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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS. ettt | eertenees 3,938,685,987 | ...oovvrnrrirrireriririncnes | i 3,938,685,987 | .......... 4,092,479,134
2. Stocks:
2.1 Preferred SIOCKS........ociiiiicii bbbt | e 257,023 | ..o | e 257,023 | oo 235,284
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 522,026,984 | ......ovvrirrrirerenrienii | e 522,026,984 | ............. 530,505,508
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 884,502,976 | .....oooeverrrierirnerieneins | ererieeinns 884,502,976 | ............. 887,273,641
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,507 [ oo | e 296,501 | oo 296,500
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans 3,207,372 | oo | e 3,207,372 | oo 3,225,331
5. Cash ($.....141,692,544), cash equivalents (§.......... 0)
and short-term investments ($.....349,396,398)..........cc..omrrermerimeeeierieessesssssssssenss | sereseseenes 491,088,942 | ....ooovvririreinerinriines | cereeeeid 491,088,942 | ............. 345,361,180
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 249,707,605 | ..o | eveeeennns 249,707,605 | ............. 247,954 877
7o DBIVALVES. ..ottt | seeiseessenes 21,690,916 |...ooovvverrerrernerirenns | s 21,690,916 | ..ccovvvvvneee 13,446,313
8. Other INVESIEA @SSELS..........ocveeeericeieierei sttt sssssssses | seeessssssnsssesssesssensssens | seseesssessssessssesssenesssesssns | sessssnessessssessssensssness (U
9. Receivables for SECUNHIES. ..o | srsssssssssniees 626,733 | ..o | e 626,733 | oo 6,746,263
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 142,883,789 | ...coeveeveereceeeveeees | covivieienns 142,883,789 | ............. 175,060,753
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 6,254,974,828 | ......cevvveeeennd (0 [ 6,254,974,828 | .......... 6,302,584,784
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............oveeeeeeeee ettt ettt ettt ee e enen e s s e s enenenenens | ceereeseeeeeens 56,464,454 | ....ovoeeeeeeeeeeeeeees | e, 56,464,454 | ............... 53,175,251
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccereerereinnins | worrvereneennes 28,280,744 | ..o | e 28,280,744 | ......c........ 27,813,814
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTEIS............c.cvcveveevcveeeie et sessenaens | oevesaesessanes 21,340,888 |....ccovvereeeierieeees | v 21,340,888 | .......coevee 8,601,779
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUrance CONtraCtS............cocucvevevcvnisveeieisieceiees | evereeiseesiesesenns 1872 | coeeceeeeeeeeeeieens | e 1,672 | oo 7,975
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............c.ccccoevevvevvieiecs | ovveiviiennee 23,276,150 | .oeveevereeeerereeeeeeeeees | e 23,276,150 | ..cvevnee. 14,733,309
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 116,943,699 | ...ooovvvvvnnee 55,726,469 | ............... 61,217,230 | coovvverenne 68,790,196
19.  Guaranty funds receivable or 0N dePOSt............cccurieeieiireiciceie e seesesens | everierenienaens 1,796,263 | ..o | e 1,796,263 | ..covvevvnee 1,845,125
20. Electronic data processing equipment and SOtWArE...........ccoveveiiveieiieinieiieseisie e essienies | evsesssissiennns 3,464,897 | ..o | e 3,464,897 | ..o 3,200,317
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerirerenreresrenenns | e 2,607,893 | ..oovverne 2,607,893 | ..o [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccocoeevieiiceiiccceeeeceeiee | e, 37,410,373 | oo | e 37,410,373 | oo 45,991,791
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 14,731,593 | ..o 14,731,593 | oo 0 [
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 106,869,954 | ............... 24174244 | .............. 82,695,710 | ..cccvvueens 75,252,948
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,674,850,183 | ........cc.c... 97,240,199 | .......... 6,577,609,984 | .......... 6,609,430,822
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 12,969,325,038 | ...coovvvverreirerrrnreriennes | v 12,969,325,038 | ........ 11,519,577,343
28. Total (LINES 26 AN 27).......vvuuurirerireeiririseeiieesiessssesssesssessseesssssssesssssessssessssessssessssessssesssnnns | seeeees 19,644,175,221 | ..oooovvvvenen 97,240,199 | ........ 19,546,935,022 | ........ 18,129,008,165
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider Charges reCeIVADIE.............c.viveireiereie ettt ssans | svssensesenad 65,575,613 | oo | e 65,575,613 | .cvvevnve. 59,758,957
2502. Keyman insurance........ 10,423,438 |.. 10,423,438 ...9,324,303
2503. Fund revenue reCeIVADIE............cc.viiiiiiireie e nies | et 5,912,105 | oo | e 5,912,105 5,382,912
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveeierrenisienssiienens | coveiveinnenns 24,958,798 | .....cccco.... 24174244 | ..o, 784,554 | oo, 786,776
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 106,869,954 | .....c.cooeouu 24174244 | ....ccvvevv 82,695,710 | ..oooovevernnes 75,252,948
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....4,566,265,148 less §.......... 0

