647,988
0024645. . | JEFFERSONTOWN.... 08/29/1996.... | 09/01/2011.... | . 190,897 21,517
0024838 BROOKFIELD 03/01/1999.... | 08/31/2011.... | covvoeviirienreeeeB9,325 | i | e | e | s | a0 | i | e 40,057 ..40,057
0024866...........cvvnrererenns COEUR D'ALENE.........ccosirmrinrii 105U IO 08/27/1999.... | 09/28/2011.... | c.oovvercerrenad 2,821,598 | .ooiieieeinrineienis [ e | e | s | s 0 2,340,185 002,340,185 | oo [ e | s 0
0024921......ovvvrrviiriniri WINDSOR......oovvvimririeriierienirnens CO.overes | e 04/03/2002.... | 09/28/2011.... | c.ooverurrrrrnnnn A1B2,A11 | oo [ e | e | s | 0 4,014,734 e 014734 | e [ | s 0
OR24397 ... ALTADENA......coomrrmrieriereneerseens (07 VU D 12/06/1996.... [ 07/01/2011.... | .ccvoeeee 186,818 | ovvueeuuiunerireeiineiriees | eeeresisneissesssssseessenes | serssesssnessssissssessenes | sesessesseessesss s sninens | seesessesss s 0 102,559
1825069 LOUISVILLE 1S ZPOTIRN PN 04/29/2004.... | 08/25/2011.... | ......... 960,766 926,244
3625020 TROTWOOD.......... JOH. i [ 08/28/2003.... | 09/30/2011.... | . 939,543 866,450
0199999. Total - Mortgages Closed by REPAYMENL. ... oot sessnsssssnssssenssssssssenssnssns | sressssssossnssas 9,630,027 0 0 0 0 0 8,959,734
Mortgages With Partial Repayments
0024502.........cmvvvrriirinns HOLLAND TWP......oovorrerieiiriniin Mo [ 1116/11993.... [ oo | v 247,150 [ oo e [ | e | o 0 | oot | v | s 19,102 | oo | e | e 0
0024509..... NASHVILLE L1\ TSSO D 05/11/1994.... | oo [ e T074157 [ o | e | nersessesssessssessssses | creessnsiesssessessssessns | oeeesseis s 0 | et | v [ e T1,364 | oo | ceeserissiesssneeenes | e 0
0024520.........cmmverriirinns MC DONOUGH... [C7. ORI BTN 09/28/1994.... | covovvvverrerrene | e 1,384,367 | .ooveeeeeerierierinenies | veeieeiseeseeisnsenies | e | s | s 0 | oo | cerrerieneeee s | s 91,846 | .ovoovorrecerrrinnineins | e | e 0




Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

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
0024586.........ccvevrrirerinn BESSEMER........cooerieeireinerinnins AL o | e 12/20/1995.... | v | e 1,524,598 [ ...vvneeeerierieeinenins | eveeiesiseesesissssenses | seesisesssessssissessessns | srensesessessessssessnsi | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e B4,455 | oo | seeerissienssinsennes | e 0
0024589........ccmrverriirinns HOUGHTON LAKE..........coccmrrinrranes Mo [ 12/01/1995.... | oo | e 1,890,652 | ...vouveuiicriireicnies | e | e | s | i 0 oo | cerreren s | e B1420 | oo | e | e 0
0024596.........conervrrirerinns CHRISTIANA HUN.....cooverrrirrirns DE...oiiiner [ 01/30/1996.... | ccvvoeverereneirans [ v BA2,875 | ..o [ e [ e | s | s 0 | eerereereerneiserieninees | cereeess s ensenes | i 34,728
MACOMB........oooirieriirierirerireeens | 08/11/1996.... [ oo | e 38,470 0 2,272
. | JEFFERSONTOWN 08/29/1996.... 190,897 0 43,233
. INEW IBERIA... 09/09/1996.... ...1,705,769 0 64,125
ADRIAN .109/11/1996.... 469,209 0 16,563
0024652.........covverricrinne VERNON TWP. PA. oo e 09/19/1996.... | covvoerererirerernee [ e 2,228,249 | ..o | e | e | e | ceerenienes 0 | oo | cerreriereeesnrenenes | s 77,856
0024655.........cnvrrrrierinns PITTSBURGH PA. oo [ 10/09/1996.... [ ..ocooeverrinerns | e, 2AT1,357 | oo | crieeineisssesssinsins | ceineissiesissssineins | seineesnsises s | e 0 eerieeirreeineieienieees | eeeeeesi et | e 86,461
0024664...........ccovrrerinne SHELBY COUNTY ....ccooourimrrrerirenes TN | e 11/26/11996.... | ..cooveerriverns | e, 7,684,304 | ..o | v | et | et | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 92,037
0024667 ... MIAME TWP.....ooviireieieieeeiees (0] ISP VRN 12/19/1996.... [ .ocerevrrinerns | e A.324.587 | coooveeieeineineiienins | e | e | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 97,661
0024669..........ccovrrreerinne CHATTANOOGA TN e e 12/2311996.... | ..ceovevrirerns | e, 1,560,590 [ ...vvuvreenrerererrerenis | ererireresseesesiesniensnes | rersenssessnesessesss | e | e 0 | oot | cerreeniene s | e 52,052
0024673.......ccmerrrrieiinns CAPITOL HEIGHTS MD..ovvvei [ e 12/26/1996.... [ ovvevrvecrreris | s 525,384 | ..o [ [ e | e | s 0 [ et | cereeesiese e snsenes | e 17,505
OGDEN............ ceeeenne | 021211997 | e | s 273,337 0 54,667
LOUISVILLE 02/27/1997.... 317,284 0 63,462
. |ACWORTH 03/10/1997.... 2,805,392 0 99,275
0024696... .| COLUMBUS .103/25/[1997.... | v 5,853,326 | ...oocrveiiiiiiniis . 0 83,884
0024697.......coovverricrinns LEXINGTON........ 1S ST PR 03/26/1997.... | covvoeverevernveens [ e 543,396 | ..o [ e [ | s | e 0 e | cereeerien s | s 101,547 | ovooeenrierienieees | cerveerienieeessessnsnens | e 0
0024715, QUAKERTOWN PA oo 05/28/1997..... | covevevrerierirane | e 3,051,261 | oo | e | et | et | certieesienes 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 94,015 | covoeiieeieeineineieins | st | e 0
0024721...ccoovereririrerins FORT COLLINS....ccoovrvrrrrerirerireens (o] TN B 06/17/1997..... | covvveverevenceens [ v BBT,TAT | ooeooeeeeiieiseiieiiees | evviessinesiesisssesinns | reesssssssessessesssensns | st | cesseensenes (VI O STUROUR EOPOOTOORROSRRTSTOSPPRTION FPTRTRN 11,267 | coveoeieeierenieees | cervieeriesisesseessssnens | eeesessssse e 0
0024722......cvoeviirrisiiinns FORT COLLINS.....cooovvrnrirrierirens [0 USRS B 06/17/1997.... | covvoeevreveciens | e A86,158 | ....ooeeveciveiseiieiiens | eeiiesiee e | e | e | eereieesienes 0 | et | e [ e 79,790 | covoieeieeinnrisneieeies | ceereesiesieesssissssnnes | oeveessiss s 0
0024723.......ccomvvririnerinn FARRAGUT.....coomririreeiirireineninns L\ SO D 06/17/1997..... | covvoeverevenceens [ e BB7,616 | ..ouverrerrereeriniirins [ e [ e | e | e 0 | oot | ceerenieee et | e 26,875 | coooerieeeeerrrinenienes | cevresiseneninnieennes | e 0
0024726.......ocovieriine WEST DES MOINES . A [ 06/24/1997.... | ceovoevereerrerns | eren T94,667 | .o [ et | e | e | e 0 [ e | e [ e 30,313
0024731 ..o HAVELOCK .1 07/11/1997.... 971,028 0 31,727
CHILLUM 08/18/1997.... 3,353,291 0 .0
. | FORT DODGE. 10/10/1997.... 462,387 0 .0
0024758... . | KANSAS CITY .110/22/1997.... 2,673,488 0 ..75,831
0024764........ccomvvrrririrnnns SYOSSET....ovirereeririerseeieninens [\ ) OO RN 1112011997 ... [ vereerseins | e 3,638,047 | ..ovouiererieirenineirens | e | e | et | cerrenenienes 0 | eereeereereniersenieees | sereees s | e 100,198 | ooooieeicinerierieees | cervrneerenseeeseesssinens | e 0
0024768....... BEREA......coiieciriccrees SO R 01/05/1998.... [ ovvvrvviririrerins [ cevvervrrierinnines 2,735,138 [ oo | et | e | e | e 0 e | e | e 76,961 | oo | e | e 0
0024773....covvererireinerin TONAWANDA......oevererririnerierins NY oo [ 02/13/1998.... | covvvererereneeens [ v 285,203 | ..ouvvrerierenerreninnens [ e [ e | s | s 0 | cereeereeineierseninees | ceerens s | e 30,573 | coverierineirnnrinerienes | seeserisssessiennnes | e 0
0024774......ovviieiin HUNTSVILLE . AL, [ v 03/03/1998.... | ceovverrerrrrereres | e A,153,588 | .o | et | s | e | e 0 | e | s | e 110,998 | oo | s | e 0
0024778......cvererrrrinerin MASON.....ooveurvrrierieerenissierin (0] ISR VRN 03/20/1998.... | coveovevrrerierirnee | e 3,509,428 | ..o | e | e | e | cerseenienes 0 | cereeererinereriesenees | cerrreriesee s | s A4,838 [ ..o [ e | e 0
0024779....ccvviieriiinns HEMPFIELD TWP.....ccvvviirircrine PA. oo v 03/2511998.... | ovoervrrvrererns [ ervees 334,410 [ oo | e | e | e | cerereneiens 0 [ e | s | s 9,030 | v | e | e 0
0024783.......ccmerrriririnn KNOX COUNTY L1\ D 04/01/1998.... | covvoveveerernerens [ v TT1B63 | oo [ [ ceeeeesssensessess | s | s 0 | cereeeremineeeriesenees | ceereriesee s | e 79,301
0024787....... HOPKINS . 06/23/1998.... | ceovveverereieins | e 3,341,078 | .o . 0 33,794
0024789 . | ANDERSON.... 07/22/1998.... 163,442 0 5,253
0024816... .| OHIO TWP | T123M1998.... [ o | i 3211784 | oo . 0 77,423
0024817....coovererrrriserinns SOUTH POINT....cooerrimerrerieriinens (0] ISR RN 11/25M1998.... | ovvevrvrerrer | s 315,363 | ..ouvererirereenrenineins | e | e | s | e 0 | oerirereeireierieninees | cerreeres s | e T836 | ovoreereererineinenienes | serieesisessessseesensnnes | eeesessssisns s 0
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

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

0024819.......cererrrrierinas MADISON |/ D 12/10/1998.... [ ovverercrirere | s 100,490 | covvueineirerierinnirenns | ceerenseeisesssesissssenes | seessessessnsesessssisenes | seessessssese s esssenss | sesesesseenns 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e 2828 | oo | e | e 0

