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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS. et | eertenens 2,077,970,130 | .ooooverrerieverncrirneernenns | weverennne 2,077,970,130 | .......... 2,015,841,228
2. Stocks:
2.1 Preferred SIOCKS.........ciiiiii ettt | e 5,357 | o | e 5,357 | covvieiiiii 7,561
2.2 COMMON SIOCKS.......oouriuuriiriiriirisiriir s ssinns | sebsnssnssnss s 2,006 | ..o | e 2,006 | .o 4,580
3. Mortgage loans on real estate:
31 FIISEIENS...cooevircierre st | neenteneans 405,761,900 | ...cooovvererirrieneriererines | eereeeein 405,761,900 | ............. 399,059,777
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocviiviiicteiie sttt bbb s sttt s b sensessnns | susssessesssssssessesssessessssans | sbessesssssssessesssessessnsensens | sbessesssssssessessssessesnsnn [0 OO
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cveiviiiirieciiesiseieissiesssissieseses | cevsssesesssssssessessssessesssses | sosessessssessesssssssessessssesses | sssessessssessessssessesesnes [0 O
5. Cash ($.....(10,901,909)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0) ettt ntens | erestenseneees (10,901,909) | ..o | ceereeierens (10,901,909 | ....coevvvvee 21,422,576
6. Contract loans (including §.......... 0 PremMiuM NOES)......vvvreeeerrieieineieieiseieseeesessesessssessessssnees | ersssessessens 83,884,687 | ..o | e 83,884,687 | ....ccoocee. 81,202,029
T DIVALIVES......oooiiiiiiiciic bbbt | Shisb s | srienb s | s 0 [
8. Other iNVESIEd @SSELS.........ocveerrceeeieeresrcr sttt eessssssas | seessseesssesssnns 632,077 | .o | v 632,077 | coovvrvrne 1,921,484
9. Receivables for SECUNEIES. ...........rurivririiriricrirrrr s nees | sosessasssinians 5,623,712 | oo | e 5,623,712 | oo 411,917
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 125,924,308 |.....ccoovvveeereeeevieenns | cvrvieienns 125,924,308 | ............. 105,514,618
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 2,688,902,267 | ...cocevereerrrieieinad 0] e 2,688,902,267 | .......... 2,625,385,770
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt ee e enen e s s s enenenenens | ceereeseeeeeens 28,754,277 | oo | eveevevernans 28754277 | ... 25,034,292
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccvevrvrereinires | oveerennes 101,798,074 | ..o | cereireinnins 101,798,074 | ............... 97,914,865
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
161.  Amounts recoverable from FBINSUTETS............ccevcveieeveeveesie e tese e sesssssessans | eveesinssseesans 9,526,307 | .oevererviereieeesieeeens | v 9,526,307 | .ocevvrrernne 7,661,254
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUrance CONraCtS...........ccocvevveveveveieveisiesieieisiees | eveirsisseesissenens 58,127 | oeveeeveeeeereeeeeeeeeeens | v 58,127 | oo 129,733
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccoeveevevvceiees | evvviviieennns 16,195,070 | .ooooveeeiereiereeeieeieeens | e 16,195,070 | ..ooviveverereeeereceeaee
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 101,133,364 | ..cccvvvvennee 37,487,661 | ooveoerennnn 63,645,703 | .....cocooonu. 67,157,122
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,922,198 | ..o | e 2,922,198 | ..ooeveree. 2,743,186
20. Electronic data processing equIPMENt @Nd SOMWAIE............coiueiveiciiieicicsieeseiessiesieissenies | eveiessesessssssesssssssesnsas | sesessessssessesssssssesssssssesses | sosessessssessessssessessssnes [0 O
21.  Furniture and equipment, including health care delivery assets ($.......... 0):teriirreneirriereiseiesesies | e | s eseniens | sesesesnssesessssessesnse [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates..............ccccocoeeviieiiceicccecee e | e 134,409 | .o | e 134,409 | ... 85,755,008
24. Health care ($.......... 0) and other amOUNtS FECEIVADIE.............ccveveieiecieeee et | cevestess s sssss e ssssesesas | ersessessssessessssessessssssesens | sesesssssssessessnsessesssanes [0
25.  Aggregate write-ins for other than iNVested @SSELS...........cevecueieieiieeese s | cersesseesnisneas 719,256 | ool [0 719,256 | coveerrere, 706,178
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 2,958,332,950 | ....oocveunees 37,487,661 | .......... 2,920,845,289 | ......... 2,921,831,858
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 209,646,172 | ..ooovevvveeerreeneereenes | ereeerennns 209,646,172 | ............. 247,758,736
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,167,979,122 | ..ooovvvvennes 37,487,661 | .......... 3,130,491,461 | .......... 3,169,590,594
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. MISCEIANEOUS @SSELS.........vuuverienciiciiiiiii ittt nieniens | eeisnsisnsiansia 631,996 | ...ocvoeeeireeenreeens | e 631,996 | ..o 620,745
2502. Fund revenue receivable.. ..62,694 |.. ...62,694 ....66,636
2503. State taxes rECOVEIADIE.............coiuiiiiiiii s siessienies | s nees 24,566 24,566 | ..oovrriinns 18,797
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeneeeninieeninnns | covveiseissenseessenenens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)..........cruueureeriirernriieirersriessresssesssieens | oveesssnesseseenens 719,256 | oo (O I 719,256 | ..oovovevienciennns 706,178
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.

23.
24,

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,345,947,383 less §.......... 0

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

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

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

Contract liabilities not included elsewhere:

9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including $
9.3 Other amounts payable on reinsurance, including $
9.4 INtereSt MaINTENANCE RESEIVE.........cuiiuiiieeieiieeire ettt s bbb bbb bbb bbb
Commissions to agents due or accrued - life and annuity contracts $.....3,241,632, accident and health $.....203,248

and deposit-type contract funds §.......... 0ttt bRt b sttt
Commissions and expense allowances payable on reinSUraNCe aSSUME...........c.cuiveieriiniieiseisiiesee et sessenas
General EXPENSES AUE OF ACCIUE. ........curvieeiiiireiseessiessessstes et sse sttt bbb st bbbt st s bttt
Transfers to Separate Accounts due or accrued (net) (including $.....(9,612,699) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)

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

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

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

................... 2345 947,383
i 1,019,214

.......................... 7,524,603
............................. 280,267

(9,612,699)

............................. 247,883

47,335,726 | ..

...5,297,800 | ..

...125,924,308 | ..

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

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

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

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

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

.12,676,187

171,332

2,579,090,552 | ..

.2,670,654,574

...................... 209,646,172

247,758,736

................... 2,788,736,724

2,918,413,310

...9,600,005 |..

9,600,005

................... 3,130,491,460

2501.
2502.
2503.
2598.
2599.

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

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

............................. 247,883

247,883 | ..

3101.
3102.
3103.
3198.
3199.

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

i 34,080,940

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

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)...........cccceuiuiuiiieereiitiietieete ettt etes e bbb s b saebes s e b nassesennas
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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............cocveueveriernrieiinisseese e | ceeveiennns 159,832,866 | ............ 182,680,040 | ............ 246,766,871
2. Considerations for supplementary contracts With life CONINGENCIES...........curvrirreririsineireie et sssssessestes | sevsesssssssssssssssesssssnssees
3. NEtiNVESIMENEINCOME......c.cviiciiictei ettt bbb b s et s s b bt sa s b b nsss s s snsetanans | eresesnns 117,967,012
4. Amortization of Interest Maintenance Reserve (IMR) 1,121,392 ..
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........covuevevevrieevcerircieiesee e
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes
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..........oiveieiieiieeiteie ettt s st ss st ns s bntns | ebsesessesaesans 1,178,375 | o 1,114,295 | .o 1,507,575

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

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieieteie ettt sntens | cbsnsessesanes 17,728/458 | .............. 18,937,456 | .............. 24,587,294
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns ...393,063,829 |.. ..336,651,302 | .. ..451,739,907
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits ,651,566

13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. General insurance expenses
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital gains)...........c.cceeieeiriereeiieesseeees s
33.

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

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

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

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

Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LiNE 31 MINUS LINE 32).......ccevevcieieieiiesieieisie ettt ettt st s et es s ne s

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.....(2,936,094) (excluding taxes of $.....2,936,094 transferred t0 the IMR)..........cc.evveeeeeveevereseereeeese e seseessneens
35. NetinCOmME (LINE 33 PIUS LINE 34).....uuevuieerieeieireiseisiseis ettt sttt sttt ensnes

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIIOT YEAT........c.iviireiiireieieieeie ettt
37. Netincome (Line 35)
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

41,
3
43,
44,
45
46.
47.
48
49,
50.

51.

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

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

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)

............ 133,871,050

............ 130,409,369

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

............ 236,290,359

............ 245,159,576

....38,084,839

..6,978,370 | ..

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

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

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

13,030,067

.............. 71,861,341 | .o 386,486 | ............13,030,067
.............. 50,829,646 | ... 2,943,124 |....oo...n..(1,324,759)
.............. 21,031,695 |..............(2,596,638) | ........... 14,354,826
.................. (541,916) | ... (3,927,018) | ..o (3,704,218)
.............. 20,489,779 |..o...o......(6,523,656) | .............10,650,608
............ 251,177,285 |...........277,843,552

2,015,533)

(6,523,656) | .

.(2,692,316)

................ 5,332,717

51.3  Transferred fromM CAPILAL..........cc.ccveueieiciree ettt sttt bbb sa st s et a s s s bes s tnanns | stssessessnsansesnsssessnsanes
51.4 Change in surplus as a result of reinsurance . ...110,897,460 |..
52. Dividends t0 STOCKNOIAETS. ..ottt nses et | sretessnsnnen (17,920,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS...........overurirrrirrerenirssesseseisessessssesesssesssssssssessesssssssssessssssnsssssessessanssesses | snssssssssens (19,590,305)
54. Net change in capital and surplus (Lines 37 through 53).... . 90,577,450 |..
55. Capital and surplus as of statement date (LINES 36 + 54).........c.errrurrererierriireeeeeiseiseese ettt ssenssessessessssssees | nveseeeens 341,754,735
DETAILS OF WRITE-INS
08.301.  COI Charges 0N SEPArate ACCOUNTS.........c.euiuiireiriiirieieieieieseisssesseessssss st ses st bses st esse s sessessssssessessnsesss | susessssessesnes 9,479,430 | ..oovvrennend 9,842,626
08.302.  Surrender Charges 0N SEPArate ACCOUNLS...........cccceveiicveriirireie ettt se b s s bbb s s ssebessssesessnness | sbessesesesinns 7,970,947 8,890,995
08.303. Administrative Charges on Separate Accounts ..278,081 203,835 |..
08.398.  Summary of remaining write-ins for Ling 8.3 from oVerflow PAGE..........ccocurieiereseeieseesceeeesie e sssesisssesesssnsenes | evverensssesinsesieseesenssns0. | covveeseeseseesesesessnns 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 GDOVE)......civuereerermerrssrsssessssessesssssssesessesssssssssessessensssssesssssans | cossesssssens 17,728,458 ...18,937,456 | ....cceo.e.. 24,587,294
2701.  Health Surrender Benefits ...1,683,564 | .. 1,748,283 | .. ..2,370,969
2 (072U ORI
(0 T TSRO OSSOSO
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . . .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......vcerurruiruerreresressessissnssesseessessssnssessssssssssssesssnssssssssssssssnsss | sessesesseseees 1,683,564 1,748,283
5301.  Additional deferred taX @SSEL........ovrurirrerrirririieeireireieeseineieese e isesssseseseese st ssesssssesessesssssessessensenssssessessenssenns | sesseseneenesseees( 914, 354) | ovieriirinns 2,518,837
5302.  Prior period adjustment .(1,926,792) | ..
5303.  Amortization of Coinsurance Gain ...(16,749,159)
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 DOVE).......cueuiuiieriiiiieisiisiiesieissiesiessssessessssssssssessesssssnsessessssessansens | sesessessneas (19,590,305)
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..........ccuuurvirririesiceiese sttt esnssesssnses | nessssesnnns 37,896,593 | ............. 184,216,217 | ............. 246,635,066
2. NetiNVESIMENTINCOME. .......uivctieeictce ettt s sttt ae st es st essesasbensessesnsnnans | sesesassinens 114,197,335 | ............. 110,719,034 | ............. 149,496,019
3. MISCEllANEOUS INCOME.........vuuieuiiiiiiiienii st s | arniessiinies 65,693,787 | ............... 22,861,958 |............. 31,067,185
4. Total (LINES 1 hIOUGN 3).....eeerereiereceieieeeieeseeisecs st seess sttt ess s ssss st sesssensssssssssesssssssnessnns | soneessaseeen 217,687,715 | oo 317,797,209 | .....ccnn.. 427,198,270
5. Benefit and [0SS related PAYMENES..........cccuiviieeiceieteiecteee ettt ss st es s sesss s sssssssesnaas | eesesnsinens 103,904,835 | ............. 114,547,320 | ............. 152,944,540
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........cocvevvievcieerereircireeneens [ e (400,594) | ....ocvevvinene 1,551,280 | .ccooverrernnne 1,275,006
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............covvveverieieiceeeeeeeese s | cereriesieiens 87,780,594 | ....couc.... 89,506,372 | ....couc.. 113,699,959
8. Dividends paid t0 POIICYNOIAETS.........c.cveieeiciiisieieiieiie ettt ettt s st s s snsessessns | sstessessessssessessnssssessessnss | essessessssessesesessessesnsanss | sersessssassessessnsessessnsensenes
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) ....67,320,748 | ... (7,467,757)] ... ...(11,082,860)
10, Total (LINS 5 HrOUGN 9)......oviurririiiiiiiierieesic sttt | eressenianns 258,605,583 | ............. 198,137,215 | .ccoveveene. 256,836,645
11.  Net cash from operations (Line 4 MIiNUS LINE 10)........cceveuiveieiirrieiciecieieissesetse et sse s ssses s sessesans | evsesissenees (40,917,868)] ............. 119,659,994 | ............. 170,361,625
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
7200 T = o PPN
12.2 Stocks....
12.3 MOMGAGE I0BNS........ceueeiecieieie ettt as sttt
124 REAIESIAE. ... | st | srb s
12.5  Other INVESIEA @SSELS.......e.vuieieiiicice ettt st ssessesnnes | oevessessessnsns 1,869,945 | ...cocvvvnennn 910,877
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES...........ccccevvierceieicceeeeeesieiees | e | e
12.7 Miscellaneous proceeds 4,094,174 |...
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuererireeeeeeesee ettt ssssessessssessesssessnns | ceveesessenns 234,748,073 | ............. 171,716,207 | ............. 247,644,375
13.  Cost of investments acquired (long-term only):
13.1
132
13.3
134
13.5  Other INVESIEA @SSEIS.......cvuuurveeeirireiicriisie sttt nes | criseestennens 20,584,723
13.6  MiSCEIIANEOUS APPIICALIONS. .......vurerrerrirrireisriei ettt st ensnssnssensanssnsns | sssessssssssseses 5,211,795
13.7 Total investments acquired (LINES 13.110 13.6).......ccviiieieiriiceiseee st ssenssssessessessees | ssssesssssans 321,329,276 |....c...... 281,985,776 |............. 413,651,268
14.  Netincrease (decrease) in contract l0ans and premium NOES..........c..cucvicveiireieieiseeee et eesessenes | cvveresaesiesnns 2,682,658 | ....cccocvveinene 788,456 | ...cooevrran 2,312,680
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14)........ccccovrerrrreiernrneiessssisesessssssesssssesssssssssenss | eovsssessnenns (89,263,861)|............ (111,058,025) | ............ (168,319,573)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOES.........vvivecicieiecct ettt bbbt es s ssessans | sbessssssessessestssaessessensanss | sbeessessestenssssessesssssssanns | sbsessesssssessessssssssessestans
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cevururrirerirrerirrirreineie et ssssssssse s ssesssssssesessessssssssesss | ssessssssessessassnsssssessessnnes | seseesessessssssssessessansssssnes | sssessesssssessessnssssssnssessans
16.3 BOMOWED fUNGS......oouvveeiircrirciie sttt nenine | rensssessssesesssesssenssssensss | croenesseensenssensseesssensns | sresssessssenssesssenssesssaeens
16.4 Net deposits on deposit-type contracts and other insurance iabilities............coovervrierrirrinireneiencseeeeeneiees [ e (267,049)| ....vrene (191,024)[ oo (270,110)
16.5 Dividends t0 SOCKNOIAETS...........cuvrirreereriiricrirerieri sttt esssssessssenes | criseessseneens 17,920,000 | ...cvvrnvenne. 13,440,000 | ....ccoveveen. 20,160,000
16.6  Other cash provided (APPHEA).........cccuerurrurrimirieeieeriecierseess st sesss st st esssssessssessenes | sssssssseses 116,044,293 | .............. (60,934,518) ] ....cocceene. (71,526,263)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cocovvveves.. 97,857,244 |.............. (74,565,542)]............... (91,956,373)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccocvvvvvrevecnne | corrrvnveneene (32,324,485) .............. (65,963,573) | ...ovvvnvenne (89,914,321)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceuuviriiicriesiciie ittt bbbttt esssnnen | criseestsessns 21,422,576 | ....cooee..n. 111,336,897 | .....cce..n. 111,336,897
19.2 End of period (Line 18 plus Line 19.1)............... (10,901,909) 45,373,324 21,422,576
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 o | [ |
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

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

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

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

Credit life (group and individual)

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

SUBLOLAL .o

.......................... 324,741,362

................................. 488,557

.......................... 312,043,767

................................. 129,077

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

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

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

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

1.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

3.-4.

5.