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

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

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

Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES............cuururerurrireeeeeseereiseeseessstse ettt s sttt et s sneen
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccovviericivieieiscecceens
9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....4,014,782, accident and health §
and deposit-type contract funds §.......... 0nteee et
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF ACCIUE. .......uvivierrieireisesssiessess e bss s s st s s e n s bbb bbbt s etk s bttt
Transfers to Separate Accounts due or accrued (net) (including $.....(197,780,223) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene,
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company @s agent OF tTUSIEE. ...t sesennes
Amounts held for agents' account, including $.....2,473,967 agents' credit balances.
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24,02 Reinsurance in UNauthorized COMPANIES...........cceveviurireiseiiieieie sttt bbb bbbttt
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns
From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

................... 4,566,265,148

i 548,008,573

(197,780,223)
2,192,243

.......................... 5,170,141
........................ 99,075,486

........................ 97,191,837

.......................... 5,575,691

........................ 28,165,511
8,609,341
...................... 142,883,789

87,624,618 |..

.......................... 9,374,850

..3,612,284 | ..

..112,153,703 | ..

..... 4,529,366,373
..88,209,279
...595,613,512

..................... (179,406,770)
.......................... 2,520,285

.......................... 5,176,674
98,898,914
3,743,759

..32,432,423
....128,832,103

................. 12,969,325,038

..18,629,947,529 | ..

17,226,492,191

S 10,000,000

...................... 183,297,154

...................... 906,987,494

...................... 109,183,538 |

10,000,000

..24,414,958
....109,164,465
....183,297,154

...575,639,397

....892,515,974

..916,987,494 | ..

....902,515,974

................. 19,546,935,023

...18,129,008,165

2501.
2502. .
2503.
2598.
2599.

UNCIAIMEA FUNAS........ooveee ettt bbbt bbb e s sttt s s b s s s s ss s s e

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

.......................... 1,717,091

..1,717,091

.......................... 1,703,464

1,703,464

3101.
3102.
3103.
3198.
3199.