0024820.........ccvverriirinns MOUNT HOLLY. NC.vvvvevres [ 12/1511998.... [ veoeerrinerns | e 1,403,303 [ ..o [ e | e | e | e 0 oo | cerreren s | e 38,405 | ovoevircirinnieies | s | e 0
0024821.....oovererrrriserinns RALEIGH......... NC.ovivvernes [ 12/16/1998.... [ ovvevrvcrirerin | s A20,641 | 1oveoiieereeiseieriees | e | et | et | cereeenrenes 0 | eerereereerneiserieninees | cereeess s ensenes | i 31,902
0024824..........ovvevriririns MT JACKSON VA 1 12028/1998.... [ oo | v 1,810,342 | ..o 0 44,117
0024828 LYTLE 01/21/1999.... 108,834 0 3,713
0024831 . |MONONA.... 02/01/1999.... 109,004 0 2,602
0024834... .| STANLEY.... 102/2411999.... [ covvviernes | e 1,416,860 | ..o 0 33,027
0024836.........covrvrirerinns TOPEKA.......ccovvnne KS. e v 02/24/1999.... | covvoevereveveeens [ e TAB,652 | ..o [ e [ e | s | e 0 oo | v | s 11,792
0024838........ccmervrrieiinns BROOKFIELD.......ooverereiineiicrinnes |/ D 03/01/1999.... | covevevrrirerirens [ e 49,325 | oo | e | s | s | e 0 | eeriereeneseiienieees | cereeeees s | s 2,356
0024839.......cccovvirirerinns LAREDO........ovvverierierireenseiniris L. ST D 03/09/1999.... | covvveverererneeens [ v 316,019 [ oo [ [ | e | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 21,999
0024840........ccmvrerrirerinns WESTLAKE......coveirrinerierierereens (0] ISP VRN 03/11/1999.... | coveveverierirens [ e 40,031 | oo [ e | s | s | e 0 | eereeeeeeinesenierieees | sereeesens s | e 2,786
0024843....... LOUISVILLE........cooverrerrrierirneriens KY o e 03/23/1999.... | coveevvvrerirerirene [ e 83,504 | .o [ e | s | s | e 0 | e | ceereerer s | s 4,531
0024847 .....ovveovrrriseian EL PASO......ooiiimririneiineiseiinniins L. ST B 03/31/1999.... | covvoervevneians [ e 893,825 | ...cveuciierineiierineis [ [ e | s | s 0 eereeeireeineieiienieees | eeeeeesieei et | e 62,232
0024858... . |LIBERTY LAKE WA 106/02/1999.... | v | e 2,222,693 0 25,724
0024861 . | FRANKENMUTH MI 06/30/1999.... 571,859 0 21,033
0024866 . | COEUR D'ALENE, ID 08/27/1999.... ..2,421,598 0 27,606
0024868... [NEW ALBANY ....oooviirriiriirieicicis OH...covvvnee. .109/23/1999.... | .. ....58,022 0 1,228
0024876........ccvvverrirerinns INDEPENDENCE..... 1S ST PR 11/2911999.... [ oveoveevrinerns | e, 1,531,465 | oo | e | s | s | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 30,271
0024879.......cceerrrrirerinns KANSAS CITY ..o MO..coovrivens [ e 12/30/1999.... [ ovverrverrerns | s 578,975 | .ooevecieerineeineriineins s [ e | e | sessensinns 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 16,606
0024890........ccoervmrirerinns LAWRENCE.........ccoosvvieinineerenin 16T PR 08/07/2000.... | covveeveerererereee | e 5,548,439 | ..o | e | s | e | cessenienes (V1 ORI RTINSO VTSP 54,583
0024894..........ovveverrerenn DEERFIELD TWP....c.coovvriiririicine OH..ooovvvvees [ e 12/08/2000.... | oooveerererereis [ e 1,057,750 | cvovviiereieirieieieieees et seisisseies | cersiesssessssssesesssenns | esessssssesesesessensenees | seesesissenes 0 [ oorrrierereeeeeieiens | e eienes | e einienins 14,889
0024900.........cevemrirerinns SAN DIEGO.......coorererierrnerierienes (67 TN B 04/05/2001..... | covvvvrerererrcrrens [ v 758,125 | .ooveeriereeeierinnenns [ e [ e | s | e 0 | oot | ceerenieee et | e 29,516
0024920....... SALINE.........ooiieiriieieieeiesieieians Ml | e 03/20/2002..... | cooveerererrrerns | e 1,080,694 | ...oiviieiiiiiieeens [ [ s | s | e 0 [ e | e | e 15,811
0024921.....covereririerin WINDSOR......covvrimrimerierirerieninnens .| 04/03/2002.... | .. ..4,182,411 0 57,088
KNOXVILLE. 04/30/2002.... 0 21,052
. | MIDDLEBURY.... 06/26/2002.... 0 34,088
0024929....... AUSTIN .106/28/2002.... 830,104 0 11,523
0024930........ceoerrrirerinns COBB COUNTY 07/1712002.... | coveoveveerierirnee | e 4,149,192 | oo | e | s | s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 32,058
0024931.....coviivrriercnnes SUMMIT TWP...ooovivnririeriiiisirnene PA. oo v 07/23/12002.... [ ovovrveveririrerins [ v 1,002,138 [ oo [ [ | s | e 0 e | e | e 14,078
0024932.......cccerrrrierinn RICHMOND.......oovvreirireirerininnns LT/ W D 07/2412002.... | covoovvverierrnee | e 3,004,297 | ..ooouvererireirenineirens | rererseeisenesenisinees | e | et | cersenenienes 0 | cereeererineeeriesenees | cerreresee s | e 19,586
0024933......coviieriin WELLINGTON. ..o OH..ooovvvees [ e 07/31/2002.... | coovveeervreeres | ceveireireieiienne 1,627,928 | ..o [ [ s | s | e 0 e | e | e 11,028
0024934.......cccomvrrrrinirinns HOUSTON......cooeerrineimerisriineeieees L. ST D 07/31/2002.... | coveevevrerierirene | e 127,497 [ oo | reeieeiseesesisssienies | ererinessessssisensessis | s | e 0 | cereeererinereniesenees | cerreriesee s | s 15,789
0024936........ccrvvrvrrrernnes CHARLESTON.......cocvvvririnreierinnines SO R 08/05/2002.... [ ..ovvvvvreririrerins [ cevvernrirerinnis 1,336,892 | oo e | e | e | e 0 e | e | e 10,240
0024937.....oovererrrrinirin SAN DIEGO.......coreerrrrinerierienes (67 T B 08/07/2002.... | cccvovevererererrns | crvenne 503,894 | ..o e [ e | s | e 0 | cerereereminererieninees | ceereresee s | e 14,910
0024938........ccvvvvrvriercnnes PORT HURON.... MI .108/21/2002.... | .. 0 16,098
0024940 LOUISVILLE 09/18/2002.... 0 64,656
0024941......oveorririniris ELLENTON .109/19/2002.... | .. 0 36,747
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0024942.......coomevirrineri SEVIERVILLE......ovveririreriseirienins L1\ U D 09/20/2002.... | covvoererererneerans [ e 520,335 | ..ouiveerierirnerienineins [ e [ e | s | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 14T | e | e | e 0
0024943........ccomvvnriniris VOLUSIA COUNTY.....ovvrverimrrrnes FLuoiiiriines i 09/30/2002.... 983,856 | ...uvvurirrererirniiriin [ e [ | s | 0 oot | v | s 13,550 | oo | e | e 0
0024944........covvvoirrinrrs HEMPSTEAD........ccoomrverierirneernnens NY .o [ 10/04/2002.... | ..ocevrrenrrnerins | eerererirneneen 1,382,380 | s | et | e | et | cereieenienes 0 cereeererineinerieninees | cereeess et ensenes | e 18,746
0024945... . |PHOENIX .110/09/2002.... | .. 0
. |ROUND ROCK... 10/24/2002.... 0
. | SAVANNAH 10/29/2002.... 0
KISSIMMEE .| 11/08/2002.... | .. 0
0024952.......ccomvverriirinns FISHERS......... INGin | s 11/08/2002.... | ..ocvvevvererrerns | e 334,004 | s | e | e | e | e 0 [ e | cerrensensseesnennnsnenenes [ overennnenennens 10,889 | it | v | e 0
0024953........ccmeirrrieiinns TROUTVILLE........ VA i | e 11/08/2002.... [ .oovvvvrererrnrins | eerirerieenee TBTBAAT | i | e | e ssessnes | eesiesesees e | cereieesieees 0 [ eerreernrrnnineneninees | cereeensensseessennsseenenes [ reeressesenennenn 21,9200 | i | e | e 0
0024955........ccnrverrierinn CORONA......cooieritierienrierienes (67 U B 11/25/2002.... | ..ovvevrrcrreres | s 837,025 | ..o [ [ | e | e 0 [ e | e [ B,870 |t | v | e 0
0024956.........convrrrrinerinns COEUR D'ALENE! . 105U IO 11/26/2002.... | ..cooeeeerrneins | e 1,430,537 [ .onceeeierierineinneeins | eeeeiesiseesenissisesses | eresssesssessssissesssssis | sronsessssessesessessssins | s 0 cereeererineierieninees | e ensenes | s 15,740 | evoeierierieeinenines | reerseesseniesssnessesines | everseseeess e 0
0024957 11/26/2002.... | ...coovvevrinerns | e, 2,862,835 | ..o | e | et | e | e 0 | oot | cerreeniene s | e 38,800 | oveuvirrereerreierienes | ceveerienrienireneienes | e 0
0024958 11/26/2002.... | ..cooeverrncins | e, 2,022,763 | ..o | e | e | s | e 0
0024959... 1 12002/2002.... [ oo | e 1,034,383 0
0024960 12/06/2002.... 445,076 0
0024961 12/12/2002.... ..2,498,914 0
0024962... .112/12/2002.... | .. ..4,244,594 0
0024964 12/19/2002.... | ..veovvverrerns | e 2,245,573 | oo | e | e | e | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 31,155 | oo | v | e 0
0024965.........cvvrrrrierinns CALUMET CITY oo I | s 12/19/2002.... | .ovooeeerrineins | e, 1,911,960 [ oo | e | eoeriesesessssissessessies | ernseesssessessssessnsins | neesensins 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 25,875 | covoerireeineirnnineiinenes | seesserissiiessssiseesnnes | e 0
0024966...........covnrreerines AMARILLO.....oocvvrerireereniirinerieeiens L. ST D 12/19/2002.... | ..ceoveevrercrns | e, 3,321,260 | oo | e | e | et | ceesesenienes 0 | oot | ceereriereeessr s | s 48,074 | ..o e | e 0
0024967 ... MIAME TWNSHP. ... OH.oovvvvees [ 12/20/2002.... | .ovooveerrrniins | e, 1,308,450 [ ..ovvueieeiierierirniiins | e | s | s | e 0 | e | e s | e 18,552 | vvueieiieriierirneninns | reeiseesssisssessienines | eeriesiens s 0
0024969.........cvvvrrrrerinns SACRAMENTO....c.ovvvirirrereerrnnns (67 TN B 12/23/2002.... | ..ceoeeevrinerns | e, 3,819,326 | ..o | e | e | et | e 0 | oot | ceerenieee et | e B1A42 | oo | e | e 0
0024970.......cccovireriine BEVERLY HILLS.......cccooevrirereirinn CA oo [ e 12/23/2002.... [ coooveeveeiereis [ e 3,866,060 | .....oooviirireieiieiiien | e 595 | e | e | s 595 [ e [ | s 37,610
0024971....... VISALIA .1 12/23/2002.... | .. 13,632,094 | .o e 810 [ [ [ 810 36,723
. | BIRMINGHAM 12/03/2007.... ..1,535,907 0 8,464
. | MONTGOMERY.. 01/27/2010.... 900,248 0 6,438
0125514... . | BRMINGHAM L 07106/2011.... | oo [ v 0
0125516.....covererrrierinns HUNTSVILLE . .\ TN D 07720120110 | coveeerierierirnee [ errerieeineeieniseierisssies | ceeessnsineisessesssenns | ceseessessssesssesssssenes | seissessessnsss s isenes | aeessesssssess s | sesesessenns 0
0325066....... TEMPE.....c.ooieiiieeeeeeeeis Ao | e 04/13/12004.... | oovorvevirirerins [ v 1,970,165 [ .o [ [ | e | e 0 e | e | e 14,717
0325093.......cererrrinerinns SUN CITY oo [V A DO 09/17/2004.... | covvoevereveneerens [ e 527,324 | ..o [ [ e | s | e 0 | cereeererineeeriesenees | cerreresee s | e 11,454
0325094.......ccoviiriiinn PHOENIX ..o Ao | e 09/17/2004.... | oo | e 819,919 [ oo | e | e | e | e 0 e | e | e 17,779
0325119...comieeririerins TUCSON...coorirereeieierisrissiiens [V A DO 01/24/2005.... | coooovvveerirerrnes [ e 2,592,825 | oo | e | e | et | cessnenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 25,223
0325344.....cocovirrernnes GLENDALE.........ccoovviiriirirnrirernnins AZ.ooiviins | e 08/30/2007..... [ .ovvvrvreririrerins [ v 1,297,046 | oo [t | e | e | s 0 e | e | e 13,606
0325345......vveeeirriirinns TUCSON...cooririrceieeerssriesriens [V A DO 08/30/2007..... | ceveeevrerrrerireee | cererirneersninns 1,386,507 [ .oueveueeuuereerireenennns | erensesesseesessssnsensnes | erersseessessssessessessis | srsssessessesssessnsins | e 0 | cerereereminererieninees | ceereresee s | e 14,544
0325351... . | GILBERT .110/12/2007.... | .. 0 6,709
0325410 .| TUCSON. 08/29/2008.... 0 52,573
0325424... .| TUCSON .| 10/30/2008.... 2,807,595 0 25,788
0325436.......ccoerrriirinns MARANA.......ovtrireerrinsie e [V AT IO 05/06/2009.... | covooerererirerenee | crvreenne 2,916,786 | ..eouvvrrereererinnrirens | rererenssssnensensssesens | seeesessssiensesssnnens | st | sessssesienes 0 | cereeererinerenesinees | cerreressens s | s 15,259 | ovvureeerierieeirenines | reesseesesssssenieninee | eensess s 0
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0425045....... ROGERS.......comieieierierinerienineens AR s | e 12/05/2003.... | ...cooeerrrineis | e 5,576,534 | ...oooierieireiinrineis | e | e | st | cesbieesienes 0 [ cerereernerinninerenenees | cenereensensseesneninsnensenes [ eernessenenennnen 6,185 | ittt | seriesinesensseninnes | e
0425321...covveririneiis FAYETTEVILLE........ccoovvvrerirrinnns AR s | v 04/30/2007..... | coveevveerirerirnne | oo 1,258,657 [ .ooveuieieiierinreiinies [ erenierisneiesissiienies | reeninnesessnisenienss | s | s 0 [ o | cerrrenennneennnnenenes [ LT | i | ceens | e
0425509.......c0cmerrrrierinn LITTLE ROCK.....coueererierrerierircens AR s | e 06/29/2011.... | ceveeevierirerirnee [ erreeierineeiesiseiserissiies | ceeieesnsiseisessessseess | eesseessessseessessssseenes | seessessess st ess s isenas | aressessnssesss s essienns | ceseseneenas 0
0524998... .| SANTA ROSA .| 05/15/2003.... | .. 0
0525008 07/16/2003.... 0 .42,029
0525071 04/30/2004.... 0 ..46,061
0525083... . |LEMON GROVE. .107/16/2004.... | .. 0
0525099.......ccoeririrerinns SACRAMENTO.......ovvvierirrerierninns [O7. TN B 09/30/2004.... | coovooevereverreens [ e 916,070 [ .oooverrerereerieniineis e [ s | e | s 0
0525147 ..o TEMECULA......c.ooviririncieeieeinns (07 TN B 06/15/2005.... | ccovoevererirnrirans [ e 805,106 [ ..ouvvurerrereerenineins [ e [ ceeeeneesssisesessessis | e | osessessinns 0 | eeriereeneseiienieees | cereeeees s | s 7,308
0525175, HAYWARD........ovvirrerieniriniiineriens (67 U B 09/30/2005.... | cvvverreerirerireee | e 1,750,496 | ...voovvenrierieeeicnis | evenirerisseesssiessienies | s | e | s (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 34,583
0525198......oceverrrrierinns BARSTOW.....coovviiririrercerenieenns (07 U D 12/21/2005.... | v | e 3,592,859 | ..veurerriieiieninrinens | e | e | st | cesseeenienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 24,645
0525238.......ccmvvirinirin ONTARIO.....ooverrerceieieierieniiens [O7. TN B 05/25/2008.... | covoovreerierirene | e TAT8,657 | .oovoeeieerierieeeicrins | erenierisssesssisssiesines | rvesisesssessssesssssessins | sessseesiessesssesssssens | onsesessnns 0 | oot | cerreeniene s | e 25,924
0525273.....cvverirneineiis HOMEWOOD.......ocooererrirerireireinns (07 T B 10/30/2006.... | ..o | e B, 117,486 | ..eoeveeeercirerineirnees | reverreeissiseisenissesnees | eresessseisessessiesssens | eesseei s | eereieesienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 35,158
0525276... . | SANTA MONICA. .| 11/07/2006.... | .. 0 16,575
. |NATIONAL CITY. 05/02/2007.... 0 34,187
CLOvIS 09/14/2007.... 0 ..12,667
05253%......ccomvvirniriirnes FRESNO .1 05/19/2008.... 2,579,996 0 ..13,495
0525395......overrririnerinns CUPERTINO.......oovtrereerrinerieris (67 ORI B 05/22/2008.... | ccvoovvreerirerenee | e 2,836,489 | ..o | e | e | e | e 0 oo | cerrerierseessrenenes | s 18,278
0525413.....coveeirrineii ALTADENA.......coooiierieeiieeieens (07 T D 09/09/2008.... | coveoevrrrierinne | e A817,319 | oo | e | e | s | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 23,575
0525414.......coonvvirinirin BREA. ... (67 U B 09/22/2008.... | coveovereerierirnne | e 3,383,711 | oot | revereeissnesensnsinnes | e | et | cessenienes 0 | et | ceererieneeei s | s 16,845
0525441......ooovrereiernn MONTEREY PARK.......ccccovuriverrrnns CA.oorve [ e 12/29/2009... [ covoveeveeerereis [ e A4.519,547 | oo [ e | e snesnes | e | e 0 [ o | et sees | i 52,576
0525471 ..o SAN DIEGO.......coorererierrnerierienes (67 TN B 10/28/2010.... | ..verreeerrereris | e, 1,993,410 [ .oovoueieerierieeeenis | ereeieeiseesesssssienies | everseesiessssesessensis | s | e 0 | oot | ceerenieee et | e 20,642
0525498........ccoviveriiinn COSTAMESA.......coooerierereieienns CA oo [ e 0412612011 ... | coveeiereririeies | ceeireieeeseieiesseieissiens | cereressssesssssssesseseses | cresesssssssessesesessessenns | seressessesesssssssesessnsens | sessesiesenseseseessnsesense | aeesnseneens 0 e | e | e 41,733
0624981... . | HIGHLANDS RANCH. .102/21/2003.... 0 22,836
. |AURORA. 09/30/2005.... 0 24,501
. | COLORADO SPRINGS.. 03/19/2007.... 0 53,981
0725266... . | NEW CANAAN .109/18/2006.... | .. 0 25,345
0925303.......ccerrrirerinns WASHINGTON DC 01/31/2007..... | covvoevrerierenee [ e 2,985,580 | ..veuvvrrireireninrinens | rerererissseneninninees | e | et | cessenesienes 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 27,788
0R24029........oovveririane CHINO.....ovriirrieeresise i (07, SR R 09/30/1997.... | coovvevereerrerens | v 328,214 | oo | e | e | e | serereneiens 0 e | e | e 43,648
OR24190......coovrverrerins DOUGLASVILLE.... A GA s [ 09/01/1998.... | covvoeverererreerens [ v BTB,646 | ..o e [ i | s | e 0 | cereeererineeeriesenees | cerreresee s | s 77,409
0R24206.........cccovvrereinnee ALAMO HEIGHTS.......cccovvirieinne TXeovieeeiee v 02/02/1999.... | oo | erene 728,266 [ ...oovoerireieieiiieiniieiens | eovieieiniieeeeeeienens | seeeererensesssss e | ereeeneseeee e | ceresenenens 0 [ e | e | e 53,401
OR24373.....cvvvieieris STPAUL......ccoonne. MN.iiei [ 06/08/2000.... | ccvvoeverrererrns [ crrenne A42,927 | oo | e | e | et | e 0 | cereeererineierieriees | ceerensene s snsenes | i 20,952
O0R24383........ooovvercreine JENISON....... Ml [ 06/25M1997.... [ ooverevvrrrvirerns [ ervees 155,342 | oot | et | e | s | e 0 [ e | e | e 24,187
OR24396.........cccvrrrerinnn WHITMORE LAKE.........cocoivrvnerienns M [ 08/26/1999.... | coveoveveerierireee | e 3,180,278 | veevereereererineisees | revererssssinessenissesees | eeeressss e | st | ceesnenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 35,341
0R24431... . [WHITMORE LAKE.........cccosvirvrrnirnns MI .108/26/1999.... | v [ s 285,851 0 3,176
0R2445. EL TORO.... 11/24/1998.... 520,831 0 ..40,814
0R24499... . | COEUR D'ALENE . ID | 06/14/2002.... [ ..oovvorierics | i 1,754,652 | ..o 0
OR24568..........ccoverrerinne BURNSVILLE...... MN.ovvieins | e 12/05/2002.... | ...ceoevevrirerns | e 1,100,153 [ ooeieieerierineereeins | ereniesiseesesisssienses | ererssessessssissensesss | s | s 0 | cevereerrerrnniereninees | cerreneniseesennsnenenes | s Q3088 | coiiiieieienn | s | e
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Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
OR24871......cooeverieris GIG HARBOR WA e | e 12/30/2002.... | .ovverrvrerreri | s TAT,838 | oo [ e [ e essess | s | onessesinns 0
OR24717 oo DELTATWP ..o Mo [ 12/27/2002.... | ..veovvvriveins | e, 1,951,016 [ oo [ | e | e | s 0
0824376......ccvveverrerirrinne INDIANAPOLIS.......ovvorrreirerinrinn INGein | s 11/01/2002.... | ovvevvrrerrerins | s 726,107 | oo e [ e sessesss | s | coneesesinns 0
0824404... GIG HARBOR [ 12/30/2002.... [ oo | s 944,742 0
.| VIERA. 06/09/2004.... 542,742 0
. | LAKELAND.. 07/08/2005.... 2,653,782 0
1025200... .| SAN CARLOS PARK.. | 12/28/2005.... | ..ovverieinns 5,032,637 | .ovoerereireeieieiis 0
1025265.........covvverirerirns WEST PALM BEACH.........cccovvvnirenne FLuoiiiriines [ 09/12/2006.... | ccvooeverererrreins [ crreene 925,269 | ..o [ [ | e | e 0
1025305......comvvverierines ORLANDO.......ccoovomrvrrirrerriseinniis FLuiriiriiiies [ e 02/26/2007..... | coveorevreerierirene | e ABTABEA | oo | e | e | s | e 0
1025317....... DORAL.....ovireriricieriessienienes FLuoiiiriires [ 04/2412007..... | covoevvvererirerreee | e 3,185,916 | ..voeverrirrereriieiiens | revereriesnneniensenesnes | eeereeieeen s | et | cessenienes 0 | oo | cerrerierreesnn s | s 18,846 | ..o | e | e
1025384........ovvvrrierins JACKSONVILLE BEACH.................. FLuiriineiiies [ e 02/22/2008.... | covoorevrerierirnee | e 3,335,527 | ooueiierireireeissinnees | ceeerseeienie e | e | eersess s | cesienenienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 27,335 | cooeierneineeineienns | seeerissiesississinnnes | e
1025390......cvrrerirerirns PENSACOLA BEACH.........ccovvvuniinne FLuoiiiriines [ 04/11/2008..... | coveerrreerirerirene | e 1,164,935 [ oo [ e | e | e | e 0 | oot | cerrenier s | s TEBTT | e | rereeeessssrenieninee | e
1025399....... TAMPA ..ot FLuiriiriiiies [ e 06/02/2008.... | covoorvvrerieriane | e 1,628,930 [ ..uvvuieieiecriieriieiins [ e | ererienesessnsisenienis | s | e 0 [ cerietirerineieriesieees | v snienes | e 43,226
ODESSA | 06/09/2008.... [ ..oovvorrirerirrei | v BATTAB2 | .o 0 25,793
. | ORLANDO.. 03/25/2011.... 0 28,012
.| ORLANDO.. 08/09/2011.... . 0 14,913
1125052... .| FT OGLETHORPE.. 01/20/2004.... | oo | v 1,328,115 | oo 0 .17,209
1125178 CANTON....cooorieririeierierieeriens 10/05/2005.... | ...coorvevrirerins | e 1,324,023 [ ..o | e | e | e | e 0 oo | cerrerierseessrenenes | s 10,688
1125212, STONE MOUNTAIN [C7. VTN PN 02/14/2008.... | covoovvrerrerirane | e 3,993,878 | ..eouieerireirenineinees | rererenisniesienineesees | et | ettt | cerbieesienes 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 25,660
1125285......coovvverierinns LITHONIA........ [C7. VTN PN 12/13/2008.... | ...cooneerrrrcris | e 4,625,044 | ... [ s | s | s | s (V1 ORI RTINSO VTSP 27,565
1325034.......cocvveerrirae COEUR D'ALENE. Do [ 10/17/2003... [ oo [ e 7,352,889 [ ..ovieiireiiicieieinnieies | v | ereseiessesesssseseseses | sesesssessessesessesessenns | seesesenenns 0 [ o | et sees | i 57,971
1325086.........ovverirerirns POCATELLO.......ocvorrereerrinrrieriens 1055 USRI ISP 07/30/2004.... | coovooeverererncerens [ e 984,070 | ..ouverrerrereereniieens [ e [ e | e | e 0 | oot | ceerenieee et | e 22,727
1325109.....cciviiiin IDAHO FALLS..... Do [ 11/18/2004.... [ oo [ e TAA514 | oot | e | e | e | cererenenens 0 [ e | e | e 16,226
1325358... . MERIDIAN .| 11/30/2007.... | .. ...5,680,641 0 30,471
. | BUFFALO GROVE.. 09/25/2008.... ,959,339 0 53,179
. | ORLAND PARK 11/29/2006.... ,491,082 0 5,103
1425512... . | WAUKEGAN [ 06/30/201 ... | e | s 0 8,247
1425518......vvrverierins WOODRIVER....... I | s 0772712011 | v [ eoreriesieeiesiseierisssies | cevessssinsisessesssenes | sereessesssssssessssssenes | sessessessnsssensssesesss | seessessssssssssessesssnenss | sesesesseenns (VOO SRUTUROUR EUPOOTOORRORROTORPORRIT PSRRI 7,441
1525013....covenes FISHERS......... INcceene | s 07/29/2003... [ ovvvveveririrerins [ v 1,302,545 | oo [ | s | e | e 0 e | e | e 17,553
1525032......vvvrrerierinens SELLERSBURG........cooovvvrerirrirenens INGin | s 10/06/2003.... | ...ovovvrrerirerens | s 348,924 | ..o e [ | s | e 0 | cereeereeineierseninees | ceerens s | e 29,281
1525053......ciiireiriiins LAWRENCE........ccccoovimiriereieriennns INc [ 02/02/2004.... | ceovoevrereerrerens | erene 884,082 [ ... | e | e | e | et 0 e | e | e 10,516
1525060.......coorvverirerirnns FISHERS......... INGcin | s 03/15/2004.... | covvoeverrerneerens [ e B74,440 | ..o | e | e | et | cersiennenes (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 8,363
1525061.......cvieiinrnnen FISHERS......... INcceee | s 03/15/2004.... | .ovoervrirrirerns [ v TA5,TOT | oo | vt | ereinsissesesssnienenns | seseeserssnsesssesnssenne | aeeserenenns 0 e | e | e 13,014
1525102....c.vvrvrerierinens INDIANAPOLIS........ovvoerrrirerinnrinns INGein | e 10/29/2004.... | ..oovovvrerirers | s 936,719 [ oo e [ e | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 20,854
1525124... . |DECATUR.....covriireririns IN .102/28/2005.... 951,920 0 6,833
1525125 .| CARMEL......... IN 03/09/2005.... 0 12,843
1525126... . | GREENWOOD IN .1 03/09/2005.... | .. 0 ..19,958
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Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
1525127 oo GREENWOOD INGein | e 03/09/2005.... | cvveorevrerreriane | e 1,728,839 [ oo | evenieeiseisesissisenss | erenisesesessssessensessis | st | e 0 [ eerereerneninninenenenees | cenereensensneessenensnensenes | rnernessenenennnenn20, T8 | it | serierinsseesennnes | e 0
1525174 FISHERS......... ING | s 09/29/2005.... | coveovveerierirene | e 1,863,512 [ oo | e | e | e | e 0 [ o | cerrenennneennnnenenes [ 18,999 | i | v | e 0
1525213 INDIANAPOLIS.......ovvorrreirerinrinn INGein | s 02/14/2008.... | ccvoererererneiens [ e TAT,038 | oo [ e [ e essess | s | onesseninns 0
1525221.. . | INDIANAPOLIS .1 03/17/2006.... 413,053 0
1525288 . | INDIANAPOLIS 12/20/2006.... ...1,746,836 0 ..16,339
1525296 . | INDIANAPOLIS 12/29/2006.... 2,035,819 0 .12,253
1525308... . | INDIANAPOLIS .| 03/06/2007.... | ..vvvrcrrrerirnns 2,057,093 0
1525339, INDIANAPOLIS........covorirrirrrinrianes INGin | s 08/15/2007..... | cvveerreerirererene | e 1,521,007 [ ooieoneirerierieeeenins | eveeienisseesesssssienses | resseessesssnessessessis | e | s 0
1525348.......covrieiieris INDIANAPOLIS.......cvvvierrireiiniinns INGn | s 09/21/2007..... | coveveereerierirene | e 1,275,711 [ e | eeeieeiseisssissssesses | eoesisesesessnsessessessies | sronsisssssesssessssessonsinns | oneesnsinns 0
1525418....c.vvrrerierins GREENFIELD . INGeien | s 10/01/2008.... | ...coonrvevrrrerins | e 5,087,932 | ..ovourereriirereninniieis | v | e | et | cessesienes 0
1525470....ccvvrrierieriens INDIANAPOLIS.......ovvorerrirerinrinn INGn | s 10/28/2010.... [ .overeerrriners | e 2,740,134 | oo | e | s | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 30,701
1525497 ..o INDIANAPOLIS........covoererriririrniins INGin | s 047191201 ... | covverierierirnee [ rrerierieeiesiseiierisssies | crereesnsinesiesiensienes | ceressesssesssssssenes | cerssessess st sseenes | st | e 0 | oot | cerreeniene s | e 29,623
1525500......courvrerierines CARMEL......... INGn | s 04/2812011.... | coveeevierierinee [ i | ceeieesssinsisssiesssenns | setieessessse e nsrnnes | seiseess ettt nnes | sresess s enns | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 22,152
1624983... . | JOHNSTON.. IA .1 02/26/2003.... | .. 0 24,757
1625051 . | MASON CITY 01/07/2004.... 0 74,611
1625063 . | URBANDALE 1A 03/17/2004.... 0 24,100
1725207... . [LAWRENCE..........cccooviiieirererirrnnnns KS. .102/09/2006.... | .. 0 18,109
1725298......coovvverierins WICHITA........... KS. i v 01/18/2007..... | covveeerererererenee [ ervrrrrnnnennene3 036,377 | oo | cerreriesissesesissnenes | cernesiesssssensssesneees | seesssesssssessessesssneess | cesesesssenns (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 27,843
1825019....c.cvvrrircrieris FERN CREEK X FPOTRN PR 08/27/2003.... | covvoevererirnciens [ e 704,889 | ..o [ [ e | s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 18,232
1825062....... LOUISVILLE........cooierrrerisrirneriens 1S ST PR 03/17/2004.... | covoovevrerirerrnee | e 3,089,001 | ..vouverrereerenireerens | e | e | et | oessenenienes 0 | et | ceererierieeissr s | s 73,776
1825069....... LOUISVILLE......coorirrinreiieniierirs LS FPUTRN PN 04/29/2004.... | covooeveerncinns | e 960,766 [ ...ovvererrereirerinrins [ e [ e | s | s 0 | e | e s | e 11,691
1825215, OWENSBORO.........ccoremeriirieriens 1S ST PR 02/23/2008.... | coveoereerirererene | e 1,059,200 [ ..ovouvverierireerenis | erveniresesseesssssnnsenies | s | s | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 10,821
1825379...cciiviciins COLD SPRING. KY oo | e 01/31/2008.... | coovveverereeies | cereieireieiins 3,222,911 | oo | e | s | et | cereeenenees 0 [ e | e [ e 27,790
1825386....... LOUISVILLE........cooierrrerierirneriens [ - .| 03/14/2008.... | .. ...1,695,782 0 16,285
. NEWPORT. 10/29/2010.... ,978,763 0 66,305
LOUISVILLE 12/14/2010.... ,500,000 0 ..49,780
1925041.....ocviiicnnee BROSSARD .111/21/2003.... 2,563,878 0 65,447
1925270....c.cvvrrverierinens BROUSSARD LA s [ 09/29/2008.... | cvooeverrereerns [ v 755,231 | oo [ [ ceesesssnsisesessess | s | e 0 | cererererinereniesenees | cerreresseens s | s 17,588 | v | reeeseesessssssnessesinee | everseseess e 0
1925392......cviiriiircnnen LAFAYETTE . LA i | e 05/01/2008.... [ ..ovvvvrerirererins [ v 1,210,488 | ..o [ [ e | e | e 0 e | e | e 15,156 | oo | e | e 0
2125397 ..o ROCKVILLE......cooireerierieiierireens MD..ovvver [ e 05/29/2008.... | covooevrerierinne | e ATT1U9T2 | oo | e | ceineeesiessessssiseens | seeneessssssssessesssenss | ceesssseenns 0 | cereeereeineierseninees | ceerens s | e 25,558 | covourierereirnneineiienes | seesenisssesnsisnnnes | e 0
2125430....... LAUREL. ..o MD..oovvniis | e 12/02/2008.... | .ooovoerrrreres | e 2,662,547 | oo | et | s | et | cereeenenens 0 e | e | e 19,894 | oo [ | e 0
2125457 ..o GAITHERSBURG.......ccovvrrrrirrirns MD..oovvvei [ e 06/10/2010.... | coveeevrerrerirnee [ e 4,185,010 | cvvoercereieineiiienens [ e | e | s | e 0 | cereeererinereriesenees | cerrreriesee s | s A1,500 [ oo [ e | e 0
2325040......c..ccnvvrriernnee INDEPENDENCE TWP........cc.ccvrnnnne Ml [ 1119/2003... [ oo [ e 3,949,347 | oo | e | e | e | e 0 [ e | e | e 39,735 | oo | e | e 0
2325186.....corererrrieiinns ANN ARBOR.......... M [ 11/01/2005.... | ..ceonevevrisers | e 1,298,318 | ...voueeeerierieerenins | ervenieeisseesesissssenses | ereriseessessssessensessis | srnsssessessessssessnsis | s (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 9,032
2325216....... NOVL..ooviieieieie e MI ]03/01/2008.... | coovvrreerirriirirs | e 5,711,343 | oo . 0 37,079
2425003 .| COON RAPIDS...... MN 05/30/2003.... 835,429 0
2425030....... EAGAN......coiiirierieeeeserineens MN...covoiriane 109/30/2003.... [ ..ovvorieriiei | v 2,193,228 | ....ocvovrrririrciiens . 0
2425314 VADNAIS HEIGHTS......cccoovvrierirens MN.ovvieins | e 04/09/2007..... | coveeevrereerirnee | eererirneereninns 3,246,578 | ..oouverrieireninriiens | rerersenissienesissiens | e | et | cesseesienes 0
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2425517 ..o EDEN PRAIRIE MN.ovvei [ 077211201 | oo [ erreeiesieeiesiseierinsiies | e esiessseens | cebseessesssseessessssssenes | seessessessseess s isseses | seessessnesesss s essienns | cesesesseenas 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 22,731 | oo | ceeserissiesssennes | e
2625211 CHESTERFIELD......cccrvvenriirineiinns MO..oovvrens [ e 02/14/2006.... | covoovveerirerirene | e TAB2,086 | ..o | v | e | e | e 0 oo | cerreren s | e 85,366 | ..vooverrerrirrinriieies | e | e
2625376......oceoerirrierinn RIVERSIDE........ccocosiiiieineiiniins MO..coovrirens [ e 01/28/2008.... | covoorvererierirane | e 8,270,114 | ooooieceeeereeineinees | ceeerseesssisessensssesees | eeesesssenessessessnens | eerseess s | cesseeesienes 0 | cereeererineierieninees | e s | s 47,599
2725026... . |BOZEMAN.. .109/25/2003.... [ ..oovveeieriei | i 3,144,072 0 36,555
. |BOZEMAN.. 06/13/2006.... 892,059 0 ..41,306
KALISPELL 11/23/2010.... 0 51,905
OMAHA. ..ot .1 02/28/2003.... | .. 0 34,128
2824987 ..o OMAHA......ooirrierineeeeissineris NE....cie [ 03/28/2003.... | ccovovererererreins [ e BB1,794 | ..o | v | et | et | e 0 | oo | ceereerer s | s 9,403
2825214 RALSTON.....ocovmririiriinerierienireens NE...cies [ 02/16/2008.... | coveovvrerieriane | e 1,307,760 [ oo | eeeeieeiseesesisssiesses | ererssesssessssessessesses | crossesesssessessssessnsinns | oseisnsinns 0 | cerieirerineieriesieees | v | e 12,137
2825220........ccomvviriirinns OMAHA......ooirieriereneeseissris NE....cie [ 03/09/2008.... | .vveeorvererirererene | cerrererieerininns 2,056,171 | oo | revereriesssesiessenesees | eeeresinse s | et | e 0 | oo | cerrerierreesnn s | s 13,846
2825307 ...ccvvrereerieiinn OMAHA. ..ot NE. ... [ 01/29/2007..... | covvoeveerineians | e 133,865 | .ovouevecirerierirnniienns | eeereesesinesssesissssenes | seessessessnsss s ienes | seessessssiss s esssenns | serssisseenns 0 | eereeeeeeinesenierieees | sereeesens s | e 1,246
2925245.......ooevviirinii LAS VEGAS.......cccontveirrerinrrirerienes NV [ 06/20/2008.... | .cveervereriererene | e 1,925,189 [ ..o [ erereeeineesesiessienies | e | e | e 0 | oot | cerreeniene s | e 33,341
2925468..........ooeverrieiin LAS VEGAS.......coonveriinrriinrieeiienes NV [ 10/27/12010.... | oovervvreieeins | e 2,292,023 | oo | e | et | et | cereieeeienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 24,888
2925481... [LAS VEGAS.......coovierierierinerienes NV, .112/15/2010.... | .. 0 203,815
. |BRICK TWP..... NJ 07/19/2005.... 0 30,084
.| OAKLAND......oovvrmrimrierrieeienireenns NJ 03/01/2007.... 2,657,918 0 .42,209
3225074... . |ALBUQUERUQE NM .| 05/19/2004.... | ..oovrriirnnns 1,160,705 0 .13,254
3225088........ccnrvirierinns ALBUQUERUE NM.vvverne [ 08/25/2004.... | coooovreerirerenee | e 2,331,711 | s | e | e | e | ceererienes (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 38,977
3225150.......ceeirrrieiinns ALBUQUERQUE..........ccoosveiriniinnes NM.vvseins [ 06/27/2005.... | covoorvvrerierirene | e A.570,110 | oo [ e | e | s | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 51,803
3225210....ccovereririerinns ALBUQUERQUE..........ccovverrrinirnnes LSRR U 02/13/2008.... | covveereerirerereee | e 2,050,507 | .evouvererereererinnirens | e | e | et | oeeseeenienes (V1 ORI RTINSO VTSP 28,719
3225389.....cieiiiins ALBUQUERQUE..........ccoosvimrriniinnes NM.vvnries [ 04/04/2008.... | covoovvvrerrirerirene | e 1,860,957 [ .oovvueireiieriesineiins | e | s | s | i 0 | e | e s | e 15,184
3325107 ..o PULASKI. ..o [N} SO RN 10/25/2004... | ...coonvvevrircrns | e, 1,001,036 [ .oovvuieeerierireerenis | erveniesesseesessssssenses | evessesssessssessessessis | s | s 0 | cereeereeineierieniees | ceerreriereeeisss s | s 11,402
3325219....... CLAY .o NY i | 12/01/2010.... | coveverereeres | e 2,287,008 | ... | ceereieieieteenneeennn | et | et | cereeenenens 0 [ e | e [ e 22,474
3325353... . | BAY SHORE .110/17/2007.... | .. 0 .10,472
. | CARLE PLACE 08/21/2008.... 0 .17,644
. | WEST SENECA.. 12/22/2009.... 0 92,121
3425039... . | CHARLOTTE .| 11/14/20083.... | .. 0
3425105......ceerrrieiinn MATTHEWS......coooieieieienineeienes |\ (ORI RN 11/08/2004.... | ...cvoovvrcrrers | s 857,507 [ .ouevererererernerrenineins e [ s | s | e 0
3425106.....cocrivrriernnes WINSTON-SALEM [OOSR 11/08/2004.... | cooovvvererirernne | v 873,850 [ ovviveiireieiiiiieiriiiens | et | e e | erensererennee e | seresenenens 0 e | e | e 10,001
3425433......ii CHARLOTTE....osvvirirrererineiieeinn NC.ovoverres [ 01/23/2009.... | coveovrrrrerierirnee | e 2,724,868 | ..o | v | e | et | ceerenienes 0 | cererererineieriesenees | cerreresie s | e 49,087
3425474......ooven GRAHAM......oviiinieeeeesee e NCeoovoreree [ v 712010, [ oo [ e 1,750,000 [ v [ [ | e | e 0 e | e | e 11,836
3425482.......coei CARRBORO........cooerererrinirieriens |\ (ORI RN 12/20/2010.... | oovererrvriners | e 5,265,000 | ..eeuvvrrereerenieinens | rererenieenenensnisees | e | et | ceesenenienes 0 | cereeererineieriesenees | cerreresees s | e 60,133
3425504....... CARY .o [OOSR 057311201 .. | coreeiereirieiees | e | cerersssssessssssessseses | crevesssssssssesssessesseses | oevessessesssssssssssessnsens | sresesissensesesesssssesenne | seesesseniens 0 [ e | e | e 22,465
3624997......oveeririeiin LEXINGTON.....courrmrirerireererineinne (0] ISR VRN 05/06/2003.... | coveeereerierirnee | e 1,954,868 | ....coovereerineirinins | ereeieeiseesesissnienies | ererinessesssiensessis | s | e 0 | cerereereminererieninees | ceereresee s | e 12,634
3624999... . | WASHINGTON TWP.. .105/27/2003.... | v [ s 845,300 0 22,983
3625020 .| TROTWOOD... 08/28/2003.... 939,543 0 24,730
3625022... .| COLUMBIA TWP. 109/05/2003.... | ..ovvorieriiei | i 1,778,866 | ... 0 45,852
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3625027 ..o WEST CARROLLTON.......cccrvrvrnnvns OH.oovveces [ e 09/29/2003.... | coveoreererrerirnne | e 1,072,195 [ oo | ereeiesiseesesissssessnes | ererssesssessssissessessins | srnsessssessesesessnsinns | oneesesins 0 | cerereererineierieninees | ceeveeesesieeeni s | e 14,530 | eveeieerierieeirenines | reeeseeseniesseensenines | e
3625037.....coverrririeiin WELLINGTON. ..o OH..ooovvvieees [ i 10/24/2003.... | ...coovvevriveins | e, 1,218,892 | ..o [ et | e | e | i 0 | e | e s | s 9,887 | v | e | e
3625038.......cererrrierinn MIAMISBURG........ccoovevrerirerircireens OH.ovvveees [ e 11/14/12003.... | oo | s 787,960 [ ..ooveecrererinerrenineinns [ e [ ceeiesssssisesessssss | sonsrsssessseesessssens | oneesensinns 0 cereeererineinerieninees | cereeess et ensenes | e 19,548
3625042... . | WASHINGTON TWP.. A 1172172003.... [ e | s 673,363 0 ..13,353
.| COLUMBUS 11/24/2003.... 688,204 0 ..16,919
. | CINCINNATI 12/09/2003.... ..4,111,852 0 31,860
3625048... . | MONTGOMERY.. .112/30/2003.... | .. .23,794,893 0
3625081......overririneiinns WELLINGTON. ... OH..oovvveees [ e 07/07/2004.... | ccooooevereverveens | e 590,845 | ....voerirerineriininrins e [ | e | e 0
3625084.......cneeriiinne PLAIN CITY oo OH..oovvveces [ 07/22/2004.... | covooveveerrerreee | e 1,853,082 [ ..o | eeeieeineessssissisesses | eeesissseseesssessessssses | s | e 0
3625100........ccoerrrirerinns DAYTON....coorirririerierieresceinens OH..oovvveees [ e 10/14/2004... | ..o | s 556,574 | ..ovvereriereneriirinnins e [ e | s | e 0
3625128.......ceeirrieiinn WESTERVILLE........oostrrrirriericnns (0] ISP VRN 03/15/2005.... | coveerrererreriene | e 1,062,777 [ oreoeierierieeineeins | eeeeiesiseessesissisesses | ereesisesssessssessessessons | sronsessssesssesessessnsenns | coneesssinns 0
3625130, VANDALIA.......oovvirrererierinerirerienes OH..oooveveees [ e 03/29/2005.... | covvovveerirereies | v 2,342,058 | ..oouieriieeierinniieis | e | e | e | ceerenienes 0
3625207 ... PLAIN CITY oo (0] ISR VRN 12/29/2005.... | ..o | e, 1,085,075 [ .oueoueireiierierireenns | eenieeiseessesissisesses | eoesisesssessssessessesses | crossesesssesssessssessnsins | oneesensinns 0
3625279... . |LOVELAND .| 11/28/2006.... | .. ...1,646,908 0
3625300 . | FAIRBORN.. OH. 01/23/2007.... ,660,343 0
3625341 . | ELIDA.. OH. 08/24/2007.... ,344,452 0
3625422....... ELYRIA .110/29/2008.... | .. ..3,378,818 0 16,242
3625423.......cvvrrrii ELYRIA 10/29/2008.... | ..o | s 504,960 | ..o e [ | e | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 29,443
3625443.......ccei MARYSVILLE......c.oviirireirinrineiis OH.oovvvecs [ 02/18/2010.... | coveeeerrrrerirane | e A,065,374 | cooovooeieneineiienins | e | e | s esenns | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 39,199
3625445......cccverriiein WADSWORTH........ovvrrimeirerierrns (0] ISR RN 03/09/2010..... | covveereerierirene | e 2,151,250 | oo | e | e | et | cessesenienes (V1 ORI RTINSO VTSP 23,469
3625465.......cvvvereiierinn GRANDVIEW HEIGHTS.........ccco... OH..ooovvvvees [ e 10/06/2010.... [ covoveereeererens [ e 7,289,054 [ ..oooveeeiieeieieienieies | coveiesieieissieseseisienes | evessiessesesssseseseses | sresessssssessesessesessenns | seesssenenns 0 [ o | et sees | i 34,118
3625466..........cerrrierinne CINCINNAT L .ccoovveerceieierieriis (0] ISR RN 10/12/2010.... | overveererrerns | e 2,994,184 | ..o | e | e | et | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 17,980
3625484........covien WESTLAKE.........cooeireereieieieinens OH..ooovvvvees [ e 1212712010, [ covoveeveeereis [ e 3,750,000 | oot | e | et | e | sereeenenees 0 [ e | e [ e 60,253
3625508... 1 0BM16/201 ... [ oo | e 0 9,250
03/03/2008.... 534,721 0 37,263
11/24/2003.... 2,867,705 0 22,194
3725098... .109/29/2004.... | ..vervviirririne 3,145,566 | ....ooovreriiiriciii 0 22,860
3725234 EDOMOND (0] CHRIRIN RN 04/2712008.... | covoovrrerierirnee | e 1,544,715 | oo | reeieeiseesesisssiesies | eoerissssessssissensessis | s | oneesssinns (VOO SRUTUROUR EUPOOTOORRORROTORPORRIT PSRRI 9,937
3725268.......coviriernes OKLAHOMA CITY ..o (0] RN IOV 09/28/2008.... | ...vvvvvereririrerns [ v 141,595 | oo [ | s | e | e 0 e | e | e 13,468
3725282.....cvieiiriniii OKLAHOMA CITY....ocvvrrrrrrireernens (0] CTRIN PRI 11/30/2008.... | ...coonvvrrireris | e 3,189,086 | ...vouvvvreruereniirirens | rererenseesinenseninnisees | e | et | ceerenenienes 0 | cereeererineeeriesenees | cerreresee s | e 19,188
3825076......ccriveveriines PORTLAND......c.ooririeirieriereieienns OR.vveees [ e 05/2712004.... | ceovoeeerevrrerens | evene 555,828 [ ...t | e | e | e | cereranenens 0 e | e | e 14,118
3825259.......ceerirrieiinn HILLSBORO........coerermrieinerieriinees OR..oovvviees [ e 08/22/2008.... | ccvvovreerererenee | v BB12,587 | oot | e | e | s | e 0 | cereeererineierieriees | ceerensene s snsenes | i 34,231
3825260........cnuvrrrriernnee TUALATIN. ... (0] SRR IV 08/29/2008.... [ ..ovvvvrererirerine [ rrvirrrnnrnnnnneBy 075,568 [ i | e | censiennssesenssssesnes | s | s 0 e | e | e 19,482
3825455......ceeiiinn SPRINGFIELD.......ovvvrcerrinrineris (013 SO RPN 07/01/2010.... | covveerrrerirerirnee [ e 849,826 | oo | ceveriesieinesisnienes | e | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 32,001
3924978... . | CONNELLSVILLE PA .101/27/20083.... | .. 0 ..16,986
3925016 . | CECIL TOWNSHIP PA 08/06/2003.... 0 ..48,088
3925017... . | WHITPAIN TWP. PA .| 08/14/2003.... | .. ...1,254,265 0
3925018......overerrrierinns WHITEMARSH TWP, PA. oo | e 08/14/2003.... | covvoevverirerenes | e 2,321,226 | oo | s | e | et | sessiesienes 0 | cerereernernnrererinees | cerrenrenneesensssnenenes |3 A4 | i | s | e
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3925070.....c.cererrrrirerinns QUAKERTOWN PA. oo [ 04/30/2004.... | coovoeveerincians [ e 800,076 | ..vvveerrerarireiseriiees | rerreesseessessssessessnns | reesssessessessesssensnns | eessenesess s | ceriieessenes 0 | cerereererineierieninees | ceeveeesesieeeni s | e 19,372 | oo | e | e
3925343......virii PHILADELPHIA PA. oo e 08/30/2007..... | covveverererererernes | v 2,595,426 | ..o | e | e | e | e 0 | e | e s | s 9,302 | covorrererrnnienienes | e | e
3925428........coveirrieii WASHINGTON PA. oo e 11/26/2008.... | ...coovverrircins | e BB71,070 | oveeuieeireireeineirnens | ceeereesesisessensssesees | eeereesne s | eeesees s | cereieesienes 0 cereeererineinerieninees | cereeess et ensenes | e 17,906
4124976... . |[LEXINGTON .|01/14/2003.... | .. 0 13,447