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

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

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

Accounting Changes and Corrections of Errors

The Company’s September 30, 2011 financial statements reflect corrections in the disability reserves for YRT policies. The
original erors were caused by system conversions involved in the reserve calculation process. These corrections impact
surplus as follows:

Increase in Aggregate Reserves (P4, L19, C1) $287,000
Increase of federal income tax expenses (P4, L32, C1) (100,450)
Increase in surplus (P4, L53, C1) $186,550

The Company’s September 30, 2011 financial statements reflect reinsurance errors of overstated ceded premiums and
understated reserves. These errors resulted from reinsurance transactions for one reinsurer being reflected as coinsurance
rather than YRT. The events contributing to these errors impact surplus as follows:

Premiums Ceded (P4, L1, C1) $858,000
Decrease in Aggregate Reserves (P4, L19, C1) (3,158,000)
Decrease of federal income tax expenses (P4, L32, C1) 805,000
Decrease in surplus (P4, L53, C1) m

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

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

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

No significant change

Investments

D. Loan-Backed Securities —

(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
20846QHE1 $ 4,453,937 $ 3,929,360 $ 525,533 $ 3,928,404 $ 1,852,681 09/30/09
674135EC8 1,279,009 1,055,146 913,046 365,963 529,646 09/30/09
70556MAB8 2,310,000 2,161,839 148,162 2,161,838 2,161,838 09/30/09
76110HJ375 1,984,052 1,948,630 34,965 1,949,087 1,277,300 09/30/09
Total $ 10,026,998 $ 9,094,975 $ 1,621,706 $ 8,405,292 $ 5,821,465 09/30/09
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Statement as of September 30, 2011 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

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

CUsSIP OTTI Cash Flows Impairment Impairment Time of OTTI Reported
02660TBU6 $ 1,004,887 $ 1,000,218 $ 4,669 $ 1,000,218 $ 646,615 12/31/09
12667FY33 992,368 989,457 2,911 989,457 510,020 12/31/09
1729732R9 4,751,720 4,678,250 73,471 4,678,250 3,563,803 12/31/09
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867 12/31/09
52520MAE3 1,923,633 1,895,598 28,035 1,895,598 1,074,180 12/31/09
52520MAG8 4,863,405 4,832,391 31,014 4,832,391 3,743,950 12/31/09
674135EC8 940,840 389,032 551,808 389,032 1,091,442 12/31/09
7609857E5 4,939,343 4,416,147 523,196 4,416,147 1,171,126 12/31/09
76110HJ75 1,948,630 1,929,597 19,033 1,929,597 1,229,960 12/31/09
90263BHE1 2,114,729 2,096,365 18,363 2,096,365 1,127,402 12/31/09
94982WAZ7 4,873,404 4,775,310 98,094 4,775,310 3,819,300 12/31/09
Total $ 31,313,426 $ 29,951,082 $ 1,362,344 $ 29,951,082 $ 20,234,664 12/31/09
12667FY33 $ 989,457 $ 978,750 $ 10,707 $ 978,750 $ 569,346 03/31/10
12668AMN2 4,569,828 4,493,300 76,528 4,493,300 3,209,098 03/31/10
12669GEZ0 989,361 985,500 3,861 985,500 842,566 03/31/10
20846QHE1 4,145,183 3,209,000 936,183 3,209,000 2,421,741 03/31/10
52520MAGS8 4,832,391 4,785,000 47,391 4,785,000 3,837,150 03/31/10
76110HJ75 1,929,597 1,914,800 14,797 1,914,800 1,294,475 03/31/10
76110HQ77 246,409 243,960 2,449 243,960 141,672 03/31/10
86359BJ85 975,244 971,050 4,194 971,050 712,497 03/31/10
Total $ 18,677,471 $ 17,581,360 $ 1,096,111 $ 17,581,360 $ 13,028,544 03/31/10
02660TBU6 $ 1,000,218 $ 998,437 $ 1,781 $ 998,437 $ 717,528 06/30/10
12667FR56 2,954,273 2,863,549 90,724 2,863,549 2,088,660 06/30/10
12668AMN2 4,495,787 4,413,636 82,151 4,413,636 3,487,957 06/30/10
20846QHE1 3,198,464 3,172,740 25,724 3,172,740 2,508,231 06/30/10
52520MAE3 1,895,598 1,877,112 18,486 1,877,112 1,149,060 06/30/10
76110HJ75 1,914,800 1,889,610 25,190 1,889,610 1,410,020 06/30/10
76110HKS7 4,981,820 4,938,090 43,730 4,938,090 3,909,360 06/30/10
86359DJT5 4,959,101 4,944,500 14,601 4,944,500 3,837,320 06/30/10
Total $ 25,400,061 $ 25,097,674 $ 302,387 $ 25,097,674 $ 19,108,136 06/30/10
02660TBU6 $ 998,437 $ 831,600 $ 166,837 $ 831,600 $ 736,510 09/30/10
20846QHE1 3,165,190 1,805,528 1,359,662 1,805,528 2,518,581 09/30/10
7609857E5 4,416,147 4,341,500 74,647 4,341,500 1,811,500 09/30/10
76110HJ75 1,889,610 1,878,000 11,610 1,878,000 1,467,258 09/30/10
86359DJT5 4,878,495 4,848,380 30,115 4,848,380 3,903,626 09/30/10
Total $ 15,347,879 $ 13,705,008 $ 1,642,871 $ 13,705,008 $ 10,437,475 09/30/10
02660TBU6 $ 831,600 $ 828,800 $ 2,800 $ 828,800 $ 715,744 12/31/10
94984FAV1 4,960,988 4,793,032 167,956 4,793,032 4,444,615 12/31/10
Total $ 5,792,588 $ 5,621,832 $ 170,756 $ 5,621,832 $ 5,160,359 12/31/10

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

90263BHE1 2,096,365 2,041,682 54,683 2,041,682 1,573,995
Total $ 2,096,365 $ 2,041,682 $ 54,683 $ 2,041,682 $ 1,573,995

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

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

remains):

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

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

6.-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.
The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby The Ohio National Life Insurance Company (ONLIC) shall maintain a common checking account. It is
ONLIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ONLIC must account for the
balances of each party daily. Such funds are deemed to be held in escrow by ONLIC for the other parties (e.g. LAC).
Settlement is made daily for each party's needs from or to the common account. It is ONLIC's duty to invest excess funds in an
interest bearing account and/or short term highly liquid investments. ONLIC will credit interest monthly at the average interest
earned for positive cash balances during the period or charge interest on any negative balances. The parties agree to indemnify
one another for any losses of any nature relating to a party's breach of its duties under the terms of the agreement. At
September 30, 2011, LAC had $(1,292,072) in the common account agreement.

11. - 16. No significant change

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

C. Wash Sales
The Company has no wash sales.

18. - 19. No significant change
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Statement as of September 30, 2011 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

20. Fair Value

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
Assets at fair value
Cash $ (10,901,909) $ - $ - $  (10,901,909)
Securities lending collateral - 125,924,308 125,924,308
Perpetual Preferred stock -
Industrial and Misc. - 5,357 - 5,357
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 5,357 - 5,357
Bonds
U.S. Governments - - - -
Industrial and Misc 486,860 1,150,284 1,637,144
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 486,860 1,150,284 1,637,144
Common Stock
Industrial and Misc - 2,006 - 2,006
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 2,006 - 2,006
Derivative assets
Interest rate contracts - - - -
Foreign exchange contracts - - - -
Credit contracts - - - -
Commaodity futures contracts - - - -
Commodity forward contracts - - - -
Total Derivatives - - - -
Separate account assets - 209,690,038 - 209,690,038
Total assets at fair value $ (10,901,909) $ 336,108,569 $ 1,150,284 $ 326,356,944
Liabilities at fair value
Derivative liabilities $ - % - - % -
Total liabilities at fair value $ $ $

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

@ @ (©)) 4 ®) 6) o
Total gains Total gains Purchases,
and (losses) and (losses) issuances,
Balance at Transfers in Transfers out included in included in sales and Balance at
6/30/2011 Level 3 of Level 3 Net Income Surplus settlements 9/30/2011
ABS 1,183,997 (11,536) (22,177) 1,150,284
RMBS
CMBS
Derivative
Assets
Derivative
Liabilities
Total 1,183,997 (11,536) (22,177) 1,150,284

(4) As of September 30, 2011, the reported fair value of the reporting entity’s investment in Level 3, NAIC 6, asset-backed
security was $1,150,284. This security is a mezzanine tranche in a securitization trust with a coupon rate of 7.69% and
maturity of 22 years. The underlying loans for this security are manufactured housing loans originated in 2001. This security
is below investment grade. To measure the fair value, the Company used an independent pricing service that uses
independent broker quotations from market makers and other broker/dealers recognized to be market participants which
utilize inputs that may be difficult to corroborate with observable market data and may be nonbinding quotes. Therefore, the
Company has classified this fair value within Level 3.

21. - 24. No significant change
25. Change in Incurred Losses and Loss Adjustment Expenses
Reserves and Loss Adjustment Expenses as of December 31, 2010 were $22,453,191. As of September 30, 2011,
$2,486,377 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 $19,340,578. 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 LIFE ASSURANCE CORPORAT'ON

2.1
22

41

4.2

6.1

6.2

6.3

6.4

6.5

6.6
71

7.2

8.1

8.2

8.3

8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

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

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

Ohio National Equities, Inc. Cincinnati, OH YES

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

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

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: $.... 134,409
INVESTMENT

1.

o

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

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

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

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

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

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

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

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

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

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

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

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

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

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

17.2 If no, list exceptions:
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
GENERAL INTERROGATORIES (continued)

PART 2 - LIFE & HEALTH
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
1.1 Long-term mortgages in good standing Amount
14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt e
I 10T = T (0PTSRS e
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 405,761,900
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 405,761,900
1.2 Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt e
1.3 Long-term mortgage loans upon which interest is overdue more than three months
1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb e
1,32 RESIAENHAI MOMGAGES. ...vuvvoveererrereireieeeieteie e sesee et ss sttt es st s 8888 A8 £ AR bbbt e
1.33  Commercial mortgages e
1.34  Total mortgages with interest overdue more than three months... e 0
1.4 Long-term mortgage loans in process of foreclosure
141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes e
I T 10 =N T (0PTSRS S
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt e
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt G 405,761,900

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

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

1.64 Total mortgages foreclosed and transferred to real estate

2. Operating Percentages:
2.1 ABH L0SS PEICENL......cvuveieceriseiseiseseesisstseesessesesese s sses s ssessess s s st ees eS8 ee £ s e s £ eS8 e 2 S8 e SRS ee AR e e e e b et sEentans enEstinsiesiessestnsestantans

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

3.1 Do you act as a custodian for health savings accounts?....... Yes[ |
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting date B
3.3 Do you act as an administrator for health SAVINGS ACCOUNES?..............ccuiiuiieiieiec ettt b bbb s bbb s s s b s bena Yes[ |

3.4 Ifyes, please provide the balance of the funds administered as of the reporting date..
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
T XF: Y- 11 Yy Y IO [ 4,534,759 | corvrreeeene 180 [0 310,797 [ o [ e
2. AIESKA.......oeeveceeeeree s AK N.. ..33,378 |.. .. .. I
3. Arizona.... LAZ L. ..3,468,632 | .. . . S
4. Arkansas. VAR | I ..2,465,852 |.. . .
5. California. .CA ... [ ....28,298,516 |.. e | .. I ..
6. Colorado..... .CO|...... Levevees [ e 7,998,249 | ..o v 1,155,264 | s | e 9,153,513 |..
7. Connecticut. L.CT|...... I 25,039,380 | .oeeeieeeeeeeeees | e T8 A4 | e | e 5,117,804 |..
8. DEIAWAE........ovivieeieeiese et DE|...... Luvvrees | e 269,287 | ..ovevervieriesiens | errerersrierieennenen23,803 [ | e
9. District of COIUMDIA..........coverrriereereereeieee e DCI...... Leveeeee [ e 506,888 809 | | e
10. Florida................. LFL L. ...25,067,411 | .. . .642, . I
11.  Georgia... LGA ... L. ...14,941,521 |.. . . . I
12.  Hawaii. LGHH N.. w1596 | e 842 | s | e
13. lIdaho... ..D]...... Levveee [ e 3,142,955 | ..o | erverierieninneeenn206,489 | v | e
14.  lllingis.. OO | [ 11,275,940 | .ooovvvrervereienes | eeverierienineeensn36,750 | ovviievecieieies | e
15. Indiana AN Leveoveee [ e 5,453,785 | ..oovererrrverienies | eeverierierinnieeneen214,103 | | e
16. lowa........ LA [ 5,998,912 |.. . . . [
17. Kansas .KS|..... [ 5,931,017 | .. . . . . [
18.  Kentucky. LKY ... [ 3,541,925 | ..o | eeverierieninneenen 185,658 | v | e
19. Louisiana LA|...... I 2,501,140 [ oo [ vrereneninenneenen 121,540 | | v
20. Maine...... .ME|..... R IO 796,205 |...oooeveererrrennens | eevenrnneerersinreeneenee 1,192 [ | v
21, MaAIYIANG.......oeoeececeeeeeeeee s MD|...... R (U 6,905,035 | .oveererreni2,338 | e 270,790 | s | e
22, MasSaChUSELES.........cccoviveriiieeeresee et MA]..... ISR IS 8,440,069 |.....cccovvverivrieens [ evrreinninnerennnn 123,820 | oo | e
23.  Michigan...... LM L ...12,170,344 | .. - .. .. I ..
24.  Minnesota WMN .. Liveveees | e 4,995,267 | ...coovoveeerereeeenes | eeveeeeeririeeennn 163,113 | | e 5,158,380 |..
25, MISSISSIPDI. euereeeeeeeereiseeseeereeeeeeseseseesesssesess s eesessesssesessessesens MS|...... Lo [ oo A77,292 | e | e 134,445 | i | e 2,311,737
26, MISSOUI.....oucvucreiecicteie ettt s st sees MO|...... Lo [ oo 1144568 | 340 | el 171,622 | e | e 7,316,530
27. Montana.. MT Lo [ oo 1,827,602 | oo | eveieieeiieieeeeeni 8,677 | s | e 1,854,279 |..
28. Nebraska. .NE|..... Lovveriee [ 00000003,563,833 | oo e 100,201 | s | e 3,664,034 |..
29. Nevada........ NV L
30. New Hampshire... .NH]..... Lo [ 0000003,380,665 | oo | eeerevisiieienenennni21,683 | s | i
31.  New Jersey..... SN L
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s Luveveiee [ eereeeeeeBO4,572 | s [ eeierereeieieeeeenn 34,022 | e | e,
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i Nuvorioe | eereeeeeen831,237 | e 34,899 | e [ e
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i L
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i L
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L
37. .OK]...... L
38, OFBUON....cveeevctce ettt OR|...... L
39, PennSYIVaNIA........covvvreiriiireienee e PA|...... L
40. Rhode Island... ..RI[...... L
41.  South Carolina. .SC|...... L
42.  South Dakota... .SD]...... L . . ..
43. Tennessee.. LIN | IS ....11,595,089 | .. . . . . [
44, Texas...... JIX | IS ....28,058,948 | .. " . . . [ ,923, .
45, Utah..... WUTH Luvoroes [ e 2,860,176 | ..overrencerrrrerrnene | veerereeneneireneeni 28,808 | oo | e 2,886,584 |..
46. Vermont.. LVT | I A45594 | | e D,200 [ e | e 1,450,800 |..
A7, VINGINIA. oottt VA|..... Leveecee [ e 7,989,536 | ..oveereerea 1,640 {261,136 | | e 8,252,312
48, WaShiNGION........ccocvueieieectce et enans WA|...... Leveveee [ e 5,235,684 |...coererereeieniees | ereereerieninnieneen309,317 | e | e 5,605,001
49.  West Virginia... WY ... L. 21,096,276 | ..o 300 | e 189,780 [ | v 1,286,356 |..
50. Wisconsin.... LW L. 25,814,596 | ..o | eeeeieierienieeenn 264,497 | s | 6,079,093 |..
51, WYOMING..teiiiieicicieeee et WY |...... Luvvreees | e 760,568
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas
53. Guam............
54.  Puerto Rico......
55.  US Virgin Islands........
56.  Northern Mariana Islands
57.
58. 5,391
59. 12,213,124
90. Reporting entity contributions for employee benefit plans..............
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccceveeeeeeerice e e XXX ois e [ e | e ssessnes | sreseresnsresessnssenes | esisesesseresesinns [0
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability
or other contract Provisions.............cccceeveieieersieceeeese s e XXX | eeeeen356,597 [ e [ eereeeeireereeed8686,357 | s | e 1,222,954
94.  Aggregate other amounts not allocable by State XXX JROTSTRSRTROoos 0 I [FUUROOUURUROORTROOR o I OUOOROOUSRUROUTRRORURTRORUR 0 I [PUUROURURRURSORURROROR | I [PUUORORRRROON 0
95.  Totals (Direct BUSINESS).........cccerreverrererericrrans o [ XXX 336,717,580
96. Plus Reinsurance Assumed XXX [SSOITOOONUROORN [OURPOROURROTROROROOR o1 £ 3 151 I IVUROURORORRRRORRl [PUROROO 649,160 |..
97.  Totals (All Business)........ XXX ...323,124, 544 ....337,366,740
98. Less Reinsurance Ceded.... XXX ..169,260,911 ....179,061,184
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeverernnnnn XXX ....153,863,633 ....158,305,556
DETAILS OF W
. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................
9498 Summary of remaining write-ins for line 94 from overflow page.... | .... .
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domlcﬂed RRGs (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT'ON

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

All subsidiaries are 100% owned except as noted

Crhig Mational Mutual, Inc.
{Holdings Company— OH)
FEIMo. 31-1614005
MAIC Group Code 0704

Frducizry Capital Management, Inc.

Suffolk Capital Management, LLC

EE SOPER AARTARD T = AL = TR RN
Sycamore Re, Lid FEl No: 6-1127455 Ol Fhight, Inc. Financial Way Realty, Inc. FEI'No. 020374451
| M DEENTLES 3 20.2% aned by EE] R T _1ERATAG EEl Ma - 764217780 - b e iy s
El No. SB-060Z566 e e e El No. 31-1684345 El Mo, 26-4812750 1.475% meberohip interect swmed by

Ohiko Matione] Finanslel dxrdasc Ing

_\\I

\\\- EQUE% warnad by Ohlo Ketionad LB Incuranos Company

Ofhio Mations! Sudamernica 5.A Ohao Mational Investments, Inc

i =)
FEINo. 31-1454053

Henwood Re, Inc.
I FEINo. 27-3252024

Ohip National Inswrance Agency of
Chio Mational Insurance Agency, Inc QU Imvestment Management Company T T '
FEl Nio. 32-0071428 FE| Mo. 31-0784353 FEINo. GL120014T




Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

A0 0O AL O A0 0O D RO
* 8 9206 20114 9000O0O0 3 = * 8 92 06 20114470000 3 =
A0 OO O A0 0O RO
* 8 92 06 20113650000 3 = * 8 92 06 20114480000 3 =
A0 0O IR LA A0 0O AR L O
* 8 92 06 20114450000 3 = * 8 92 06 201144 90000 3 =
A0 O ARR LA AL

* 8 92 06 20114460000 3 =
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
Overflow Page for Write-Ins

NONE
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Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........cvcvvieeiereesiee ettt sssbes s sesssssssnes | stesssssesssssessssssssssssssssssessessnsan 0 [ s
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e B R
2.2 Additional investment made after acquisition. NNE .....
3. Current year change in encumbrances............. A B M IR e [ e | et ea s
4. Total GAiN (I0SS) ON GISPOSAIS........c.cveviveiiietiiiteteiiee ettt st b et b et s ettt ae b e bbb s s b b s s b e st e sebesssbebes s sebebssebes s esatas | 4essetesessssesesssetessebebessesesessesebessnss | absssebessssesesssastebesses et et se b et e s e st esnas
5. Deduct amounts reCEIVEA ON QISPOSAS..........c.curiurreiieiieiiereie ettt es sttt s s bbb st s | £4sebeesee e b eeb et b es b s bbb sseees | £hesssse e b sttt e bbb en
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 MINUS LINE 10)......ueuiuiirireiiiiirierierssiessrsseessassesssessessssessessessssessessssessesssses | sressssossassessssassessssassessassssessessnes 0 | ot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEaI............ccvvevevrieicrieeie e | coeveiesiese e 399,059,777 | oo 419,505,577
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt ....30,460,000
2.2 Additional investment made after acquisition. ...61,250
3. Capitalized deferred interest and other.............
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment reCOgNIZEd.............cocuvvueicueieierieieieeseseseesesessessessssesesessnses | evrenessssssessessssssessersnss 805039 | tiverieiiireiesisiessesisiinens 1,246,447
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... 399,059,777
12, TOtal VAIUGLON GIHOWANCE. .........uvuiviiiiecicteiie ettt bbbt s b b s s s s st ss s s st es e s st essessnsens | aetssesstessessesentessessstessensessnsansessntas | aebessesesassessesanses et et ensansss st anses st
13, Subtotal (LINE 11 PIUS LINE 12)....uueererieeceiireiieisseisisis st sssss st st sse st st ssssssessesssnsssssessessssssssessessnens 399,059,777
14, Deduct total NONAAMItIEA BMOUNLS.........c.ciiiiiieieiieiee ettt ettt b st b s s s bse s s ssessssentesse | aesessessssansessetsntessessesessensessnsansessntas | aetessessssessessessnsesasnsensansessnsansesntan
15. Statement value at end of current period (Line 13 MiNUS LiNE 14).......o s sssneseens 399,059,777
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PRIOT YEAI.......c.euiieireieieireieseisieieisse sttt ssse st sssntenas | sesessessessssessessssessesnsns 1,921,485 | oo 1,723,430
2. Cost of acquired:
2.1 Actual cost at time of acquisition................ roe e
2.2 Additional investment made after acquisition. 175,033 | ..
3. Capitalized AefErred INtEIESE ANA OtNET ..ottt sttt bbb ssnsns | etsssessssssassesssssses e bssessssasssssessnsans | seessesssssssesses st essesensesses s bensesseserenes
4. ACCTUAL OF QISCOUNL. ......cuveitiieiecicteit ettt s bbb s s bbb st s bbb s b s s bt s s snbessesas | Hiebssessssssesses st ess e s e b st e s et st essebsnss | Hnsessebsssessesses st st es b ess st n s s benes
5. Unrealized valuation increase (decrease). 1,227,390
6. Total gain (loss) on disposals..................
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)
12, Deduct total NONAdMItIEd @MOUNTS.........c.eiiirireieieieie ettt
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.viiiiiieieiiisiesisiisisiesisississsessssessessssessesesssssssesssssnsenss | snrssesssssssessessessssesersnssnsDO2,07 1 | srveriersssessessssessassessnsans 1,921,485
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

© © N>R WD =

—_
—

-
N

Book/adjusted carrying value of bonds and stocks, December 31
Cost of bonds and stocks acquired............cocveereneenrnrersininnennns
Accrual Of dISCOUNL...........ocuivriiiiirereeee e
Unrealized valuation increase (decrease)...........ovveeeerrereerneeneen:
Total gain (10SS) 0N AISPOSAS........ccvvvrivereiireriieereriee e
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...