Additional deferred tax asset...........cccocvverereirrierennns

..24,414,958

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)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cceveveveieieieereeieseesecere e eeenes | coereeienad 686,791,065 | ............ 528,086,303 |......... 1,948,437,379
2. Considerations for supplementary contracts with life CONINGENCIES...........cvrvrirrreririniinrireieiesssieee st sessssssssesssnees | ssssssssessessnes 103,505 | ..oovceereerereeieeeieieeies | eerevesieiese s
3. NEtiNVESIMENEINCOME.......oiiieciictcie ettt bbb st ae bbb s s s s s s ssete s s nsebennnns | esssassesnnsl 82,789,652 ....81,149,838 | ............ 339,547,834
4. Amortization of Interest Maintenance Reserve (IMR) 1,218,740 | .. 6,033,377
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES...........vurruirrerrerirerineireieesseinsiseesseressnnes | seeeessssnssssessssesssssnsssees | sesesssssesssssssssssssssesseses | sessssessessnsssessessssssneens
6. Commissions and expense allowances on reiNSUrANCE CEABM.............o.cuiueieiieieeiciereieietese et ssse s sesesnss | evessessesinnas 1,104,899 | ................ 1,261,324 | ... 5,351,601
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS. ........oeveivieeiiciitei ettt bbbttt bt ns st ntens | sbensessesanes 39,596,365 | .............. 36,681,789 | ............ 148,790,146
8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........covueiriiiieieeieee ettt sntens | cbsnsessesanes 45,495,086 |.............. 40,137,101 |........... 166,188,786
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ...857,409,479 |.. ..688,535,095 |.........2,614,349,123
10, DEath DENEIS......c.cvieeiciise ettt sttt sessesessssessesssssnsessssnsensessssensenss | sensensennnres 125000,810 [ vieiiinnnnn 15,408,113 | oo 55,224,073
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........ccocvverererieieninieesseesseseessssenessssens | conenennensee i 28452 | i 189,044 | i 885,797
12. Annuity benefits 198,622,270 | .. . ..358,275,309
13. Disability benefits and benefits under accident and health contracts RS O 2,198,389 |..............2,242,987 | ...ccevrnee. 8,989,211
14. Coupons, guaranteed annual pure endowments and Similar DENEILS...........ccccveeiiiriciicec e | vt aeans
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health CONtracts.............cocvvrierrirrirnennses s ....10,663,309
20. Totals (LINES 1010 19)...cuiuieeieiiecireieiecseisei ettt sesssssessssssssssssssssssasssssssssssessnsssessessassenssnssessessansns | sessesseseed 10,082,924 | tvvvrvrrenns 356,930,782
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). . .177,050,516
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............veucviveieveueieeieessssesiesesesses e sssssse e ssssessesnss | svessessesesns 1,966,047 |................1,480,769 | ................ 4,509,310
23, GENETaAl INSUTANCE EXPENSES.......ouevuiveieiiscreiseiscsesse e st ssesss st s sttt bbb s s bbbt bbbt b s b s s s st ns s bentes e bnnas | sbessessesanes 21,544,304 ...18,434,058 | .............. 75,341,619
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...3,165,435 | .. 3,071,640 | ................ 8,694,848
25. Increase in loading on deferred and uncollected premiums OO IR 367,052 560,246 | ......cc..c..... 1,987,267
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 331,925,340 | ............ 221,530,593 | ............ 802,751,321
27. Aggregate write-ins for deductions 1,307,890 |.. .4,067,307 |.. ....12,556,328
28, TOtalS (LINES 20 0 27)....u.vveriecieeiiecisiicie ettt sttt bbbt bbbt en bbb ents | antssassaas 792,913,554 |............ 650,109,633 |......... 2,490,652,263
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovvveee | covvvvrennns 64,495,925 ...38,425462 | ........... 123,696,860