. | CHARLESTON.... 01/16/2003.... 0 39,173

. NORTH CHARLESTON.. 06/29/2005.... 0 67,376
4125311... . | CHARLESTON . 03/28/2007.... | .. 0 73,425
4125401 PAWLEYS ISLAND........cocvoervrnrrinns SCvvvenenen [ 06/16/2008.... | covoovveeriererene | e 8,625,784 | ....oovoorireeririiriiiens | e | et | e | ceererienes (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 54,778
4125438......oi SUMMERVILLE.........cooovvvriirriinne (SO B 10/09/2009.... | ..coovverrierins | e 2,878,954 | ..o | e | et | eers e | cereieeeienes 0 eerieeirreeineieienieees | eeeeeesi et | e 30,516
4125480.......ccnivriiinns CHARLESTON.......ccovrvierinrricrirnes SCivvenenen [ 12/14/12010.... | oo | s 900,000 [ oouverrerrererrmnirnnenns e [ e | e | 0 | oo | cerrerierreesnn s | s 14,072
4324986..........oceerrrinn SEVIERVILLE........cocomirireiciinninens L1\ U D 03/21/2003.... | coverevrerrerirene | e 112,318 [ o [ e | eoerisesssessssissessessis | srensesessesseses i | e 0 cereeererineierieninees | e ensenes | s 14,853
4325001 KINGSPORT.......... TN | e 05/30/2003.... | coovovverererreins [ v TT1,535 [ oo [ [ e | s | e 0 | oot | cerreeniene s | e 20,977
4325031....... MEMPHIS.......coooriiriinenniisni L1\ U D 09/30/2003.... | covvoevererirncirens [ e 591,386 | ..ouveurerrirneererineins [ e [ e | s | e 0 [ et | cereeesiese e snsenes | e 15,229
4325056... . | FARRAGUT. .1 02/23/2004.... | .. ...1,529,766 0 19,641

.| BRISTOL 06/04/2004.... ,635,171 0 37,524

. |MEMPHIS... 08/04/2005.... ,162,514 0 7,935
4325217.. . | FARRAGUT .103/01/2006.... 859,915 0 8,836
4325254....... KISSIMMEE Pl e 07/07/2005.... | covoovrveerirerirene | e 1,550,432 [ .oovooeveeiierineeicnins | ererieriseeiesiessienies | e | e | e 0 oo | cerrerierseessrenenes | s 10,451
4325350.......cccmeirrieiinns LAVERGNE.........coostirreieirniieninnns L1\ U DR 10/09/2007..... | .ooveoeerrrineins | e, 1,558,172 [ oo | eeeieeiseissssissiiesies | eoesisesesnessssessesssssis | coonsiesssesssesssssssnsins | onsesessinns 0 | eerierieeneiseiienieees | cereeeeen s | s 8,529
4424979.......ooeve EL PASO....coivirieeieriieinsrinsinis L. ST D 02/04/2003.... | covooeveerierirene | e 1,949,440 | ..o e | e | s | s (VI O STUROUR EOPOOTOORROSRRTSTOSPPRTION FPTRTRN 124,980
4424980..........oveerrine BOERNE........ccoommiimniierieriineinninns L. ST B 02/04/2003.... | covoovvvrerrirerirene | e 1,055,287 [ .oovvneireiieiiesineeiins | rvenieeiseisessissisesies | eeessiesesnessssisssssnsses | s | oseisensins 0 | eererireineieeiienienes | oeeereesieeie s | i 29,689
4425008..........ovrvrrierinns 07/10/2003.... | coveeereerierirnne | e 1,534,439 [ oo | e | e | s | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 16,201
4425021 08/29/2003.... | coovverrererireeies | e 1,886,900 [ ..o [ [ | s | e 0 [ e | e | e 15,863
4425028... L 109/30/2003.... [ .ooevorierinein | e 5,860,471 0 ..74,962

09/30/2008.... 663,182 0 .17,226
10/08/2003.... ..4,301,300 0

4425036....... AUSTIN .110/24/2003.... 395,243 0
4425049.......ccovei SAN ANTONIO.....cveerrrrirrircerenens L. ST D 12/30/2003.... | ..o | e 4,991,357 | oo | e | s | s | e 0 [ eereeererrnneenierenees | cenvrenrensneesensssnensenes [ e 2,878 | it | s | e
4425064........ccovvrrerne SAN ANTONIO....coovvvrerriirrirrirnns L, RN IR 03/31/2004.... | ceoveeverevererens | e 2,238,819 | oo | e | et | e | seresenenens 0 e | e | e 1914 | e [ e | e
4425075, CONROE........coomierrieirerinnrienienes L. ST D 05/24/2004.... | cooooeveevineeens | e 812,482 | ..o e [ | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 8,158 | ovoreireerrrineienienes | serieernesenissisninnns | e
4425085........cooveen SAN ANTONIO........cooeverririeirireinns TXeovieeeiee v 07/2212004.... | ceovoeeererrrerens | e 863,998 [ ... | e | e | e | crererenenens 0 [ e | e | e 20,132 | o | s | e
4425090........ccomerrrriirinns GRAND PRAIRIE.........ccocomerirrirnnns L. ST D 09/01/2004.... | coveovvvrrerierirnne | e 2,783,540 | ovouverrireirerineirens | reversenssnssenenissisees | e | et | cessesenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 35,050 | covuurrrerireernninerienes | seererisnnseniseiessnnns | e
4425103.....coiiene SAN ANTONIO....coovvvrerrierrirrirenns L, RN IR 11/03/2004.... | cooovvvvrervnierins | e 1,984,182 [ oo [ [ | e | e 0 e | e | e 16,174 | oo | e | v
A425127 o BEE CAVE........ooineeenerisneineries L. ST D 02/07/2005.... | coveorerrrerierirnne | e 1,081,619 [ oo | e | eoerssnsssessssessensesses | srnsssssesssssssensnsinns | e (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 8,081
4425148... . | BEE CAVE.. .106/21/2005.... | .. 0 10,811 | o
4425170 . |LAREDO. 09/16/2005.... 0 21,881
4425173... . | EL PASO .109/28/2005.... | .. 0 37,037
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4425182....ooi HOUSTON. ....cooierrieinerierieeeieees L. ST D 10/31/2005.... | ..oceoeeerriners | e 3,345,105 | eouierireirenineinees | e | e | eersees st | cesbeeeeienes 0
4425218......vnii PFLUGERVILLE.........ccccovvvverirerirnnns L. ST D 03/01/2006.... | ccvovverrerrrins [ e 953,858 | ...uveurirereienierinii [ e [ | s | 0
B4252TT ..o SAN ANTONIO. ..o L. ST D 11/21/2008.... [ ..ocvonrvrrrncins | e 12,083 | it | e | reesneisse st | et | cesiieessenes 0
4425297 ... . |HOUSTON.. .101/17/2007.... | .. 0
. |EL PASO 03/14/2007.... 0
AUSTIN 06/11/2007.... 2,332,963 0
SAN ANTONIO. .| 06/25/2007.... 2,831,548 0
4425397 ..o CLEAR LAKE.........cooviverireririininne L. ST B 04/14/2008.... | covoovvreerirerrene | o 3,085,839 | ..veuverrircerenineiiens | e | e | et | ceerenienes 0
4425405.........oveeinns HOUSTON. ... L ST B 07/10/2008..... | cevovevreerierirane | e TA45,924 | ..o | e | e | e | e 0
4425421 ... HOUSTON.......ocoiermrirermerieniierienes L. ST D 10/15/2008.... | ...coorverrirerins | e 8,146,112 | oveoveerirercriirirens | revereeiessinesiesiesssees | eeesessnsesseniesseessens | oersersees e | cessenienes 0 | oo | cerrenierre s | s A7,590 [ oo [ e | e 0
4425426..........veerrin HOUSTON. ....ccooereieierieriieeeieens L. ST D 11/21/2008.... | ..cooeverrineins | e A739,438 | oo [ e | e | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 36,163 | covoevverereirnrrineiieins | seeseriessesiseiseesnnes | e 0
4425437 10/06/2009.... | ...coorvererrers | cervines 2,202,281 | ..oooovierieerenieiens | e | e | e | e 0 | oot | cerreeniene s | e 24,458 | oo | e | e 0
4425456 07/01/2010.... | coveerevrrrrerirane | e 2,083,741 | oo | e | e | s | e 0 [ cerietirerineieriesieees | v snienes | e 41,788
4425463... .109/16/2010.... | .. 0 21,581
10/05/2010.... 0 ..74,285
12/06/2010.... 0 30,365
4425513... [ 0B/30/201 ... | e | e 0 7,192
4525007 07/15/2003.... | covvoereerirerenee | v 2,235,820 | oo | v | et | e | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 59,847 | covoeviererceririnerinenes | ceverissreniesieeienns | e 0
4525097 09/29/2004.... | cvvevvvreerierirane | e TAT1,683 [ o | e | eoeriesesessssessessessies | eronsisesssessessssessssins | oneesensins 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 14,047 | oo | reeneesnissiesseines | e 0
4525255 08/07/2008.... | .oveoeveerererernee | cerrerireerinnnns 5,271,701 | oooeiieeieererineinens | reeererisssiesiessssenees | eeesensssesenissssnnens | eertens s | cessesenienes (V1 ORI RTINSO VTSP 81,834 | oo | cererineeessennes | e 0
4525328.......cooeviriii WEST JORDAN UTeeieens [ 06/19/2007..... | cvvvorvvreerirerirene | e BL496,888 | ...oouvvuiirriiriinrireis | et | et | s | oesiiessienes 0 | e | e s | e 18,482 | v | et | e 0
4625460....... BARRE........ccconuen. |72 PSR D 08/26/2010..... | covvevveerierirene | e 4,969,073 | ooovercercrinerieriiennns | e | s | s | e 0 | oot | ceerenieee et | e 96,398 | ovourirrireerrninerienes | e | e 0
4725136...ccoine RICHMOND.........coooviereiririeieines VA i [ 04/29/2005.... | cooveerererrreries | e 1,569,974 | oo [ [ s | s | e 0 [ e | e | e 17,973
4725313... . | YORKTOWN VA .1 03/30/2007.... | .. ...3,059,726 0 65,797
. |DALE CITY.. 10/29/2007.... ,301,086 0
. INORFOLK 01/30/2008.... 7,733,837 0
4725402... . |ASHLAND .106/23/2008.... 2,869,231 0
4725407 ... CHESTER 07/29/2008.... | covoovvveerierirnee | e 5,922,126 | ..oouverriieerenineiiees | v | e | et | cessenenienes 0
4T25453......overne ALEXANDRIA.......cooiiiriiciircinnis VA e e 06/22/2010.... | cvoveerrererrereres | e A115,549 | oo | e | s | s | e 0 [ e | e | e BAA44 | .o | e | 0
4725492.......covvvi WOODBRIDGE LT/ W D 04706/201 ... | covveerierirerirnee [ errerieeineeiesiseiserissnses | eeeressnsinessessesssenes | ceseessesssssssesssssenes | sessessess st ssisenes | aeessessnssess s | e 0 | cereeererineeeriesenees | cerreresee s | e 13,589 | v | reesseenenisssesienines | e 0
4725501 ... CHARLOTTESVILLE VA i [ 05/05/201 ... | cvveevrererirrieiees | ceeririesieisisississeisisssens | seresessssesssssssessesesns | sresesssssssessessssnsessenns | sesessesiesssssssssssessnsens | sresesiesensesesenssssesens | seiesisseneens 0 e | e | e 19,806 | oo [ e | e 0
4825004.........conervriiinns VANCOUVER......... WA e | e 06/30/2003.... | covveereerirerernee [ errrrrirnerinnnen 1,855,820 | covtiiirrinciierinninenns | ceveeienineiesisnsenes | e | s | e 0 | cereeererineierieriees | ceerensene s snsenes | i 21,185 | oo | e | e 0
4825342.......cvin TACOMA.......... WA e e 08/30/12007..... [ ovvvvrererererins [ eveernrnernnnns 1,384,100 | i | e | e | s | e 0 e | e | e 12,007 [ oo | e | e 0
4825448..........vvvri SNOHOMISH WA e | e 05/28/2010.... | cevveerrerirerernee [ errrrrrrrernnne e B0B,T96 | oo | cevieeiesineissnisnienes | e | st | e 0 | cereeererineeeriesinees | cerrerienieeess s | s 48,314
4925073... .| CHARLESTON........covvvrvinrreinrinninns WV .| 05/04/2004.... | .. 0 66,904
4925347 . |LEWISBURG... wv 09/20/2007.... 0 32,899
5024991... .| TWO RIVERS LW .103/31/2003.... 978,727 0 104,377
5025072....ccovererrrrirerinns OSHKOSH......coomrvreerrirerisiineiiens |/ D 05/04/2004.... | covoovvvererierrnee | e 3,025,188 | ...oouvvrrereerenineinens | rererersssninensensnsesees | eeesessssiens s | et | sesssesienes 0 | cerereeeeirererierinees | ceerensese s | e 22,808 | ooouvvrrireireeinenienns | ceererinnnensiennnes | e 0
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

5025077 ..o WAUWATOSA |/ D 06/03/2004.... | covoovvveerrerirnne | e 1,092,092 [ .oooouiieriierieniineeies | reeeieesseisesisssnenies | nersens s | s | s 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e 8,749 | oooeiceeineineiienes | serieeiesesse s | e 0
5025087......overrririerinns OSHKOSH......coomveririirieieiineiiens Wi | v 08/11/2004.... | covoorvererirerirnne | e AAATB04 | oo [ e | e | s | e 0 oo | cerreren s | e 52,943 | oo | s | e 0
5025104.......coerrrrierinns MARSHFIELD |/ D 11/04/12004... | ..cooevvrncins | e, 5,834,552 | .ooouiieucriieriineiinninens | cerineineniseiesseninees | nereseess s ssiiens | seeiiess s netiens | et 0 | eerereereerneiserieninees | cereeess s ensenes | i 28,872
5025122... . |HARTLAND......vtvimrviririnriienins Wi cevvvenee | 02/15/2005.... [ oo | v 1,440,871