Deduct current year's other than temporary impairment recognized.....
0. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).
. Deduct total nonadmitted amounts.............cccooeverrreesiieesieinnns
. Statement value at end of current period (Line 10 minus Line 11)

of prior year

...2,016,015,592

..209,323,630
2,474,839

..3,213,389

,077,977,506

...2,077,977,506

.......................... 2,016,015,592
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B) ettt bbbttt sttt enst s | seentnstnntnniis 1,110,273,901 | oo 50,098,522 | ....ovverrirriiins 42,380,000 | ...ooovverieriiriinnenn 9,802,709 | ..ovvvrrirrirnnns 1,085,902,789 | ...c.ovvvvrrrrnnen. 1,110,273,901 | oo 1,127,795,132 | coovvvrriiene 1,089,864,677
2. ClASS 2 ():vrerveerereeireiieiieiieese ettt | erteetnst st nnes 788,387,299 | ...oovoririierieienns 30,165,944 | ...ooovveiiene 7,151,981 | oo (11,553,873 | ooverrecireienens 791,289,250 | ..ovvvvvrrirrirnnns 788,387,299 | oo 799,847,389 | ...ovoevieriinns 783,059,491
3. ClASS 3 ():vuuveeieeireiiieeeie ittt sttt | eestenst sttt 99,476,138 | ..o | e 1,349,576 | oo 2,006,285 | ....oooovrerrirrinns 114,969,392 | ....oovvviverrinnns 99,476,138 | ...oovrverrirnn. 100,132,847 | ..o 113,982,941
A, ClASS 4 (B)..rrerrereieeieeise ettt sttt | stens et 33,985,519 | ..o | e 370,400 | .o (27,408) | ..o 30,797,322 | .o 33,985,519 | .o 33,587,711 | oo 30,006,590
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 11,260,030 | ..o sieniens | e 175444 | oo 130,322 | oo 12,669,667 | ...oovoererrererirenenns 11,260,030 | ..ooovvvrrrrrriiene 11,214,908 | ..ovvvrverrerienenns 19,024,662
B, ClASS 6 ()...uoevverveerirecirciisiieiiessesisss sttt | crsnns ettt 5,391,857 | i | e 22,178 | oo 22,466 | ..o 5,396,267 | ..ooioiieiierieniens 5,391,857 | oo 5,392,145 | o 4,895,840
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,048 774744 | ..o 80,264,466 |......c.coovrrrrerinns 51,449,579 | .ooovverrereeieeien, 380,501 [ .ovverreeriienns 2,041,024,687 | ....ccoocovvverenne. 2,048, 774,744 | ... 2,077,970,132 | ooovrrrrrrrenne, 2,040,834,201
PREFERRED STOCK
8. ClASS Tttt bbb s bt bie | £eeb e bR b et R bR R bRt R btttk Rt | HEthetseREeeb R R ee b bt nbes b ek ens | HRbebet R b ee b bRt h kbR b s b et s | HeREebeE R b et b bR it bkt R R st eetn | £ieetebiet R b et bRt h b s st et | HEseebeb et R bbb R bbbt benbne | Hetheeb R E R bbbt b bbbt | Hieebeeb bbbt
0. ClBSS 2.ttt bbb s bt bans | £eebeEieR R et R bR AR ARt Rb s b et ebre | HEehsetseREeesee b e e R es s et enbesb et ens | 4REebeteRE et b e b Rs et s ek e R R sE et b s | HeREeheEeREeeh e bR Rt R ekt esRenbenen | £1esEebeeeREeeh bR s et s bR esRenbanes | HEssEeh et Rt eeb bR b e bbb esbenbne | HeEseeEeR et R b et bR R Rt bbb s bt | HieesenEeb e s bbbt
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClaSS oottt | ent ettt 7,519 | ooreeeiseieeieees [ ettt enes | ettt ettt (2,1871) [ oo | eeeeeesieess et 7,519 [ s 5,357 | oo
13, ClASS B..vooeeeieieiee ettt etttk s ks f ks s s R e R R ens | £A1eEAeEE SRR R Rkt ek bRt sent st s | HEeeREeeREeeRE Rt eeeE et et et et et ne | £4eeEteeEteeE et eee s et et see s st st s | HEeeheeehE Rt Rt et et nE bt et | oent sttt TAAA | | o | s 7,561
14, Total Preferred SIOCK........ oottt essses | senbsns st st 7,519 | i 0 [ (0 R (LX) R TA | s 7,519 [ s 5,357 | i 7,561
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,048,782,263 | ...ccoovrverrrirrreeienn 80,264,466 | ......o.coovrerrriinns 51,449,579 | oo 378,340 | ..o 2,041,032,131 | oo 2,048,782,263 | ......covvvrrinnnn. 2,077,975489 | .....ccovvrrrenne. 2,040,841,762
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

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

......... 0.




Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DA - PART 1

Short-Term Investments

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

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

SCHEDULE DA - VERIFICATION

Short-Term Investments

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

QsSl03



Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QSI04, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0125523 FORT PAYNE ...ttt b Al 08/30/2011.... | cvveorrrnes 5.500 | ..ovrreereneireeineenns 1,700,000 [ cooovernirniiiieeiesieesee ettt | eersnsiennienes 3,600,000
0525522. DANA POINT .c.cooovirtirteiirierieriees e CA ot | e 08/19/2011.... | ... 5.500 [ ..ovvrererrierrerireenns 1,300,000 [ ..overmermrieerierienieesenieeseeienne 2,760,000
1025515. KISSIMMEE..........coouiieiiiiieiieeiee st FLutitiirrieeieeieinne 07/07/2011.... | ... 5.730 | oo 1,200,000 [ ovoomvvermrrireriieeieseieceieeseeeeenes 1,725,000
1025519......vvvirirerirerireenne DESTIN...coouvieiiierieriesesesisisss et sienes FLuiriireeienireenne 07/27/12011.... | covvvrerrrs 5.500 [ ..vvrererierierirnenns 3,000,000 | +.veuuiverrerreseseisea st | et 4,450,000
1025528......ccoomvineieeiseiiseiee e ORLANDO. ...t FLuttirrieeieeieinns 09/29/2011.... | ovvvrevrrnes 5.500 [ ..ovveeerierireeineenns 1,000,000 [ coooveruirneireiseieieeereesse st | Shieeb et 1,520,000
1425458......coeii i CHICAGO OO OO OO PO PP PP PSP POP PPN [P 07/16/2010.... | cccvovvrrnes 8410 | i | et 40,000 | o 1,400,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. ..o s | onns s XAKeserens | eovennnnnnees KKKeiosmissiiinnins oo 8,200,000 | ..o 40,000 i ..15,455,000
0899999. Total - Mortgages in GO0 SEANGING. .......cvueueer ettt sttt es st ees et es e e setses et s et ensensee et sesensenensetsnsans | sesessssssessssessnsansesenessnnensenensenessensessnnsnseners | coneree KAKrsenee | srnnrsereeneenee XK ererersnernnane | conrneeesssssnsensnennenes 8,200,000 ..15,455,000
3399999, TOLAl MOMGAGES. .....vvovvveeveirir ittt ssinsiessisninnes | eonnsinssisansiinsssssansinssssnsssssensnsnssansnnnnns | aerene XK virens [ veerneereees KKK errrirerinriins | v 8,200,000 | ...ovvvrrrierieiersreseseienieeneneseeenneeenn 80,000 | i ..15,455,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
0024695..........ocvvvrrernnes COEUR D'ALENE..........cooniirerrririinne Do | s 04/30/2001..... [ ovvrverirerirerins [ v 1,618,462 | ..o e [ e |0 [ [
0024719.....covererrrrireris PLAINFIELD.......... INGin | s 06/12/1997.... | covevevrerirerreee | vevreens 191,864 | ovoueeerierieriineerenes | veereniseisesisssnessenes | sersessnesssnisensessenes | sessnsssessessssssenssnens | seessessessenensnensnsQ. | v | e
0024741 ..o ONONDAGA........ NY o [ 04/30/2001..... [ ovvevvirvrirerins [ e 247197 [ oooveeereieseeneiens | s | evesssssssssesssssseseses | seniesiessessssessesiessssenss | sevessessessssensesseseesesQ | oo | e
0024744 EL PASO L. ST D 08/28/1997.... | ceveevvvrerirerirnee | vevreens A56,522 | ..ot | e | e | seessenssesssssnssensens | sessnsssessenssesnnnnQ. | e | e
0024745 SAN ANTONIO L, RN IR 08/29/M1997.... | covvovvririeirerins [ v TA81,126 [ v e [ e | o0 [ [
0024750........ccmerrrrirerinns DOUGLASS TWP......ccomerirrererrnnens PA. oo e 09/30/1997..... | coveevevrerierirnee | e 1,317,343 [ o | veeienineeesisssenies | nerssssnessessssesessns | snsssenssnsssessnsssnessns | sossesessssssnssnesneenQ [ e | e
0024762........ccmvverriririnns SODDY-DAISY...... TN s e 04/30/2001..... | coveovreerirerirene [ eevienes 157,309 | covovvieriieriierineeiines | cevierissississiiesienes | sersersessenisssnsensenes | sesseensensenenesnsiens | seesenensesenennnQ | e | e
0024786........ccnerrrrieranns COLUMBUS........coooerieireriseirieris [C7. VTN BTN 06/03/1998.... | covoovvrrerrerinee | ervreens 551,973 | oo [ e [ ceneenssisessssisssnenns | sresssenssnsiesesns | snssesnssnsnsnn0 | s | s
0024798 FAYETTEVILLE (ORI IR 09/30/1998.... [ ovvevvrrvrirerins [ v 119,502 | oo | e | e | s | e | e | e
0024807. . | BROKEN ARROW.. 10/22/1998.... 419,395
0024809 COLONIAL HGTS......ovvevvrverrmrrnens | TNt e 10/30/1998.... [ ..o | e, 118,105 [ oo [ | | e | erennsnssessenen0 [ e | ..27,236
0024850........ccoevvrirerinns HENDERSON NV [ 04/13/1999.... | covovevnerrrerirnee [ e T8BAA8 | ..o i [ [ e |0 [ [ | 137451 | ooeienieees | cerveeiesissiseeseninnes | e 0
0024872.......cccmrvirinirinn OAKWOOD........coovirrierirerirrereens [C7. ORI RPN 10/2211999.... [ oveovvevrrverne | v 509,567 [ ..ouverrirrereriininniin [ e [ | e | o0 [ | o
0024881......overerrrirerinns ELKTON MD..ovvevvi [ e 02/15/2000.... | covvovvrverierinee [ e 2,940,852 | .vvouvvnerirrireinneiees | ceeeseeseeienneneniees | sereessnsissisensessees | seereessenesessssinsssens | sesseessnsssensessnnsensQ | e | oeeeeeees
0024883........ccnvvvriririnns LOS ANGELES.... A CA s | 04/26/2000.... | ..oovvvrrevrriieens [ coreennne 523,576 | .oovveerierieeeiinisniis [ cvsrisssiiesisssississs | e | srississsssssssssessinsnns | e | e | s
0024884. LOUISA. ..ot KY. 04/28/2000.... | ceveeveeerrerirene [ e 1,481,710 [ . [ e
0024885.......ccorvveriirinns BEAVERCREEK TWP........ccccoovervnnn OH..ooovvvvves [ e 05/11/2000.... | covoovvreerirerirene | e 986,262 | ....vvvrirreiiriirinniins [ [ | s | o0 |, | o ..15,027
0024891.....oovererrrirerinas TAYLORS......cocovrirrins (SO DR 09/07/2000.... | coveoreererreriane | e 6,508,904 | .....ovvieiiriireiinninens | e | e | seessenessessssnsssnsens | sessesssessssessessennnsQ | s | et | e 15,224 | ooooeneierieees | cerveeinesiesiseessssinnes | et 0
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

0024893........ccmervrrierinns ALBUQUERQUE..........ccoovverrinirnnes NM.iveis [ 11/06/2000.... | ..eceoeerrrirerns | e 1,307,175 [ oo | ereeiesiseesesissssesses | eoerisesssessssessesssssins | srensesssssesssessssessansinns | oneesnsinns 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 21,465 | oo | ceeerissiesssseinnes | e
0024902.........cmvverriirinns HALLS CROSSROAD.........cccoovvuner TN | e 05/16/2001..... | covvvvrereverrreens [ e AT8,234 | ..o | e | e | e | e 0 oot | v | s 18,215 | oo | e | e
0024905........ccoervrrierinns BATTLE CREEK.......c.ooeveiiniriseins M [ 08/30/2001..... | ceveeeererrerireee | eererireereninad 2414561 | oo | e | e | s | e 0 | eerereereerneiserieninees | cereeess s ensenes | i 86,562
0024906... .| OLIVE TWP .| 08/30/2001.... | .. ...1,167,407 0 41,857

.| TOWNSEND TWP.. 08/30/2001.... ..1,509,820 0 54,123

. | KNOX COUNTY 08/30/2001.... 838,293 0 36,149
0024910... . |ROWAN COUNTY | 08/30/2001.... [ coovvrrierincin | e 1,207,281 0
0024912......ovverrririerine VERNON TOWNSHIP........cocvenrrrne PA. oo e 09/10/2001..... | covvovrereverceiens [ v BB3,576 [ ..ouverrerrererieninrins [ e [ s | s | s 0
0024913......vvieirrieiis KNOX COUNTY L1\ T DR 10/12/2001.... | v | e, TBT144B | oo | et | ceesieseseesssissessesss | cronsiesssessessssessnsins | oneisssinns 0
0024914.......comvvrricri ORANGE COUNTY.....ccoovvvrrrrierinnns FLuoiiiriires [ 11/05/2001..... | .oocerrveevrrrerns | e, 3,893,315 | veurerereieeieninniiens | e | et | et | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 56,541
0024917 ..o MUSKOGEE..... (0] CHIRIIN YN 12/21/2001.... | v | e 1,326,353 [ ..ovoueeuerierineinenins | eeeniesiseesesissssesses | srerisesssessssissensnssns | srenseesssessessessnsins | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 23,091
0024919......vverrririerin FISHERS......... INGin | s 02/20/2002.... | coveorrreerirerireee | e TTN1,248 | o e | e | s | s 0 | oot | cerrenier s | s 14,470
0024922.......ccomvvrrrinriinns BIRMINGHAM AL | e 04/09/2002.... | covoovvvrrrierirane | e 5,814,550 | vvouveerirrireiinrirneis | v | e | eeeseei st | eereiessienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 83,596
0024924... .| COLUMBUS .1 05/01/2002.... | ..vvveerierirns 1,225,600 [ ..o 0 9,865

. |EL PASO..... 05/17/2002.... 2,908,603 0 90,131

. | BROOKSVILLE 05/20/2002.... 966,398 0 ..13,892
0024947... . | COLUMBIA ] 10/15/2002.... | oo | e 1,597,066 | .....coovvvrvierrieriinins 0 ..16,943
0125139, PHENIX CITY...... AL [ e 05/17/2005.... | coveevrrererirerireee | e 1,905,571 [ 1oovereveerierineeienins | ereriesesseesesssssiensnes | sverssesssesssnessessessis | e | s (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 21,7117
0125329....ccvvieiineineii MOUNTAIN BROOK........cccnrrvriinne AL | e 06/21/2007..... | coveoevvrerirerrnes | e 2571741 | oo | v | e | et | cerbieesienes 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 23,403
0125488.......cccvevrrriirin BIRMINGHAM AL o | e 03/09/2011.... | covvererirerirerirnee [ rrrerreerieeiesiseessenssssies | eeeressssesessessesssenes | eesessess s sssienes | seiessess s sesenes | st | e (V1 ORI RTINSO VTSP 28,713
0325132, TUCSON.....covireieiesieieeseieiine AZ.oiiveii | e 04/07/2005.... | ceovvevrererrrerns | erene BB2,475 | oo e | e seseessenesnns | e | seseeisaenes 0 [ e | e saenes | s 4,763
0325153.....coverrririnerinns GILBERT.....ourvrerrrireemerierrseneens [V A B 07/07/2005.... | covoovereerierirnee | e 1,065,557 [ .oocvvmeremerierirneenenins | ereriesisseesessssssesses | soesssssssesssssssessesses | s | s (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 7,582
0325357 LAVEEN.......coiiiieiecees Ao | e 11/30/2007.... [ covoveereeereis [ e 901,432 [ oo | et | e | e nnn | cerenenenens 0 e | s | s 9,379
0325372... .| SCOTTSDALE .101/07/2008.... | .. ...1,097,698 0 5214
0325431 .| TUCSON. 12/05/2008.... ..1,452,481 0 6,885
0325510 .| CHANDLER 06/29/2011.... . 0 6,730
0425231... . |LITTLE ROCK. | 04/25/2008.... | ..oovvrerernrieris | v 3,217,837 0 50,755
0524992........ccmivrrriirinns DEL AIRE......ovieeeeereineieiieniees (67 TN D 04/10/2003.... | coveeeererierirnne [ e 3,148,308 | ..vouvvrrercirerieirees | v | e | et | cessnenienes 0 | cererererineieriesenees | e | s 43,245
0524994.......ccvvvrrrerinnes TUSTIN oo (07, SR R 04/17/12003... | oevovrevererrniene | v 2977852 | oot | et | e | srerseesennn e | seresesenens 0 e | e | e 41,620
0524995........ccmerrrriirinns FRESNO.......ooooirrinerierienineennens (67 TN B 04/23/2003.... | coveevevrrerierinne | e 1,183,975 [ oo | evenieeiseesssissssenies | ererisessessnsissensesss | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 9,388
0525116...ccvvveiirieriines SANDIEGO.......coovererrieierieierninns CA o [ e 12/29/12004.... [ oo [ e 4,538,643 | ..o | e | s | s | e 0 [ e | e | e 30,296
0525133....ccovererrrierinn PACOIMA ..ot (67 TN D 04/20/2005.... | covoovvveerierenee | e 2,880,250 | ..veuvvrrereerenineisens | e | e | et | ceesenenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 20,882
0525142.......covirercnnes FRESNO......ccovvrirvrrniierinireenieins (07, SR R 05/31/2005.... [ ..ovovvereririrerins [ v 3,313,997 | oo | e | e | e | sererenerens 0 [ e | e | e 37,771
0525227 ... SAN DIEGO.......coreerrrrinerierienes 04/03/2008.... | .cveovreerrerirene | e 1,455,003 [ ...voueieeiierineerenins | erenieniseesenissssenies | e | s | e (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 9,247
0525241... . | SANTA ANNA. .106/07/2006.... | .. ...3,967,991 0 ....106,902
0525267 .| SAN DIEGO. 09/27/2006.... ,849,944 0 .10,738
0525291... . |LONG BEACH. .| 12/27/2006.... | .. ...1,624,859 0
0525295......ccceoeerrriirin MISSION VIEJO......ccooevrriniirciins (67 TN D 12/28/2008.... | ..o | e 1,837,984 | ..o | et | e | s | e 0 | cerreenernnrereninees | cenvneneniseesensnsnenenes | e 28,9900 | tovierinriesienenns | s | e
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

0525315....coovererirrierinns SACRAMENTO....c.ovvvrerirerireirnnenns (07 WU D 04/16/2007..... | ceveevevreerrerirnne | e 1,817,885 | .oneeeeeeericrieeineeins | eveeiesiseisesissisessnes | ererisesesnessssessessessins | sronsissssessessssessnsinns | oseesssinns 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 23,510 | coveerrerineirneeineieies | seererissiensseennes | e