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt ...8,753,470 |.. ..9,764,566 | .. ...45,536,188
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecovereenes 55,742,455 ....28,660,896 | .............. 78,160,672
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoveeeiiereieeresiee e seaens | crererereninaas 4,224,301 | ... 8,547,786 |................ 2,097,219
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LINE 31 MINUS LINE 32)........coviverieiieieireesceiretese ettt s s ssses s sss s ssss s s ssssasnsans | sesessessssnes 51,518,154 | ...ccooevne.. 20,113,110 | .overernene 76,063,453
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(822,221) (excluding taxes of $.....822,221 transferred t0 the IMR)............cccoevverrnrieriniineiseeeesssesssissies | seissienes (25,889,205) | .....oovevvnes (6,401,009) | ..cooovvrenes (2,688,556)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuieeieiieireieieeisisieessse sttt ettt ess st essenssnssessessassnssnsss | esssnsnessee 25,628,949 | ............. 13,712,101 | ..ccouuee 73,374,897
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 902,515,977 | ....conv 860,700,902 | ............ 860,700,902
37. Netincome (Line 35) ...13,712,101 ...13,374,897
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 . 603,004 | ..
41. Change in NONAAMIEA BSSELS........ururirrirrrirririeiiesiss sttt sttt s bbb ssestensns | stssnsnnssnes (6,101,467)] ...............
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in aCCOUNLING PIINCIPIES..........cviviviiueiiiiieieteee ettt b bbb ssssesaes | sebestessssssessssssssssassssns | cressessessssessessssessesssenss | essesssssssssesssssssessesinsas
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance .
52. DiVIAENAS t0 STOCKNOIAETS.........cvcveieeeceeictscteie ettt sttt ettt s s bt s s ssss s s ssesnaas | sestesssssssessesssssssssesinsas | eesesessinees (13,000,000)|........... (108,000,000)
53. Aggregate write-ins for gains and I0SSES iN SUPIUS...........everurrirreenrerrieiseiseressisesessssessessssessessssssessssssssssssessessesssssssssessessenssns | sssssssssssssns (3917,407) | .ovvveene (1,184,228)].............. (89,339,379)
54. Net change in capital and surplus (Lines 37 through 53).... . 14,471,521 . ....41,815,075
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveuieiieeieirieiieeee et ssasntens | oraesssnes 916,987,498 | ............ 854,108,518 | ............ 902,515,977
DETAILS OF WRITE-INS
08.301.  POlCY ChAIGES.......cvvreiireiieiiesicise ettt sttt s bbbt s s st ntensas | ensinsaessens 29,236,851 | ...coeerne. 25,492,712 | .....ouc..e. 116,569,169
08.302.  FEEINCOME. .....vuriuiveciresisteiesiesses st ses st es bbbttt bbb s st s st ns e naens | essnsanssnsans 9,936,821 9,235,179 | oovvrreennns 38,358,062
08.303. Rider fees ...5,816,859 | .. .4,595,336 | .. ....10,468,545
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page 813,874
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)........cccceviririiiriiiiieieiieiesesessesesessssssessssssssssssesessens | crsssessssanes ....40,137,101
2701.  Reserve adjustment on reinsurance assumed ..2,856,499 | ..
2702.  Health SUITENAET DENEMILS..........cveveevcveeiccse ettt sttt et 1,210,808
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)... ... euuerurereeesiraressessissessnsssssssssessnssnsssssssssssesssssssssnsssessssassas 4,067,307
5301, Additional dEfErmed tX @SSEL...........cceieiiiieeicicisie ettt sttt b s bnes | eevestesesessene st enaeseenns | cresiessainis (1,964,779) | ..oocvvveve 1,670,570
5302.  Prior period adjustment .780,551
5303.  Voluntary Reserve
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 8DOVE)........c.cvueieiieieeieiiisiieiieiesississisesssesstsssss s ssessssssssssssnes | essesssassseses (3,917,407 | ..o (1,184,228)].............. (89,339,379)