. |PEWAUKEE TWP.......ccoovevrrinrirnnns Wi 09/30/2005.... 994,386 ..19,649

. | PEWAUKEE . Wi 02/09/2006.... ..1,072,554 ..13,685
5325172... | KANSAS CITY. .o [[CT—— <eeeenee | 09/23/2005.... S 2,503,489
5325336......orereririeiin MT PLEASANT......ovvvierirreririinis SCvvvenenen [ 08/03/2007..... | covveeerererererernee [ e 2,027,217 | covveeverineeerinrinens | reveeeeiesssenessesssnees | cerenessensssssesinssens | s | a0 | e | e | e 35818 | v | s | 0
5325337 OMAHA......oooierneseisei NE...cies [ 08/03/2007..... | coveoevverierenes | v 2,551,711 | oo | e | cereeesrnsineisssiesinens | senreesiesesessensnniens | sesenssnssenssseeenens0. | s | e |80, 108 | vttt | e | e 0
5325360........ccrririiirinns [0 =3 120 Mo [ 12/06/2007.... | ..oceorvverrirerns | e 9,080,141 | ovovrierirrereriirinens | rerereriessesniensenisnees | cerereesenssenseniessiens | s | sereesnenensnennnQ | e | e | e 40,863 |t | s | e 0
53254%4......oviiiinii SEDALIA. ..ot MO..cooooviene s 04/07/2011... | covveerrieriinriines [ i | serssississsnssssssssnsnnes | sessesssseessssssssssensenes | serssssessessssssssssssesssnnes | aesssessssensessssessannesnnes | seesssssssssasnsesssssneas {0 O TUOTR [OOSR ROTRTRPUROIYN [PPSO 28,722 | oo | e | e 0
0299999. Total - Mortgages With Partial REPAYMENES. ... coriiiiiiieriisrsseneseisssissssssens s essssenssnes | ooneeenssnens 868,570,540 0. 1,405 .0 [( P 1,405 | i 0 | oo [ 12,290,285 | .oovvviiiieiiiciinens 0 [ 0 0
0599999, TOtAl MOMGAGES. ........vvveerreireiieiiaieieeeieeisseisssiseeiie eoeebsesss st s s sesssisansins | cesssissssia 878,200,567 0. 1,405 .0 (V) [ 1,405 0. 8,959,734 | ...cooeenrrenn 21,250,019 | ..oovvveriecirrncinnd (U [ 0 0
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

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

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

NONE
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
88732J BB 3| TIME WARNER CABLE 5.500% 09/01/41 I ...09/07/2011 | Bank of America 3,958,280 4,000,000 2FE
0599999. Total - Bonds - U.S. Government 3,958,280 4,000,000 0 ] XXX oo
Bonds - U.S. States, Territories and P
20774W  H2 0 |CONNECTICUT ST HSGFIN 5.000% 11/15/41 ...08/12/2011 | BB&T Capital Market 1,873,125 1,850,000 3,340 [1FE
517840 2M 5|LAS VEGAS VLY NV WTR DI 3.988% 06/01/21 ..09/28/2011 | J P Morgan & Co 2,500,000 2,500,000 1FE
56052E 2G 2 |MAINE ST HSG AUTH MTG P 4.000% 11/15/25 ....08/18/2011 | Bank of America 2,010,000 2,010,000 1FE
57419P MC 0 |MARYLAND ST CMNTY DEV A 6.500% 03/01/43........coocomerreermerreimmerseessessssssssssssssssessesssssssssssssssssssesses | sesssenes ...08/16/2011 | Raymond James & Associate: 3,015,000 3,000,000 91,000 | 1FE
57563R JN 0 [MASSACHUSETTS EDL ING A 5.500% 07/01/26.........covveeemerreeererrrisresmesissessessssessessssesssssessessssssssssnes | ossevsenes ...07/21/2011 | Citi 3,443,588 3,435,000 6,822 [1FE
57586P PK 6 |MASSACHUSETTS ST HSG FI 5.400% 12/01/37......ccvvvermerrisrsesreessessesseesesssessssssessssssessssssssssssssssssses | sessenseses ...07/11/2011|{UBS 1,022,500 1,000,000 6,450 | 1FE
57586Y DD 6 |MASSACHUSETTS ST HSG FI 4.750% 06/01/35 ...09/13/2011 | Bank of America 1,206,000 1,200,000 158 | 1FE
594659 AP 9| MICHIGAN ST HSG DEV AUT 4.600% 12/01/26 ....07/14/2011 | Morgan Stanley & Co 1,500,000 1,500,000 1FE
60416Q EP 5| MINNESOTA ST HSG FIN AG 4.450% 07/01/31.....comvvvvermrerreesinerresssesessssessessssessssssssssssssesssssssaessssssnsesses | sesssssnne ....08/26/2011 | RBC Capital Markets. 2,000,000 2,000,000 1FE
708796 B8 9| PENNSYLVANIA HSG FIN AG 4.850% 10/01/37.....cvvvvrmivrirrssreesinessesssessesssesssesssesssssssssssssssesssssssssssssnns. | sessnsenes ....09/09/2011 | J P Morgan & Co. 4,000,000 4,000,000 1FE
791697 CJ 2|STLOUIS MO SPLAD BRD  4.700% 04/01/28...........cmvvvveerrrveirmersessmseseessseessssssesssssssessssssssssssssssessssnnee | sevssnseees ...09/21/2011 | Stifel Nicolaus 1,000,000 1,000,000 1FE
882750 MZ 2| TEXAS ST DEPT HSG & CMN 4.450% 01/01/30 ....08/25/2011 | Morgan Stanley & Co 4,000,000 4,000,000 1FE
92812Q NU 7|VIRGINIA ST HSG AUTH DE 4.900% 01/01/33. ..08/09/2011 | Citi 1,997,500 2,000,000 11,161 [1FE
93978X EK 2|WASHINGTON ST HSG FIN C 4.500% 10/01/31 ....08/24/2011 | George Baum 3,000,000 3,000,000 1FE
98321C BZ 1| WYOMING CMNTY DEV AUTH  4.625% 0B/01/28...........cooovvveeeeeeeseeeeeeeeeeeeeecesssessseeeeeeveesesessessssssseeeesesssens | aeeeeeeeeee ...08/09/2011 | RBC Capital Markets 1,175,000 1,175,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 33,742,713 33,670,000 118,931 [ ..oooeee. YOS —
Bonds - U.S. Special Revenue and Special A
31392P HP 3 |FHLMC 2459 LZ 6.500% 06/15/32 ....09/01/2011 | Interest Capitalization 5,872 5,872 1
31398N Y2 4 |FANNIE MAE 2010-123 PM 4.000% 07/25/40. ...07/14/2011 | Amherst Securities 2,680,219 2,825,000 5,650 |1
38376G 2H 2| GNMA 2011-92 C 4.142% O4/16/52......cccurmeeereeeeomsisesnseeeessiseesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssseees | sesessssnns ....07/20/2011 | Jeffries & Co. 2,942,813 3,000,000 9,664 |1
BCC1R2 R1 3| TEMP JEF-GNG C JEF-GNG 4.165% 04/16/28..........covmrrimmienriisseimmisssessesssssessssssssesssssssessssssssssssessesssssenss | onsereeees ...06/13/2011 | Jeffries & Co (2,955,938) (3,000,000) (9,719 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 2,672,966 2,830,872 5,595 | ..o XXX veoerennerenns
Bonds - Industrial and Miscell IS
008812 3% 8| AIRCRAFT INVESTMENT FUN 1.670% 04/20/18, ..04/20/2011 | Direct (3,100,000) (3,100,000) 2z
008812 3% 9 |AIRCRAFT INVESTMENT FUN 1.670% 04/20/18 ....04/20/2011 | Direct 3,100,000 3,100,000 2z
02666Q J7 9| AMERICAN HONDA FINANCE  3.800% 09/20/21.........cvveumunrverierriiiianisiisssssisssssssssssssssssssessessessssssssens | sovsessnns ...09/13/2011 | Bank of America 997,360 1,000,000 1FE
037411 AW 5| APACHE CORP 5.100% 09/01/40.........covcrmmemrviresesrisssssssissssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssenses | sesssassses ...08/25/2011 | Key Banc Capital Markets. 1,051,450 1,000,000 25,358 | 1FE
040555 CM 4 | ARIZONA PUBLIC SERV CO 5.050% 09/01/41........ccooummmmeerrrrreriemmmmnseneesssseisssssssesssssssssssssnsesssssssssssssssns | cossssseees ....08/22/2011 | J P Morgan & Co. 2,009,160 2,000,000 2FE
05377R AW 4| AESOP FUNDING Il LLC 4.720% 02/20/18 ...08/19/2011 | RBS Securities Corp. 1,999,240 2,000,000 2FE
057224 AZ 0|BAKERHUGHES INC 5.125% 09/15/40 ..09/15/2011 | Various 7,250,828 6,750,000 62,461 | 1FE
05956T AC 3|BANC OF AMERICA FUNDING 5.895% 08/26/36 ...09/27/2011 | Bank of America 4,787,500 5,000,000 23,742 | 1FE
06406H BY 4 [BANK OF NEW YORK MELLON 3.550% 09/23/21.........cvvviimiinervcrinriiiissseisissssssssssssssssssssssssssssssssssssns. | ossessenes ...09/16/2011 | Deutsche Bank Securities 999,330 1,000,000 1FE
081437 AH 8| BEMIS COMPANY INC 4.500% 10/15/21......cvveeummerreummereessmnessisssessssssnesssssssssssssnssssssssssssssssssssssssesssssnnee | sessensenes ....09/28/2011 | Bank of America 2,015,500 2,000,000 2FE
1248P8 AC 3 |CREDIT-BASED ASSET SER 5.970% 10/25/36. ....08/26/2011 | Nomura Securities 2,165,314 2,097,156 10,433 [1FE
1248P8 AD 1 |CREDIT-BASED ASSET SER 6.240% 10/25/36. ..08/26/2011 | Nomura Securities 1,770,000 1,677,725 8,724 |1FE
126195 AA 4|CPS AUTO TRUST 2011-B A 3.680% 09/17/18 ...09/22/2011|UB S 2,999,643 3,000,000 1FE




Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY
SCHEDULE D - PART 3

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

1'¥030

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

12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32.......ccmmvevrrveeeemmmmmmmeeesreesesessssssmsssessssssssssssssssssssssssssssssnnns | seeesssnens ...09/01/2011 | Interest Capitalization 58,127 58,127 1Z*

17310A AG 1 |CITICORP MTGE SECURITIE 5.750% 04/25/36...........cevrveummmrrevsrmeerrissessssissssssssssessssssssssssssessessssesssssnnes | ossesseses ...09/19/2011 | KGS - Alpha Capital 1,023,272 1,020,720 3424 112

23314# AG  4|DCT IND OPERATING 4.690% 08/01/18.......commuurrrrrrveeessimmssersssesssssssssessssssssssssssssssssssssssssssssssssssssssssssssnnns. | seveessnens ....08/01/2011 | J P Morgan & Co 4,000,000 4,000,000 2Z

249030 AC 1 |[DENTSPLY INTERNATIONAL 4.125% 08/15/21.......cccmmerreemmerrirmesreasssnssssisssssssssssessssssssssssssesssssassesssssnnes | sossessenes ...08/16/2011 | Morgan Stanley & Co. 996,530 1,000,000 2FE

250847 H* 4 |DETROIT EDISON COMPANY 4.310% 09/01/23 ...09/01/2011 | Citi Global Markets Inc 8,000,000 8,000,000 1z

25179M AL 7 |DEVON ENERGY CORPORATIO 5.600% 07/15/41 ..08/24/2011 | US Bancorp 3,161,250 3,000,000 21,933 | 2FE

30251B AB 4 |FMRLLC 144A 6.450% 11/15/39. ....08/26/2011 | Wells Fargo Securities. 2,088,180 2,000,000 37,983 | 1FE

30261X AA 6 |FREMF MORTGAGE TRUST 5.330% 09/25/45............cvvvveeerresmsesresisesessisessesmmssssssssssssssssssssssssssssssssnnes | sessnseres ....08/31/2011 | Wells Fargo Securities. 1,150,000 1,250,000 925 [1FE

36242D RF 2| GSR MORTGAGE LOAN TRUST 5.500% 01/25/20...........ccmmmeeeerereeesmmmmmmesssssssssssssssssssssssssssssssnsssssssssees | seeessesees ...09/15/2011 | RBS Securities Corp. 5,007,517 4,873,496 14,147 |27
369550 AR 9| GENERAL DYNAMICS 3.875% 07/15/21.....ccvvvermeevrirmsesrissnsessisssssssssssessessssessssseessssssesssssssesssssssssssssssses | sevseseses ...07/05/2011 | Bank of America 998,350 1,000,000 1FE

42809H AD 9|HESS CORP 5.600% 02/15/41 ....08/29/2011 | Deutsche Bank Securities 3,078,930 3,000,000 7,467 | 2FE

437076 AU 6 |HOME DEPOT INC 5.400% 09/15/40 ...09/28/2011 | BB&T Capital Markets 1,720,992 1,600,000 4,320 | 2FE

452308 AM  1|ILLINOIS TOOLWORKS 144A 4.875% 09/15/41........cverrvveeemmmmessssesesssssssssssssssssssssssssssssssssssssssssssssssssssssss | sessssssees ....08/25/2011 | Various 6,450,770 6,500,000 1FE

458140 AK 6 [INTEL CORP 4.800% T0/01/41......ocoiirverrerreemmrsessssessesssessssssssesssssssssssssssssssssssssssssssessssssssssssssssssssssnsenss | sossesseses ....09/15/2011 | Various 7,966,440 8,000,000 800 | 1FE

485134 BM 1 |[KANSAS CITY POWER & LIG 5.300% 10/01/41.......rvveeererreeerrrerineeesisseseesisssesssssessesssssssssssessssssssesssses. | onsersenes ...09/15/2011 | Wells Fargo Securities 5,961,480 6,000,000 2FE

487836 BD 9|KELLOGG CO 4.000% 12/15/20 ...07/01/2011 | Credit Suisse 997,100 1,000,000 2,444 | 1FE

539830 AU 3|LOCKHEED MARTIN CORP 5.500% 11/15/39 ..08/31/2011 | Various 5,423,950 5,000,000 82,347 | 1FE

539830 AZ 2|LOCKHEED MARTIN CORP 4.850% 09/15/41 ....09/28/2011 | Various 2,038,150 2,000,000 5119 [1FE

548661 CT 2| LOWES COMPANIES INC 3.750% 04/15/21.......covvermririereereesnessessssessssssssessssssesssssssessssssnessssssessssssnseeses | sesseseres ...07/21/2011 | Credit Suisse 3,000,840 3,000,000 31,563 | 1FE

579780 AH 0 [MCCORMICK & CO 3.900% O7/15/21......ccrrrvivvieomissnnerssisiesssiissessssssessssssassssssssssssssssssssssssssssssssssnsnses | cossssseees ...07/05/2011 | Wells Fargo Securities 996,460 1,000,000 1FE

59531# AB 6| MID-AMERICAN APARTMENTS 5.400% 07/29/21......ccovvuuurreeimrerreremereesssnsssssssesssssssseessssssssssssssssssssense | eessessnnes ...07/29/2011 | Key Banc Capital Market; 3,000,000 3,000,000 2z

629568 AW 6| NABORS INDUSTRIES INC 1 4.625% 09/15/21 ...08/16/2011 | Citibank 2,989,620 3,000,000 2FE

63946B AE 0 |NBC UNIVERSAL MEDIA LLC 4.375% 04/01/21 ...08/25/2011 | Tax Free Exchange 6,114,814 6,000,000 4,375 | 2FE

652482 BZ 2| NEWS AMERICA INC 144A 4.500% 02/15/21......covoomerreermerrermeereesssesssssssssesssssssssssssssssssssssssssssesssssnseses | serssenes ...07/19/2011 | Deutsche Bank Securities 2,955,480 3,000,000 58,500 | 2FE

652482 CB 4 |NEWS AMERICA INC 4.500% 02/15/21......coocummrrvrumrmereesmmessessmsesssssssesssssssesssssseesssssssesssssssessssssessssssnesssss. | sesseseres ....08/26/2011 | Tax Free Exchange 2,955,915 3,000,000 4,125 | 2FE

655844 BE 7 |NORFOLK SOUTHERN CORP 1 4.837% 10/01/41.......ovvveoreererierssssrisssessisssssssssssssssssssssssssssssssssssssssnes | sernnenes ...09/14/2011 | Wells Fargo Securities 1,010,760 1,000,000 672 | 2FE

665859 AM 6| NORTHERN TRUST CORP 3.375% 08/23/21 ....08/29/2011 | J P Morgan & Co. 993,960 1,000,000 844 [1FE

674599 CC 7| OCCIDENTAL PETE CORP 3.125% 02/15/22 ..08/16/2011 | Citi 2,966,640 3,000,000 260 |1FE

69144W AA 9| OXFORD FINANCE FUNDING 3.750% 03/15/17 ...09/29/2011 | Guggenheim Capital 4,032,836 4,031,576 7,979 | 1FE

707567 AA 1 |PENN MUTUAL LIFE INSURA 6.650% 0B/15/34..........coooouoummmmmrecersreeesmmmenssesssssssssssssesesssssssssssssssssssssssees | cossssseees ....08/26/2011 | Jeffries & Co. 3,212,790 3,000,000 83,125 | 1FE

73316P EZ 9 |POPULAR ABS MORTGAGE 5.537% 09/25/35........cccccoummmmmmmmnneesesssessssssssessssssssssssssssessssssssssssssssssssssssssnns. | sossssseees ....09/26/2011 | Barclays Capital Inc 4,030,000 4,000,000 17,226 {125
755111 BU 4 |RAYTHEON CO 4.875% 10/15/40.........ccrerrrrveeeemmmmmmeerssseesismsssisessssssssssssssnssesssssssssssssessssssssssssssssesssnss | cossssseees ....09/13/2011 | Various 2,055,850 2,000,000 40,490 | 1FE

808513 AD 7|CHARLES SCHWAB CORP 4.450% 07/22/20 ...07/13/2011 | Credit Suisse 1,039,750 1,000,000 21,756 | 1FE

82651T AB 2| SIERRA RECEIVABLES FUND 4.250% 05/20/28 ..08/24/2011 | RBS Securities Corp. 1,999,991 2,000,000 2FE

845743 BN 2| SOUTHWESTERN PUBLIC SER 4.500% 08/15/41 ....08/24/2011 | US Bancorp. 1,502,625 1,500,000 3,563 | 1FE

854502 AA 9| STANLEY BLACK & DECKER 5.200% 09/01/40..........cevrvvermmreessmessessmssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sesssneees ...08/29/2011 | BB&T Capital Market 1,029,000 1,000,000 1FE

883556 AZ 5| THERMO FISHER SCIENTIFI 3.800% 08/15/21.........cvvvermuerreereerrisseersissnesssssesesssssssesssssssessssssessssssnesssss. | sevseneenes ...08/16/2011 | RBC Capital Markets. 1,010,000 1,000,000 300 [1FE

88713U AC 0| TIMBERSTAR TRUST 2006-1 5.747% 10/15/36. ....09/20/2011 | Barclays Capital Inc. 3,135,000 3,000,000 10,536 |1FE.

88713U AD 8| TIMBERSTAR TRUST 2006-1 5.884% 10/15/36 ..09/20/2011 | Barclays Capital Inc 3,075,000 3,000,000 10,788 |1FE

918204 AV 0|VF CORP 3.500% 09/01/21 ....08/17/2011 | Bank of America 3,995,130 4,000,000 1FE
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958587 BJ 5| WESTERN MASS ELECTRIC C 3.500% 09/15/21........cvvvverririiireriesisssseesisssssssssesssssssesssssssssssssssssssssnees | wevssneees ....09/13/2011 | Credit Suisse 1,981,840 2,000,000 2FE

191241 AD 0|COCA-COLA FEMSA SAB CV 4.625% 02/15/20. | S ...07/06/2011 | RBS Securities Corp. 4,133,680 4,000,000 75,028 | 1FE

21867 AB 4| CORE LABORATORIES (US) 4.110% 09/30/23 |- ...09/30/2011 | Bank of America Merrill Lynch 1,000,000 1,000,000 2z

35177P AW 7 | FRANCE TELECOM 4.125% 09/14/21 F..occ.. | ....09/08/2011 | Knight Libertas 1,993,840 2,000,000 1FE

50064Y AC 7 |KOREAHYDRO & NUCLEAR P 4.750% 07/13/21 F 07/06/2011 | Barclays Capital Inc 2,927,730 3,000,000 1FE

59146Q A# 0|METCASH TRADING LIMITED 4.990% 09/11/23 F........ | ....09/09/2011 | J P Morgan & Co 4,000,000 4,000,000 2z

59146Q A* 4|METCASH TRADING LIMITED 4.130% 09/10/18 |- ....09/09/2011 | J P Morgan & Co. 2,000,000 2,000,000 2Z

G1108# AE 8| THE BRITISH LAND COMPAN 4.635% 09/01/21 |- ...09/01/2011 | RBS Securities Corp. 7,000,000 7,000,000 1Z

G9284# AY 3 |VITOL FINANCE LTD SERIE 5.740% 07/28/21 |- ...07/28/2011 | J P Morgan & Co. 4,000,000 4,000,000 2

N3386# AF 6|FUGRON.V. SERIES B 4.780% 08/17/21 | S~ ...08/17/2011 | Barclays Capital Inc 2,000,000 2,000,000 2z

N3386# AG 4|FUGRON.V.SERIES C 4.880% 08/17/23 |-~ ...08/17/2011 | Barclays Capital Inc 1,000,000 1,000,000 2z

Q0832* AB 2| AUSTRALIA PACIFIC AIRPO 4.470% 09/15/21 |- ...09/15/2011 | Commonwealth Bank of Australia 4,000,000 4,000,000 1Z

Q7397# AM 6| PRATT FINANCE PTY LTD G 5.320% 07/13/23 | S ...07/13/2011 | Commonwealth Bank of Australia 3,000,000 3,000,000 2z
3899999. Total - Bonds - Industrial & Miscellaneous 184,305,914 cevceernnrnennenes 182,358,800 | covooieie s 682,757
8399997. Total - Bonds - Part 3 224,679,873 222,859,672 807,283
8399999. Total - Bonds, 224,679,873 222,859,672 807,283
Common Stocks - Industrial and Miscell;

488401 10 0 [KEMPER CORP I | ...08/25/2011 | Tax Free Exchange 100.000 2,487 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous 2,487 XXX 0 i XXX oo
9799997. Total - Common Stocks - Part 3. 2,487 XXX 0 | YOS —
9799999. Total - Common Stock: 2,487 XXX [ I PSS
9899999. Total - Preferred and Common Stocks 2,487 XXX (V)] YOS —
9999999. Total - Bonds, Preferred and Common Stock: 224,682,360 XXX 807,283 |......... XXX oo