0525373....ccoverririneiis WINDSOR......vvviririeririienirnens [O7. URTN B 01/15/2008..... | coveevveerierirene | e 3,504,014 | ..o | e | e | e | e 0 oot | v | s 19,537 | v | e | e
0525396........ccomerrrinerinns MORGAN HILLS........verrrinrircrinns (07 U D 05/22/2008.... | covoovvrrerierinee [ e 2,836,489 | ..eouverrieiieeineiees | et | e | eersees st | cesbeeeeienes 0 cereeererineinerieninees | cereeess et ensenes | e 18,278
0525404... . |LOS ANGELES... .| 07/09/2008.... | .. ...1,648,514 0 8,030
09/30/2008.... ..1,481,029 0 ..15,348
10/30/2008.... 2,604,151 0 12,811
0525452... .| SUNNYVALE.. | 06/17/2010.... | covvvecrrerirns 1,039,162 0 6,863
0625232.......ccovviirierinns DENVER......ierieierierrierienieens 04/25/2008.... | .ovoovveerirerirene | e 1,356,670 [ .ooveeivenrierieeeninis | everiesesseesesisssienines | rvesssesssessssessessesss | s | e 0 oo | v | s 10,914
OR24066............ovvrvrrenne GREELEY ..ot [0 U B 07/31/1997 ... | oo [ e 88,397 | oo [ e | e | s | e 0 | cerieirerineieriesieees | v | e 13,040
OR24234........oovvvvrreris NEW BRIGHTON MN.iveins [ 04/29/1999.... | coveovrvererirerrene | e 29,232 | oo | s | s | s | s 0 | e | ceereereri s | s 1,975
OR24298........oovvrrreris ALBUQUERQUE..........ccoovvemrririinnes NM.ivveis [ 08/24/1999.... | covvovereerncians [ e 294,743 | oo [t [ | s | e 0 cereeererineierieninees | e ensenes | s 17,850
1025057 ......veerrerierirns LAKELAND.......ooourrirrirrercrirrereenns FLuoiiiriines [ 02/27/2004.... | coooovvreerirerrnee | e 2,003,052 | ..vouverreirernieinens | e | e | e | s 0 | oot | cerreeniene s | e 25,767
1025169......ccovvvriierins PALMETTO.....comevrerirrireirneineiis FLuiriiriiiies [ e 09/16/2005.... | coveovvvrerierirene | e 1,690,054 | ..o | reeieeiseissesissisesses | ereerisesesessssessensenses | i | e 0 [ et | cereeesiese e snsenes | e 17,273
1025205... . |PORT ST LUCIE .1 01/31/2006.... 674,515 0 4,587
. | WEST PALM BEACH.. FL.. 09/07/2006.... ..1,612,621 0 6,237
. | FORT LAUDERDALE. FL.. 12/18/2006.... 2,317,669 0 ..13,665
1025325... . | PLANTATION .| 05/14/2007..... | coovererrrererirenns [ s 827,757 0 10,119
1025349......coovrverierins WINTER HAVEN.......cccovirreririrnns FLuoiiiriires [ 09/28/2007..... | covvovevereverreens [ cerenne 804,368 | ....verrererererreniinins i [ e | s | e 0 oo | cerrerierseessrenenes | s 13,269
1025363......corvrrierinns CORAL SPRINGS........ccoseemrrinirnnas FLuiriiriiies [ 12/20/12007..... | ..vooverrneins | e, 1,794,673 [ oo | et | eoeesiesesessnsissessesses | crnsiesssessesssessnsins | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 20,155
1025381......vverrrieriins ROCKLEDGE..........ooooeerrirrinerrines FLuitiiririnee [ 01/31/2008..... | coveorereerirerirene | e 2,669,261 | ..eouverrireererineiiens | e | e | et | ceereenienes (V1 ORI RTINSO VTSP 28,543
1025398....... TAMPA ..ottt FLuorireriiins [ 06/02/2008.... | covoovvvrerrirerirane | e 1,221,690 [ oo | e | s | s | s 0 | eererireineieeiienienes | oeeereesieeie s | i 32,420
1025434........oovvverreris POMPANO BEACH.......ccouveirirrinne FLuoiiriinee [ 02/17/2009.... | cocvoerererernceens [ e 765,352 | .oooverrirereeereniieins [ e [ e | e | s (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 8,749
1025473.....oviiiein JACKSONVILLE..........coiveririiinns FLoviiiiins | e 11/01/2010... [ oo [ e 1,910,428 | ..o [ [ | e | e 0 [ e | e [ e 22,709
1025485... . | GROVELAND.. .101/26/2011.... 0 19,739
1025486 . | GROVELAND.. 01/26/2011.... 0 3,702
1025489 .| ORLANDO.. 03/24/2011.... 0 ..10,552
1025495... .| ST PETERSBURG.. .104/07/2011.... 0 22,067
1025502......ccorvmmrirerirnns BRADENTON......coivvmrimerrerieniiens FLuitiriiies [ 05725120110 | coveeerierirerirnee [ errerieeieeiesissiserisssses | ceeessnsissssessessienes | sereessesssses s | s enes | aeesessssse s | seseseneenas 0 | cerereererineieriesenees | e s | e 22,495
1025503.......coiireiirircnnens JACKSONVILLE........coovvievrrrininnes FLuoiiiiiis [ 0572712011 ... [ evievrererirerins [ | corresenssssssesssnses | sevesssssesesssssessssnns | senssssnssesessssesnss | s | s 0 e | e | e 16,585
1025505....... TAMPA ..ot FLuitirrirines [ e 067031201 1. | covveereerirerernee [ errerrneieeiesiseeserisssses | eeeseesssissensessesssenes | eessesssesssseessessssssenes | seisessess st ssisenes | aeesessssse s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 8,113
1025515....... KISSIMMEE A FLis [ 071071201 .. | e | ceeireieeieieieisesseie s | cereressssesssssssesseseses | cresesssssssssesssessessesns | sesessessesssssssssssessnsens | sessesssssssessessnssssessenss | seesssessens 0 [ e | s | s 4,223
1025519....... [0 =357 T RN FLuitiriiies [ 0772712011 ... | v [ eereriesineeiesineierisssies | ceeessssissisessesssenes | ceseessesssssessessssssenes | sessessessesssessssisesss | seesssssssssssssessesssenss | cesesesneenns (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 6,887
125112, e, TIFTON..... [C7. SR IO 11/129/2004.... | oo | v 424,595 | ..o [ | s | | e 0 [ e | s | s 9,124
1125183 OAKWOOD.......covmimmrimrrienierineens [C7. VAR BTN 11/01/2005.... | ..ceovererrcrs | s 2,230,827 | oovoereerineerenineinees | reverseniesnen e | e | et | cessenenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 27,715
1125258... . | DALTON.......... GA .108/21/2008.... | ..vererrereriinns | i 2,568,445 0 37,469
1125338 .| OAKWOOD........cooomrvmrirrinrirenineens GA 08/13/2007.... 521,730 0 4,778
1125362... . | SAVANNAH GA 12/20/2007... | oo | s 2,207,135 0 18,802
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1125483......vvveieries SAVANNAH [C7. VTN PR 12/22/2010.... | ooverreeerrineins | e 1,500,000 [ .ouevuieenmerenerireereenns | erreeseeesseesesissssessnes | ererisesesessssessessessns | e | e 0
1325092......cvrrerieriins COEUR D'ALENE 10 5SSOI IO 09/16/2004.... | covoveverevrriens [ v B12,8771 | it | e | e | e | e 0
1325117....... 2105 =R 10 J5SUUSTRTINY IO 12/30/12004.... | ..cooeverineins | e 1,294,710 [ oo | ereeiesiseessesissssesses | ererisesssessssissessessins | soessessssessessssessansins | oneesssinns 0
1325224.. . | COEUR D'ALENE, ID .1 03/30/2006.... 454,956 0

. | KENILWORTH.... 06/08/2005.... 1,018,848 0

. | MIDLOTHIAN 05/15/2006.... ,229,693 0
1425304... . | ARLINGTON HEIGHTS......cccocovvvrneee [ .102/01/2007.... | .. ...1,960,883 0
1425382......covvverieris EDWARDSVILLE I | s 02/07/2008.... | covoovvveerierirnne | o 1,977,557 [ ooeoeierierieeeicninns | reeiesissesesisssiesines | vesssesssessssessessessns | soessssnessesssesssesssssens | consesesines 0
1425385......ooovvveierins BOURBONNAIS.......c.ooverrririreiinns I | s 02/28/2008.... | cccooerererirnrians [ e 957,830 [ ..ouveuerererirneiienineins [ e [ e | s | e 0
1425429......oovvvrers LINCOLNWOOD I | s 12/01/2008.... | ...coorvevrrrerns | e, 1,754,634 | oo [ et | e | e | s 0
1425458........oovvveiers CHICAGO......cooierrireieriieriieerienes I | s 07/16/2010.... | covvoerererirnciens [ v 851,026 | ..ooveurererirnerrenineins [ e [ e | s | e 0
1425459......oovvrerreris GURNEE.......... I | s 07/22/2010.... | covvoerererenreens [ e 986,284 | ... [ [ | e | 0
1525141 ..o ZIONSVILLE........covorvicirrineiiriinns INGn | s 05/24/2005.... | covoovvveerirerrnne | e 151,694 [ oo [ e | eeriesisessnsessenis | s | e 0
1525180... . |BUCKCREEK TWP.......cocommrrrerirnns NG | 10/28/2005.... | ..o | e 2,282,546 0

.| ST JOSEPH TWP. IN 04/07/2006.... 956,149 0

. |BROWNSBURG... IN 12/20/2006.... ...1,5642,374 0
1525331... . | INDIANAPOLIS.........coevverrerrieiennns IN .106/26/2007.... 724,400 0
1525332 MCCORDSVILLE.... NG | e 06/28/2007..... | cvveerveerierirene | e 1,822,730 [ .ooveeeveerierieeeienies | ererieriseesesiessiessnes | rresisenssessssessessenses | s | e 0
1525371 oo INDIANAPOLIS.......cvvvireieiiriinns INGn | s 12/26/2007..... | ..vooverrneins | e, 1,934,947 | oo | | ereriesiessnsieenis | e | e 0
1525491 FISHERS......... INGin | e 04706/2011.... | covvererererirerirnee [ eorerieriieeiesieisenssssies | crereesnsisssessessienes | cesessessssssesssssienes | sesessess s sesenes | steseesssse s | e 0
1525499......ccovvirrierinns CARMEL......... INGin | s 0472812011.... | coveeevierieriries [ e | ceeeessnsissisessiessinnes | setiessiessseis s ssiennes | seieessesse st ennes | seeseessnssesss s | e 0
1625196.......corrrcrierirns DES MOINES........ocorrrieerieriiens A | e 12/08/2005.... | ...ceorvevrreris | e, 1,018,107 [ 1ooeeeeieerierieereeis | ereeieeerseesessessiesies | eversssessesssssssessessis | ernessessessessssessnssens | s 0 | cereeereeineierieniees | ceerreriereeeisss s | s 17,045 | e | et | e 0
1625230......cceiiverriiinn DAVENPORT.......cooevieirieeiieieinins A [ 04/2412006.... | ..cvvevrererrrerns | evene A57,220 | oot | e | e | s | e 0 [ e | e | e 12,587
1625247... . [DES MOINES........cccmveerinrreriinens . Y .| 06/29/2008.... [ ...ocvonrirerircen | e 1,299,921 [ .ovvevererereeeiinins 0 13,310

. | ELLSWORTH.. 11/28/2006.... 866,244 0 9,885

. | WATERLOO 04/30/2007.... 331,125 0 7,665
1625419... . | DES MOINES.. .1 10/09/2008.... | ..vervrvrereririrns | e 2,552,861 0
1825089....... DANVILLE [1Q FPORTRN PN 08/26/2004.... | cccooevererinrerens [ e 794,153 | oo e [ e | e | e 0
1825143......cvvie, LEXINGTON........ KY o v 05/31/2005.... | .ovoerevrrrrererns [ ervees 898,369 [ ... | e | e | e | seresenerens 0 e | e | e 10,072
1825352....... LOUISVILLE........cooeerrrrrerinrirnnrnens 1S FPURTR PN 10/17/2007..... | overeererinerns | e, 118,219 [ o [ ereeieeiseesesisssienies | erersnessessnsissensensis | s | e 0 | cereeererineeeriesenees | cerreresee s | e 10,962
2225157 e PLYMOUTH. ..ot MA. o | e 07/18/2005.... | coovverrerrreieies | cereieireienins 4,245,357 | oot | et | s | s | e 0 [ e | e | e 31,035
2225508........ccoeevrrieiinn BURLINGTON......ctvrrimerrerirerires MA. e [ 06/09/2011.... | covveereerireririee [ ererienieeiesineiserisssies | ereressnsissessessesssenes | cesseessessssesssssssenes | seisessess st enes | atesessssses s | e 0 | cereeererinereniesenees | cerreriesee s | s 10,674
2325307 PLYMOUTH TWP Ml | e 03/01/2007..... [ ovvvrverervrirerins [ v 1,993,438 | oo [ [ s | s | e 0 [ e | e | e 31,657
2325326......ceerririiiinn ROMULUS..... M [ 05/30/2007..... | covvorerererereerns [ crvenne 971,059 [ oo e [ e | s | e 0 | cerereereminererieninees | ceereresee s | e 10,671
2425080... . [MINNETONKA.......coovviiirnrirnriniinns MN .|06/18/2004.... | .. 0 57,749
2425368 .| ST PAUL . MN 12/21/2007.... 0 ..15,299
2425507.... .| GOLDEN VALLEY.......cooomurimirrninin MN...covoiriane .| 06/14/2011.... 0 5,627
2625165.......cererrrieiinns LEE'S SUMMIT......oevvrimerinrrnerinns MO..coooevrens | e 08/22/2005.... | covvovereerirerernee | errrrirnerinnne 005,413 | oot | cevreeesineiseninsienns | e | s | e 0 | cerereeeeirererierinees | ceerensese s | e 26,459 | oo | ceeerisssensennnes | e 0
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2625179...coveierinei JEFFERSON COUNTY.....cccoovvinirnnas MO..ccovvrens [ e 10/06/2005.... | ..vverrrrcrieren | s 762,057 | oo [ e [ e essesss | s | e 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e 598 | e | e | e 0
2625233......viriii STLOUIS.....oieviririnnriierieniies MO..oovvrens [ e 04/26/2006.... | cooovrererirernes | v 2,386,182 | ..oeuverririeiiniiriineis | e | s | e | e 0 oot | v | s 15,258 | ..o | e | e 0
2625408..........ceerrrieiinn EARTH CITY ..o MO..coovrirens [ e 07/23/2008.... | covoovevrerrerirnee | e 3,897,874 | .oooveeeeeireeineiriees | cererseeissinesesissisees | e | sttt | cerbeeeeienes 0 cereeererineinerieninees | cereeess et ensenes | e 18,352
2725159... . |BOZEMAN.. .| 07/29/2005.... | .. ...1,265,201 0 21,920
02/08/2006.... ,713,452 0 ..17,951
12/20/2007.... ,221,615 0 17,443
2725477... .| 11/29/2010.... 628,750 0 6,946
2825023 09/09/2003.... | ccvvovverererreins [ v 866,707 | ..ooveurererererreniirens e [ s | e | e 0 oo | v | s 11,277
2825149 06/22/2005.... | ccoooereerincians [ e A97,027 | voorieiieeseieiiees | eeeieeeee s | e | e | ereieenienes 0 | eeriereeneseiienieees | cereeeees s | s 9,978
2825151 06/29/2005.... | ccvovevereverreiens [ e T34485 | ..o [ [ | e | e 0 | oo | cerrerierreesnn s | s 14,829
2825251 07/13/2008.... | coveovvrerreriraee | e 1,095,134 | .oooomiieiierieeineeins [ erenieeiseesesissisenses | erereesesessssissessesss | s | e 0 cereeererineierieninees | e ensenes | s 10,629
2825293 12/28/2008.... | ..o | s 2,261,088 | ..o | e | et | et | cesrenienes 0 | oot | cerreeniene s | e 36,644
2825496 0471512011 | coveeevierieriies [ e | ceeiessnsineisssiesssenes | eetiesssesssseissessssseenes | setsssssense st nnas | sressessnsses s essienns | e 0 | e | eereeeee e | s 5,740
2925469... [LAS VEGAS.......coovierierierinerienes 1072772010, [ o | s 2,092,717 0 22,724
. | COLEBROOK 07/31/2007.... 815,193 0 7,306
. | ELIZABETH. 11/15/2005.... ...1,466,708 0 ..10,907
3225187... . | ALBUQUERQUE .111/09/2005.... 2,574,499 0 ..49,284
3225235.....cvieeriiriniri ROSWELL......... NM.vvverne [ 05/04/2006.... | .covooevererererenee | e 2,814,902 | oo | v | e | e | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 61,709
3325115, MORAVIA........ooiriniierierieeireeens NY .o [ 12/22/2004... | oo | s 872,828 | ..o e [ e | e | s 0 | eerierieeneiseiienieees | cereeeeen s | s 9,536
3325129...cccieiiii AUBURN........coovmrimrirrirerinniineniens NY oo [ 03/22/2005.... | cccooerererereeens [ v 807,016 [ .oouverrererererreniririne e [ ceesessssisesessessn | eneressessseesssssssnns | e (VOSSO SRTRSTURIOR EOPORTORRRRTSTORPPRTITN PSRRI 6,095
332517 PENFIELD......cvviviirciierieeieeieens NY .o [ 09/22/2005.... | cvvovvvrerrirerrane | e 1,290,247 [ ovoovireieiierineiinns | e | eesiesssneesssisssssensses | s | i 0 | oo | cereeeie e | s 9,213
3325194 MINEOLA.......otveerierierineeneeiseinne [N} SO RN 11/118/12005.... | ..o | e 2,400,985 | ..vouverrireerenininens | e | e | et | cesssesienes 0 | oot | ceerenieee et | e 35,817
3325269......cciiieiiin BOHEMIA........cooeiieeeieeeeiiens NY i | 09/29/2008.... | cvovverrerrirrreres | cereireireieiiens 2,499,510 | oo | e | s | e | sereesnenees 0 [ e | e [ e 32,228
3425202...... DURHAM .101/19/2006.... | .. ...1,423,254 0
. | GREENSBORO.. 05/31/2006.... ,943,594 0
. | CHARLOTTE.. 12/21/2007.... 3,692,968 0
3425403... . | GOLDSBORO .| 06/24/2008.... 2,855,485 0 22,643
3425444..........vvvi ROANOKE RAPIDS.........cccomiverins |\ (ORI RN 03/01/2010.... | cevvvrererererreerens [ v 926,336 [ ..ouvvurerererenrenineins [ e [ s | s | s 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 26,164 | coooovoecreineieies | s | e 0
3425457 ..o CHARLOTTE......ocvevrrrriierinririnrnnns [OOSR 07/13/12010.... [ oovvvrerrrerirerins [ v 1,578,514 | v [ [ e | oo 0 [ e | e | e 22,656 | oo | e | e 0
3425475, HOLLY SPRINGS.......cccovvvrerirarirnns NC.ovoverres [ 11/22/2010.... | oovereerrireins | e, 1,300,000 [ .oovvuieeemrrerireerenis | e | s | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 8489 | oo | vt | s 0
3425487 ....... ASHEVILLE . NCeoovoreree [ v 017261201 ... | ceveeiereririeies | ceeireiesieieieiresseieissiens | cerersssssessssssesseseses | cresessssssssssesssessessesns | sessssessesssssssssssessnsens | sessesssssssessessnssssessenss | seesinseneens 0 [ e | e | e 21,346 | oo | s | e 0
3625002........ccerrrirerinns LOVELAND.......oevvmrimerierireeieeineens (0] ISR VRN 05/30/2003.... | coveeevrerierirnne | eererireereennns 3,880,476 | ..eouverrereererineirees | reverersssnnesseniseisens | e | et | ceeseenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 30,903 | covourierieerrrinerienes | ceererieenenneennes | e 0
3625138 VANDALIA.....cooeviiriieirecnieieienns OH..oovvvviveen | v 05/10/2005.... | ..ovovrevereririnne | v 2,081,252 | oo | e | et | e | seresenenens 0 | e | e | e 42,589 | .o [ e | e 0
3625144.......ceeriin GROVEPORT......coverireerenieineiinn (0] ISR VRN 06/02/2005.... | cccvooererrererrns | v 997,428 | ... e [ e | s | e 0 | cerereereminererieninees | ceereresee s | e 11,292 | v | et | e 0
3625145... . | CINCINNATI... 106/02/2005.... | covvvverervrieris | e 3,550,620 | ..oovveeriiinicreiie . 0
3625166 .| COLUMBUS 08/30/2005.... 698,771 0
3625184... . | FRANKLIN TWP. | 11/01/2005.... [ oo | s 801,316 0
3625185.....covereerrieiinas WASHINGTON TWP.......covvrirrirnns (0] ISR RN 11/01/2005.... | ..ocooevevrirerns | e 5,231,809 | .ovouvirerireirenineinens | e | s | et | sessesienes 0
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SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
3625189.....corereririeiinns COLUMBUS.......cooeeieierinrinniiens OH.oovveces [ e 11/10/2005.... | ..ocooeeerrincis | e, 1,013,300 [ .ouevuieeeerierireireenns | erreereeisseesenissesesses | ereriseessessssessensessis | et | e 0
3625192......veiriiiins GAHANNAL.......covirimriirirerisrinii OH..ooovvvieees [ i 11/18/2005.... | ..o | s 626,799 | ..o | e | e | e | e 0
3625197 ..o WASHINGTON TWP......ccovervrrirnes OH.ovvveees [ e 12/16/2005.... | ...cooeeerriners | e 1,818,808 [ ..uvvuveeeureucrireereenns | errenieeisseisesissisesses | ererisesesessssessensnssins | srnsisssssesssessssessnsins | oneesnsins 0
BROOK PARK. .| 06/06/2006.... | .. 1,779,494 0
ELYRIA 06/27/2006.... ..1,136,462 0