Qo4




Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..........ccc.urmmreiiriceineriesies i est st ess st essssssseens | seesssenens 687,238,908 |............. 528,554,899 | .......... 1,943,897,696
2. NEtiNVESIMENTINCOME.......c.ivieivecicieiciete ettt sttt st bbb a s st st es s b s s e snsssasssnsns | sresnsessnsees 79,399,598 | .....cocee. 75,609,951 |....cou..... 342,347 542
3. MISCEIANEOUS INCOME.........vuuiiuiiiiiiiierii st | arniessiinies 86,196,350 | ............... 73184878 | ............ 320,330,533
4. Total (LINES 1 hTOUGN 3)...ouvverieeeiereceieeeeeeieesseiiecsee sttt ess s sess st sssessssssssssessessssnessnns | soneessaseees 852,834,856 | ............. 677,349,728 | .......... 2,606,575,771
5. Benefit and [0SS related PAYMENES..........cccvvviieeiciicteiecteee sttt st s s s sesss s ssnsssssssnans | eesesasssnans 356,098,336 |............. 329,573,250 |.......... 1,363,726,730
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........cccvveveerevereiccieieieiieeeiees [ e 350,298,793 | ............. 222,366,410 | ............. 779,834,313
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............covvveverieieiceeeeeeeese s | cereriesieiens 86,067,417 | .cvvvereren. 74,069,420 | ............. 278,555,712
8.  Dividends paid t0 POIICYNOIAETS.........c.cvieeieiciiieicicete ettt bbbttt 10,090,575 | ..coovverennenad 9,175,315 | oo 40,731,596
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) .. 12,767,142 | ... (5,589,853)] ... ...(40,561,038)
10, Total (LINS 5 HroUGN 9)......cuvvumiiriiiriiiirieeric ittt st | eresseeianns 815,322,263 | ............. 629,594,542 | .......... 2,422,287,313
11.  Net cash from operations (Line 4 MiNUS LINE 10)........ceuiviuiiiieieirieieiseiese ettt bes s ssessssssnes | evsessssesenas 37,512,593 | oo 47,755,186 | ............. 184,288,458
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.cuuvereereeeseeseeeseees et eess sttt snnnnnntn | sessensiines 183,971,968
12.2 Stocks.... 187,000
12,3 MOMGAGE 0BNS........coieieciieiee ettt st bbb bbbttt st ss s st seesnsas | evssesaesaens 14,402,105
12,4 REAIESIAE. ... | bbb
12.5  OthEr INVESIEA @SSELS.......cooiieeiiiiiiiiiieiii ittt nbs st nseentes | sbsesbeesssessaesseenssenseentennss | srberiressesieniesienseniens | cetbensbiss bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES............ccceeieverieiieeeeeceeeseeees | e | e sesssens | eoeveesssssaesesinaes (2,607)
12.7 Miscellaneous proceeds ....46,905,835 3,027,228 | ... ....91,614,888
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuererireeeeeeesee ettt ssssessessssessesssessnns | ceveesessenns 245,466,908 | ............. 133,560,902 | ............. 895,472,129
13.  Cost of investments acquired (long-term only):
131 BONGS.eouvereeeeceseeeieese sttt nnnts | ceteentennens 28,541,245 | ....coooeove. 67,060,607 |............. 510,493,047
132 SHOCKS vttt Rt | ceeens et 187,000 | ..coovvecnenne 5,000,037 | ..ocevrennene 39,116,143
13.3 MOMGAGE I0BNS.......cveuvvereereceseeseeet sttt bbbt nes | crineenteneens 11,630,000 | ..cvvrneerneen 2,930,000 | ..ovvernenene 90,359,000
134 153,000
13.5  Other INVESIEA @SSEIS.......cvuurveecrirceiierieisiisesi sttt ens s snnienes | neeessssssesssssesssnnssssessss | sroesssesseessssesseensssensns | sresssesssesse et
13.6  MiSCEllaNEOUS APPIICALIONS. .........cvveeevecicteieset ettt ss st es e b es s sss e ssssssenans | osbssessesasaans 8,244,603 | ..o | e, 9,080,547
13.7 Total investments acquired (LINES 13.1 10 13.6).......cceuiieieiieiieieisetee st essssens | sessessssesens 48,602,848 | ............... 74,990,644 |............ 649,201,737
14.  Netincrease (decrease) in contract loans and premium NOES..........c..cucvicieiireieieeeece e sssssenes | coveressesiesnns 1,752,728 | ..o 5278114 | ... 8,727,263
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......ccoceeirernrrereresnsisesesesssssssssssssssesssssesssnnss | cossesssssns 195,111,332 | oo 53,292,144 | ............. 237,543,129
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOLES........cvveiveciiciecieeie ettt sttt saes s s ssesssstnsans | sbessessessensnssessessssssssens | sressisssessessssansans 9,050 | oo
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............coovervrierrrrinirieneienereeeeeseieens [ e (45,652,673) ............ (133,390,522) | ............ (265,756,130)
16.5 Dividends t0 SOCKNOIAETS.........c.cuvrirreerrirericriresie sttt esssssessssenes | criseesssensens 40,000,000 | ...covvvvnne 13,000,000 | ...cocvvnene 68,000,000
16.6  Other cash provided (APPHEA).........cccucrerrrrereieriecierieesie st esssssesssssssessssssnnes |ossrssssscssenes (1,243,490 ....ooccvevne. 28,413,531 [ ... (78,166,843)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......c.... | ccovvevrennen. (86,896,163 ......cenve (117,967,941 ...coovenne (411,922,973)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cc.cceevvereecvn | vorervirninne 145,727,762 | .............. (16,920,611) ] vevevvvrerennes 9,908,614
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceuuiiriticrisisieciesi it ss sttt et | seviesssees 345,361,180 | ..ovevevnees 335,452,566 | ............. 335,452,566
19.2 End of period (Line 18 plus Line 19.1)............... 491,088,942 318,531,955 345,361,180
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001 | | [ |
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

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

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

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

Credit life (group and individual)

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

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

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

A&H - credit (group and individual)

A&H - Other ...