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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4] Current Foreign Bond Desig-
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Bonds - U.S. Government
152383 AA 3| CENT AMER BK FOR ECON | 10.375% 02/01/14..... | ..... 08/01/2011| VAMOUS. .....ovvverecernrereeserinenirnens | oerissersesssesesseesns | evserenens 180,475 | covvvvs 180,475 | coovvvennee 180,475 | coovvvrne 180,475 | oo [ e (V1 IO IS 180,475 | covovvervvrernens [ e [ e 0| . 18,724 |02/01/2014[1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 09/01/2011] Paydown.........cceevereererenrrnerins | veves ..465 | . 465 461 | .. 463 [ . | e 2 2 | e | e AB5 | oo | e | e (U I 25 [11/15/2016|1...........
36235* AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 09/15/2011| Redemption ~ 100.0000............ | coverererrenerrrenernee | cerrerirneenns 65,257 | .ovvrerene 65,257 | ccovrrrnenn 65,257 | covvrrrenens 65,257 | coooevererieiriens | ereereeeienineens (VI TR ISV 65,257 | .oovreerierinne [ everiierineiins | e 0| oo 2,089 |06/15/2030| 1Z........
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ..ce 08/10/2011| Redemption  100.0000........cc. | coverrienmrnninnniinne | corverienninns 19,752 | oo 19,752 | coovvvins 19,752 | oo, LY I SR 0 | | v 19,752 [ .o o | o [ I 878 |08/10/2018|1...........
0599999. Total - BONdS = U.S. GOVEIMMENL. .....reuuiiuieieietiseisssissers ettt 265,949 265,949 265,945 265,947 [ 2 0 2 0 265,949 0 (V)] [P 0] .. 21,716 | ...... XXX. XXX.
Bonds - U.S. States, Territories and P ion
677555 RT 3| STATE OF OHIO SERIES 19 7.540% 06/01/13........ | ..... 09/01/2011| Redemption ~ 100.0000............ | coveereeeermerrneernes | eerrreirneena 70,000 | coviirinas 70,000 | ..o 70,000 | oo 70,000 | ooocvererirririens | e 06/01/2013| 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20....... | ..... 09/01/2011| Redemption  100.0000............ ...75,000 ...75,000 0 06/01/2020| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions. .145,000 145,000 0 0 0 ... 145000 | ...ccocc...0 | oo | o0 .....8,780 | ... XXX... [.XXX
Bonds - U.S. Special Revenue and Special A t
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31........oovoverrveinces [ o 09/01/2011| Paydown.........ccceverrernereneenennns | cenes 308,559 308,559 311,190 308,645 | ..o | i (86) (86) 308,559 02/15/2031| 1...........
31339D 7A  O|FHLMC 2417 KZ 6.000% 02/15/32........cccvvvvererreris | vever 09/01/2011] Paydown.........cceuevereererenerrerins | veves 291,509 291,509 285,279 288,178 ceerreren 3,331 [ | s 3,331 291,509 02/15/2032| 1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31.......ccocovvvverierinns | e 09/01/2011] Paydown.........ccceverernereneesennns | cenes 278,904 278,904 280,067 278,741 | e | s LT TN IS 163 278,904 08/15/2031| 1...........
31339M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31.......ccvovvvrrerircir | vever 09/01/2011| Paydown.........ceerevereererenernrerins | veves 905,514 905,514 855,528 885,311 | ..o | e 20,203 | oo | e 20,203 905,514 12/15/2031{1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32......covvvoerirevirnnns | ceves 09/01/2011| PAYAOWN........couviririereiierirerins | ervereeriesiesissnnins | cveerinenns 424,068 | ........... 424,068 | ............ 389,796 | ..ocvvvevs 408,254 | ....ovvevviiins | i 15,815 | oo | s 15,815 | oo | v 424,068 01/15/2032| 1...........
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32........ccccvvermvviruens | v 09/01/2011| PAYAOWN........covvermrearrnerierirenens | ovrererieniesesenins | creeeiiend 608,670 | ............ 608,670 587,442 598,203 | ..cvverieriricns | e 10,467 | .vvvevverrers | e 10,467 | ovvevvvveriens | v 608,670 04/15/2032| 1...........
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23........cccceee | cevn. 09/01/2011] PAYAOWN.........ourvvrrereirerinerieiins | ceeerseeiseieeiieniens | cereeeineenns 96,473 | oo 96,473 | cvvvvrens 87,293 | .covvrens 93,927 | ooveverneiinne | e 2,546 | oo | e 2,546 | oo | e 96,473 11/15/2023(1...........
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29.. 09/01/2011| Paydown. 243,398 243,398 230,969 239,232 4,166 243,398 01/15/2029|1..
31337 HS  5|FHLMC 2125 JZ 6.000% 02/15/29... .109/01/2011| Paydown. . A91,727 188,757 02/15/2029|1..
313401 YH  8|FHLMC 15 POOL# 360005 9.500% 07/01/17.. .109/01/2011| Paydown. 91 90 91 07/01/2017|1..
31359D Y9  8|FNMA REMIC 1993-187 L 6.500% 07/25/23............ | ..... 09/01/2011| PaydOWN........cuvvrvecrriierierieerens [ eeeerinsisiesierinnns | ceeveeeniees 72,262 | ............72,262 | ..............68,129 | .............. 71,509 | oo | e 793 | s [ e 753 i [ e 72,262 07/25/2023|1..
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ..... 09/01/2011| PaYAOWN........couvvrrirerrerernerrenins | ceeersersssinnerieninee | cernenenneenns 69,949 | .............60,949 | .............66,342 | .............. 68,788 | ..oocveevencrrinne | w61 | s [ e 16T | | e 69,949 11/25/2023(1...........
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24.............. | ..... 09/01/2011| PAYAOWN........couriririireiieeirenins | ervereeiseniesisennins | cvvverienns 126,731 | oo 126,731 | 120,791 | e 124,576 | oo | 2185 | s | 2,185 | e | i 126,731 02/25/2024|1...........
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25..........cccovvvernees | o 09/01/2011] PAYAOWN........cvvvererarirerierirenins | ceeeenerserseneeeenes | vevsseessesinns 5,748 | oo 5748 | i 5748 | 5748 | oo | e [ | v 0 [ [ e 5,748 12/25/2025(1...........
313920 SU  5|FNMA 2001-35 ZG 6.500% 08/25/31........cccovrvrereres | cone 09/01/2011| PaydOWN........coouvvrvreririreriniirirens [ overenirersssseiennnes | crvveinnenns 143,000 | ............ 143,000 | ..o 138,272 | o 140,761 | oo [ 002,239 [ i | 2,239 | | e 143,000 08/25/20311...........
31392E H6  0|FNMA 2002-69 Z 5.500% 10/25/32........cccvvvrnvvrrnens | v 09/01/2011| PAYAOWN........courirmrrrrnerierireeens | rererserseniesessensns | cveerienees 282,111 282,111 269,207 276,464 | ..o | e D847 | e | e 5,847 | i | s 282,111 10/25/2032[1...........
31392K HM 1| FHLMC 2445 0Z 6.500% 05/15/32........cccevrmrverinnns | vor 09/01/2011| Paydown.......c.vvvrevrererererrnnenirans [ eves 310,412 310,412 304,514 307,834 310,412 05/15/20321...........
31392M U4 2|FHLMC 2463 Z 6.000% 06/15/32........ccomvvrrerermernee | cerer 09/01/2011| PAYAOWN........courermrrrvrerrerireeens | oererserieniesesnenins | evverinens 100,974 | oo 100,974 | ..ovvvrnneen 97,419 | v 99,507 | oovverereneernens | crreeern LABT | i [ v 1467 | i | s 100,974 06/15/2032| 1...........
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32... 09/01/2011| Paydown. 213,631 213,631 212,257 212,755 213,631 06/15/2032| 1..
31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32. .109/01/2011] PAYAOWN.......covveerrearvrerrerirenens | evveeernenieserneenes | eene ...199,485 .199,485 ...183,369 194,393 ...199,485 07/15/2032| 1..
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32.. 09/01/2011| Paydown. ..676,716 676,716 652,065 665,265 676,716 07/15/2032|1..
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........cccoomvrrerermeenas | cever 09/01/2011| PAYAOWN........couevrrrrenerieriseeens | eereserseniesessenins | evverinees 346,297 | ............ 346,297 312,455 331,762 346,297 08/15/2032| 1...........
31392U EE  O|FHLMC 2504 Z 6.000% 09/15/32........ccrervrvrvernirens [ vores 09/01/2011| Paydown.......c.ovvvrevrererererrnnrinirans [ eves 380,616 380,616 366,720 375,435 380,616 09/15/20321...........
313920  JL  9|FHLMC 2499 VZ 6.000% 09/15/32.......ccomvrererrreris | cever 09/01/2011] PAYAOWN.......oouvvreererinrierrenins | ceeererissssersesinnee | oneinns 1,576,590 | ......... 1,576,590 | ......... 1,548,649 | ......... 1,567,493 [ ..o | e 9,097 | oo | e 9,097 | oo | v 1,576,590 09/15/2032| 1...........
31392W  JU 5| FHLMC 2509 ZQ 5.500% 10/15/32........coeveeremiverans | v 09/01/2011] PaYAOWN........courevmviivierierirerins | ovrieserienierisneiins | cveeriiens 489,180 | ...ccoovue 489,180 | ..ooovvvees 467,205 | ............ 480,068 | ......cccvvvicver | e 9111 | oo | e 9111 | | s 489,180 10/15/2032[1...........
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31392W Q6 0|FHLMC 2518 PE 5.500% 04/15/31.. 08/01/2011| Paydown. 62,632 | 82,495 | 82,498 | i [ v 134 i | e 134 i | 82,632 | e | | e | 2,031 | 04/15/2031|1..
31393A VK  0|FNMA 2003-30 HY 5.500% 04/25/33... 09/01/2011| PaydOwn........ccvvmvererenrinerrrenins | ceeersrrirsnrnerienenee | wonneenneen 199,750 | 1000 199,750 | 189,326 | v 195,896 | v | 3,855 [ | 3,855 | e | erineeeen 199,750 | e | e | e | v 7,172 | 04/25/2033| 1..
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........cccouvenee | vonee 09/01/2011| PaYAOWN.......covvernrerrnericrirerins | cevrvnerieriereneniens | cerernernnnene 3403 | i 3,403 | oo 3823 | 30822 [ | i (19) (1) | [T 3,403 | oo e | e [V I 113 {01/01/2020{1...........
38373M  2F  6|GNMA 2008-80 IO 1.166% 04/16/50...........coovvvrererne | cerer 08/01/2011| PAYAOWN........couvererreaeircrirenins | reeiseinenseninnensns | sevressisnesiiessnensnne | seennensenssnssnsnennees | cevnennnennen2y 194 [ v 741 | e | v (VL3 R I (2,741) [ o e | e | v | e (U I 333 |04/16/2050|1...........
38373M  3S  7|GNMA 2008-86 IO 0.882% 10/16/48........ccocvevverree | veres 08/01/2011] PAYAOWN........covvvreierrieirircrirenins | corvinnrienieninnenns | cevvsnineriiensnenens | eeennesnensnsnnennees | covvennenneene 3848 [ i 3,423 | v | v (3,423) [ oo | e (3,423) 10/16/2048|1...........
38373M 7D 6|GNMA 2009-37 IO 1.978% 05/16/49........cocomvrrerrne | cerer 09/01/2011] Paydown.........ccceevereerereneenennns | ceees AT823 | s 47,608 | ..ooovercerreines | e [CYAI0L:) ) [ I (47,608) 05/16/2049| 1...........
38373M  J2 7 |GNMA 2007-52 A 4.054% 01/16/48........cocooreverveernens | veves 09/01/2011| PaYAOWN........covvrermrerrrerierireens | ovevrerienieeesnenins | cveeriinens 790,810 | ............ 790,810 806,688 806,350 | ...ovvuerierireins | crrenee (15,540) [ ..ovevvercriines | cevirees (15,540) 01/16/2048| 1...........
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32........cccrsvvrmrrerncien | s 09/01/2011] PAYAOWN.......couivrireirnrieeiienins | ceeerseriseiseessesines | oneiins 1,359,844 | ......... 1,359,844 | ........1,329,714 | ........ 1,341,512 11/20/2032[1...........
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32.........ccccomvvvenene | v 09/01/2011| Paydown. 455,917 462,038 12/20/2030(1..
38373Y D5 0|GNMA 2003-4 MD 5.500% 01/20/32 .109/01/2011| Paydown. 164,497 .164,089 05/20/2013| 1..
38374B 4L 4| GNMA 2003-77 TH 5.000% 07/16/3 .109/01/2011| Paydown. 198,732 .198,183 07/16/2032| 1..
38374G  5F 5| GNMA 2004-43 A 2.822% 12/16/19 09/01/2011| Paydown. .608,860 614,211 613,603 12/16/20191..
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.........covcverrrreres | covee 09/01/2011] PaYAOWN........couverercrinerierienins | covvenernerienincenee | cvverernernn88,660 | o 68,660 | ...ccvvvven 68,746 | ....cooonce.. 68,739 03/16/2035| 1...........
48730P AB 6 |KEENAN DEV ASSOC OF TN 8.000% 07/15/28..... |..... 07/15/2011| Various. 200,000 200,000 200,000 | .eovveerieriiens | e 0 07/15/2028| 1FE......
62621D AA  8|MUN CORRECTIONS FINANCE 8.470% 08/01/16.. | ..... 08/01/2011| Redemption ~ 100.0000............ | ovrerererererererenins | crvervrens 492,293 | ...ccoovne 492,293 | ..o 492,293 | ............ 492,220 . LT [T [ 73 08/01/2016| 2FE......
911551 AA  7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... | ..... 09/01/2011] VAMNOUS. .....oovvoereerirsniiisnissiiinnes | eovessnssssisssisisneinne | cernsninsenas 22,216 | oo 22,216 | oo 22,216 | v, 2y 4| IO [ 0 05/01/2032|1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment SRR e 12,970,229 | ....... 12,970,229 | ....... 12,702,558 | ....... 12,896,234 [ .oovovivinnnad 0] 73,996 | oo 0 [ i 73,996 | o0 | 012,970,229 | 0 |0 0 [1..504,325 XXX... [.XXX:
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 09/01/2011| Paydown. ...113,037 06/25/2033
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 09/01/2011| Paydown. 81,357 07/25/2018
00212P AV 0|ASG RESECURITIZATION TR 5.557% 02/28/37..... .109/01/2011| Paydown. 253,651 02/28/2037
004375 AN 1| ACCREDITED MORT LOAN TR 4.980% 10/25/33... | ..... 09/01/2011| Paydown.........cvvvverneirernieneirens [ corererveresennirerinnes | vevveninnnens58,008 | i .58,008 | oo 43,796 10/25/2033
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 09/01/2011| PAYAOWN........couvrermrvrrrerierirnens | oererserseniesessennns | evverinens 137,156 | covvvenees 137,156 | v 144,871 | oo 144,605 | .oooovvvecvreres | v (7,449) [ ..o | s (TL:) | O [ 137,156 | oo [ e [ e 0| e 5,886 |03/15/2016| 4FE......
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22...........ccoccevvvuures | e 09/20/2011| Paydown.........cccrvveeernerereeeeiins | veves 200,063 200,063 | ............ 182,235 | oo 189,960 | ..ovvvevviveries | crvs 10,103 | oo | e 10,103 200,063 [ ..oveorvireries [ v | e 0. 12,914 |09/20/2022| 3FE......
009344  A*  3|AIRTRUST 1998 1 A-3 8.320% 02/11/13.....cccovverncs | venee 08/11/2011| Redemption ~ 100.0000............ | covveerrrrereererneernes | vevrrveernenins 1,783 | s 1,783 | o 1,783 | o LIV RIS DO (V1 ORI ISP 1,783 [ s v | e (U I 202 |02/11/2013|4FE.......
009344 B@ O|AIR TRUST 1998 2 A-3 8.450% 03/02/13........covvrres | vevee 09/02/2011| Redemption ~ 100.0000............ [ evrereererrrerrrerneirens | ovrveirerinns 2,185 | oo 2,185 | oo 2,185 | oo 2,185 [ | e 0 v [ e 2,185 | o | e | e 0] e 149 | 03/02/2013| 4FE......
02146P AA 3| COUNTRYWIDE ALTER LOAN 5.638% 08/25/36.... | ..... 09/01/2011| PAYAOWN........courirmrrrrnerierireeens | rererserseniesessensns | cveerienees 225,114 225,114 224,762 224,592 | oo | e Y272 IR 522 [ e | e 225,114 | oo [ | s 0| e 8,640 |08/25/2036( 1Z*.......
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. | ..... 09/01/2011| Paydown.......c.vvvrevrererererrnnenirans [ eves 224,732 224,732 224,678 224556 | .ocovevvvrvien | e 176 [ | e 176 224,732 [ oo | oo | e 0 . 7,695 |03/25/2058| 1Z*.......
030616 AF 3| AMERICREDIT PRIME AUTO 5.350% 03/08/16..... |..... 09/08/2011| Paydown..........ccoevemeererenererens | venes 269,385 269,385 278,035 275,337 | oo | eereeeenn(5,953) | v [ v (5,953) 269,385 [ ..ovverrierins [ e | s 0| e 9,603 |02/08/2014| 3FE......
03061L AB 9| AMERICREDIT AUTOMOBILE 1.460% 11/06/13.... | ..... 09/06/2011| Paydown. 993,324 993,324 993,309 993,316 8 993,324 | ..o [ e [0 | 9,629 |11/06/2013
03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.. .109/01/2011| Paydown. .50,987 ...50,987 47,227 02/25/2028
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 09/01/2011| Paydown. . 77,187 | ... .. 17,187 76,174 | ... . . . 06/25/2035,
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 09/01/2011| Redemption ~ 100.0000............ | covrererrrerereeernennns | crverinens 102,427 | oo 102,427 | oo 102,427 | oo 102,427 | oo [ e (V1 ISR IS 102,427 | oo 05/01/2016
049164 AU  0|ATLAS AIRINC 1999 1A-1 7.200% 01/02/19........... | ... 09/07/2011| Redemption ~ 100.0000............ [ overerrrerrmrreerernnes | crrveirrnnns 107,291 | o 107,291 | oo 100,194 | oo 101,782 | o | v 314 | o | v 314 | [ i 102,096 |..coccvrrerrenne 01/02/2019| 2...........
05529H AB 9 |BCAP LLC TRUST 2006-RR1 5.000% 11/25/36....... | ..... 09/01/2011] PAYAOWN.......oouvvreererinrierrenins | ceeererissssersesinnee | oneinns 1,064,907 | ......... 1,064,907 | ......... 1,048,934 | ......... 1,055,724 | ..o | v 9,183 | oo | e 9,183 | oo | e 1,064,907 | ..ooovvrvrrinnee 11/25/2036( 1Z*.......
05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... | ..... 09/01/2011] PaYAOWN........courernivriveerierirerins | evrvenerieniereseeins | cveerinens 131,578 | v 131,578 | v 132,483 | v 131,737 | oo | s (159) | vevvvvvveiveine | ervrerirnens (159) | evvvnverrvens | v 131,578 | oo 09/26/2015| 1Z*.......
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055393 AB  8|BFL FUNDING Il 144A 7.890% 08/15/21 08/15/2011| Redemption  100.0000... .91,719 0 08/15/2021
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... |..... 09/02/2011| Paydown 16,820 | oo 116,730 [ i 118,728 [ e | 92 [ [ e (72 I 03/02/2026
05949A 6H 8|BANK OF AMERICA MORTGAG 2.867% 06/25/35.. | ..... 09/01/2011| PaydOWN.......coeverrerrrinrrnerirerins | ceverereinernenireninne | evneennnnn 108,503 | i, 105,503 | .ovooereerrna 97,591 | 1ii0098,090 | oo | e T3 | s | e TA413 |, 06/25/2035| 1Z*.......
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. | ..... 09/01/2011| PaYAOWN........couvvrirrrinrierieeins | reeerneinersenineenns | eevnrernernn89,860 | oo 69,860 | ..ceverrne68,900 | oviiirrin89,162 [ oo | 898 | [ i (S1e] 0 N 05/25/2019| 1Z*.......
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... | ..... 09/01/2011] Paydown.........cceeverrerevenrirenine | veves 278,371 278,371 273,674 274,184 278,371 10/25/2020( 1Z~.......
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 09/01/2011| PAYAOWN........couvevrnrrrererrerireins | eerersersenisesesnenins | cvverinens 146,375 | .ovvvvnees 146,375 | coovvvennee 145,095 | c.ovvvnneee 145,390 | oovvvenenerins [ e85 | s | 985 | | i 146,375 06/26/2021| 1Z*.......
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 09/01/2011| PaYAOWN........covvverrerirerierirnens | overrerienireeessenins | cveeriinens 187,813 | v 187,813 | v 188,752 | wvvovvreneee 188,398 | .ovovvvevrrvcrres [ eererereeee(586) | s | eerirerirnend(586) | e | i 187,813 01/26/2017| 1Z*.......
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 09/01/2011] PaYAOWN.........ourvvrrireirrrineireiins | ceeerseeiseisenieniens | cereeineenns 13172 | v 13172 | v 13,905 | oo 13,902 [ v | eerreeereee(730) [ covireseiinns [ e 730) [ o | v 13,172 01/25/2042
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 09/01/2011| Paydown. 541,979 541,979 538,930 541,979 05/26/2036
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18.. .109/01/2011| Paydown. 202,109 202,109 201,632 202,109 09/25/2018
124860 CB  1|C-BASSLLC 1999-3 A 6.624% 01/01/29.... .109/01/2011| Paydown. 14,534 14,266 01/01/2029
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33... 09/01/2011| Paydown. 41,621 39,987 | .o 39,987 | i 01/25/2033
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........ccoce. | cevee 09/01/2011] PaYAOWN.......oovvvrrerririenerienins | covereesssrinerienieee | cereninneenns 95,297 95,058 08/25/2035| 1Z*.......
12556N  AC 6| CIT EQUIPMENT COLLATERA 6.590% 12/22/14.... | ..... 09/20/2011| Paydown.........ccceveeernerereenenins | veves 554,844 554,844 573,917 560,074 554,844 09/20/2011| 1FE......
12557T AC  2|CIT EQUIPMENT COLLATERA 3.070% 08/15/16.... | ..... 09/15/2011| Paydown.........cceevemeererenerrerins | veves 925,303 925,303 938,641 930,810 925,303 12/15/2011] 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 09/18/2011| PAYAOWN.........ouvvrrireirriineiieiins | cevereeiinsissiiieniens | cereeeinnenns 34,435 | oo 34,435 | i 34435 | e [ | [ | s [ [ 34,435 03/18/2026| 1FE......
126186 AA  3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 09/16/2011| Paydown.........ccevereererenernerins | veves 307,573 307,573 307,573 04/16/2018
126193 AB  7|CPS AUTO TRUST 2010-A A 2.890% 03/15/16....... | ..... 09/15/2011| PAYAOWN........couevrieieaeiierirenins | eereeerseniesessenins | ceverioeens 402,331 | oo 402,331 | ooiein402,305 | oo 402,307 | oo | i3 s [ i3 | [ s 402,331 03/15/2016
12620T AD  3|CNHEQUIPMENT TRUST 200 5.170% 10/15/14.... |..... 09/15/2011| Paydown. 988,294 988,294 988,294 10/15/2013
12642M AQ 3| CREDIT SUISSE MORT CAPI 6.500% 05/27/37..... .108/01/2011| Paydown. 47,659 47,659 10/27/2015
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35. .109/01/2011| Paydown. 119,873 19,873 10/25/2035
12669D 2L 1| COUNTRYWIDE HOME LOANS 5.750% 05/25/33...] ..... 09/01/2011| Paydown. 432,162 ...432,162 10/25/2012
126690 CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32... | ..... 09/01/2011] PaYAOWN........corvvrirerinrrierienins | cverrrernersenineenes | eevenernennn 29,343 | o 29,343 | v 29,487 | oviereeni29,365 | oo | 21 | [ | | e 29,343 10/25/2032[ 1Z*.......
12669E  4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. | ..... 09/01/2011] PaYAOWN.......couvvrirrrinrireeiieeins | veerineieniserisninns | evnnenenenn 93,175 | i 93,175 | oo 89,798 | .oeverrrern90,057 | oo | 3,118 | s [ 3118 | | e 93,175 10/25/2033[ 1Z*.......
12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. | ..... 09/01/2011| Paydown.........ccerevereererenernerins | veves 326,615 326,615 325,602 325,656 326,615 05/25/2033| 1Z*.......
12669E S6 4 |COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 09/01/2011| Paydown.......c..cvvrevrerveerernnnrvenns [ s 330,372 330,372 321,080 327,067 330,372 10/25/2033| 1Z*.......
12669E  ZG 4| COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. | ..... 09/01/2011| Paydown.........ceerevemeererenernernns | veves 388,680 | ............ 388,680 387,829 387,548 388,680 09/25/2033| 1Z*.......
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34...| ..... 09/01/2011| Paydown.......c.vvvrevrererererrnnenirans [ eves 359,277 359,277 348,499 355,210 359,277 07/25/2034| 1Z*.......
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34... | ..... 09/01/2011| PAYAOWN........courermrvrvrerierireens | eerererseniesesnenins | eveeriinens 913,314 | ... 913,314 896,190 902,951 913,314 05/25/2034
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35...  ..... 09/01/2011| Paydown. 320,875 320,875 318,268 318,754 320,875 | .oovvvriiveries [ [ cvrriieiinennn0 [ 12,598 | 09/25/2035
12669G C8 2 |COUNTRYWIDE HOME LOANS 5.500% 06/25/35. .109/01/2011| PAYAOWN.......covvvemrearvrerrerienins | evreesrierienieeenes | eeens 71,047 ..71,047 71,191 ...71,003 ,633 | 05/25/2035
144285 AE 3| CARPENTER TECHNOLOGY 7.625% 08/15/11...... |..... 08/15/2011| MALUIItY.....vocvooreeerriersirseienrens [ eoerrseirennsissinniens | e 2,700,000 ..2,700,000 2,684,853 2,698,671 | oo 2,700,000 | .ooovrevrnns [ rvrreniccncinn [ evereeinnenn0 | 205,875 |08/15/2011
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 09/25/2011| PAYAOWN........courvrrvrenerrerireeens | oereserieniesessenins | evveeiinens 135948 | .covvvnee 135,948 | ..ovvveneee 135,948 | c.ovvvenee 135,948 | .ooovvvvereres [ e (V1 ISR IS 135,948 | oo [ e [ i 0| oo 4,915 | 11/25/2035 1Z*.......
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16.......cocrvvrur [ vornr 09/05/2011| PaydOWN........coouvvvvrririrerininirens [ orereniersnssserennnes | crvveenenens 144939 | ........... 144,939 | ............ 144,939 | ..o 144,939 | .o [ 0 oo [ e 144,939 | oo | v | e (V1 I 8,372 | 11/05/2016| 2...........
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 09/01/2011| PAYAOWN.......coneerirereneeneniienins | eeevseisnenseniseeenes | ceerseessesend 6,957 | o 6,957 | oo 6,642 | ..coorrnnnnn 8,642 | oo | e 315 [ s | e 315 [ s [ s 8,957 | covvoerrrerirnens | v | e 0 | v 258 |09/25/2035(1Z*.......
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | ..... 09/01/2011] PaYAOWN.......oouvvrrerrierienrrienins | reverreissienenieniene | ceveninnnenns 75794 | oo 75794 | v 74,326 | ..ovvonneen. T4491 | e | e 1,303 | oo | e 1,303 | cvvvvrverns | v 75,794 | oo | v | v, 0 et 2,578 |02/25/20211Z*.......
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172973 C7 2| CITICORP MORTGAGE 5.500% 09/25/34............... | ..... 09/01/2011| Paydown. 1,127,622 | ......... 1,127,622 | ........ 1,114,407 | .o 1,122,832 [ s | e 789 [ [ e 789 | s | v 1,127,622 | .o v | e | s 41,710 |09/25/2034(1Z*.......
17310A AG  1|CITICORP MTGE SECURITIE 5.750% 04/25/36...... | ..... 09/01/2011| Paydown. 270,420 270,420 272,279 270,420 | ..ovovvvnernes [ e | cerrreiieenend0 | s 6,563 |08/25/2012| 1Z........
17311A  AD 7 |CITICORP MORTGAGE 5.500% 12/25/21.........ccce. | veves 09/01/2011| PaYdOWN........oouvvrrerrrernrrnerienins | cevereernnrinerienenee | coverereeeee D575 | i 54,575 | 88,672 | 050,022 | e | e 553 [ i | 553 | i | e DABTE | i | |0 | 12/25/2021{1Z*.......
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.......c.cccouee | vonce 09/01/2011| PaYdOWN.........oevvmrererenrinnirenins | ceeernreirnnnsnenienenee | eenrrennersee 10,080 | viiirsceenn 78,050 | woiiiiees 75,670 | oo | evverververienine | rreirnerennn380 i | 380 | s | eerieeenenn 76,050 | i | e | e | i 09/25/2037| 1Z*.......
20846Q HQ 4|CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ..... 09/01/2011| PaYdOWN.......couvevrerrrinrrierienens | cerveverrnenirerirenenns | evenrinneenn22,001 | iiiieenn22,001 [ iiiiiri22,001 | 022,001 | o | e [ | eerinneineniennn0 [ [ oeeenn22,001 [ e | | e | .05/01/203%6...........
21075W  BA 2 |CONTI MTGE HOME EQUITY 8.700% 06/15/25...... | ..... 09/01/2011] PaYdOWN........couvvvnrirrrenrrrnerienins | reervesrinenseninneenns | eevnseenneneen 1,780 | i 730 [ e 1,374 | il 1374 | s | i858 [ | 358 [ [ 1730 [ s e | 0 | s 06/15/2025| 1Z*.......
21075W BX 2| CONTI MTGE HOME EQUITY 7.330% 03/15/27...... | ..... 08/01/2011| PaYdOWN........couverrercrinrrirenierins | cvrvreerrnenienineenee | sevneeeneneen 5810 | i 1,810 [ e 1191 [ e 1191 | s | 18 i | e8| i 1,810 | i | e | e | s 03/15/2027| 3Z*.......
21075W CJ  2|CONTI MTGE HOME EQUITY 7.000% 03/15/27...... | ..... 09/01/2011| PaYAOWN.......oouvvrirerinrirnniienins | ceverenrisnrseenineeens | evvnnenneenn 12,281 | 12,281 | 11,880 | e 11,880 | s | i30T [ | i30T s [ o 12240 | i | | e | s 03/15/2027| 1Z*.......
21075W ER 2| CONTI MTGE HOME EQUITY 7.620% 04/15/28.... 08/01/2011| Paydown 04/15/2028
210805 AN 7 |CONTINENTAL AIRLINES SE 7.820% 04/15/15. .107/15/2011| Redemption 13,971 13,971 04/15/2015
22540V MK 5| CSFB TRUST 2001-HE30 M- 7.650% 07/25/32.. .107/01/2011| Paydown. 97,358 07/25/2032
22540V ZZ  8|CSFB TRUST 2002-5 4B1 7.500% 02/25/32........... | ..... 09/01/2011| Paydown. ..121,942 11/25/2031
2254W0 KD  6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 09/01/2011] Paydown.........cceuevereererenerrerins | veves 236,117 236,117 241,428 09/25/2019| 3FE......
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 09/30/2011| Redemption ~ 100.0000............ | coveervvnrinniirenirans | e 40,000 | ...occovenee 40,000 | ....cccouuuee 40,000 03/30/2025| 2FE......
25087* AA  1|DETROIT INTL BRIDGE COM 4.780% 09/02/14...... | ..... 09/02/2011| Redemption ~ 100.0000............ | coverureemrermerirerernne | cererirneenns 89,755 | oo 89,755 | .ovvvvrrnens 89,755 09/02/2014| 1Z........
29476Y AN  9|EQUIVANTAGE HOME EQ 199 7.700% 09/25/27.... | ..... 09/01/2011] PAYAOWN........oourvvrrireirriineiieiins | ceverseiinsiesiieniens | cereeeineenns 25,607 | oo 25,607 | covrvrnnen 25,671 07/01/2011| 1Z*.......
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 07/10/2011| Redemption ~ 100.0000............ | cevermrevmrermrerererernee | cererirneenns 12,183 | oo 12,183 | oo 12,183 | oo 12,183 [ e | e (VI ORI ISP 12,183 07/10/2018| 3...........
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 09/01/2011| PAYAOWN........couvrmieieneiierirenins | eereeerseniesessenins | ceverienes 100,779 | woovrrvees 100,779 | coovverens 99,772 | vvve. 100,162 | oo [ eereneeen®18 s | 818 i | i 100,779 05/25/2034
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35.... 09/01/2011| Paydown. 895,275 895,275 885,203 888,972 895,275 01/25/2035
32051G KU  8|FIRST HORIZON MTG PASS- 5.500% 05/25/35. .109/01/2011| Paydown. 291,605 291,605 289,053 289,887 291,605 05/25/2035
32113C AV 2|FIRST NATIONAL MSTR NOT 1.579% 07/15/15..... .109/21/2011| Citi 3,018,750 | ......... 3,000,000 | ........2,997,070 | .......2,997,351 [ ..ccoovvrmverirers | crverrnensB00 [ oo | v 800 | oo | e 2,997,851 07/15/2015
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 09/30/2011| Redemption ~ 100.0000............ [ evererrrererenererinnns | vevrvrrrnees 56,865 | i .56,865 | covirinrn56,865 | 1o 56,885 | oo | e 0 12/19/2025,
35729P AM 2| FREMONT HOME LOAN TRUST 5.000% 10/25/33. | ..... 09/01/2011| PaYAOWN........couvvrrirerrerernerrenins | ceeersersssinnerieninee | cernenenneenns 30,255 | cooverirnes 30,255 | covrernnns 27,616 | oo 1,646 | ........ 25,970 | ..oooeee. 2,640 | oo [ e 28,610 | oo | e 30,255 10/25/2033| 6Z*.......
36157R D7 7 |GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... | ..... 09/01/2011] PaYAOWN........courvvrrireirriineireiins | ceverseiinsisesiieniens | cereeeinsenns 69,970 | ..cooverenen 69,970 | .coovvrns 70,494 | oo, 70,465 | .oooeveevevinnes [ v [ 15) ) N IO (495) | vovvovereriinnn | e 69,970 02/25/2029| 1Z*.......
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 09/01/2011] PAYAOWN........oorvvrrererrrrrnerienins | covereesseninerieninee | cereninneenns 27,838 | oo 27,838 | o 27,455 | .o, 27,553 285 [ e | e 285 | | e 27,838 04/25/2029| 1Z*.......
36159 BM 2| GE CAPITAL CREDIT CARD 3.690% 07/15/15....... | ..... 09/21/2011)| Bank of AMENICa........covrvvrerernies [ erveerrinrsineirernnes | ceveres 3,074,531 | ......... 3,000,000 | ......... 3,103,125 | ........ 3,068,361 [ ...oviveiriines | v (32,415) [ vvrereerviinns [ v (32,415) [ vvrvrervnnes | e 3,035,947 07/15/2012| 1FE......
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 09/01/2011| Paydown.........ceerevemeererenernernns | veves 217,454 217,454 219,085 | ..ouvvereerierienens [ | e (1,631) [ oo | e (1,631) 217,454 05/25/2014| 1Z*.......
36829K AC 2| GE EQUIPMENT SMALL TICK 1.920% 07/15/16..... | ..... 09/15/2011| PaydOWN........coovrvveririrerrenisirens | everensssismsssisennnes | eeverens 1,443,878 | ........ 1,443,878 | ........ 1,450,646 | ......... TAAT A | s [ v (RIVXC) 1 IR IS (KX ) SN I 1,443,878 04/15/2012| 1FE......
372109 AA  6|GENEVAILL PRD FAC LICE 5.400% 10/01/13........ | ..... 09/01/2011| Redemption ~ 100.0000............ | ... 240,766 240,766 240,766 240,766 | ...ocvorerereririens | e 0 240,766 10/01/2013| 2...........
39153V AQ 7| GREAT AMERICA LEASING R 2.540% 03/15/13..... ] ..... 09/15/2011| Paydown. 510,730 510,730 517,114 514,004 | ..o | e (3,274) | oo 510,730 07/15/2012,
393505 CV 2| GREEN TREE FINANCIAL CO 8.300% 07/15/19.... .109/15/2011| Paydown. .32,858 ...32,858 32,539 ...32,828 . 30 07/15/2019
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19.... 09/15/2011| Paydown. .86,750 | ... ...86,750 86,235 | ... ...86,699 . 51 11/15/2019
40052M AD  6|GS AUTO LOAN TRUST 2007 5.480% 12/15/14...... | ..... 08/15/2011] PaYAOWN........orvvrrererinrrnerienins | cevereeissssesieninnee | eoveenne 2,318,305 | ......... 2,318,305 | ......... 2,409,588 | ......... 2,368,217 | oo | e (49,912) [ ..ocvvrerirrirnns 10/15/2012| 1FE......
40405T AA  1|H &P INV PARTNERS-CARM 8.700% 02/15/21...... | ..... 08/15/2011| Various.........cocevervrevrreererrirnrnns [ e 362,000 362,000 362,000 362,000 | .oooveeeriiriirins | e 0 362,000 02/15/2021| 1FE......
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 09/01/2011| PAYAOWN........couevrrrieneirerirerens | eereseersensesessenins | cvverinens 114,662 | .oovvenees 114,662 | ............ 104,344 | ............ 105,684 | .oooveecrcrns | s 8,977 | oo | v 8,977 | o | v 114,662 09/25/2037| 1Z*.......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 09/01/2011] PaYAOWN........courernivriveerierirerins | evrvenerieniereseeins | cveerinens 158,255 | ..ovvvnee 158,255 | ...covveeeee 144,804 | ............ 148,343 | oo | e 9,913 | oo | e 9,913 | oo | s 158,255 02/25/2036] 1Z*.......