. | PAINESVILLE 07/18/2006.... 988,109 0
3625256... . |HUBER HEIGHTS.. .| 08/08/2008.... | ...ovvvnrvrerirreins | v 2,649,771 0
3625274.......ccevverrieri GROVE CITY ..o OH..oovvveees [ e 10/31/2008.... | ..ovveerrerreren | s 975,710 [ oo e [ e | s | e 0
3625280.......ccerrrrieiinas CINCINNATL.ccoorvcrseieiis OH..oovvveces [ 11/28/2006.... | ...coovverrireins | e, 1,205,110 [ .ooioueieiierierireeins | e | ereriiesesessssessessessis | sronsesesssesssessssessnsins | onsesensinns 0
3625283.......ccieirieiinn BROOK PARK.......ccourrerrmerierirens OH..oovvveees [ e 12/05/2008.... | ...coorverrrriris | e, 1,054,942 | ..o e | e | e | e 0 | oo | cerrerierreesnn s | s 16,939 | e | e | e 0
3625290.......ceoerrrierinns FAIRFIELD.....c..vvvrieveierinrieniiens (0] ISP VRN 12/22/2008.... | ..covovrrcrreris | s 904,557 | cooeveereererneeinenineinns [ e [ e | s | s 0 cereeererineierieninees | e ensenes | s 14,852 | oo | reerseesseniessensesines | e 0
36252%4.......ccirriin WEST CHESTER.......cccovrvvirirerirnnns OH..oooveveees [ e 12/28/2008.... | ..o | e, 1,629,136 [ .ooveeivenrieriireicnins [ e | ererienssessnsessnsenss | e | e 0 | oot | cerreeniene s | e 26,329 | oo | s | e 0
3625335, COLUMBUS.......coovieieiiiniieniiens (0] ISR VRN 07/31/2007..... | coverevreerierrane | e 2,158,945 | .o [ e | e | s | e 0 [ et | cereeesiese e snsenes | e 12,190
3625340... . | ATHENS .| 08/16/2007.... 2,395,806 0 53,430
3625361 . | CINCINNATI... 12/11/2007.... 2,016,776 0 37,352
3625388 . | CARROLLTON 03/24/2008.... ,763,680 0 24,931
3725123... . | OKLAHOMA CITY... .102/22/2005.... | .. ..1,973,942 0 14,482
3725181 TULSA.....covves (0] CTRIRRIN RPN 10/31/2005.... | ..ovvevrvrerireres | s 803,265 | ...vvvererreinrineiieriens | e | e | e | e 0 oo | cerrerierseessrenenes | s 19,392 | oo | et | e 0
3725225.....cviieiriniii TULSA.....ccoovs (0] CHRIRIN PRI 03/31/2008.... | ccvooererrirrirens [ e 969,200 [ ..oovvurirrireirerineins [ e [ e | s | s 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 23,517 | oo | ceenerississssseinnes | e 0
3725226.......ccovvvriieiinns MUSKOGEE..... (0] CRRIN PR 03/31/2006.... | ccvoveverrercerns [ e 570,847 | oo e [ | e | s 0 | et | ceererieneeei s | s 13,787 | oeeeeeerierieeeresines | reesseesesssssseniesinee | everiesssessenesenseniend 0
3725253.....cvvieiniineii TULSA.....ccoovs (0] CHTIIN VRN 07/19/2008.... | covoorvvrerrirerirene | e 1,150,793 [ oo | e | s | s | e 0 | oo | cereeeie e | s 2,270 | covoeeeennniineieeiienes | cerissiessessssnsinnes | e 0
3825275....... EUGENE........cocreererieeieenns OR..oovvvvvees [ i 11/01/2008.... | ...ceonverrrcris | e, 1,826,396 | ...vouvverierineeienis | e | e | e | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 13,044 | oo | e | e 0
3925199....ciiii HORSHAM TWP. PA. oo | e 12/28/2005.... | oo | e 2,819,883 | oo | et | s | e | ceieeenenens 0 [ e | e | e 19,850 [ oo | e | e 0
3925244... . | CASTLE SHANNON BOROUGH...... PA oo [ e .| 06/15/2006.... 559,232 0 5,459

. | QUAKERTOWN PA 07/06/2006.... ..3,294,376 0 25,508

. |PITTSBURGH PA 12/21/2006.... 905,011 0
4125118... .| MOUNT PLEASANT.......ccovvrrernrinns SCoviiveri L 01/18/2005.... | oo | e 1,915,894 0
A12527 1o NORTH MYRTLE BEACH................ SO DR 09/29/2008.... | .ovvevreerierirnne [ e 1,573,129 [ oo | e | e | s | e 0 [ verereernerinnrerienenees | cenvrenrensseesensssnenenes [ nneenernsnenne e 33088 | woviiiineieiens | s | e
4125272, CONWAY.....oovirmeirineisiissisisenienes SO R 10/2412006.... | cooovvvererrrrierins | e 1,641,851 [ v [ [ e | e | e 0 [ e | e | e 20,2884 | i | s |
4125365......cceerrriiinns GEORGETOWN.....ccovvvrrrerierirns (SO B 12/20/12007..... | ..veoeervrinerns | e 3,120,436 | .ovouveirireerenineinens | e | e | et | ceerenenienes 0 | cereeereeineierseninees | ceerens s | e 27,133 | covereeneinneinernenns | seererisssessieennes | e 0
4125440........covieinn GREENVILLE.........coovvrrerrreieieiens [ G B 12/23/2009.... | cooovoererreres | e 2,006,488 | ..o | et | et | et | cereeenenens 0 [ e | e | e 23,0685 | oo | s | e 0
4125449.......oo GREENVILLE......coiveeerrirerinirnnas (SO DR 06/03/2010..... | cvvveerrerrerinne [ e 1,073,562 [ .ooeeeeeeerierireeercnins | eveniesisseessesissssesses | ereriseessessssessessessis | srnsisssesssssssessnsins | s 0 | cereeererinereniesenees | cerreriesee s | s 16,674 | .ovoeeeerieriecireninns | reeeseisesssssessesines | everseseess e 0
4325113 e LAKELAND......cocoviiccirisnieercins TN e 12/14/12004.... [ oo [ e 1,628,646 | ...coovveveiicieiieieiins [ [ | s | e 0 e | e | e T1,808 | oo [ e | e 0
4325167 ..o COLLIERVILLE L1\ D 08/30/2005.... | coveoevrerierireee | e 1,381,386 [ .ouvveeeecrierireerenins | ervensesisseesesissssensnes | ererssesssesssssssensesss | srnssessessesssessnsins | s 0 | cereeereeineierieninees | ceerrens s ensenes | e 27,376
4325374 HENDERSONVILLE N .101/24/2008.... 920,242 0 7,947
4425058 ABILENE..........ccoovrnne 02/27/2004.... 0 40,388
4425107....... DALLAS .| 11/16/2004.... | .. 0 34,654
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4425108........covevriinns EL PASO.....coiriirieineeinseinerisiins L. ST D 111712004... | ovvocrens | s BTAAA5 | ..o et [ | e | s 0 | cerereererineierieninees | ceeveeesesieeeni s | e 10,452 | ovoeeeiierieeinenines | reeeseeesisssenienenes | e
4425114....... ALLEN L. ST D 12/20/2004... | ..o | s 360,835 | ..o [ [ | s | 0 | e | e s | s TATO | oo | cevierisesesssensienns | e
4425120.......ceriins LAREDO, 01/25/2005.... | coveoveveerierirane | e 1,386,340 [ ..uvoueeeericrieeireeins | erenieeisseesesissssesies | ererieeesessssisens s | st | e 0 | eerereereerneiserieninees | cereeess s ensenes | i 24,943
4425161... . |EL PASO | 08/10/2005.... [ ..ovverireriiei | v 1,865,213 [ ..o 0 38,020
4425188 .| SAN ANTONIO TX. 11/09/2005.... 894,848 0 6,252
4425193 . | PASADENA. TX. 11/18/2005.... 0 23,382
4425222... .| CONROE.... .| 03/28/2006.... | .. 0 13,316
4425223.......covi CONROE........comieriirierinerierienes L. ST B 03/28/2006.... | .cvooererrerrrins [ e 353,763 | oo e [ | s | e 0 | oo | ceereerer s | s 3,040
4425228........oovvvi TEMPLE......ooiiiineierierieeiieeens L ST B 04/06/2008.... | .cvoovvrerveriane | e TAT1,028 [ oo | e | eeeriesesessssissessessies | eronsiseessessessssessansins | oneisensinns 0 | cerieirerineieriesieees | v | e 14,887
4425249.......covvi HOUSTON.......ocoiermrirermerieniierienes L. ST D 07/11/2008.... | coveerveerierirene | e 2,180,143 | oo | v | et | et | ceererienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 25,576
4425250....... DALLAS L. ST D 07/12/2008.... | covoovrvrerrerireee | e 2,165,167 | cooovereereeineinerienins | crvieeinesiesiseiseninsins | ceineeiessesesesssssneens | seenessnsissssensessenns | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 25,276
4425284.........covvvvi LEWISVILLE........oovevirrereeririneiis L. ST D 12/12/2008.... | ...coorverrrrcrns | e, 1,259,129 [ oo | ererieriseeiesiessienies | e | e | s 0 | e | ceereerer s | s 4,937
4425299.......cooiei CONROE........coomiieineierinriieerienes L. ST B 01/19/2007..... | covvoeverevinciens [ v 804,352 | ..ot | e | et | eeriee et | ereieenienes 0 | e | eereeeee e | s 4,581
4425302... . MCALLEN... 0173172007 ... [ oo | e 1,238,120 0 19,959
. |HOUSTON.. 03/29/2007.... 931,993 0 5,399
. | ADDISON 04/16/2007.... ...1,347,752 0 ..12,309
4425324....... DALLAS .105/14/2007.... | .. ..1,890,618 0 .11,070
4425333......ii HOUSTON.......cooivrmrimermerieriierienes L. ST D 06/29/2007..... | covvoerererirerenee | e 2,025,884 | ..o | e | et | et | ceererienes (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 30,884
4425367 ... CARROLLTON.....ccccorimrrierirnrirens L. ST B 12/21/2007..... | v | e 3,223,278 | ooooieeieireeiseinnees | v | et | et | certieesienes 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 17,281
4425369........ccnevrieiin SUGAR LAND......ccoourrmerirrirrireenns L. ST D 12/21/2007..... | overvvnirerns | e, TAT1,967 [ oo | e | eversssessesssssssessessis | eosssssessesssssssesssssnns | onsesessnes 0 | et | ceererieneeei s | s 12,492
4425377 . SAN ANTONIO........cooeverrirrieirirnans TXeovieeeiee v 01/29/2008.... | ceovoevrerevrreies | e 117,905 | oo et einsieneies | coreiessisssssssesesssenns | esessssssessesesessessesees | seesesinsenes 0 [ e | e saenes | s 6,196
4425393.......corei TEMPLE........coiiieinererirerieeienens L. ST D 05/12/2008..... | covoorereerierirnee | e 1,074,489 | ..o et | e | s | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 8,533
4425415......con HOUSTON.......coooverieiiieeeieieinas TXeovieeeiee e 09/26/2008.... | c.ovoerrerrrrerns | cerreireiriieienns 1,107,728 | ot [ [ | e | e 0 e | s | s 5,452
4425427 ... . |HOUSTON.. .| 11/21/2008.... | .. ...3,317,589 0 25,317
. |HOUSTON.. 09/15/2010.... .1,241,196 0 .13,754
DALLAS 04/07/2011.... 0 17,762
442551 SAN ANTONIO .106/30/2011.... 0 4,907
4525162.......ceereiiinn SALT LAKE CITY ... UTeenees e 08/15/2005.... | covooevererererernee | v 2,538,870 | .vveuverrireerenineirees | rererserssssnensenissisees | seeerensss e | et | cessesenienes 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 23472 | oo | cevserinsiessseennes | e
4525163.....coiies SANDY.....ocvrvrinnns UTeivrens [ 08/15/2005.... | ..ovvvrvrerirererins [ corvernrrierinnis TL047,066 | ..o [ | e | e | s 0 e | e | e T1,629 | oo | e | e
4525380.......ceerrrrieiinns PROVO....ooiiiririerierineeieniseens UTernees e 01/31/2008..... | covoovevrrerierirnee | e 2,720,958 | .cvouvereriieerenineinees | cerereeisssenenininees | e | et | ceeseenienes 0 | cereeereeineierseninees | ceerens s | e 27,984 | oo | e | e
4625461....... BARRE..........c....... VT [ 08/26/2010.... | coovverrerrirrreres | e 3,392,509 | ot | e | s | et | sereeeeenees 0 [ e | e | e 23,365 | oo | s | e
472513 STERLING....c..overirieircrinnirerienes VA o | e 03/30/2005.... | coveoevrerierirnne | e 3,227,337 | cooveeveereneereninsinnees | reverseessssnensessnsesens | oeeesessns s | et | ceesnesienes 0
4725134 MIDLOTHIAN VA 04/28/2005.... [ ..ovoevevrrrrererns [ crvees BBT,8AT | oo | e | e | e | cereseneeens 0
4725204.......covvvin POWHATAN. .....cootririnrrcrienireenns VA o | e 01/30/2008.... | ccvovverrererrns [ v 873,241 | oo [ [ e | e | e 0
4725237... . | MECHANICSVILLE VA .105/15/2006.... | .. ...1,052,582 0
4725261 . [NORFOLK.....ovieiiriieireeieiieiins VA 08/30/2006.... ,311,146 0
4725408... .| GAINESVILLE..........ovvrverinrrirerircnans VA .| 08/15/2008.... | .. ..1,382,617 0
472541 o NORFOLK.......coverireerririrerisiris LVZ- W D 09/02/2008.... | coveovrrerierirnee | cereririeereninns 3,436,189 | ..vouvererieererineirens | e | e | et | cessenienes 0
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4725412 NORFOLK......cvverireireeieineriseins VA e | e 09/02/2008.... | ccooererererneirans [ e 149,799 | coooieiierierineinenns | ceeesiesiseisesisssienes | seeiessessnsss s enes | sreseessssis s esisenns | et 0 [ eerereernenrnnenenierinees | cenerensensseessenensnensenes [ eernensenenennens T84 | ittt | seriesinssessseninnes | e 0
4725420........ccomvverrinirinns GAINESVILLE........coovvrerircrirrirnens VA o | e 10/10/2008.... | ...coorverrinerns | e, 2,528,811 | oo | e | e | e | e 0 [ o | cerreniensneennnnenenes [ 72,809 | s | v | 0
4725450........ccneerrieiinns VIRGINIA BEACH......ccoovvverirerinens 06/07/2010.... | coveoeveerrerirane | e 1,356,856 [ ..uvvuueermereacrirnrireenns | erreesesisseesesissssessnes | ererisesssessssessessessns | srensesessessesssessnsins | oseesesinns 0
4725454... . | MIDLOTHIAN . 06/23/2010.... 781,820 0
4725467 . |PORTSMOUTH... 10/27/2010.... ...1,315,557 0 ..13,895
4825137 . | SPOKANE VALLEY. 05/02/2005.... 823,930 0 53,242
4825262... .| TACOMA........ 109/01/2008.... [ ..ovvvcrierineins | v 1,053,877 0 10,187
4825435........covvvri GIG HARBOR 02/19/2009.... | coveevrvererirerirene | e 1,581,963 [ .oovoeverierineerenins | erereresisseesesiesnienies | s | st | s (V1 OO OROSTURROUTOTE EURPOURSPORROTOTORTOORTTORPOTOTS OSIRPOON 8,848 | oo | s | s 0
4925383......coeii HEDGESVILLE . WV | e 02/11/2008..... | coveorevreerierirene | e 2,461,364 | .o | e | e | s | e 0 eerieeirreeineieienieees | eeeeeesi et | e 23,276 | covocvieeiecineeneineies | seenerissienseiseennes | e 0
5025197 ..o OCONOMOWOLC........vverrerriririnns Wi | v 11/16/2005.... | ...coovverrrrerns | e 2,037,271 | oo | e | et | e | e 0 | oo | cerrerierreesnn s | s 14,155 | oo | e | e 0
5025364........ccnerrrrieiinn PRAIRIE DU CHIEN.......c.cocvunrinne. Wl | e 12/20/2007..... | oveovverereins | e 2,314,706 | .coooveeeeireeineirees | cererseeissinessessssisees | eeeressse e | eersees st | cereeeeeienes 0 [ cerereererineierieninees | cereeessenie s | s A2,557 [ oo [ e | e 0
5025416........cconvrirriirinns MADISON L[/ D 09/30/2008.... | covveeerererirerernee [ e 2,316,186 | ..o | v | e | et | ceererienes 0 | oot | cerrenier s | s 17,338 | e | e | e 0
5025447 ... MADISON |/ D 04/20/2010.... | cevvoereerinciens [ e 985,145 | ..ocvvucrierineinerineins e [ e | e | e 0 | oo | e | e B,744 | oo | cerieeieeseesninnns | e 0
5325355, TOWNSEND TWP.......ccccovvvenmrnnnrne | OHuviiiciiic [ 11/28/2007.... 2,297,771 | oo | e 0 85,293
0299999. Total - Mortgages With Partial Repayments.........cccccc. oo ...393,193,385 0 0 .0 0 0 0 .5,408,656
Mortgages Disposed
1325117....... BOISE.....cooiiieieeeereee s Do [ 12/30/2004.... [ 09/29/2011.... | weovoverevrrnne 1,294,710 | oo et eissieneies | cereressseesssesesesssenns | esesnssssesesesessensesees | seesesinsenes 0 1,265,555 | coeovrereriiinns 1,265,555 | ..o | e | e 0
3725253......cciiiiiniiin TULSA......coovn. (o] SN I 07/19/2006.... | 09/27/2011.... | cooovvevvvninnnns 1,150,793 | oo | | s | s | s 0 . 1,135,159 | v 1,135,159 | oo | | e 0
0399999. Total - MOrtgages DISPOSEU. ... e iuuirriiiisitiiriiiitiis atitesesssesssns s en bbbt senens | nnssesssseensnes 2,445,503 0 0 .0 (V) 0 0]. 2,400,714 | cocvvrre. 2,400,714 | .o 0 | 0 0
0599999, TOtAl MOMGAGES. ........vvveerrrereririraceeeeieeiseesssasiseiine enesiessseses s esss st s sassessessessssssissssassin | eonnisensssins 395,638,888 0 0 .0 (V) [ 0 0. 2,400,714 | oo 7,809,370 | .ooovverreeriiricinnd () [ 0 0
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
COMPASS PARTNERS EUROPEAN EQUITY FUND I NEW YORK. | COMPASS PARTNERS 04/30/2011.... 1 175,033
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 175,033 0
3999999. Subtotal - Unaffiliated 175,033 0
4199999. Totals, 175,033 0
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 20
3 4 9 10 1 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 BJ/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.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
COMPASS PARTNERS EUROPEAN EQUITY FUND. | NEW YORK........cccouueeers NY... | COMPASS PARTNERS.........ccoimmmmrreerrrrvceermmennnnes 04/30/2011 | 08/02/2011 | .....cvvrrrr.81,930 | vovevrrneeee 19,556 [ covoveerncrrrrneeinns | cevreervnneesnnnnnnes | wevsnnsnneesssseennes | ceveeeneenns 19,556 | ..o L0720 I 106,788 0
BLUE CHIP CAPITAL FUND IL....cccvvvvveernrrnnrerrnniienns CINCINNATI. .| OH... | BLUE CHIP 04/30/2011 | 08/11/2011 | ..............85,464 | .......... (10,4684) | covvvvvvvverecerrrnee | covvvsnsneeesssiiin [ cevvvveinnnsseesnine | e (10,464) | .. 75,000 0
COMPASS PARTNERS EUROPEAN EQUITY FUND. | NEW YORK.. ... INY... | COMPASS PARTNERS.......cccoiiiinminirrrsseeesssmsnnens 04/30/2011 | 09/09/2011 309,146 309,146 ..1,688,157 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0 ..318,238 ..1,869,945 1,869,945 0 0 0 0
3999999. Subtotal - Unaffiliated 0 0 0].....318238 s 1,869,945 1,869,945 0 0 0 0
4199999. Totals 0 0 [ 318,238 | .o 89,127 | oo, 1,869,945 | ....... 1,869,945 0 0 0 0
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. States, Territories and Pc ion
373539 MA 0| GEORGIA ST HSG & FIN AU 4.900% 12/01/37.....ccvvevmmerrrrirmerrissssessisssssssssssssssesssssssessssssssssssssesssssnnse | sevsnsenes ...08/31/2011 | George Baum 1,003,710 1,000,000 12,931 [1FE
373539 QP 3| GEORGIA ST HSG & FIN AU 4.850% 12/01/37.......covouerrrriirenrriirenierisesessssssesssssssssssssessessssssssssssesssssnes | sesssnneees ...08/10/2011 {UB S 985,000 1,000,000 9,969 [1FE
56052E 2H 0 |MAINE ST HSG AUTH MTG P 4.875% T1/15/41 .....ooomevviiierrisscsiiissesvissessesssssesssssesssssssssssssssssssssssses | sessneenes ....08/18/2011 | Bank of America 1,665,000 1,665,000 1FE
57419P MC 0 |MARYLAND ST CMNTY DEV A 6.500% 03/01/43 ...08/16/2011 | Raymond James & Associate 2,010,000 2,000,000 60,667 | 1FE
57563R JN 0|MASSACHUSETTS EDL ING A 5.500% 07/01/26. ..07/21/2011 | Citi 3,007,500 3,000,000 5,958 |1FE
60416Q EP 5|MINNESOTA ST HSG FIN AG 4.450% 07/01/31 ....08/26/2011 | RBC Capital Markets 2,000,000 2,000,000 1FE
92812Q NU 7|VIRGINIA ST HSG AUTH DE 4.900% 01/01/33.......cccovveeurrriieinreiiminnssiiissssissssssissssssssssssssssssssssssassssssses | sossssennne ....08/09/2011 | Citi 1,997,500 2,000,000 11,161 [1FE
93978P KP 1| WASHINGTON ST HSG FIN C 4.750% 07/01/29......ccvvveruerrerererrerisesesessesessisssesssssessssssesssssssesssssssenes | sessenneres ...08/12/2011 | Citi 1,634,175 1,620,000 214 | 1FE
93978X EM 8| WASHINGTON ST HSG FIN C 4.600% 10/01/33.....cccuiiruuumsaireissssssessssssssssssssssssssessssssssssssessssssssssssssssenes | cessessenes ....08/24/2011 | George Baum 3,000,000 3,000,000 1Z
1799999. Total - Bonds - U.S. States, Territories & Possession: 17,302,885 17,285,000 100,900 |.......... XXX oo
Bonds - U.S. Special Revenue and Special A t
38376G 2H 2| GNMA 2011-92 C 4.142% 04/16/52..........orvvverrrrreererrerisrsssseesssessesssssesssssssesssssssessssssssssssssssssssssessssssnesssss. | sevsessnnes ...07/20/2011 | Jeffries & Co 1,961,875 2,000,000 6,442 1
BCC1R2 R1 3| TEMP JEF-GNG C JEF-GNG  4.165% Q4/16/28.............oovoeereeveeeeerereeeceseeeeeeeeeeeeeeecsessereeressessesesseseeessesseeesse | coreereenes ....06/13/2011 | Jeffries & Co. (1,970,625) (2,000,000) (6,479) | 1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment (8,750) 0 (K1) PO S
Bonds - Industrial and Miscell IS
037411 AW 5| APACHE CORP 5.100% 09/01/40 ..08/25/2011 | Key Banc Capital Market 841,160 800,000 20,287 | 1FE
040555 CM 4| ARIZONA PUBLIC SERV CO 5.050% 09/01/41 ....08/22/2011 | J P Morgan & Co. 3,002,420 3,000,000 2FE
05377R AW 4 [ AESOP FUNDING Il LLC 4.720% 02/20/18..........overveeummerreemmmerreeessesessssnesssssssesessssssesssssssessssssssssssssssessessenne | onsessenes ...08/19/2011 | RBS Securities Corp. 1,999,240 2,000,000 2FE
057224 AZ 0 |BAKER HUGHES INC 5.125% 09/15/40..........cmrerreummmereesimeseeesssssssssssesssssssssssssessssssssssssssssssssssessssssssses | sessesenes ...08/30/2011 | Morgan Stanley & Co. 1,071,080 1,000,000 23,774 | 1FE
1248P8 AD 1 |CREDIT-BASED ASSET SER 6.240% 10/25/36.........ccvvvemumerreeemmcreessmmeresimsesssssssessssssssssssssesssssssssssssnsesses | cosserseses ....08/26/2011 | Nomura Securities 1,345,200 1,275,071 6,630 [1FE
23314# AG 4|DCT IND OPERATING 4.690% 08/01/18 ....08/01/2011 | J P Morgan & Co. 2,000,000 2,000,000 2z
249030 AC 1|DENTSPLY INTERNATIONAL 4.125% 08/15/21 ....08/16/2011 | Morgan Stanley & Co. 996,530 1,000,000 2FE
250847 H* 4|DETROIT EDISON COMPANY  4.310% 09/01/23......ccouvumirrrirnrrrirsessisssssessssssssssssssssssssessssesssssssssssses | sessnsenes ...09/01/2011 | Citi Global Markets Inc. 4,000,000 4,000,000 1z
25179M AL 7 |DEVON ENERGY CORPORATIO 5.6800% O7/15/41.......cvvveierriiseeiiiissssessssessesssssessssssessssssnesssssssssssssnns. | conseseenes ....08/24/2011 | US Bancorp. 2,107,500 2,000,000 14,622 |2FE
30251B AB 4| FMRLLC 144A 6.450% 11/15/39.......cccvvviirrieirriiiiesricissssesiesssssssssssisssssssssssssssssssssssssssssssssssssssssasssnss | sossonsenes ...08/26/2011 | Wells Fargo Securities 2,088,180 2,000,000 37,983 | 1FE
369550 AR 9| GENERAL DYNAMICS 3.875% 07/15/21 ...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 1,026,310 1,000,000 2,489 |2FE
452308 AM 1 [ILLINOIS TOOLWORKS 144A 4.875% 09/15/41 ....08/25/2011 | Various 3,489,390 3,500,000 1FE
487836 BD 9 |KELLOGG CO 4.000% 12/15/20........covoeeeeeeeeereeseeesessesseesesssseesessssssesssesseesssessessssssssssssesssssssessssssesssssssssssses | consessenes ...07/01/2011 | Credit Suisse 997,100 1,000,000 2,444 (1FE
52177A AB 1 |LEAF Il RECEIVABLES FND 4.900% 02/20/22.........cc0vcmmmmrrioreseseisssssseissssssssssssssssssssesssssssessssssssssssssssesssssssns. | sosssneses ...07/27/2011 | Guggenheim Capital 1,237,500 1,250,000 1,872 | 1FE
548661 CT 2| LOWES COMPANIES INC 3.750% O04/15/21......ccvvvvrerrerrnssesssnessessssssssssssssssssssesssssssssssssssssssssssssssssssssesses | sesssnenes ...07/21/2011 | Credit Suisse 1,000,280 1,000,000 10,521 [1FE
579780 AH 0|MCCORMICK & CO 3.900% 07/15/21 ...07/05/2011 | Wells Fargo Securities 996,460 1,000,000 1FE
59531# AB 6| MID-AMERICAN APARTMENTS 5.400% 07/29/21 ..07/29/2011 | Key Banc Capital Market 2,000,000 2,000,000 2z
629568 AW 6| NABORS INDUSTRIES INC 1 4.625% 09/15/21 ...08/16/2011 | Citibank 1,993,080 2,000,000 2FE
63946B AE 0 |NBC UNIVERSAL MEDIA LLC 4.375% 04/01/21......cvveeurrieiinerriiinsseiissssisssssssisssssssssssssssssssssssessssssses | sessanenes ...08/25/2011 | Tax Free Exchange 2,040,873 2,000,000 1,458 | 2FE
674599 CC 7| OCCIDENTAL PETE CORP 3.125% 02/15/22......ccmmvveeeeeereeeseereeeecsseseeseissssssssssssssssosssssssssssssssssssssssssssssssnsns | soresseees ...08/16/2011 | Citi 1,977,760 2,000,000 174 | 1FE
707567 AA 1| PENN MUTUAL LIFE INSURA 6.650% 06/15/34 ....08/26/2011 | Jeffries & Co 1,070,930 1,000,000 27,708 | 1FE
76110G ZD 6|RESIDENTIAL ACCREDIT LO 7.000% 05/25/31 ..09/01/2011 | Interest Capitalization 138,637 138,637 12*
826517 AB 2| SIERRA RECEIVABLES FUND 4.250% 05/20/28, ....08/24/2011 | RBS Securities Corp. 1,999,991 2,000,000 2FE
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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)