Aggregate of all other lines of business

SUBLOLAL .o

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
............................ 62,702,828 | .....ccoeevveen.n. 57,215,506 | .........................251,534,057
.......................... 588,822,058 | .....ccccoovvrennn... 436,281,341 | ... 1,645,351,725
............................ 34,034,507 | ..ocvvririiennnnnn. 32,668,681 | .. 122,920,349
.............................. 3,996,091 | .oovvveerverereieeennn 4,157,343 | ... 16,376,145
............................................ 0 | oo |
.......................... 689,555,484 | .........cecee0........530,322,871 | ... 2,036,182,276
.......................................................................................................................... 17,728,561
.......................... 689,555,484 | ..........................530,322,871 | .......................2,053,910,837

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of March 31, 2012 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A

Accounting Practices

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

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

At March 31, 2012, the Company did not have any statutory accounting practices that differ from NAIC SAP.

2. Accounting Changes and Corrections of Errors

3.-4.

5.

The Company’s March 31, 2012 financial statements reflect a prior period adjustment relating to the recording of modified
coinsurance (MODCO) reserves in the December 31, 2011 financial statements. Agreements relating to these reserves were
amended in December 2011 and a portion of the reserves connected to the products covered by the amendment was recorded.
This resulted in overstating surplus as of December 31, 2011 by $1,012,903. The events contributing to the adjustment impact
surplus as follows:

Aggregate write-ins for deductions (P4, L27, C1) $ 1,558,312
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 545,409
Decrease in surplus (P4, L53, C1) $ (1,012,903)

The Company’s March 31, 2012 financial statements reflect a prior period adjustment relating to the calculation and recording of
the deferred tax asset (DTA) reversal factor. The DTA reversal factor that was used was applied inconsistently across the life
insurance product lines. Upon applying a consistent factor it was determined that the net DTA as of December 31, 2011 was
overstated by $2,904,504. The events contributing to the adjustment impact surplus as follows:

Net deferred tax asset (P2, L18.2,C3) $ (2,904,504)
Decrease in surplus (P4, L53, C1) $ (2,904,504)
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

Value Amortized Recognized Other-
Cost Before than-temporary Amortized Cost After
Current Period Projected Cash Impairment in Other-than-temporary
CuUsIP OTTI Flows Current Period Impairment Fair Value

For the 3 month period ended September 30, 2009

67087TCY5 $ 273,596 $ - $ 273,596 $ - $ -
674135DP0 4,931,531 4,855,879 75,653 4,855,878 2,039,450
674135EM6 867,146 828,060 431,142 436,004 720,961
675748CF2 186,430 - 186,430 - -
68213KAF2 239,673 - 239,673 - -
22540VXF4 832,926 660,137 165,506 667,420 144,402
76110HJ75 7,936,209 7,794,518 139,861 7,796,348 5,109,200
8635725B5 1,455,008 1,141,238 309,494 1,145,514 344,708
Total $ 16,722,519 $ 15,279,832 $ 1,821,355 $ 14,901,164 $ 8,358,721

For the 3 month period ended December 31, 2009

02660TBU6G $ 7,637,139 $ 7,601,656 $ 35,483 $ 7,601,656 $ 4,914,273
07383GAT3 1,469,458 865,190 604,268 865,190 608,617
073879ED6 4,970,879 4,933,122 37,757 4,933,122 3,261,754
12489WGES8 3,290,198 3,240,825 49,373 3,240,825 1,805,891
12667FY33 6,946,573 6,926,199 20,374 6,926,199 3,570,140
1729732R9 96,974 95,474 1,499 95,474 72,731
21075WBX2 1,028,503 973,648 54,854 973,648 784,634
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867
45254TPL2 7,662,642 7,545,018 117,624 7,545,018 5,894,080
52520MAE3 2,885,449 2,843,398 42,052 2,843,398 1,611,270
67087TAEL 722,207 687,046 35,161 687,046 431,471
67087TDS7 2,964,616 2,240,261 724,355 2,240,261 939,801
674135EM6 7,331,749 7,124,067 207,682 7,124,067 579,683
68213KAD7 7,331,749 7,124,067 207,682 7,124,067 4,026,880
76110HJ75 7,794,518 7,718,388 76,130 7,718,388 4,919,840
76110WXR2 4,994,245 4,763,985 230,261 4,763,985 2,089,500
86359AK36 2,900,359 2,355,832 544,527 2,355,832 2,266,618
Total $ 72,987,727 $ 69,986,893 $ 3,000,834 $ 69,986,893 $ 40,034,050
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For the 3 month period ended March 31, 2010