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446148 AC  2|HUNTINGTON AUTO TRUST 3.940% 06/17/13...... | ..... 09/15/2011] Paydown.........cveuvverrinrrnerirenins | corvverinerverrecenns | v 1,062,084 | ........ 1,062,084 | ........1,094,154 | .........1,075,264 | ....cccovvvrvviee | cererd(13,179) [ oo | oo (1379) [ s | e 1,062,084 | s | e | 0| s 27,871 | 01/15/2012| 1FE......
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 09/01/2011| PaYdOWN........couevvrrirerinrinnirenins | ceeernrrirnnrsserienenee | eernrrenseenn88,967 | iiiirscnnn88,967 | iiiiin88,941 | 188,801 | s [ 306 [ s | 306 | i | 88,987 | s | e | e | 4,916 |08/20/2028( 1Z*.......
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.235% 07/25/33....... | ..... 09/25/2011| PaYdOWN........couverrererinrrirenienins | cevvierrnerienieeenee | evvvneenneeee 34,578 | 34,575 | 029,735 | 80,447 | s | e 128 [ | 128 | [ i 34,575 | i | | 0| 293 |07/25/2033(1Z*.......
45254T PM  0|IMPAC SECURED ASSETS CM 5.068% 08/25/34... | ..... 09/01/2011| PaydOWN.........ocvvmrererenrinnirenins | ceeernnrirnenssenienenee | evnneenneen 108,915 | 10000 108,915 | it 107,077 | s | v | e 1838 s | e 1,838 | i | e 108,915 | i | e | e | 2,070 | 08/25/2034( 1Z*.......
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 09/15/2011] PaYAOWN........oouvvrrerrierinnrienins | corerreinninerieniene | cerenirnnenns 37,054 | .oovrennees 37,054 | oo 37,047 | oo 37,047 | oo [ e 8 8 | o | e 37,054 | oo | e [ e [V I 976 |12/15/2048| 1FE......
46626A AA 2| JP MORGAN H&Q BUILDING 7.100% 09/15/17..... |..... 09/15/2011| Redemption ~ 100.0000............ | ovrererrererererneeinns | crverinens 160,800 | vovvvenee 160,800 | ..oovvveeee 160,800 | c.oovvvenee 160,800 | .evvueeeerreries [ e (V1 IR IS 160,800 09/15/2017| 1...........
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 09/01/2011| PAYAOWN........covvermrervnerierirenens | overreerieniresesnenins | creeriieens 402,333 | ..oooorens 402,333 395,292 397,654 | ..ooverriiins | e 4678 | oo | v 4678 | oo | e 402,333 05/25/2036| 1Z*.......
46629E AA  1|JP MORGAN ALTERNATIVE L 5.950% 09/25/36..... | ..... 09/01/2011| Paydown.........cccevereernereneeaeinns | cenes 238,422 238,422 239,392 239,171 | o | e (UZ2) ) [ I (749) 238,422 04/25/2013
481239 AE  1|JPMORGAN AUTO REC TRUST 5.220% 07/15/15.. | ..... 09/15/2011| Paydown ..1,295,795 10/15/2011
482439 AA 4 |KCTINTERMODAL 6.884% 08/01/18.. .108/01/2011| Redemption 173,600 08/01/2018
485260 BH 5|KANSAS GAS & ELEC 5.647% 03/29/21. .109/30/2011| Redemption .107,344 03/29/2021
49228R AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.... | ..... 09/30/2011| Redemption ...68,627 07/31/2016
49327TH AE  5|KEYCORP STUDENT LOAN TR 0.440% 06/27/25... | ..... 09/27/2011| PaYdOWN........couevvrrerrrinernerienins | ceverereinnrnerirennne | e 488,514 | s 488,514 06/27/2025
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... |..... 09/15/2011| Redemption ~ 100.0000............ [ evvereerermerrrernnrens [ vervvrireeen 5,570 [ i, 5,570 06/15/2033
52176Y AA  2|LEAF I RECEIVABLES FUN 1.700% 08/20/18........ | ..... 09/20/2011| Paydown..........cceeeveervrnerierireens 350,738 344,500 344,578 | .o | e 6,161 | oo | v 6,161 08/20/2018
52518R  BE  5|LEHMAN STRUCTURED 0.000% 08/26/24..............] ..... 09/01/2011| PaYAOWN........courvrrieriinniierirnnins | cevrinnrinnrinsnisnninns | ceverneriennnnn8,013 | i 6,013 | oo 5803 | ... 5,922 . 91 | e | e (<1 I I 08/26/2024
536885 AA  4|LITIGATION SETTLEMENT 6.950% 01/26/32.......... | ..... 07/25/2011] Paydown.........ccevereererenernerins | veves 228,977 228,977 215,966 223,412 ceererereD,805 [ e | s 5,565 01/26/2032
55265K 2X  6|MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 09/01/2011| PAYAOWN........couvrmieieneiierirenins | eereeerseniesessenins | ceverienes 149,069 | ..ccovonee 149,069 | ...cocvvneee 149,628 | ....co..c.. 149,280 | .ooovvevvvrseinns [ s (V) I IO (VXKD ) IS—— 11/25/2018
57118T AE  5|MARLIN LEASING REC LLC 5.820% 02/16/15........ | ..... 09/15/2011| Paydown. 2,592,678 | . 2,592,678 2,335,031 2,482,120 | oo | 110,558 | voveoeeereeenens | v 110,558 | ovvoverernn 02/16/2015
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31... .109/20/2011| Paydown. ...109,439 .109,439 ...109,438 109,438 I TN ...109,439 07/20/2031
57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32... .109/20/2011| Paydown. 293,747 293,747 293,715 293,714 . 32 293,747 10/20/2032
58526%# BE 8 |MEIJER FINANCE INC MEIJ 8.360% 01/01/21 07/01/2011| Redemption ~ 100.0000............ [ overereerrmrrierernnes | crrveirienns 128,733 | oo 128,733 | oo 128,733 | e 128,733 | oo [ 0 | [ v 128,733 01/01/2021(1...........
58526# BJ  7|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2011| Redemption ~ 100.0000............ | ovrererererererernenins | crverinens 112,643 | oo 112,643 | oo 112,643 | oo 112,643 | oo [ e (V1 ISP ISP 112,643 01/01/2021| 1...........
58526# BN  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2011| Redemption ~ 100.0000............ | covverrrvrerererernrrinns | crvverienns 103,062 | .oovvvnees 103,062 | ..ooovreneee 103,062 | c.oovvrenee 103,062 | .oooovenrireins [ i (V1 ORI ISV 103,062 01/01/2021| 1...........
589400 AA 8| MERCURY GENERAL CORP SE 7.250% 08/15/11. | ..... 08/15/2011| VaIIOUS. .....oouverrerrercrerirserineees | veves 6,325,000 | ........ 6,325,000 | ......... 6,441,266 | ......... 6,335,577 | oo | e (10,577) [ vooeververcrriees | vevreens (10,577) | ooverevererernee | cerreens 6,325,000 08/15/2011| 1FE......
59549P AA 6| MID-STATE TRUST IV A 8.330% 10/01/15......cc0ees | conee 07/01/2011| PaydOWN.......coovvrveerrriererineerens [ eeererinsisneesiserinnns | ceeeeeniees 24984 | ............. 24,984 | ..o 24,981 | oo 24,984 | .o | e 0 o | e 24,984 10/01/2015| 2FE......
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 09/15/2011| PAYAOWN........couvrermrvrrrerieriseens | oervrerieniesesnenins | evverinees 100,961 | covvvvvees 100,961 | covovvvvrnes 98,310 | covevvrnene 98,442 | ..o | e 2,519 | o | e 2,519 | | s 100,961 07/15/2038| 1FE......
59560U AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 09/01/2011| PaydOWN........coovvrierrrierieniserens | eeerersnsisseesiserinnss | ceevessenenes 23,355 | oo 23,355 | oo 23,898 | ..o | [ e (544) [ vvrerrriirirnine 12/15/2026| 1FE......
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 09/01/2011| PaYAOWN.......corvvrrirerrerinnerrenins | ceverserissisnerieninee | cerenisneenns 65,182 [ oo 65,182 | .covvvrrnenn 65,136 45 12/15/2045| 1FE......
61745M VY 6| MORGAN STANLEY CAPITAL 5.000% 11/25/33.... |..... 09/01/2011| PaYAOWN........coovvrveerrrirerienirerens [ eeerersnsisseenserinnns | ceeveerenines 77,255 77,255 77,153 11/25/2033| 1Z*.......
628750 AH  8|NBC UNIVERSAL 144A 4.375% 04/01/21... .1 08/25/2011| Tax Free Exchange 6,014,189 ..6,000,000 6,015,260 ..6,014,964 0 [ 04/01/2021
637432 CU  7|NATIONAL RURAL UTILITIE 7.250% 03/01/1 08/19/2011| Call ~ 103.6825.........cocrvrrveriins [ rvererrrerisiseirerinnes | e 1,144,655 | ........ 1,104,000 1,099,617 | ......... 1,103,311 40,979 | .....40,979 | ...... 03/01/2012| 1FE......
652482 BZ 2| NEWS AMERICA INC 144A 4.500% 02/15/21.......... | ..... 08/26/2011| Tax Free Exchange..........cccoeeene | veves 2,955,915 | ......... 3,000,000 2,955,480 | ..cvovvvnererierines | weeneninnnineiinns [ e85 i | 835 e | 002,955,915 | i | [0 | 02/15/2021| 2FE......
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ..... 09/01/2011| PaydOWN........cvouvvrevrreriririernnines [ v | oersnieinns 9,294 | oo 9,294 | .o 9,294 | i 9,294 | oo e [ | 0 e | 9,294 | | e | 0 12/15/2026|6...........
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32..........c.... | ceee. 09/01/2011] PaYAOWN.......oouvrrrereirerirnnrsenins | ceeernerissiserienieee | cernenineenns 47,405 | oo 47,405 | oo 47,405 | oo A7,405 | oo | e | e [0 | | 1,805 | s [ [0 06/15/2032| 6...........
68213K AD 7| OAKWOOD MORTGAGE INVEST 6.810% 12/15/31 | ..... 09/01/2011] PAYAOWN........couverrvreierierirenens | eeresersensesessennns | crverinees 167,442 | oo 167,442 | oo 167,442 | oo T O DO (V1 ISR ISP 167,442 | oo | v | v (U I 7,139 | 12/15/2031| 5FE......
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68240M AE 8 |SECURED LIEN HOME OWNER 7.600% 02/15/29.. 09/01/2011| Paydown. 53 02/15/2029| 1Z*.......
68240M AF  5|SECURED LIEN HOME OWNER 7.960% 02/15/29.. | ..... 09/01/2011| PaYdOWN........couvvrrerereneirenienins | seeeveneiserseniseenns | evvnernneenn30,701 | 30,701 | 29,694 | 1iiii0030,556 | oo | i 146 | oo 02/15/2029| 1Z*.......
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. | ..... 09/15/2011| Redemption ~ 100.0000............ | covveerrrererirererneenns | vrrvvereeenn32,550 | i 32,550 | 132,550 | 132,550 | o | e 03/15/2022| 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32.. | ..... 09/01/2011| PaYdOWN.........ouvvrirereneirnerienins | ceerreseiserseniseenns | wvnereenes 136,673 | i 136,673 | 1iirr136,259 | 136,269 | oo | i 404 | .o 05/15/2032| 1FE......
69352B AC 8| PPLMONTANA LLC PASS 8.903% 07/02/20........... | ..... 07/02/2011| Redemption ~ 100.0000............ | ... 391,036 391,036 391,036 391,036 [ ..oovveerieririens | e 0 391,036 07/02/2020| 2FE......
71709* AA  3|PHHOLDING LLC 7.000% 12/31/12.....ccmvververrrerrns | cenee 09/15/2011| Redemption ~ 100.0000............ | ovrererrererererneeinns | crverinens 104,363 | .oovvenees 104,363 | ..oovvvnnenn 80,816 | ..oocvvrnen. 80,745 | ....... (11,221) [ e | e | e (11,221) [ e | cererreeienns 80,816 12/31/20125...........
73664# AA  8|PORTLAND NATURAL GAS TR 5.900% 12/31/18... | ..... 09/30/2011| Redemption ~ 100.0000............ | coverurevermreerererirene | corerirneenns 85,500 | ..covorrene 85,500 | ..ovvvrrecns 85,500 | ..ovrernene 85,500 | ..ooverrerierins | eerierienireens (VI USRIV 85,500 12/31/2018| 2...........
74037A AA  7|PREFERRED CPO LTD 144A 8.226% 07/26/30...... |..... 07/26/2011] PaYOWN.........ourvvrrireiinrieiierins | ceeerseeissiseeniesines | oneiins 1,293,709 | .......c. 1,293,709 | ......... 1,290,953 | ......... 1,292,192 [ oo | i LIRS A ST I 1517 [ s | e 1,293,709 07/26/2030
74112K AC  9|PRESTIGE AUTO REC TRUST 5.580% 08/15/14.... | ..... 09/15/2011] PaYAOWN........orverirrienerrierierins | coverreisersenienenee | onerine 2,059,543 | ......... 2,059,543 | ......... 2,117,863 | ......... 2,099,525 | ...ooovvieriiers | s (39,981) [ ooverrercrrees | vevrreens (39,981) [ voovvrrerereree | cerreens 2,059,543 02/15/2013
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17... .109/15/2011| Paydown. 285,385 285,385 285,335 285,381 285,385 04/15/2017
74160M CN 0 |PRIME MORTGAGE TRUST 20 5.500% 01/25/34... | ..... | 09/01/2011| Paydown. 803,077 803,077 803,579 800,920 803,077 10/25/2014
74730* AH 5| QUAD GRAPHICS INC 7.560% 09/01/15.........ccoouves | cevne 09/01/2011| Redemption 500,000 500,000 500,000 500,000 500,000 09/01/2015] 3...........
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 09/01/2011] PaYAOWN.......oovvvrrerririenerienins | covereesssrinerienieee | cereninneenns 59,572 | cooverern. 59,572 | ccvvrvrens 59,572 | v 59,572 | oo | et (VI USRNSSR 59,572 02/26/2036| 1Z*.......
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 09/01/2011] Paydown.........ccceverernereneesennns | cenes 328,361 328,361 331,029 | v [ | e (2,668) [ ..ooevnrerireis | e (2,668) 328,361 08/27/2013| 1FE......
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21.....] ..... 09/01/2011| PAYAOWN........covvermreerrerierirerens | ovrvrneriensesesenins | eveeeiinens 100,557 | wovvvernes 100,557 | covvvvrrnen 95,592 | .ovvrernens 96,249 | ..o | e 4,309 | oo | e 4,309 | .o | e 100,557 10/25/2021{1Z*.......
754427 AA 0| RAVENSWOOD UNIT 04 TRST 5.996% 01/15/19... | ..... 07/15/2011| Redemption ~ 100.0000............ | ..... 220,435 220,435 220,435 220,435 | .oovveeierinens | e 0 220,435 01/15/2019| 1...........
75952A AF 4| RELIANT ENERGY MID-ATLA 9.237% 07/02/17..... |..... 07/02/2011| Redemption ~ 100.0000............ | ... 971,544 971,544 | ......... 1,016,155 991,330 [ .oovvverieriiens | e (2,480) [ ..o | e (2,480) 988,850 07/02/2017| 4FE......
760985 UX  7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 09/01/2011] Paydown.........ccceveeernerereesennns | cenes 287,635 287,635 273,567 283,957 | ..coovveiiciinns | e 3,677 | oo | v 3,677 287,635 05/25/2033
760985 XV  8|RESIDENTIAL FDG SEC COR 5.873% 08/25/33.... 09/01/2011| Paydown. 42,986 08/25/2033
76110G  J3  6|RESIDENTIAL ACCREDIT LO 6.350% 08/25/32. .109/01/2011| Paydown. 460,287 03/25/2013
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29 .109/01/2011| Paydown. .18,196 09/25/2029
76111X KA  0|RESIDENTIAL FUNDING MTG 4.500% 05/25/19.....] ..... 09/01/2011| Paydown. 207,783 207,783 209,516 | ..oee0renn209,379 | i | eeeene(1,596) [ o . . 207,783 05/25/2019
76111X SD  6|RESIDENTIAL FUNDING MTG 4.750% 02/25/20..... | ..... 09/01/2011| PaYAOWN........couvvrrirerrerernerrenins | ceeersersssinnerieninee | cernenenneenns 93,523 | covvrerinen 93,523 | v 94,926 | oo 94,841 | i | eeeeen(1,318) | s [ e (1,318) | | e 93,523 02/25/2020| 1Z*.......
76126C HZ  8|RACERS (BELL SOUTH) 144 6.735% 07/15/21....... | ..... 07/15/2011| Redemption ~ 100.0000............ | covverrrrerierirnrninns | crvverienns 113,068 | .ovvvenees 113,068 | ...cccoooee. 131,297 | oo 124187 | oo [ v, (722) ) [N IO [(72) 1 [T IS 123,658 07/15/2021| 1FE......
78443) AB  5|SLM STUDENT LOAN TRUST 0.397% 09/15/20..... |..... 09/15/2011| Paydown.........cceevereererenerrerins | veves 214,467 214,467 211,250 212,193 | | e 2,274 | oo | v 2,274 214,467 09/15/2020| 1FE......
78445Q AA 9| SLM STUDENT LOAN TRUST 1.879% 12/15/17..... | ..... 09/15/2011| Paydown.......c..ccvrevrereeererinirerinns [ s 335,537 335,537 335,537 335,537 [ i | e 0 335,537 12/15/2017| 1FE......
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | ..... 09/01/2011| PAYAOWN........courermrrrvrerierireeens | oerererseniesessensns | cvverinens 115,662 | ..ovvvvvees 115,662 | .ooovveneee 115,661 | cooovvveneee 115,650 . ST IS | N [T IO 115,662 07/20/2027| 1FE......
82651K AA 3| SIERRA RECEIVABLES FUND 4.520% 08/20/26.... | ..... 08/20/2011| PaydOWN........ccovvvvreririrerininirens [ orerenrsersnsssirennnes | covvrennnend 637,261 | ............ 637,261 637,196 637,232 . 29 [ | e 29 637,261 08/20/2026| 1FE......
82651L AA  1|SIERRA RECEIVABLES FUND 4.480% 07/20/26.... |..... 09/20/2011| PAYAOWN........courermrvirnerierirenens | eeriserieniesesnenins | evverinens 169,081 | ..ccvvvnee 169,081 | vovvvveneee 169,049 | c.ovvveneee 169,053 . 28 | e | s 28 | o | s 169,081 07/20/2026| 1FE......
82651N  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... |..... 09/20/2011| Paydown. 507,779 507,779 508,259 508,256 | ....covvieriiiren | e (ATT) [ oo 507,779 06/20/2017,
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | .... | 09/20/2011| Paydown. ..134,770 A34770 | ... ...134,756 134,757 . 14 | e | e 1 i | e ..134,770 11/15/2025
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18...... | ..... 09/20/2011| Paydown. ...196,153 .196,153 ..196,134 | ... . 20 ...196,153 06/20/2018|
82651T AB  2|SIERRA RECEIVABLES FUND 4.250% 05/20/28.... |..... 09/20/2011| PAYAOWN........courvrmrrrenerieriseeens | oeresersesiesisnenins | cvverinens 173,543 | oo 173,543 | oo 173,543 | oo | s | e 1 I ST IS 173,543 05/20/2028
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ | ..... 09/01/2011| Paydown.......c.ovvvrevrererererrnnrinirans [ eves 396,890 396,890 396,667 396,665 LT N 225 396,890 05/16/2022| 1FE......
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 09/01/2011] PAYAOWN.......courvrrrereirerinnirenins | ceeerseesseissssseniene | cerenineenns 99,222 | oo 99,222 | cooovvvrns 99,173 | o 99,172 . 50 | oo | s 50 | o | e 99,222 05/16/2022| 2FE......
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844741 AG 3| SOUTHWEST AIR 93-B 6.260% 09/24/12... 09/24/2011| Redemption ~ 100.0000... ...103,744 99,772 | oo 102,915 | o | eerirerreeD52 | [ D52 | | e 103,468 | s | 277 | 277 | 6,494 | 09/24/2012 2FE......
859245 AA 0| STERLING BANK TRUST FSB 2.167% 04/26/26.... 08/26/2011| Paydown 22178 | v 16,010 | e [ e (16,010) | e | s (16,010) | e | | sevivnninenienes | eevverisnineen | cevnerinneennn0 | i 6,020 | 06/25/2025| 1FE......
863572 5B 5| STRUCTURED ASSET SECS 7.271% 03/25/31...... | ..... 09/01/2011] PaYAOWN.......covvervrcrinrrierierins | ceveinernerienincenee | cvvenernernn 29,883 | o 29,883 | oo 22,773 | 22,773 [ i | e T 110 [ | e 1110 [ [ 29,883 [ s [ | s 0| et 1,456 | 03/25/2031| 1Z*.......
863581 AE 4 |STRUCTURED ADJ RATE MTG 5.624% 07/25/36.. | ..... 07/01/2011| PaYAOWN.......courererrrrennerenirneins | ceereserseeninenenensens | cevensernnneen 811 | e 7811 | i 1,594 | 7,885 [ | 26 [ [ 28 [ | v T8 [ [ | s 0 | v 260 |07/25/2036(1Z*.......
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. | .... 09/01/2011] PaydOWN.......couvvvvreerrinrrierienins | cerveerrnerirerrncenns | evvreienenn28,909 | civiiivniean 28,909 | .ooeeerni29,097 | iiieenn29,102 [ | e (193) [ [ i (193) [ [ 28,909 [ s [ | s 0| et 1,264 |02/25/2032| 1Z*.......
86359A DL  4|STRUCTURED ASSET SECURI 6.580% 11/25/32.. |..... 09/01/2011| Paydown 234,255 | .o0i0239,745 | 1iiiin235,325 | oo | e (1,070) [ o | e (1,070) s | 234,255 | e | e | e 0 . 10,643 |07/25/2028|1Z*.......
86359A KD 4 |STRUCTURED ASSET SECURI 4.730% 01/25/33.. |..... 09/01/2011] PaYAOWN........covverrrcrinrrienierins | covrenernerenincenee | eveneeinenn22, 187 | i 22,187 | coveeeerni22,090 | oiieern22,098 [ oo | B9 [ |89 [ [ 22187 [ [ | s [V I 709 [01/25/2033(1Z*.......
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 09/01/2011] PaYAOWN........couvvmirrrinrireerieiins | ceeereneienrseniseenns | eeenenneene81,133 | i 81,133 | coiieern 76,873 | el 77,204 [ | 003,929 [ | 3,929 [ s [ i 81133 [ i 02/25/2020| 1Z*.......
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. |..... 09/01/2011| Paydown ...30,545 05/25/2034
871928 AX 5| CORP BOND BACKED CTF 8.125% 09/15/17 .109/15/2011| Redemption 151,944 (13,707) 09/15/2017
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25.. .109/20/2011| Paydown. .50,000 10/20/2025
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 09/22/2011| Paydown. 62,500 01/20/2026
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. |..... 08/01/2011| Redemption ~ 100.0000............ | coverrreeenmrererirererene | cererirneenne 31,255 | v 31,255 | v 33,156 02/01/2030
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 09/15/2011] PAYAOWN. ... | ceeerseriseieeiienieee | cerveeineenns 75,000 | coovvrinncs 75,000 | oo 75,000 | cooovvrcnierineeenees [ erneiierieninees | eerveninennens | eeveernenneennns | enernnnnnennn0 | e | e 75,000 | [ 06/15/2026
88641T AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... | ..... 09/15/2011| Paydown.........cceevemeererenerrerins | veves 285,088 285,088 285,068 285,075 . L R IR 13 285,088 05/15/2017
89655V AA 0| TRINITY RAIL LEASING Il 5.640% 11/12/26............ | ..... 09/12/2011| Redemption ~ 100.0000............ | covverrvrerierernniinns | crvvereenns 112,106 | coovvenees 112,106 | ..ooovveneee 112,106 | c.covvenee 112,106 | oo [ e (V1 ORI ISV 112,106 | oo | e 11/12/2026
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 09/16/2011| PaYAOWN........corvvrrererrrrrnerienins | revereeissninerieninee | cerenisneenns 35,396 | .oovrernes 35,396 | .ovvrrnnens 35,396 | .oovrernene 35,396 [ ..oorereririerins | s (VI ORI ISP 35,396 | ..ocvereririees [ 10/16/2040| 1FE......
902635 AA 9| UNITED CAPITAL MARKETS 2.300% 11/08/27....... | ..... 09/25/2011| Paydown.........cccveveeernereneenennns | cenes A8,938 | e | e [ 0 04/25/2010| 1FE......
90781# AE  2|UNION PACIFIC RAILROAD 4.910% 07/02/16........ | ..... 07/02/2011| Redemption  100.0000... 0 07/02/2016] 1...........
91155@ AA 8| ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... |09/23/2011| Redemption ~ 100.000! 0 09/23/2030
921796 GR 3| VANDERBILT MORTGAGE 199 7.415% 07/07/29... |..... [ 09/01/2011| Paydown..........ccoveveervmnereererneennns [ cevvvermerrereneennnes | vverinenene D173 il 51173 | 00050,329 | 000.50,340 | oo [ 833 | s [ s 833 07/07/2029
927188 AA 3 |DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ..... 09/15/2011| Paydown. 18 [ o | v 18 [ 10/15/2015
92922F  JJ 8| WASHINGTON MUTUAL 2003- 2.491% 10/25/33.... | ..... 09/01/2011| PaYAOWN........couvvrirerierrrerienens | cverrnernensenineenes | eevnernnennn 12,499 | e 12,499 | oo 8,125 | oo 8,672 | oo | s 3,827 | oo | v 3,827 | o | e 12,499 [ oo [ e 10/25/2033[ 1Z*.......
92922F JY  5|WASHINGTON MUTUAL 2003- 5.500% 01/25/34.... | ..... 09/01/2011] PaYdOWN.........ovvvrrirrirniineiinenins | ceverereinneisniienene | eeneennenid33,039 | s 433,039 | oo 423,566 | ............ 430,505 | ..vvoveririreinn | i 2,533 | oo | s 2,533 | o | e 433,039 | .o | e 01/25/2034| 1Z*.......
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... | ..... 09/01/2011| PaYdOWN.......couverrerrrenerincrienins | ceverreisernenineninee | evveennen. 162,816 | e, 162,816 | .ooovvveneee 164,749 | ..ocooveneee 164,063 | .cooovveerreres | v [RIVLE:) 1 R I (R3O 162,816 | ooouvvevcrcnes | e 11/25/2018[ 1Z*.......
92922F KX  5|WASHINGTON MUTUAL 2003- 2.587% 02/25/34.... | ..... 09/01/2011| PaydOWN........coovvrveerreierierieerens [ erererineisseenierinnns | ceeeenniees 43,571 | v 43,571 | e 27,450 | oo 29,991 | oo | e 13,580 [ oo | e 13,580 | oo | e 43,571 | oo [ e 02/25/2034(1Z*.......
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 09/01/2011| PAYAOWN........courermrrrvrerierireeens | oerererseniesessensns | cvverinens 169,233 | .ovvvers 169,233 | .ooovveneee 169,762 | c.oovvvvnee 169,235 | oo | e (2) K072 ) I ISR 169,233 | oo | e 01/25/2017| 1Z*.......
949762 AC 2| WELLS FARGO MBS 2003-10 4.500% 09/25/18...... | ..... 09/01/2011| Paydown.......c.vvvrevrererererrnnenirans [ eves 562,993 562,993 520,065 548,802 | ...covvvvvrccres | v 14,191 [ oo | v 14,191 562,993 09/25/2018| 1Z*.......
949780 AA  8|WELLS FARGO MBS 2003-6 5.000% 06/25/18....... | ..... 09/01/2011] PaYAOWN........oorvrrrererinrinerienens | revererinsiserieninnee | oveenn 4,124,830 | ......... 4,124,830 | ......... 4,172,523 05/25/2018
94979F AC 0| WELLS FARGO MBS 2003-12 5.000% 11/25/18 09/01/2011| Paydown. 80,058 ...80,058 80,008 11/25/2018
94980Y AG  7|WELLS FARGO MBS 2003-16 4.500% 12/25/18. .109/01/2011| Paydown. 132,974 132,974 134,220 04/25/2012
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18 09/01/2011| Paydown. ...69,971 70,080 | ... ..69,984 |.. " . 11/25/2018
94981A AC  7|WELLS FARGO MBS 2003-14 4.500% 12/25/18...... | ..... 09/01/2011| PaYdOWN.......couevrrrererrnernerienins | cevernerienennerineninee | evnnennenn 140,919 | i, 140,919 | o 141,932 | oo 141,403 | oo [ s [E2) ) N IO [E2) ) IS IO 140,919 | oo | e 06/25/2014| 1Z*.......
94982C AF  5|WELLS FARGO MB TRST 200 2.737% 01/25/35..... | ..... 09/01/2011| PaydoWN........coovvrrvrerrnrirerrnnirirens [ orerenrverinnseireninnes | evvvrennnenn 75,287 | o 475,287 | oo 464,890 | .o | e | e 10,397 [ oo | e 10,397 | ovvvecres [ e 475,287 | cooooiviees | e 01/25/2035(1Z*.......
94982 AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 09/01/2011| PaYAOWN.......couvvrrererrneeneirenins | ceeernnrisneenenienenne | evneennenn 48,611 | i, 748611 | .oocevenne 760,775 | oo [ v | v (G 1G12) | [T I (G112 | [ TABB11 | .o [ 03/25/2014| 2Z*.......
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 09/01/2011] PaYAOWN........covvvvieerrnriicrirenens | cevrvnerieninenenneins | ceveneieenenn 2038 | covvviiniiines 2,638 | oo 2,506 | ... 2,555 . 83 | | e, 83 | e | e 2,638 | oo | e | e 0| s 98 | 10/25/20351Z*.......
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949838 AS  1|WELLS FARGO MORT BACKED 6.000% 07/25/36. |..... 09/01/2011| Paydown. 68,816 60,386 07/25/2036| 1Z*.......
97180* YL  6|WILMINGTON TRUST CO 7.190% 07/02/14............ | ..... 07/02/2011| Various, 1,344 ..1,344 07/02/2014|1...........
981464 BA 7| WORLD FINANCIAL NETWORK 0.429% 07/15/15.. | ..... 09/15/2011] Paydown.........cceevereererenernerins | veves 2,500,000 2,500,000 | ......... 2,462,402 07/15/2015| 1FE......
981464 BB  5|WORLD FINANCIAL NETWORK 0.829% 07/15/15.. | ..... 09/15/2011] PaYAOWN.........ouvvreererinrinerrerins | ceeereeissnsensesinnee | oneenne 2,500,000 | ........ 2,500,000 | ......... 2,418,652 07/15/2015| 2FE......
98152E AF 6| WORLD OMNI MASTER OWNER 1.887% 07/15/13 | ..... 07/15/2011] PaYAOWN.......oorverrirrriniinerienins | ceverneinnrienienines | v 4,000,000 | ......... 4,000,000 | ......... 4,012,500 | .......4,005,971 | ..ccooovirrmiirins | e (5,971) [ oo | e (5,971) [ oo | e 4,000,000 | ..ooevernrinniis [ e [ e 0| . 45,582 [10/15/2011| 1FE......
C6573# AC  1|NORTH ATLANTIC REFINING 6.700% 08/12/14..... |....| 08/12/2011| Redemption ~ 100.0000............ | ..... 800,000 800,000 800,000 | .....c..e.0.800,000 | .vooevencrierins [ e 0 800,000 | ..ovvvrvreries [ ererrerineiiee | e 0 . 53,600 | 08/12/2014|2...........
15128@ AH 6| CEMEX ESPANA FINANCE LL 8.910% 02/14/14..... |R.. [ 09/01/2011| Redemption ~ 100.0000............ | coevrvererererermeenines | ovrrrreris 51,437 | v 51,437 | v 51,437 | v BTA3T [ e (VI USRIV 51437 | oo | e [ e 0 et 2,862 |02/14/2014|4...........
68210* AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... [R.. [07/12/2011| Redemption ~ 100.0000............ | coeorrerrerrrerermeennnns | covviricii 15,949 | oo 15,949 | oo 15,949 | oo 15,949 | s [ (VI OO ISV 15,949 [ i o | e (U I 715 |07/12/2016|1...........
69335U AE  4|PF EXPT REC MASTER TRUS 6.436% 06/01/15.... |R.. |09/06/2011| Redemption  100.0000........ccc. [ oovvernmenmmnnnrnnins | corvenens 1,291,127 | oo 1,291,127 | oo 1,291,127 | oo 1291127 [ | 0 | | v 1,291,127 [ [ | oo 0 ... 62,323 | 06/01/2015| 2FE......
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS.............cccuiiiiiiiiiiiiii s 8,422,240 | ...... 88,318,200 | ....... 88,260,033 | .......81,250,823 | ........ 21416 | ... 175,753 w0 197,169 | .0 | o 88,335,357 R 86,885 | ... 86,885 |..3,300,811 |...... XXX... | .XXX...
Bonds - Credit Tenant Loans
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 09/15/2011| Redemption ~ 100.0000............ | covereremeemerirerirens | cererineenns 72,014 | s 72,014 | e, 73,934 | v, AT I ORI (NN (64) ({73 TN IS 73287 | oo | e (1,233) | ....... (1,233) | covveee 3,586 |08/15/20211...........
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. | ..... 09/08/2011| Redemption ~ 100.0000............ | voverrreeerrrererirerirene | cererirneenns 42,674 | oo 42,674 | oo 42,674 | oo 42,674 | oo | s (VI USRSV 42,674 | oo [ e | e, 0| et 2,053 | 06/08/20211...........
60685@ AA  2|MO DATA PROPERTY LESSEE 5.630% 11/11/23... | ..... 08/11/2011| Redemption ~ 100.0000............ | coverrrrmeermerirerirens | cerverineenns 48,045 | ....ooovnne 48,045 | oo 48,045 | .ooovivenens 48,045 | ..o | s (VI SOOI ISV 48,045 | ..o [ [ e 0 e 2,029 | 11/11/2023[1...........
90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... 09/10/2011| Redemption ~ 100.0000............ | coverurrrererererererernee | cererirneenns 26,880 | ..cooverenee 26,880 | ..ovevrneenn 26,880 | ..oocovrnven. 26,880 ..o | s (VI ORI ISP 26,880 [ ..o [ e [ s 0| e 1,076 |05/10/2025| 2...........
94978# AH  0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... 09/10/2011| Redemption ~ 100.0000............ | coverrrerrermriirmrirene | corverireenns 49,503 | oo 49,503 | oo 49,503 | oo 49,503 | ooocverieiiinns | e (VI OO ISV 49,503 | coovveieiins [ e [ e (U I 2,236 |01/10/2024| 2...........
94978# AJ  6|HY-VEE INC CRD TN LEASE 7.420% 10/05/21....... | ..... 09/05/2011| Redemption ~ 100.0000............ | covermrremrerererirerernee | cererirneenns 31,568 | .o 31,568 | oo 31,568 | .o 31,568 [ oo | eeerierieeieens (VI ORI ISP 31,568 [ ooovverierine [ e | e 0| e 1,562 |10/05/2021|1...........
94978# BY  2|HUGHES SUPPLY INC PASS 5.262% 05/10/19...... | ..... 09/10/2011| Redemption ~ 100.0000............ | covererereermerirerirens | cereeineenns 37,924 | oo 37,924 | oo, 37,924 | oo, 37,924 | oo | e (VI OO ISV 37,924 | oo [ [ e (U I 1,331 |05/10/2019| 2...........
65656M AA 9 |NORTEL NETWORKS 2001-1 11.629% 08/09/16.... [ A.. [09/12/2011] PaYdOWN.......coovvvmivnmmernmernmminnns [ onmrrnenessnsssninnnes | cereesenenes 18,322 | oo 18,322 | oo 18,322 | oo, 18,322 | .o, (] IR [P <722 TRl (RO [FTRRON | I [RTRON 1,088 | 08/09/2016] 6FE......
4199999. Total - Bonds - Credit TENant LOANS..............cc.ourvivereeieriiieieieiseiecese e 326,930 326,930 328,850 328,227 0 (64) 0 328,163 | ..ccocovoven0 | (1,233 | ... (1,233) | . 14,961 |...... XXX... [.XXX...
8399997. Total = BONAS = PAM 4. | e 102,130,348 | ..... 102,026,308 | ..... 101,702,386 | ....... 94,886,231 | .......21,416 | .....249,687 | ..o 0 | oo 271,103 | o0 [ 102,044,698 ..3,850,593 |..... XXX... |.XXX...
8399999, TORAI = BONGS. ... bbbt | enis 102,130,348 | ... 102,026,308 | ..... 101,702,386 | ....... 94,886,231 | .......21,416 | .....249687 | ..ol | i 271103 | .0 [ e 102,044,698 ..3,850,593 | ...... XXX... [ . XXX..
Common Stocks - Industrial and Miscellaneous
913275 10  3|UNITRININC...........ccceuern.. | ..... |08/25/2011|Tax Free Exchange.......coocovee | o 100.000 | ................ 2487 |...... XXXeovovoo | v 2487 | .o 2454 | ..o KK [STRRRN (RROTRRTINS [PVRRR KK [N [P 2487 | .o e | e [V I 72 ... XXX.o. [Luvrinns
9099999. Total - Common Stocks - Industrial & MISCElANEOUS...........iuriiiiiiiiisisie e | seesenssseseneen 2487 | XXX | s 2,487 | oo 2454 | o 33 | (U I (U I 33 [ s (O [P 2487 | s 0 | 0 | o 0 i 72 ... XXX... [.XXX...
9799997 Total - COMMON STOCKS = PAM 4..........cooviieieiiiiiieieici ettt sssnsessessessnsenses | conissseniessees 2487 |........... 0., S [P 2487 | oo 2454 | ... 33 [, 0 | i (L [ 33 [ (\ IR 2487 | o, 0] i (V] [\ 72 |.... XXX... [.XXX...
9799999. TOtal = COMMON SHOCKS. ..ttt bbbt | cesenssnnsns 2487 |, PO, ST [ 2,487 | v 2,454 | i 33 | s (V)] (V)] 33 | (0 2487 | s (U] I [V 0 | s 72 | XXX... |.XXX...
9899999, Total - Preferred and COMMON SEOCKS..............cc.oviiiverieieriiiiesecieiectese sttt sessse s s s sssssansesssensessssenns | eressesieseesan 2487 |.......... .0, S [P 2487 | oo 2454 | ............... 33 [, (V] [P (V) [ 33 [ (\ I 2487 | oo, (V] [P (V] T [\ 72 |.... XXX... [.XXX..
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cuuuieuuimueriieiieriseesssisesseessessseesesssssse st sssssssssss s sesssssssssssanens | soae 102,132,835 |........... XXX | e 101,704,873 | ....... 94,888,685 | ....... 21,449 | ...... 249,687 | oo (V1 I 271,136 | oo 0. 102,047,185 | ..vvvveennnd 0 . 85,652 | ... 85,652 |..3,850,665 |...... XXX... | .XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 9 10 11 12 13 14 15 16 17 18 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or Notional Received (Received) (Received) Year Carrying Fair Increase Change in Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Items Exposure Entity Quarter-end (a)