845743 BN 2| SOUTHWESTERN PUBLIC SER 4.500% 08/15/41.........ovooeerrvririeiiisnessissssissssessssssssssssssessessssssssssnes | wevsennenes ....08/24/2011 | US Bancorp. 1,001,750 1,000,000 2,375 [1FE

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

918204 AV 0| VF CORP 3.500% 09/01/21......coooummrerierrrirermrerissseesisssssesssssessesssssssssssessssssssesssssssessssssssssssssssesssssnsesssnes. | sesseseres ....08/17/2011 | Bank of America 1,497,860 1,500,000 1FE

191241 AD 0|COCA-COLA FEMSA SAB CV 4.625% 02/15/20. |- ...07/06/2011 | RBS Securities Corp. 2,066,840 2,000,000 37,514 | 1FE

50064Y AC 7 |KOREAHYDRO & NUCLEAR P 4.750% 07/13/21 ...07/06/2011 | Barclays Capital Inc 975,910 1,000,000 1FE

59146Q A# 0|METCASH TRADING LIMITED 4.990% 09/11/23 ..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. 3,000,000 3,000,000 1Z

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

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 | S~ ...09/15/2011 | Commonwealth Bank of Australia 2,000,000 2,000,000 1Z

Q7397# AM 6| PRATT FINANCE PTY LTD G 5.320% 07/13/23 ...07/13/2011 | Commonwealth Bank of Australia 3,000,000 3,000,000 2z

Q9749%# AG 0|WES TRACPTY LTD SERIES 5.190% 07/07/23 ....07/07/2011 | Bank of America Merrill Lynch 2,000,000 2,000,000 2Z
3899999. Total - Bonds - Industrial & Miscellaneou: 62,970,331 62,463,708 190,151 |......... XXX i
8399997. Total - Bonds - Part 3 80,264,466 79,748,708 291,014 | .. YOS —
8399999. Total - Bonds. 80,264,466 79,748,708 291,014 | .......... YOS
9999999, Total - Bonds, Preferred and Common Stocks 80,264,466 XXX 291,014 |.......... 0.0 S
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36202B RB 3| GNMA Il SF POOL# 001382 10.000% 04/20/20........ |..... 09/01/2011| Paydown.........cccoeveeerereneenennns | ceves 17 | ... 17 17 | .. L1/ SRR D 0 L1/ ST ORI IO (1 I 1104/20/2020| 1...........
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/20........ |..... 09/01/2011] Paydown.........cceevereererenrrnerins | veves 21 ... 21 21| ... 21 | [ 0 21 | e | e | e (U I 1 111/20/2020| 1...........
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20........ |..... 09/01/2011| Paydown.........ccoceveeererereinennns | ceves 28 | ... 28 28 | ... 28 | e | s 0 28 | o | e | e (0 I 2 {10/20/20201...........
36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/20........ |..... 09/01/2011| Paydown 0 12/20/2020(1...........
36235* AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 09/15/2011| Redemption 0 06/15/2030
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ...ce 08/10/2011] Redemption  100.0000... 0 08/10/2018[ 1...........
0599999. Total - Bonds - U.S. GOVEMMENL...........ccccovrrririiiereiiisisieieienens 0 0 0. eeeenn42,089 | o0 | v | e 0 1,386 | XXX... [.XXX...
Bonds - U.S. Special Revenue and Special A t
31340Y 4Z 9|FHLMC REMIC 93 H 8.500% 11/15/20.......cocovvvere | corne 09/01/2011| PaYdOWN.........orvvrrircrenrirnerienins | ceeernniserieniseenns | cevnnrinneeennn 3,000 | v 3,008 | coiiiiiirncn3,145 | 03,033 | s | s (28) (28) 02/15/2017| 1...........
31358G  HJ  9|FNMA REMIC 1991-32 H 7.500% 04/25/21.............. | ..... 07/01/2011| PaYdOWN........couvvrrercrinrrirenienins | ceverrerrnerirenienenee | eevnerinneee 1,556 | i 1,556 | i 1,560 | e 1,549 | s | s 7 7 10/25/2011{1...
31358P HV 2| FNMA REMIC G92-35 EB 7.500% 07/25/22............. | ..... 09/01/2011| Paydown.... 10 [ i | e L[V 07/25/2022|1...
31358Q EU  5|FNMA REMIC 1992-162 D 7.000% 09/25/22............ | ..... 09/01/2011| Paydown 226 [ oo | v 226 09/25/2022| 1...........
31392D 2B 7|FNMA2002-59 ZB 6.000% 09/25/32.........coccmvvemnees | ceves 09/01/2011| PAYAOWN........couvvrnieieneiierirenens | eereeerseniesisseiins | ceverieeend 697,065 | ............ 697,065 670,062 682,355 | ...cvocrieriicns | s 14,710 | oo | v 14,710 | oo | v 697,065 | ...ovverierins [ 09/25/2032| 1...........
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32.........ccoomurrrerermernas | veves 09/01/2011| Paydown.........ceerevereererenernrerins | veves 303,010 303,010 273,398 290,291 | .o | s 12,719 | oo | v 12,719 303,010 08/15/2032| 1...........
31393A 5P 8| FNMA 2003-43 PE 5.500% 05/25/33.........coevemvvernies | o 09/01/2011] PAYAOWN.........curivrrireirniineiierins | cevereseinniseesieniens | oneiins 1,048,882 | ......... 1,048,882 | ........1,030,035 | ......... 1,038,182 [ ..o | v 10,699 | oo | i 10,699 | oo | e 1,048,882 | ..o [ v 05/25/2033| 1...........
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........ccrvvenee | vonee 09/01/2011| PAYAOWN........corvvrerarvanerierirenins | coeeenersserseseeeenes | veveseesseeinns 3,239 | s 3,239 | e 3,258 | i KLY A IR I (18) (RL:) ] [T I 3,239 | oo | e 01/01/2020| 1...
38373M  2F 6| GNMA 2008-80 IO 1.166% 04/16/50...........ccocooveriee | s 09/01/2011| Paydown.... 2,699 (2,699) [ ..o | e (2,699) 04/16/2050| 1...
38373M  3S  7|GNMA 2008-86 IO 0.882% 10/16/48........cccovevrerrne | verer 08/01/2011| PAYAOWN........covvirnerarirnerierirenins | rvvreeerseeriesinnenee | seeresssnerisssseennens | evsnneessssensnnennenes | cvneeinenennen 1,728 | i, 1712 [ | e (1,712) [ oo | s (1,712) 10/16/2048|1...........
38373M 7D 6|GNMA 2009-37 IO 1.978% 05/16/49........ccoocovvrverres | veres 09/01/2011| Paydown.........cccvvverernereneieniins | veves 35,867 | v 35,706 | .ooovercerirrinns | e (35,708) [ ..ovvverercrrrnes | crvreees (35,706) 05/16/2049| 1...........
38373M  J2 7 |GNMA 2007-52 A 4.054% 01/16/48........cocoorevervecnens | cenes 09/01/2011| Paydown.........ceerevereererenernrerins | veves 395,405 395,405 | ............ 403,344 | ............ 403,175 | oo | e (L)) [ I (7,770) 395,405 01/16/2048| 1...........
38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32........ccoervurevrrns | coree 09/01/2011| Paydown.... 450,917 | oo 447153 | o 448134 | .o | e 2,783 | oo | e 2,783 | s | i 450,917 | coeeeeicies [ e 09/16/2032|1...
38374G  5F 5| GNMA 2004-43 A 2.822% 12/16/19......cvevcernvrrrneres | conee 09/01/2011| Paydown .346,238 ..346,238 349,282 348,935 (2,697) 346,238 12/16/2019|1...
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.........ccovucervcnnnes | conee 09/01/2011| Paydown.... 33,274 33,274 | 33,315 | v, 33,312 | o | v [(1:)) SO [FURPORRPOOROON 1 )] ESTRSTITORION PR 33,274 | oo i 03/16/2035|1...
3199999. Total - Bonds - U.S. Special Revenue & Assessment 3,303,129 3,303,129 3,274,882 | ........ 3,312,641 | i [ (9.514) | oo 0 [ s (9.514) | oo 0 | e 3,303,129 | .o 0 [ e 0] 0 121114 XXX..
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 ] ..... 09/01/2011| Paydown.........ceerevemeererenernernns | veves 236,098 236,098 | ............ 226,073 232,765 | ..oveverniiinns | e KKK I N 3,333 236,098 | ...vvrcrrerins [ e | s 0| e 7,361 | 06/25/2033( 1Z*.......
000780 LC 8|ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 09/01/2011| PaYAOWN........coovvrieerrrierrerieirens | oeerersnsinisssierinnns | seevesrenenes 43,509 | oo 43,509 | .o 43,808 | ...cccouene 43,681 | ovvevrvienee [ e (172) | i [ v (172) s [ s 43,509 | .o | | vrvienenn0 | e 1,469 | 07/25/2018| 1Z*.......
00441R AH  0|ACE RV AND MARINE TRUST 7.580% 09/20/21. .109/20/2011| Paydown 557,324 557,324 558,369 558,359 557,324 ..28,273 | 02/20/2013| 3FE......
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 09/01/2011| PaYAOWN........cvvvvrveeirrierrerirerens [ everersnnisseenierinnns | seeveeeninns 68,578 | .coverinnd 68,578 | ..o 72,436 | oo 72,302 | .o 3 T24) | e | i 68,578 | ..cvvvivrvren [ | v 0 | e 2,943 |03/15/2016| 4FE......
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22...........coovveevvemeres | o 09/20/2011| PAYAOWN........couvrvrmrearreerierirenens | oeressrsenissesenins | cveersinens 128,246 | ............ 128,246 | ............ 117,024 | .o 120,331 | oo | s 7,914 | s | v 7914 | o | s 128,246 | ..o [ e [ v 0| e 8,278 |09/20/2022| 3FE......
03061L AB 9| AMERICREDIT AUTOMOBILE 1.460% 11/06/13.... | ..... 09/06/2011| Paydown.......c..ovvrevrererererinneirirans [ ever 595,994 595,994 595,985 595,990 | .ooveiriviires | v 5 5 595,994 [ ..o | e | e 0 . 5,777 | 11/06/2013| 1FE......
03064A AC 8| AMERICREDIT AUTOMOBILE 3.040% 10/15/13.... |..... 09/15/2011| PAYAOWN........couverrrrrnerrerirenens | oeresserseniesessenins | evverinees 198,876 | ..covvvnee 198,876 | .....co..e.. 200,430 | ..oooeveneee 199,504 | .ooovvvveiveiies [ s [(72:) ) IS IO [(72:) 1 IS IO 198,876 07/15/2012| 1FE......
035229 CT 8| ANHEUSER-BUSCH COS INC 5.350% 05/15/23..... | ..... 09/26/2011| Call ~ 100.0000.........cvermrrrerrrns [ errererrrmrrsmrneirernnes | ervernns 5,000,000 0 5,000,000 05/15/2023| 1FE......
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 09/01/2011| Paydown.... 06/25/2035| 1Z*.......
04626R AA 4| ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 09/01/2011| Redemption ~ 100.0000... 0 05/01/2016| 2FE......
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049164 AK 2| ATLAS AIRINC 7.336% 01/02/18.......ccovvvvrrrervens [ 09/07/2011| Redemption ~ 100.0000............ | vovevrreeerrrererirerirene | cererirnrenns 76,257 | coovvverneen 76,257 | oo 76,804 | .ccvirerere 76,596 | oo | v (25) (V25 | T 76,570 | .ovvvecrrerrns [ v (313) ] v (313) o 3,892 |01/02/2018|4..........
049164 BE  5|ATLAS AIR INC 2000-1 PA 8.707% 07/02/21........... | ...c. 09/02/2011| Redemption ~ 100.0000............ | coverererernerrrenirnee | cerrerineenns 67,902 | .o 67,902 | ccovrrrnnens 67,902 | .oovreeererncB7,902 [ oo | e (VI ORI ISV 67,902 | ..ovverierine [ [ e 0| oo 4,189 |07/02/20213...........
05529H AB 9 |BCAP LLC TRUST 2006-RR1 5.000% 11/25/36....... | ..... 09/01/2011] Paydown.........cceevereererenrrnerins | veves 585,699 585,699 576,914 | ............580,648 | ......cccoourvees | worrrrnen 5,051 | coveevrceeninns | v 5,051 585,699 | ...vvvrvirerires [ v | e 0 . 19,636 | 11/25/2036| 1Z*.......
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... |..... 09/02/2011| PAYAOWN........coueerrrreneeierireeens | eerersersenssesissenins | cvverinens 116,820 | covvvvnees 116,820 | ..ooovveeeee 116,730 (725 I (ST L2 IR IS 116,820 | cooovervrinens [ e [ e 0| oo 3,496 |03/02/2026| 1FE......
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 09/01/2011| Paydown.... ...97,584 ....96,730 06/26/2021| 1Z*.......
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 09/01/2011| Paydown ..125,208 25,834 01/26/2017| 1Z*.......
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 09/01/2011| PaYAOWN.......covververrrerierirenens | cevrenerierierernenins | cevenernnnench 391 | i 4,391 oorrn4,635 01/25/2042| 1Z*.......
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 09/01/2011| Paydown 279,912 278,337 05/26/2036| 1FE......
073914 VK  6|BEAR STEARNS MTGE SEC | 3.967% 10/25/25..... | ..... 09/01/2011] PaYAOWN........covverercrenrrierienins | cvvvennrnerienincenee | evvenerneneedT16 | i 44716 | oo 43,151 , 10/25/2025( 1Z*.......
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 09/01/2011] Paydown.........ccccoevenrinriveniinnis | cenes 202,109 202,109 201,632 202,109 [ .ovveeeiieinns [ | e 0| o 4,191 | 09/25/2018| 1FE......
12557T AC  2|CIT EQUIPMENT COLLATERA 3.070% 08/15/16.... | ..... 09/15/2011| Paydown.... 555,182 555,182 563,184 558,486 555,182 | ..ovveverirerrne [ v [ verrerneenn0 [ 11,348 | 12/15/2011| 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 09/18/2011] PaYAOWN.........ourvvrrereirerineiieiins | ceeerseeissieeiieniene | cerveeineenns 34,435 | oo 34,435 | oo 34435 | oo [ e | e [0 | | 34,435 | oo [ [0 [ 661 |03/18/2026| 1FE......
126186 AA  3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 09/16/2011] Paydown.........cceevereererenerrerins | veves 246,058 246,058 246,024 246,058 | ...ooovriveries [ e | s 0| et 2,122 | 04/16/2018| 1FE......
12620T AD 3| CNH EQUIPMENT TRUST 200 5.170% 10/15/14.... | ..... 09/15/2011| Paydown.........cccevereernereneesenins | cenes 395,318 395,318 | .ocrvrncs 414,651 | .o 406,184 | ....covvvveirnnn. 395,318 [ ..oieeiierins [ e | e 0. 13,508 |10/15/2013| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 08/01/2011| PAYAOWN........couvvrererrrrrnerienens | ceverneeissrsnerieneeee | cererinneenns 373 | s 31773 | s 32,130 | v 31,982 | o | errrenerene(209) | o [ e 209) | o | e K< T TP ISR ISR 0| e 1,209 |10/27/2015| 1Z*.......
12667F VF 9| COUNTRYWIDE ALTERNATIVE 6.500% 10/25/34.. | ..... 09/01/2011| PaydOWN........ccovvrvreririrerinniniens [ o | crvvrinennns 130,747 | oo 130,747 | oo 117,100 | oo 118,416 | oo | 0000 12,330 | e [ 0000 12,330 [ | e 130,747 | e | e 10/25/2034| 1Z*.......
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 09/01/2011| PAYAOWN........couvermreaernerierireeens | evrrnerieniesessenins | cveeeinens 119,873 | v 119,873 | oo 112,530 | cooverenee 112,548 | oo | e 1,325 | i | e 1,325 | e | e 119,873 | oo | e 10/25/2035( 1Z*.......
12669E  S2 3| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 09/01/2011| Paydown.... 862,176 862,176 821,256 848,970 862,176 | ...covvvrverns [ [ veriieeeenn0 [ i 29,017 | 10/25/2033| 1Z*.......
12669E  ZG 4| COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. | ..... 09/01/2011] Paydown.........cceevereererenerrerins | veves 259,120 259,120 258,553 258,365 259,120 [ ..vvvvererires [ v | e 0| et 9,112 | 09/25/2033( 1Z*.......
12669F C7 6|COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 09/01/2011] PAYAOWN........coovvrrireirniineireiins | ceverseeissiseniieniens | cereeeinnenns 39,920 | .covovrrene 39,920 | oo 38,722 | oo 39,468 | ..ooveieriiins | s 452 [ i | e 452 [ s | s 39,920 [ .oovvverieins [ [ e (U I 1,328 |07/25/2034| 1Z*.......
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... | ..... 09/01/2011| PAYAOWN........covvrvrmreaernerierireeens | overneriensesessenins | cvverinens 160,437 | coveveres 160,437 | cooovvrennee 159,134 | ccvvveneee 189,377 | covevevververnne | v 1,061 [ oo | e 1,061 [ oo [ v 160,437 | oo [ e [ v 0| e 6,299 |09/25/2035(1Z*.......
12669G C8 2| COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 09/01/2011] Paydown.........ccovvurieniinnircnin | cereericsnisciienens | covvnneeneen 28,419 | 28,419 | 28,476 | 28,401 | s [ e 18 | | LT —— 05/25/2035| 2Z*.......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 09/25/2011| Paydown 0 11/25/2035( 1Z*.......
161546 FW 1| CHASE FUNDING MORTGAGE 4.429% 10/25/14.. | ..... 09/01/2011| PaYAOWN.........orvvrrireirnrieniienins | cevererrinnsienrnsninee | eevnreenneeseD6,839 | 056,839 | i 55,275 | o0 55,592 | ovvoiciverins | e 1,246 [ s | s 1,246 | oo 10/25/2014[1Z*.......
16162W BV 0| CHASE MORTGAGE FINANCE 4.750% 12/25/18... | ..... 09/01/2011| PaYAOWN........couvvrererenrrierienins | cveeeerrserinerieeenee | cevvneenerene82,668 | coriiinnrrnn62,666 | .ooivrirrnn63,293 | iviirrei83,083 | oo | evvreerreenn(397) [ | e (KIS IS—— 11/25/2018[ 1Z*.......
161657 AJ 2| CHASEFLEX TRUST 2005-1 5.500% 02/25/35....... | ..... 09/01/2011| PaydOWN........coovvrvecrreierierieerens [ reererinsinienierinnns | eeeeeeniees 73,908 | .coovvinns 73,908 | .o 62,082 | .o 66,168 | ..oovevvviiinns | e 740 | | v T740 | o | e 73,908 02/25/2035(1Z*.......
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 09/01/2011| PAYAOWN........covrerrvrirerierireeens | oeresnerseniesessenins | evseriinens 340,902 | ............ 340,902 325,474 325,474 340,902 09/25/2035| 1Z*.......
172973 5F 2| CITICORP MORTGAGE 5.000% 02/25/21........ccocre | oo 09/01/2011| PaYdOWN........coovvrveerrrierienieerens | everersnsissesenierinnss | eeevesenenes 75,794 | oo 75,794 | oo 74,326 | .coovennee. T4491 | o | v 1,303 | i | e 1,303 | i [ e 02/25/2021
172973 C7  2|CITICORP MORTGAGE 5.500% 09/25/34............... | ..... 09/01/2011| Paydown 338,287 338,287 338,287 338,287 338,287 09/25/2034
17310A AG  1|CITICORP MTGE SECURITIE 5.750% 04/25/36...... | ..... 09/01/2011| PaydOWN........coouvvvvreririreririinerens [ orerenrsersnsssirennnes | crvveenenend 621,655 | ............ 621,655 625,929 621,655 08/25/2012| 1Z........
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.........cconee | vonee 09/01/2011| Paydown 09/25/2037| 1Z*.......
20846Q HE 1| CONSECO FINANCE SECURITIZATION.......ccccovvns | voree 09/01/2011| Paydown .02/1/2033 | 6...........
22540A AJ  7|ASSOCIATES MANUF HOUSIN 7.600% 06/15/28... | ..... 09/15/2011| Paydown 06/15/2028| 1FE......
22541N  5Z  8|CS FIRST BOSTON MTG SEC 5.000% 05/25/18..... | ..... 09/01/2011| Paydown.... 03/25/2018| 1Z*.......
22541N LU  1|CS FIRST BOSTON MTG SEC 6.250% 10/25/32..... | ..... 09/01/2011| Paydown 09/25/2032| 1Z*.......
22541Q VG 4|CS FIRST BOSTON MORTGAG 5.500% 10/25/33... | ..... 09/01/2011| Paydown.... 214,499 214,499 211,667 212,628 214,499 10/25/2033| 1Z*.......
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2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19 09/01/2011| Paydown. 235,748 235,748 241,051 240,885 ..(5,138) 235,748 |.... 0| 8,116 | 09/25/2019| 3FE......
2254W0 PE  9|CS FIRST BOSTON MRTGE S 5.250% 12/25/35..... | ..... 09/01/2011| PaYAOWN........covrvrirerinrirerienins | eereenrneenienenennens | ceevnereeenene 84,912 | i 84,912 | 85,642 | ...ovverierieiienes [ s 11/25/2012| 2Z*.......
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 09/30/2011| Redemption ~ 100.0000............ | coveeererererererernenene | vevverennn 10,000 | i 10,000 | oo 10,000 0 03/30/2025| 2FE......
22943Y UB 3| CREDIT SUISSE MTG CAPIT 4.857% 08/27/37...... |..... 09/01/2011] PaYdOWN........ouvvrrererinrernenrenins | reeereneinersnenineenes | evnernnnees 173,636 | i 173,636 | v 168,536 | ..oovverrn 168,638 | covovevcecciines [ w998 | s [ v 4,998 08/27/2037| 1Z*.......
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 07/10/2011| Redemption ~ 100.0000............ | cevverrererverrmrernne | cevverirenrenn 3,048 | 3,046 | i 3,046 0 07/10/2018| 3...........
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 09/01/2011| PaYAOWN........couvvrirerinrirerienins | eeresersennieninensins | ceevnerennens87,186 | 67,186 | o 66,514 | .ovvieerernB8,775 | o | e 12 | [ s 412 05/25/2034| 1Z*.......
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 09/01/2011] PaYdOWN........couvvrcercrinerierierens | ceeeeeerrrerirenireeenee | evvnereeen 127,896 | 127,896 [ o 126,458 | ..o 126,996 | oo [ evrireennn 900 | s | i 900 01/25/2035| 1Z*.......
32051G KU  8|FIRST HORIZON MTG PASS- 5.500% 05/25/35...... | ..... 09/01/2011] PaYdOWN.........ovvvrrirereneireciieeins | ceeereneisersnenienenes | eovnernennn 194,403 | 194,403 | e 192,702 | oo 193,258 | oo | e 1,145 | s | s 1,145 05/25/2035
32113C AV 2|FIRST NATIONAL MSTR NOT 1.579% 07/15/15..... | ..... 09/21/2011| Citi 1,998,047 | ... 1,998,234 | ..o | 333 [ [ e 333 07/15/2015
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... | 09/30/2011| Redemption  100.0000. .56,865 0 12/19/2025
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ .109/01/2011| Paydown. .33,670 5,751 | ... 04/25/2029
36159 BM 2| GE CAPITAL CREDIT CARD 3.690% 07/15/15....... | ..... 09/21/2011| Bank of America 2,068,750 21,610) | .... 07/15/2012
362341 4B 2| GSR MORTGAGE LOAN TRUST 2.795% 01/25/36. | ..... 09/01/2011] PaYAOWN........couvvrrererinerirerienins | ceveenrrnerinenieeenee | vvnernnn 138,643 | i 138,643 | e 134,137 01/25/2036
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 09/01/2011| Paydown..........ccccovvevrinriircrirs 210,906 05/25/2014| 1Z*.......
36829K AC  2|GE EQUIPMENT SMALL TICK 1.920% 07/15/16..... | ..... 09/15/2011] PaYdOWN........couvvreererinerierienins | ceeevnrrserinenirneenee | evnerenene 121,939 | i 721,939 | s 726,451 04/15/2012| 1FE......
393505 CF  7|GREEN TREE FINANCIAL CO 8.300% 05/15/19..... | ..... 09/15/2011| PaYdOWN.........ouevrirrrinriierienins | cevrenerenniienisenons | cvrnerennsne89,813 | 69,813 | i 69,551 v e [ 05/15/2019| 1FE......
393505 KX 9| GREEN TREE FINANCIAL CO 7.000% 02/15/27..... | ..... 09/15/2011] Paydown.........cccevemeererenernenins | veves 346,060 346,060 342,816 344,581 | oo | e AT | e | e 1,479 346,060 02/15/2027
40052M AD  6|GS AUTO LOAN TRUST 2007 5.480% 12/15/14......| ..... 08/15/2011] PAYAOWN........oouivrireirnrieeiienins | ceeerserissiseessesennes | oneiins 1,220,160 | ......... 1,220,160 | ......... 1,268,204 | ......... 1,248,430 [ ..oooovviiciienes | v [PLIL51¢) | [ IO (26,269) | ..ovvvrererirees | e 1,220,160 10/15/2012
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 09/01/2011| Paydown. ...114,662 114,662 ...104,344 105,684 | .ooovvveerrerne | e 8,977 ...114,662 09/25/2037
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36... .109/01/2011| Paydown. ...158,255 .158,255 ...144,804 148,343 ..158,255 02/25/2036
43718W AB  8|RESIDENTIAL FUNDING MRT 5.640% 03/25/37... .109/01/2011| Paydown. 565,200 .565,200 553,896 558,641 veevener8,559 565,200 03/25/2037
44440  AA 4 |HUGHES AIRCRAFT COMPANY 10.360% 03/29/12 | ..... 09/29/2011| Redemption ~ 100.0000............ [ overerererrmrrierernies | crvveirienns 160,255 160,255 | .o 160,255 | coovvvenee 160,255 | .ovovveneireiins [ e (V1 IO ISV 160,255 03/29/2012| 2Z........
446148 AC 2 |HUNTINGTON AUTO TRUST 3.940% 06/17/13...... | ..... 09/15/2011| PAYAOWN........couermrrrvierierireens | eereserseniesesnenins | evserisnens 455,179 | c.veverns 455,179 | covverns 468,923 | ............ 460,827 | ..o | e (5,648) [ ..ooernrrrirens | e (5,648) [ ..ooverneervrins | e 455,179 01/15/2012| 1FE......
45254T PM  0|IMPAC SECURED ASSETS CM 5.068% 08/25/34... | ..... 09/01/2011| PAYAOWN........couriririireiieeirenins | ervereeiseniesisennins | cvvverienns 155,204 | .ocovenees 155,204 | ............ 152,585 | oo | e | v 2,619 | oo | v 2,619 | | s 155,204 08/25/2034| 1Z*.......
45660N QC  2|RESIDENTIAL ASSET SEC T 4.750% 06/25/33....... | ..... 09/01/2011| Paydown.........ccerevereererenernerins | veves 270,105 270,105 237,696 253,374 | oo | s 16,731 | oo | v 16,731 270,105 06/25/2033| 1Z*.......
46616M AA 8| HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 09/15/2011| PaydOWN........cuvvrveeireierierieerens | eeeerinnisneesierinnns | seeeereniees 27,791 | v 27,791 | o 27,617 | e | e | v 174 | s | i 174 | | e 27,791 12/15/2048| 1FE......
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 09/01/2011| Paydown.........ceerevemeererenernernns | veves 201,166 201,166 | ...ocvevnee 197,646 | ..cooveneee 198,827 | ovoveverierins | e 2,339 | oo | e 2,339 201,166 05/25/2036| 1Z*.......
485260 BH  5|KANSAS GAS & ELEC 5.647% 03/29/21.......cccvvves [ s 09/30/2011| Redemption ~ 100.0000............ [ eorrrvererrrerrrernnirens | orrrvrireirnns 5,650 | .covrierenne 5,650 | .cooriirinne 5,650 | .o 5,650 [ .o | e 0 [ oo [ e 5,650 03/29/2021| 2FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.440% 06/27/25... | ..... 09/27/2011] Paydown.........cceevereerereneinernns | venes 263,046 263,046 250,551 251,869 | ..oovververirncns | oo AT | | v 11,177 263,046 06/27/2025| 1FE......
52176Y AA  2|LEAF Il RECEIVABLES FUN 1.700% 08/20/18........ | ..... 09/20/2011| Paydown. 350,738 350,738 344,500 344,578 | .o | e .6,161 350,738 08/20/2018|
52177A  AA  3|LEAF I RECEIVABLES FND 3.450% 06/20/16 .109/20/2011| Paydown. 334,269 | .. 334,269 333,369 333,514 334,269 06/20/2016
52520M AG  8|LEHMAN MTG TRUST 2005-1 5.500% 09/25/35..... |..... 09/01/2011| PaYdOWN.......cvovvvveerrrierienirerens [ eeeensnnissisenierinnss | eeeveerenines 72,361 | oo 72,361 | oo 69,250 | .ovovernnee 69,250 | .ooveeeerivnienee [ e 3,112 | | e 3112 i [ 72,361 09/25/2035,
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 09/01/2011] PaYAOWN.......corvrrrirerrerirnenrenins | ceeerseriseisnerieninee | cereninneenns 53,239 | oo 53,239 | .o 53,439 | oo 53,314 | v | e T8) | e [ evverreecence(78) | e | e 53,239 11/25/2018[1Z*.......
55265K VE  6|MASTR ASSET SEC TRUST 4.750% 05/25/18........ | ..... 09/01/2011| PaYAOWN........vvvrrierrrierienirerens | everersnsissesenierinnss | eeeveeenines 15751 | v 15,751 | v 15,534 | .o 15,602 [ ..oovveeeervivens | e 149 [ | i 149 i | 15,751 05/25/2018| 1Z*.......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 09/20/2011] PAYAOWN.......oouvvrrereirerirnniienins | ceeerneeissisenseniene | cerneeiseenns 65,664 | .....ccco.... 65,664 | ...ccooonee. 65,663 | ..ocvvvnene 65,663 | ..oovercirerines [ e 1 LI TSN IR 65,664 07/20/2031| 1FE......
589400 AA 8| MERCURY GENERAL CORP SE 7.250% 08/15/11. | ..... 08/15/2011] MALULILY.......cooovenreervicrierierins | e | cerenirneenns 75,000 | cooovvrereees 75,000 | coovvvineees 83,674 | .oovvernn. 75,935 | oo | s (K1) TN IS (K1) OO IS 75,000 08/15/2011| 1FE......
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59549N AD  5|MID-STATE TRUST 6 A4 7.790% 07/01/35. 07/01/2011| Paydown. 830 [ .oorrerverinnns | errrverreene830 [ [ vt 17,716 [ v | cevirniieennnd0 | s 1,035 |07/01/2035| 1FE......
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38 09/15/2011] PaYdOWN.........ouvvvrrirerrerinerienins | ceeererinsernensenennee | conreinneeen25,687 | 25,687 | 24,339 | v 24,406 | oo | s 1,281 [ | v 1,281 [ [ 25,687 [ e e | 0 | s 837 |07/15/2038| 1FE......
59560U AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 09/01/2011| PaYAOWN........covverercrenrrirerienins | cvvvinriserirerienenee | cevvveerneenn23,358 | 23,385 [ 123,898 [ oo | v | v (544) | ovvoverriie 12/15/2026| 1FE......
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 09/01/2011| Paydown..........ccoeeeerernrererireens . 45 12/15/2045| 1FE......
628750 AH  8|NBC UNIVERSAL 144A 4.375% 04/01/21.....ccccocvere | veves 08/25/2011| Tax Free EXChange.........cccoveees | vovevmvenniivcrirenirnns | v 2,007,331 | ......... 2,000,000 | ......... 2,007,880 | ......... 2,007,729 | oo | v (398) | evvveerrirrine 04/01/2021| 2FE......
637432 CU  7|NATIONAL RURAL UTILITIE 7.250% 03/01/12........ | ..... 08/19/2011| Call ~ 103.6825........cocvverenrins | ceeerrerrnrinerireniene | cereeiseenns 13,479 | oo 13,000 | oovovrerne 14,880 | .coovrrrnees 13,347 [ v | ceverrerin [REE)) I 03/01/2012| 1FE......
674135 CM 8| OAKWOOD MTG INVESTORS | 7.350% 11/15/27... | ..... 08/01/2011] PaYAOWN........covverrerrrerienerienins | cevereeissienerieniene | cereninneenns 33,069 | .ovvrerncn 33,069 | ..ovvvrneen 33,043 | ...... 33,018 . 51 11/15/2027| 1FE......
71709* AA  3|PHHOLDING LLC 7.000% 12/31/12.....ccovvermerrerrns | cenee 09/15/2011| Redemption ~ 100.0000............ | covverrrrererererneeinns | cererienns 104,363 | .covvvnees 104,363 | ..oovvvnnen. 80,816 | .oovvvrnen. 80,745 12/31/2012|5...........
74037A AA  7|PREFERRED CPO LTD 144A 8.226% 07/26/30...... |..... 07/26/2011| Paydown. 2,587,418 | . 2,587,418 2,581,803 | ......... 2,584,385 07/26/2030
74112K AC  9|PRESTIGE AUTO REC TRUST 5.580% 08/15/14... .109/15/2011| Paydown. 936,156 936,156 962,924 954,493 936,156 02/15/2013
74112R  AA 8 |PRESTIGE AUTO REC TRUST 5.670% 04/15/17... .109/15/2011| Paydown. 209,282 209,282 209,245 209,279 209,282 04/15/2017
74160M BP 6 |PRIME MORTGAGE TRUST 20 5.000% 10/25/33... | ..... 09/01/2011| Paydown. 332,937 332,937 318,267 323,641 332,937 10/25/2033
74730  AJ 1| QUAD GRAPHICS INC 8.000% 09/01/20...........ccoc0. | ceeee 09/01/2011| Redemption ~ 100.0000............ | ..... 357,310 357,310 357,310 357,310 357,310 09/01/2020] 3...........
749270 AL 0 |RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 09/01/2011] PAYAOWN.........ourvvrrereireriseiieiins | ceeerseeiseiseiieniens | cereeeineenns 49,246 | ... 49,246 | ..o 49,246 | ..oovvenes 49,246 | ..o | v | e [0 | | 49,246 | ....covvvennen. 02/26/2036| 1Z*.......
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 09/01/2011| PAYAOWN........covvermreerrerierirerens | ovrvrneriensesesenins | eveeeiinens 164,181 | ovvvenee 164,181 | coovvreneee 165,515 | ovvvverververneriiens | eerneerneninnnnnee | verennne(1,334) | o | eereenenn(1,334) | e | v 164,181 | .o, 08/27/2013| 1FE......
749580 AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21.....] ..... 09/01/2011] PAYAOWN........oourvvrrireirriineiieiins | ceverseiinsiesiieniens | cereeeineenns 63,979 [ oo 63,979 | oo 60,820 | .oovvvrnen. 61,238 | .o | e 2781 | s [ e 2781 | | s 63,979 | .o 10/25/2021{1Z*.......
75952A AF 4| RELIANT ENERGY MID-ATLA 9.237% 07/02/17..... |..... 07/02/2011| Redemption ~ 100.0000............ | ovvererrrerereeersenins | crverinens 171,449 | v 171,449 | oo 172,904 | .ooovoneee 172,142 | oo [ eeirerinnennd(88) | v | evvereeniennd(85) | s | v 172,056 | .cooovvvrcrins 07/02/2017| 4FE......
760985 UX  7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 09/01/2011] PAYAOWN........ooorvvrrereirerineireiins | ceeerseeiseiseiieniene | cereeineenns 47,939 | oo 47,939 | oo 45595 | .oooorrires 47,326 | oo | 813 | s [ 813 | | 47,939 | .o 05/25/2033
76111X HD  8|RESIDENTIAL FUNDING MTG 5.250% 04/25/34..... | ..... 09/01/2011| Paydown. 251,799 251,799 238,422 247,535 251,799 04/25/2034
76112B  SP 6 |RESIDENTIAL ASSET MTG 5.250% 09/25/34 .109/01/2011| Paydown. 21,111 L2111 20,431 ...20,809 09/25/2034
78443) AB  5|SLM STUDENT LOAN TRUST 0.397% 09/15/20..... .109/15/2011| Paydown. 214,467 214,467 211,250 212,193 214,467 09/15/2020
78445Q AA 9| SLM STUDENT LOAN TRUST 1.879% 12/15/17..... | ..... 09/15/2011| Paydown. 335,537 335,537 335,537 335,537 0 335,537 12/15/2017
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | ..... 09/01/2011| PAYAOWN........couvrermrvrrrerierirnens | oererserseniesessennns | evverinens 115,662 | .oovvvvnees 115,662 | ..ooovveveee 115,661 | coovvvenee 115,650 . N SRR IS N [OOSR 115,662 | .coovvvrcrinns 07/20/2027| 1FE......
805564 PA 3| SAXON ASSET SECURITIES 5.507% 12/25/33...... | ..... 09/01/2011] PaYAOWN........courvvrrireirriineireiins | ceverseiinsisesiieniens | cereeeinsenns 26,919 | oo 26,919 | v 26,919 | oo, 26,919 [ oo | e (VI OO ISV 26,919 | .o 12/25/2033[1Z*.......
82651K AA 3| SIERRA RECEIVABLES FUND 4.520% 08/20/26.... | ..... 08/20/2011| Paydown..........ccoevereererenernerins | veves 318,631 318,631 318,598 318,616 . LT [N I 15 318,631 08/20/2026| 1FE......
82651L AA  1|SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... 09/20/2011| PaydOWN........coouvvrvrererirerinnirerens [ orereninersssseiennnes | crvveinennns 112,720 | ........... 112,720 | oo 112,699 | .o 112,702 . 19 | e | e 19 | | v 112,720 | .o 07/20/2026| 1FE......
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 09/20/2011| PAYAOWN........courermrrrererierireeens | oereserseniesesnenins | evverinees 101,556 | .covvvrees 101,556 | cooovvveneee 101,546 | c.ooveveneee 101,546 . LV SOOI ISR L[V [T IO 101,556 | .coovrvrcrines 11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | ..... 09/20/2011| PaydOWN........coovvvvrererirerisinnirens [ orerensnersnssseennnes | crvvrennnens 134,770 | oo 134,770 | oo 134,756 | wooovveene 134,757 . 14 | e | e 14 | | el 134770 | 11/15/2025| 1FE......
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18...... | ..... 09/20/2011| PAYAOWN........courermrvirnerierirenens | eeriserieniesesnenins | evverinens 196,153 | covvvvrs 196,153 | ..ooovveneee 196,134 |... . 20 | s | s 20 | | e 196,153 | oo 06/20/2018| 1FE......
826517 AB  2|SIERRA RECEIVABLES FUND 4.250% 05/20/28.... | ..... 09/20/2011| Paydown. LAT3B43 | [ | 1 1 05/20/2028| 2FE......
826671 AD 1| SIGNAL SEC CORP MFD HS 7.420% 04/15/30. .109/01/2011| Paydown. .71,081 . 71,041 85 04/15/2030
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ | ..... 09/01/2011| Paydown. 396,890 396,890 396,667 396,665 225 05/16/2022,
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 09/01/2011] PaYAOWN.......corvrrrirerrerirnenrenins | ceeerseriseisnerieninee | cereninneenns 99,222 | oo 99,222 | ccovrvrnns 99,173 | v 99,172 . FSTU I RO (ST 50 | e | 99,222 | s 05/16/2022
844741 AG 3| SOUTHWEST AIR 93-B 6.260% 09/24/12.........coccres | evee 09/24/2011| Redemption  100.0000............ | ..... 518,722 518,722 | ............ 444,197 507,660 | ..ccvovvvvviiren | e 7,327 | oeeeeeviis | v 7,327 09/24/2012| 2FE......
863579 XT 0|STRUCTURED ADJ RATE MOR 5.250% 09/25/35.. | ..... 09/01/2011| PAYAOWN........coueerarrrineirerireeins | eereseerseniesisnennns | ceverinnens 404,711 | s 404,711 | v 399,905 | ..cvvunees 401,552 | .o | e 3,159 | oo | s 3,159 | oo | e 04T | 09/25/2035| 1Z*.......
863581 AE 4| STRUCTURED ADJ RATE MTG 5.624% 07/25/36.. | ..... 07/01/2011] PaYAOWN........covrerirnrirnirierirenins | cerveerrinerienienenes | cevinereseseand 4567 | e 4567 | oo 4,557 | ... 4,551 . LI [OOSR 16 | v | v 967 | s 07/25/2036]| 1Z*.......
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86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 09/01/2011| Paydown. ..81,133 3,929 02/25/2020| 1Z*.......
863590 JT 5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. | ..... 09/01/2011] PaYdOWN.........ocvvmrererrerinerienins | ceeernerissennernseennee | evneennees 115,650 | 115,650 | v 113,684 | vt 113,701 | s | v 1,950 [ ovvrerrierins . e 07/25/2035| 2Z*.......
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... |..... 09/20/2011| PaydOWN.......covvumrvrerenerierienens | cerveennrnerirenineenns | cvvrnerieenn28,000 | 25,000 | covii00025,000 | 1oiere025,000 | oo | e 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 09/22/2011| PaydOWN........cvvvmeererenrrrnerrenins | ceereeneenensenineenns | evevnerneeeens82,500 | ciiiiinnen62,500 | coiiiiicree82,500 [ oo o | e 01/20/2026| 1FE......
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. |..... 08/01/2011| Redemption ~ 100.0000............ | covevrrveerrrererirerirene | corerirneenns 40,631 | oo 40,631 | oo 42,660 | ...cocovrns 42,160 | .o | i (34) 02/01/2030| 2FE......
88031Q° AA 8| TENASKA VIRGINA PARTNER 6.119% 03/30/24.... | ..... 09/30/2011| Redemption ~ 100.0000............ | coverrrvrrrrnerirenirnee | corveeirneenns 45176 | oo 45176 | oo 45176 | oo A5,176 | oo | e 03/30/2024| 2FE......
88031R AA  6|TENASKA ALABAMA Il PART 6.125% 03/30/23...... | ..... 09/30/2011| Redemption ~ 100.0000............ | covreeererererneernenins | crverieens 111,010 | v 111,010 | v 111,463 | oo 111,322 (20) 03/30/2023| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 09/15/2011| PaYdOWN.........cvvvmrirrrierinenieiins | ceeereseienineninneenns | evnnernnesene50,000 | oo 50,000 | cooereeeeen50,000 | oo [ et | s 06/15/2026| 1FE......
88522N AB 9| THORNBURG MORTGAGE SEC 0.385% 11/25/46. | ..... 09/25/2011| Paydown. ...76,892 11/25/2046
88641T AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17.. .1 09/15/2011| Paydown. .166,301 05/15/2017
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40.... .109/16/2011| Paydown. 17,698 17,698 10/16/2040
90781# AE  2|UNION PACIFIC RAILROAD 4.910% 07/02/16........ | ..... 07/02/2011| Redemption  100.000! 751,861 ...751,861 07/02/2016| 1...........
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 09/23/2011| Redemption ~ 100.0000.........c.. | covreerereererererneninns | cevererinns 22,220 | ..... 22,220 22,220 | cioeieenn22,220 | o [ 09/23/2030| 1Z........
92718B AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ... 09/15/2011| Paydown.........cccevereernereneesenins | cenes 283,242 283,242 283,221 11 10/15/2015| 1FE......
92922F QH 4| WASHINGTON MUTUAL 2004- 5.500% 06/25/34.... | ..... 09/01/2011| Paydown 19 08/25/2012| 1Z*.......
92922F VE 5| WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 09/01/2011] Paydown..........ccvvuriveiineiirenins | cereericsnivcsieniens | cevnnienneen 16,155 | i 76,155 | 076,393 | e 76,156 | s [ e 1) 01/25/2017| 1Z*.......
939335 T8 8|WASHINGTON MUTUAL MSC 6.405% 05/25/32..... | ..... 07/01/2011| PaYdOWN.......coovvmevrcrvnerierienens | cevvenernerirenerseennns | ceverernn847,857 | v .647,857 | ...........602,507 | ...........005,903 | ..coovvvrirrirrrs | ovrenns 41,954 | .o, 05/25/2032| 1Z*.......
949780 AA 8| WELLS FARGO MBS 2003-6 5.000% 06/25/18....... | ..... 09/01/2011| PaYdOWN........covvvmnircrinrireciienins | ceeerensienrsenrseenes | e 1,409,661 | ........1,409,661 | .........1,425960 | .........1,419,780 | .ccoovvrrvrrmvrns | v (10,119) [ oo 05/25/2018
94980Y AG  7|WELLS FARGO MBS 2003-16 4.500% 12/25/18 09/01/2011| Paydown. 48T [ . B [P 04/25/2012
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18. .109/01/2011| Paydown. (7) 11/25/2018
94981B AA 9| WELLS FARGO MBS 2004-T 2.714% 09/25/34. .109/01/2011| Paydown. 179 09/25/2034
94982C AF  5|WELLS FARGO MB TRST 200 2.737% 01/25/35.... 09/01/2011| Paydown. 237,643 237,643 232,890 4,753 237,643 01/25/2035
94982 AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 09/01/2011| PAYAOWN........couvrvrrvarererierirrens | oeriserseniesessennns | evserianens 499,074 | ...coooovv 499,074 | ..ccoonee 507,184 | oo [ | e (8,110) [ covverrrreirens | s (8,110) [ coveverrcervrins [ e 499,074 | ..o | e 03/25/2014| 2Z*.......
94982W AZ  7|WELLS FARGO MB TRST 200 5.250% 09/25/35..... | ..... 09/01/2011] PaYAOWN........courvvrrireirriineireiins | ceverseiinsisesiieniens | cereeeinsenns 73,890 | covrrirnnns 73,890 | oo 70,569 | .ovvvirnin. 70,569 | oo | e 3,320 | o | e 3,320 | o | e 73,890 | .ovvveviecies [ 09/25/2035| 1Z*.......
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 09/01/2011| PAYAOWN........covvermrenernerierireeens | overrerieniesessenins | cveeeiiens 129,277 | v 129,277 | v 122,773 | oo 125,201 | oo | v 20 (ST O IO 4,076 | oo | s 129,277 | oo | e 10/25/2035( 1Z*.......
973582 AA 7| WINDSOR FINANCING LLC 1 5.881% 07/15/17...... | ..... 09/01/2011| Redemption ~ 100.0000..........c. [ evererrrrrrremmrrerinnns | vevrerrenrees 54116 | oo 54,116 | oo 54,116 | oo 54,116 | oo [ e 0 | | e 54,116 | oo [ e 07/15/2017| 4FE......
981464 BA 7| WORLD FINANCIAL NETWORK 0.429% 07/15/15.. | ..... 09/15/2011] PaYAOWN........orvvrererinrinerrerins | ceeereeissisesieninnee | eoneenn 2,500,000 | ........ 2,500,000 | ......... 2,462,402 | ......... 2,469,486 | ....cooooververrns | e 30,514 | oo | e 30,514 | oo | e 2,500,000 | .coooevrerienes | e 07/15/2015| 1FE......
981464 BB 5|WORLD FINANCIAL NETWORK 0.829% 07/15/15.. | ..... 09/15/2011| Paydown.......c.ovvvreerererererisernirens [ eves 2,500,000 | . 2,500,000 | ......... 2,418,652 | ......... 2,430,294 | ..cooovvieees | e 69,706 | ..o [ v 69,706 | ..evvvreriins | e 2,500,000 | ..oovvrirvrnns [ v 07/15/2015| 2FE......
98152E AF 6| WORLD OMNI MASTER OWNER 1.887% 07/15/13 | ..... 07/15/2011] PaYAOWN........oovrvrrirerinrierienins | ceeereeisersenseninee | eoneenne 2,000,000 | ........ 2,000,000 | ......... 2,006,250 | ......... 2,002,986 | ...oovvrerierins | e (2,986) [ ..ooerrrreinens | e (2,986) [ ..oocererere | e 2,000,000 | .coooevrerienes | e 10/15/2011| 1FE......
68210* AC  7|OMEGA LEASING LLC GUARA 5.980% 07/12/16... |R.. [ 07/12/2011| Redemption 0 07/12/2016|1...........
71912N  AA 5|PHOENIX PARK FUNDING LT 7.267% 04/01/13..... F...|07/01/2011| Redemption .159,375 0 . 04/01/2013
3899999, Total - Bonds - Industrial & MISCEIIANEOUS..................ccvueveereiiiieiieiiereiieieieesiesesev s esssessssnessssssensesensessnsenenes | 0neen 48,041,025 | Lo 47,971,027 | ......47,621,472 | ......44,322,259 | ......(11,221) | .....247,162 | ................. 0. 235941 | ..o 0 ... 47,976,477 0].... 64,546 | ......64,546 |..1,582,902 |...... XXX..
Bonds - Credit Tenant Loans
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 09/15/2011| Redemption ~ 100.0000..........cc. [ overerrrrerrermmrrerinnns | veverrerinns 35442 | .o 35442 | oo 37,214 | e 36,734 | oo | e (65) (1) [ N 36,669 | ..overiiies | e (1,220) | ....... (1,226) | ........ 1,765 | 08/15/2021|1...........
52465# AD  7|LEGG MASON CAPITAL CORP 7.240% 12/05/20... | ..... 08/05/2011| Redemption  100.0000........ccc. | covernrrrnnennneneneinne | cornenineenns 27,894 | oo 27,894 | oo 27,894 | .o 27,894 | .o [ (] IR [P VL O [T [T 0| . e 1,278 | 12/05/2020| 2...........
4199999. Total - Bonds - Credit Tenant Loans. s | e 63,336 | oo 63,336 | ..o 65,108 | .o 64,628 | ..ot [ (65) 0 (65) 0 | i 64,563 | ..o 0] (1,226) | ....... (1,226) | ........ 3,043 |..... XXX... . XXX....
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
8399997. TOtal = BONAS = PAM 4.t | nnieas 51,449,579 | ...... 51,379,581 | ... 51,003,552 | ....... 47,741,617 | ....... (11,221) ] ...... 237,583 | o0 | 226,362 | ..oooeien0 | 51,386,258 | ..ccovenen0 | e 63,320 | ...... 63,320 |..1,708,445 | ...... XXX... [.XXX....
8399999. TOHBI = BOMAS. stttk | e 51,449,579 | ...... 51,379,581 | ...... 51,003,552 | ....... 47,741,617 | ....... (11,221) | ...... 237,583 | o0 | s 226,362 | .ooooveienn0 | 51,386,258 | ..ooovenen0 | e 63,320 | ...... 63,320 |..1,708,445 |...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccuururuirieuriemiiierieriseessissisessessesssseesssssessess st esssessssssessssessenssesess | soenes 51,449,579 | ........... XXX | e 51,003,552 | ....... 47,741,617 | ....... (11,221) | ...... 237,583 | oo (V1 I 226,362 | ...ocoovernen 0 . 51,386,258 | ...cvvverene 0. 63,320 | ...... 63,320 |..1,708,445 | ..... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