Purchased Options - Hedging Other - Put Options

S & P 500 EUROPEAN PUTS Product

01/03/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/03/2017| ............370 | .coorvevrerrvcnns | 1438ciiiiiins | s 216,283 [ ..o | v | s 171,143 | ....... 171,143 | e 47,077 [ o N/A

S & P 500 EUROPEAN PUTS Product

01/31/2017 Variable Annuities................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/31/2017| ............375 | coevvverrernncnne [ 138 | s 205,656 | ...ccvonrireririeis | e | s 159,797 | ...... 159,797 | wvvvenee 44,088 | ...coovvviriinnne N/A

S & P 500 EUROPEAN PUTS Product

01/31/2018 Variable Annuities................... Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008(.01/31/2018| ....c0.c00.275 | ovvervirvvrvvrenns [ 1723 | v 208,728 | ..ovveerieriniens | e | e 183,808 | ....... 183,808 | ...cvvee 49,116 [ oo N/A

S & P 500 EUROPEAN PUTS Product

01/31/2020 Variable Annuities................... Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.01/31/2020) ............115 | .ooceorerrvvrniens | 1380 | e 37,835 51,423 | oo | v 51,423 | ......... 14,347 | oo N/A

S & P 500 EUROPEAN PUTS Product

02/28/2017 Variable Annuities.... .| Exhibit 5. | equity risk | Societe Generale... [.12/31/2008(.02/28/2017| ............ 780 [ ..ccoevvvrvcrrernne [ 1439 ciiiiiiins | e 455,992 362,322 |....... 362,322 | .......... 99,466 N/A

S & P 500 EUROPEAN PUTS Product

02/28/2018 Variable Annuities.................... Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008(.02/28/2018| ........... 450 | ..cooovervrrvrrrnns [ 1653 | s 320,843 278,327 |....... 278,327 | .......... 74,856 | ..oooroerrcrinns N/A

S & P 500 EUROPEAN PUTS Product

02/28/2020 Variable Annuities................... Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.01/28/2020) ..............65 | ..ovveorevervcernerens | 1380 | v 21,385 29,098 | ..ot | v 29,098 | ..o 8,113 | s N/A

S & P 500 EUROPEAN PUTS Product

02/29/2016 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.02/29/2016) ......... 1,115 | .ccovevrvrrvenns | 1383ceiiicins | s 614,204 | ..o | e | e 464,400 |....... 464,400 | ........ 128,850 | .ovovverireiinnns N/A

S & P 500 EUROPEAN PUTS Product

03/29/2018 Variable Annuities................... Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008(.03/29/2018| ............200 | ..coorvervrervrrrnns [ 16530 | e 142,403 | oo | v | v 123,667 |....... 123,667 | .ocvvnee 33,295 | .o N/A

S & P 500 EUROPEAN PUTS Product

03/29/2019 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009(.03/29/2019| ............800 [ ...cccovvvrerrerrne [850.ccucriiirines | o 205,000 156,006 | ....... 156,006 | .......... 43,937 N/A

S & P 500 EUROPEAN PUTS Product

03/31/2014 Variable Annuities................... Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008(.03/31/2014| .........1,580 | ..ccccovevrerrnccnne | 1147 o | s 623,394 | ..o | e | s 358,627 |....... 358,627 | ........ 103,081 | .ovoreeeirerinn N/A

S & P 500 EUROPEAN PUTS Product

03/31/2015 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008(.03/31/2015) ..........1,985 | ..ccccoovrrurmnecrne | 1269 ccuiiiiiins | s 948,161 [ ..o | v | e 645,526 |...... 645,526 | ........ 180,712 | oo N/A

S & P 500 EUROPEAN PUTS Product

03/31/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008.03/31/2017| ......cccccee.90 | coovvvrrevrvvirnens | 1423 | e 51,711 40,963 | ..o | vorvernne 40,963 | .......... 11,236 | ooveeerienins N/A

S & P 500 EUROPEAN PUTS Product

04/28/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008.04/28/2017| ............265 | .coovverrevrncnne | 1469 ccuiiiiins | s 159,657 | covovverernerienes | veveseenneriienines | v 128,644 | ....... 128,644 | .......... 35,242 | oo, N/A

S & P 500 EUROPEAN PUTS Product

04/29/2016 Variable Annuities.... .| Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008(.04/29/2016) ............385 | ..cccovrrrmerirurcnne [ 1435ciiiiiiins | s 225,567 174,521 | ....... 174,521 | oo 47,918 N/A

S & P 500 EUROPEAN PUTS Product

04/30/2018 Variable Annuities................... Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009[.04/30/2018| ............ 170 [ vvorevrvrrnrrnns [ 1129 | i 68,063 52,263 | .cooer | cerrennne 52,263 | .......... 14,503 | oo N/A

S & P 500 EUROPEAN PUTS Product

04/30/2019 Variable Annuities.................... Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009[.04/30/2019| .........e..295 [ oveovvrvrrrvrinne [ 1149 | i 90,323 96,183 | .oover | cevrennne 96,183 | .......... 26,038 [ ..o N/A

S & P 500 EUROPEAN PUTS Product

05/31/2016 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.05/31/2016)| .............810 | .cccovverrvrrvccrne | 1499 cciiiiiins | s 509,129 [ ..o | cevrerienieninees | e 404,387 | ....... 404,387 | ........ 110,010 | ovvveeeirerin N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008.05/31/2017| ...........415 | ccoovvvvneennenns [ 1500.ccuciicins | o 257,995 210,379 |....... 210,379 | .......... 57,507 | ooovvrvervneirenns N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008(.05/31/2017| ............545 | .coovovrernrrnercnne [ 1562cciiiins | s 362,705 301,295 |....... 301,295 | .......... 82,999 N/A

S & P 500 EUROPEAN PUTS Product

05/31/2019 Variable Annuities.................... Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009[.05/31/2019| .............385 | ovvvrverevrnrrnnn [ 1149 | e 117,336 | oo | e | v 125,871 | ....... 125871 | oo 34,099 | .o N/A

S & P 500 EUROPEAN PUTS Product

06/30/2014 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008(.06/30/2014| ..........1,285 | ..ccccovremermmccnne | 11T eiiviiciins | s 529,298 318,933 |....... 318,933 | .......... 90,973 | oo N/A

S & P 500 EUROPEAN PUTS Product

06/30/2015 Variable Annuities................... Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.06/30/2015) .........1,870 | ..cccovvverrvernrrens | 1366 | o 1,012,004 [ .o | e | e 733,416 | ....... 733416 | ........ 201,371 | oo N/A
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
06/30/2016 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.06/30/2016 ............. 255 [ oo 1356. v | e 136,150 | oo | eeerneiseriieniines | v 102,986 | ..ooce | covr 102,986 | .......... 28547 [ .ovveeireenneins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
06/30/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.06/30/2017| ............. 300 [ oo 1548, | e 196,568 | ..oouvvurererienes | veerneisneiiienines | e 162,911 | coover | v 162,911 | v 44,949 | oo | s N/A N/A
S & P 500 EUROPEAN PUTS Product
07/29/2016 Variable ANNUItIES...........covevvrrenne Exhibit 5. | equity risk | Societe Generale... .12/31/2008.07/29/2016 ............. 545 | i 1356, | e 290,971 220,751 | oo | eveenn 220,751 | oo 81,097 | oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2015 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.07/31/2015| ............. 655 [ .oveeciiiieinns 1284 | s 303,606 208,735 | .cooee | evrena 208,735 | ......... 58,350 | ovouveurrreririenns | e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2017 Variable Annuities.... . | Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008(.07/31/2017| ........... 400 | ..ccoovvvvvriveees | 15620ciiiiiins | v 265,607 221,280 | .covee | evienn 221,280 | .......... 61,027 N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2018 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009(.07/31/2018| ............. 435 | i 1129, | v 167,962 | ..o | e | i 134,810 | coover | v 134,810 | oovvenee K0 I IO N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2016 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.08/31/2016] ............. 505 [ ovrereirrrireenne 1421 | v 290,159 225,902 | .ooee | ovvenas 225902 | ......... 62,047 | ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2017 Variable Annuities...........cc.cccouv. Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.08/31/2017| ............ LTV 1548...ciiins | s 359,756 298,866 | .......| ccoveeee 298,866 | .......... 82,580 | ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2018 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009/.08/31/2018| ............. 215 [ e 1129, | e 82,984 66,869 | ..o | vorrennn 66,869 | .......... 18,312 [ v [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/29/2017 Variable Annuities............ccccovivvnnne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.09/29/2017| ............ 360 | .o 1674 | e 262,906 226,749 | ..o | e 226,749 | .......... 61,151 | oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2014 Variable Annuities...............cceeevnee Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.09/30/2014 .......... 2,110 [, 1318 | e 1,089,095 | ..oovoveeereiiien | e | e 721,248 | ..o | oo 721,248 | ........ 200,290 | ..ovveiereieeenes | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008|.09/30/2015| ............. 980 | v 1258...civiins | s 448,262 305,476 | ..o | v 305,476 | .......... AT I I IO N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.09/30/2015| ............. 480 | .o 1272, | v 231,924 | oo [ [ e 154,723 | oot | e 154,723 | ......... 37,357 | oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2016 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.09/30/2016) ............. 605 | .o 1374 | 329,719 253116 | .o | e 253,116 | .......... 69,828 | ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2019 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.09/30/2019) ............. 240 | o L T{V TR 81,238 | e | v | e 106,941 | oot | e 106,941 | .......... 29,704 | oo [ s N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2015 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.10/30/2015| ............. 305 | o 1052, | e 108,202 65,385 |.cooii | ceeinnd 65,385 | .......... 16,260 [ .coooveiicecinins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2016 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.10/31/2016) ............. 625 | .o 1388 | e 345,759 267,292 | .o | v 267,292 | .......... 73,681 | oo | v N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2017 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... .12/31/2008.10/31/2017| ............ F(0 [V O 1629, [ v 490,100 | ..o [ | s 417,893 | oo | v 417,893 | ........ 113,360 | .vvovverrircieens [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2019 Variable Annuities............ccocoevven Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.10/31/2019 ............. 305 [ oo 1370, | e 103,102 | covouverirerirens | verenreneiinnines | v 135,988 | ..oooo | v 135,988 | .......... KR VA< T I OO N/A N/A
S & P 500 EUROPEAN PUTS Product
11/29/2019 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.11/29/2019 ............. LTV 1370, | e 50,664 67,027 | oo | v 67,027 | .......... 18,714 | o [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2015 Variable Annuities............ccoceervn Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008(.11/30/2015| ............. 680 [ ..ovvrcrirrirnene 1369, | e 357,972 257,188 | oo | v 257,188 | .......... 62,965 | ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2016 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... |.12/31/2008].11/30/2016) ............. 290 | oo 1402, | e 163,035 | .o | v | v 127,000 | .ccooer | v 127,000 | .oovenee 34,983 | ..o | e N/A N/A
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
11/30/2017 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.11/30/2017| ............. 195 | i 1644 | s 138,306 | ..oouvverircrienes | eeerneirneriisninns | v 118,553 | covoves | covs 118,553 | ovvenee K151 I IR IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/29/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | JP Morgan............. .12/31/2008(.12/29/2017| ............. 215 [ e 17231 | e 163,433 | oo | e | e 143,881 | .oooir | v 143,881 | .......... 38,396 | ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2013 Variable ANNUItIES...........covevvrrenne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.12/31/2013] ............. 735 [ o 988 | e 220,437 | oo | e | s 109,170 | covover | covs 109,170 | oovvvneee K28 TS X T NI IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2014 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).12/31/2014] .......... 1,990 | o 1293, | e 978,823 | ..o | e | e 664,026 | .......| ooveecd 664,026 | ........ 186,926 | ..o [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2015 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.12/31/2015] ............. 630 [ oo 1361 [ v 339,097 251,486 | ..o | covvenn 251,486 | .......... 69,980 | ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2018 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009].12/31/2018| .......... 1,600 | oo 850.....cerriens | e 409,728 308,339 | .coover | v 308,339 | .......... 87,442 | oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2019 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.12/31/2019 ............. 190 | oo 1380...ccveri [ e 62,700 84,961 | ..o | v 84,961 | .......... 23,727 [ v | e N/A N/A
S & P 500 EUROPEAN PUTS Product
5/31/2018 Variable ANNUItIES............ovrvnrvnne Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009/.05/31/2018 .......... 1,530 | oo 1129, | v 612,719 [ i | e | e 472,017 | oo | e 472,017 | ........ 130,616 | ovvveeeveireieens [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
6/29/2018 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009(.06/29/2018| ............. 640 [ .o 1129, | v 256,288 | ... | e | e 197,947 | oo | v 197,947 | covene 54,594 | .o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
9/28/2018 Variable Annuities. . | Exhibit 5. | equity risk | BNP Paribas. . .02/05/2009|.06/28/2018] ...........655 | ..oovvevvrvvrinees | 1129 | e 252,601 204,097 |....... N/A N/A
S & P 500 EUROPEAN PUTS Product
3/31/2020 Variable Annuities. . | Exhibit 5. | equity risk | Barclays Capital..... [.06/17/2010].03/31/2020| ............315 | ........ 343,164 [1089.....ccccovre | wovrrrnn 93,410 94,886 |....... N/A N/A
S & P 500 EUROPEAN PUTS Product
4/30/2020 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | Barclays Capital..... |.06/17/2010|.04/30/2020] ............. 250 | oo 272,353 [1089.....cccvire | ovrrrnnn 74,010 75,328 | oo | v 75,328 | .......... 20,359 [ .o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
5/29/2020 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.05/29/2020] ............. 135 | e 141,615 | 1049.....cccovvs | vervenns 41,303 38,375 | oo | e 38,375 | oo 10,371 [ oo [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
6/30/2020 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.06/30/2020] ............. 120 | ... 125,880 | 1049.....cccoocee | verrennee 35,208 34,184 | .ot | e 34,184 | ............ 9,229 | oo [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
7/31/2020 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.07/31/2020] ............. 105 | ........ 110,180 | 1049.....ccovvvee | vorrvrirnn 30,864 29,940 | .ot | evreenne 29,940 | covorernn 8,076 | .oeveeiceciries [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
8/31/2020 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.08/31/2020] ............. 120 | ... 125,920 | 1049.....cccovve | v 35,348 34,306 | .ooer | e 34,306 | .covvene 9,242 | oo [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
9/30/2020 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011|.09/30/2020| ................ 20 | v 22,824 | 14 s | e | e 4,658 | .o | e 6,576 | ..o | v 6,576 | ..ccoeveee. 1,918 [ oo [ N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2020 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.10/30/2020] ............... 25 | s 29,582 | 1,183 cciies | e 6,185 | oo [ e 8,734 | oot | v 8,734 | ...cco..u.. 2,549 | oo [ N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2020 Variable Annuities............ccocoevven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.11/30/2020] ............... 45 | ... 53,125 | 1,181 s e | e 11,122 | s | e 15,687 | covvoee | o 15,687 | oo 4565 | oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2020 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.12/31/2020] ............... 65 | .. 81,747 | 1,258...ccvee o | e 17,796 | v | e 25,151 || e 25151 | oo 7,355 | covoveeeiirinens [ v N/A N/A
S & P 500 EUROPEAN PUTS Product
1/29/2021 Variable Annuities............ccoceervn Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.01/29/2021| ............... 75 | v 96,459 | 1,286.....cccvee | ovrermrirerirerirnns | e 21,324 | oo | s 30,137 | oo | v 30,137 | oo 8,813 | oo [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
2/26/2021 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.02/26/2021] ............... 95 | . 126,086 | 1,327..ccvvvs [ v 28,446 40,224 | .......| oo 40,224 | .......... AR AL T T RN N/A N/A
S & P 500 EUROPEAN PUTS Product
3/31/2021 Variable Annuities. .| Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011[.03/31/2021] .............155 | ........ 205,504 65,572 |....... N/A N/A




€9030

Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
4/30/2021 Variable ANNUItIES. .......cooooseiiniinns Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011].04/30/2021| ............. 120 | .. 163,633 | 1,364...ccoes o | 000 37,620 [ oo [ v 53,182 | .o | v 53,182 | .. 15,562 [ .vvevviinrieniinns [ e, N/A N/A
0099999. Total-Purchased Options-Hedging Other-Put OPtONS. ..........cewriiiiiiiiesiei sttt snsene erseessssesensesssnnes ..17,263,778 | ... 173538 | .0 | e 13,426,894 | XXX....13,426,8%4 | ..... 3,691,912
0149999. Total-Purchased Options-Hedging Other.. ... 17,263,778 13,426,894 | XXX]....13,426,8%4 | ..... 3,691,912
0379999. Total-Purchased Options-Put OPHIONS. ........ciuuiriererireririsssissersssss st ens ...17,263,778 13,426,894 | XXX....13,426,8%4 | ..... 3,691,912
0429999.  Total-PUIChASEH OPHIONS. ... ve1rereitseiseieeeesees ettt fiees et .. A7,263778 | ........ 173,538 | o0 [ e, 13,426,894 | XXX...13,426,8%4 | ..... 3,691,912
1409999, TOtAI-HEAGING OtNET. ...ttt ££0E EEE R £ E LRt L A7,263,778 | ... 173,538 | oo [ I 13,426,894 | XXX|....13,426,8%4 | ... 3,691,912
1449999, TOTAL ..ottt f e84 f L8818 L84 E 8L E 4L 8oL E 41 1eE b1 L1 EieeEEeeEE oL oL b4 E 4L oL 4L bbbttt . A7,263778 | ........ 173,538 | oo, 0] e 13,426,894 | XXX|...13,426,894 | ..... 3,691,912

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

NONE



Statement as of September 30, 2011 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
Short Futures
Hedging Other
Product equity
BPZ1...ooos | covevrnerrianns (R0 ] — (568,750) | BP CURRENCY FUTURE.........coocommerrrinnnne Variable ANNUILIES.........covvverrrrvirecriiiies Exhibit 5.......... risk 1212112011 | CME................. .09/152011 | ........... 157.2959 | ..o 156.0900 | ............. 685,844 685,844 685,844 210,588 | cvvvvrrrrriinerriins [ e | v (1,365,000) | N/A......cooooerrrannne
Product equity
AV[c 74 R (1,383) | eovrverrenad (18,556) | DJ EURO STOXX 50.......ccrvvvvererrreermnrnrennns Variable ANNUILIES.........ccvveermrrrviicriiis Exhibit 5.......... risk 12/19/2011 [EUR....ovvvvre .09/14/2011 ] ........ 2,038.0633 | ........ 2,156.0000 (2,188,433) (2,188,433) (2,188,433) (2,649,638) | ...cvvvvrnrrrirrerriis [ i | v (4,750,262) | N/A.......oooomeerrrnnnne
Product equity
ECZT.veis | coverivnrrinnns (243) | ...... (30,375,000) | EURO FX CURRENCY FUTURE.............. Variable ANNUILIES.........vvvvvrrrrvinerriiis Exhibit 5.......... risk 1212112011 | CME................ .09/15/2011 1.3724 1.3415 939,375 939,375 939,375 | ...........1,102,363 (972,000) [ N/A......oevrvirrerrnnns
Product equity
..(17,136) | FTSE 100 Variable Annuities.. . | Exhibit5.......... |risk .12/19/2011 . |.09/114/2011 | ........ 5157.9415 | ....... 5,090.5000 1,155,677 ..1,155,677 1,155,677 1,517,107 (7,539,752)
Product equity
JYZ oo [ (118) [ cvvvveree (147,500) | JPN YEN CURRENCY FUTURE................. Variable ANNUILIES.........covvverrrrviecriiis Exhibit 5.......... risk 12/21/2011 | CME................. .09/152011 | ........... 130.6050 | ...ooooneee 129.8700 | ............. 108,413 | oo 108,413 108,413 396,113 (472,000) [ N/A......cvvvvrecnnnes
Product equity
NQZT..oovee | o (57 I— (29,240) | NASDAQ 100 EMINL......ccvvvvvrmerrverrerrrirr Variable ANNUILIES..........vvveerrrrvirnerrii Exhibit 5.......... risk .12/16/2011 | CME................. .09/13/2011] ........ 2,200.3786 | ........ 2,134.5000 | ......... 1,926,291 | ......... 1,926,291 | oo 1,926,291 2,107,577 [ v | ereronsessesnnesssinnnenns | ooveveennes (4,093,600) | N/A.........coomeerrrnnnne
Product equity
NKZ1........ (174) (2,257) | NIKKEI 225 Variable ANNUILIES.........cvvevrrrvvirnerriis Exhibit 5.......... risk .12/09/2011 [ OSE........convvvres .09/07/2011 ] ........ 8,622.6302 | ........ 8,700.0000 |............ (174,624) | .....ccc..s (174,624) (174,624) (107,797) (609,496) | N/A
Product equity
7.VA DO ((IVX5)) p— (123,100) | RUSSELL MINI FUT....covvovvrrecrmerreriiennns Variable ANNUILIES.........covveermrrevirnerriiis Exhibit 5.......... risk 12/16/2011 [NYF.....covveee 09/132011 | ........... 677.7450 | ........... 641.5000 | .......... 4,461,760 | .......... 4,461,760 | ............ 4,461,760 | .....eee00.5,010,760 [ .ooovvovvirivcrriiisicnis | v | e (10,155,750) | N/A....cooorrrvirrs
Product equity
ESZ1..oios | i ((IER)) (83,150) | S&P500 EMINI FUT ... Variable ANNUItIES........cvvveeierriviisseriiein Exhibit 5.......... risk .12/16/2011 | CME................. .09/13/2011] ........ 1,157.5828 | ........ 1,126.0000 | .......... 2,626,107 2,626,107 2,626,107 3,389,148 | ..o | | s (6,652,000)
1349999. Total-Short Futures-Hedging Other. 9,540,410 9,540,410 9,540,410 0 0 [ (36,609,860)
1389999. Total-Short Futures. 9,540,410 9,540,410 9,540,410 0 0 [ (36,609,860) | ....
1409999. Total-Hedging Other. 9,540,410 9,540,410 9,540,410 0 0 [ (36,609,860)
1449999. TOTAL 9,540,410 |.......... 9,540,410 | ....oo..... 9,540,410 0 0 [ (36,609,860)
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period |
\ | |
Net Cash
Broker Name Deposits
Brokers
GOIAMEN SACNS..........cvuiviiiieiiicictiiet ettt b e b e s s et ssesse s e ssessessebseessebsse et s sessebe e e s ssesse s e s et esses e s et essessesssssssessessesassessessnss | 4ssesssssessssassessssssssseessesesae s e s s e s e e et ee e e s oL e e s ee e s et e ee A e bR e e s et e s e b e e e A e b e s et e s s s b e et s e e et et es s s s s s e s s s et se b e et s e et et e tensebe  eksetssissessstseeseesees et st et bt s ettt n s bttt n et nees 10,976,220
TOTAI NEE CASN DEPOSIES. ... vreveeererereersses it e eseeeessss st esssee e s ee e 1o s b 88880480k 8 4888404880848 e0 848 E 4880408400808 o010 80808 e0E o8t eebene e 4EaeeteeEeeseeEoeE oL s oo eeEoeE oL 8oL e R oL e oeE 0840 R L1 L8 oo E 8oL 8L o084 E 4L E o084 E 8oL E 108408 4EE L840 E 0L 140808484 E o084 eE 0L E 8L 8o E e b0 b b e et E st ee | EeEiLEeeE e R e R LRt 10,976,220
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE DB - PARTD

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

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

Exchange Traded Derivatives

0199999. Exchange Traded.........ccouiummriinriiiniiiasisenississsrssssssesenssssessenssnees | evens XXXevoonee | e XXX v | s D ST ST 11,903,467 | ... (2,363,057) | ... 11,903,467 | oo 11,903,467 | ..ccooveenne (2,363,057) | .ooovveereeniinicenns 11,903,467 | oo (36,609,860) | ..ovoorerererneriens (36,609,860)
NAIC 1 Designation

BARCLAYS CAPITAL.....cvvrririrrrinerierierisenssssissnsessssssensseessesssssesssenens | seeneNoviinneiinns [ eoelNaiiiin [ [ e 6,511,273 | ..... 6,511,273 | oo 6,511,273 | oo | e 6,511,273 0
SOCIETE GENERALE.........oooivieernrineriierinenierissneseessssssenensesesssssnnnes. | eonelNannninens [N | s | e 3,497,890 |..... 3,497,890 | ...covvrunnee 3,497,890 | ..vourerrrierieeieeieeiserienienes | e 3,497,890 0
JP MORGAN CHASE..........ooevmririrninnrineresinsensnineessessssssesssssssesssnsennees | ool [ reeeNaiiins | e | e 729,683 | ... | s 729,683 729,683 729,683 0
DEUTSCHE BANK ...t 220,107 |..... 220,107 220,107 220,107 0
BNP PARIBUS.......oooiiiiiiiieississ st 2,222,678 |..... 2,222,678 |.... 2,222,678 2,222,678 0
CREDIT SUISSE........ooiiiiniiiriinisniismmnsneneseesssissnssensssssessssessesssssssenes | eooeiNennnnns [ oeeNanii | | oo 245,263 | ..o | s 245263 | .......... 245263 | ..o, 245,263 0
0299999. Total NAIC 1 DESIGNALION. ....vvurerrereserisieisssisseesesessess sttt sees e | eessssesssisens st ens st senssnesa ..13,426,894 | ........ 0 ... 13,426,8%4 |....... 13,426,894 [ .o, [0 R 13,426,894 | ..o 0 0
0899999, TOAIS. ...ttt | e ...25,330,361 | oo, (2,363,057) [ ..ovorivesicsiriniiena 25,330,361 | ..o 25,330,361 | ..o (2,363,057) | ..oocvevriiniriniens 25,330,361 | ..o (36,609,860) | ...ooovreeieiiiiinnins (36,609,860)




Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

| MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO........cuutiiiiiiiiississsisssisssissensesssssssssssssssssnssnssase | cosssssssesnns 1 218,123,639 218,123,639 | .o
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OBIIGAtIONS..........cv.ivieieieiii i ne 218,123,639 218,123,639 | ..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........coovviiiisiiiniisiiisciississiins 218,123,639 218,123,639 |..... XXX
Totals
7799999. Total - ISSUET OblGALIONS. .. ..v.erersiresirsseissere ettt 218,123,639 218,123,639 |..... XXX
8399999. SUDLOAl = BONGS.............covvrrerreeirirrieesieiereereessiessiesseseeeeeeesesssesssiaes 218,123,639 218,123,639 |..... XXX
9999999, TOHaIS........rvvrirreririerieireriserseri e 218,123,639 218,123,639 | ..... XXX

General Interrogatory:

1. The activity for the year to date:
2.
3.

QEO09




Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....218,123,639  Book/Adjusted Carrying Value $.....218,123,639

QE10




Statement as of September 30, 2011 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
US Bank. CiINCINNGL, OH.....covvovevviicnriienenriees | cevvseereiinnens | ceeeeesiensssies | coneeesssssesssssseesssssnees | coeesssssnsesssssssesssssnnenes | eoseeees 135,087,071 | ........ 149,974 479 ...90,481,371 [ XXX..
Goldman Sachs & Co. New York, NY. 30,574,982 35,910,893 63,029,531 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSIONES...........c.vveirrerierrnernerneiens XXX e XXX 320,459 320,595 320,631 | XXX..
0199999. Total Open Depositorie: XXX [ e XXXeee 0 0 [ 165,982,512 | ....... 186,205,967 | ....... 153,831,533 | XXX..
0399999. Total Cash on Deposit 0 0 [ 165,982,512 | ...... 186,205,967 | ....... 153,831,533 | XXX..
0499999. Cash in Company's Office .., SR [T 0,0, TN [P DS SR U XXX 5,000 5,000 5,000 | XXX..
0599999. Total Cash XXX [ e XXX 0 0. 165,987,512 | ........ 186,210,967 | ........ 153,836,533 | XXX..

QE11
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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