Sch. DB-Pt A-Sn 1
NONE

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

Sch. DB-Pt B-Sn 1
NONE

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

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

Sch. DB-PtD
NONE

QEO06, QE07, QE08



Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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 |1 125,924,308 | ...oovoiiriiniienins 125,924,308 | ..ooviviiiniins
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OBIIGAtIONS..........cv.ivieieieiii i ne 125,924,308 | ..o 125,924,308 | ..... XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........coovviiiisiiiniisiiisciississiins 125,924,308 | ...oovoiiiiiniienins 125,924,308 | ..... XXX
Totals
7799999. Total - ISSUET OblGALIONS. .. ..v.erersiresirsseissere ettt 125,924,308 125,924,308 | ..... XXX
8399999.  SUDLOLAI = BONGS. ......oooiveeiisiiieiissieisiiesii et 125,924,308 125,924,308 | ..... XXX
9999999, TOHaIS........rvvrirreririerieireriserseri e 125,924,308 | ....ocoovvrrririnrins 125,924,308 |..... XXX

General Interrogatory:

1. The activity for the year to date: 125,924,308  Book/Adjusted Carrying Value $.....125,924,308

2. Average balance for the year to date: ~ Fair Value $.....115,719,463  Book/Adjusted Carrying Value $.....115,719,463

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....125,924,308 NAIC 2: § ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §......... ONAIC6: §......... 0

QEO09




Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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 $.....125,924,308  Book/Adjusted Carrying Value $.....125,924,308

QE10




Statement as of September 30, 2011 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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
U.S. Bank NA. Cincinnati, OH. ..o | cevvssesrsissnnens | cosersssssesssssnne | onsemsssssesssssssessssssees | soeessssssssssssssessssssseees | soseeseenes (7,178,931) | oovvveenee (6,407,260) | ......... (10,901,909) | XXX..
0199999. Total Open Depositorie: XXX [ e XXX 0 0] e (7,178,931) | oo (6,407,260) | ......... (10,901,909) | XXX..
0399999. Total Cash on Deposit XXX [ v XXXeoenee 0 0 [ (7,178,931) | oovvveenne (6,407,260) | ......... (10,901,909) | XXX..
0599999. Total Cash )90 S XXX 0 () (7,178,931) | ........... (6,407,260) | ......... (10,901,909) | XXX..

QE11
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Statement as of September 30, 2011 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT'ON
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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