Statement as of March 31, 2012 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

12489WGE8 $ 3,240,825 $ 3,161,000 $ 79,825 $ 3,161,000 $ 2,131,687
12667FY33 6,926,199 6,851,250 74,949 6,851,250 3,985,423
12668AMN2 93,262 91,700 1,562 91,700 65,492
12669GEZ0 4,946,806 4,927,500 19,306 4,927,500 4,212,830
20846QHQ4 2,542,815 1,788,000 754,815 1,788,000 1,355,294
21075WBX2 952,003 926,000 26,003 926,000 800,096
22540VXF4 660,137 641,000 19,137 641,000 135,838
67087TDS7 2,208,046 1,372,000 836,046 1,372,000 1,286,332
674135DP0 4,855,878 4,277,896 577,982 4,277,896 2,940,065
68213KAD7 6,996,283 6,791,000 205,283 6,791,000 6,290,907
76110HJ75 7,718,388 7,659,200 59,188 7,659,200 5,177,898
76110HQ77 5,667,417 5,611,080 56,337 5,611,080 3,258,445
76110WXR2 4,763,985 4,685,000 78,985 4,685,000 1,871,350
86359APD9 12,760,928 12,726,000 34,928 12,726,000 9,328,093
86359BJ85 4,784,548 4,763,950 20,598 4,763,950 3,495,512
Total $ 69,117,519 $ 66,272,576 $ 2,844,943 $ 66,272,576 $ 46,335,261
For the 3 month period ended June 30, 2010

02660TBU6 $ 7,601,656 $ 7,588,123 $ 13,533 $ 7,588,123 $ 5,453,213
03215PET2 416,652 389,290 27,362 389,290 194,780
12667FR56 6,893,303 6,681,615 211,688 6,681,615 4,873,540
12668AMN2 91,751 90,074 1,677 90,074 71,183
45254TPL2 7,545,018 7,503,750 41,268 7,503,750 6,339,736
52520MAE3 2,843,398 2,815,668 27,730 2,815,668 1,723,590
64352VGU9 9,824,333 9,756,591 67,742 9,756,591 5,894,100
67087TDS7 1,324,564 508,740 815,824 508,740 1,331,340
7609855B3 3,908,123 3,892,030 16,093 3,892,030 2,805,960
76110HJ75 7,659,200 7,558,440 100,760 7,558,440 5,640,080
8635725B5 934,258 905,750 28,508 905,750 286,842
86359AK36 2,130,884 2,098,130 32,754 2,098,130 2,223,316
92922FLW6 4,977,098 4,962,700 14,398 4,962,700 4,102,010
Total $ 56,150,238 $ 54,750,901 $ 1,399,337 $ 54,750,901 $ 40,939,690
For the 3 month period ended September 30, 2010

02660TBU6 $ 7,588,123 $ 6,320,160 $ 1,267,963 $ 6,320,160 $ 5,597,476
20846QHQ4 1,735,754 1,706,619 29,135 1,706,619 1,539,479
22540VXF4 641,000 182,560 458,440 182,560 139,490
35729PAM2 70,468 64,320 6,148 64,320 13,225
67087TAEL 649,910 618,307 31,603 618,307 469,511
674135DP0 4,277,896 4,189,000 88,896 4,189,000 4,072,450
76110HJ75 7,558,440 7,512,000 46,440 7,512,000 5,869,032
76110WXR2 4,685,000 4,165,000 520,000 4,165,000 2,039,050
86359AK36 2,094,158 1,880,550 213,608 1,880,550 2,287,416
Total $ 29,300,749 $ 26,638,516 $ 2,662,233 $ 26,638,516 $ 22,027,129
For the 3 month period ended December 31, 2010

68213KAD7 $ 6,324,971 $ 6,141,123 $ 183,848 $ 6,141,123 $ 6,165,214
921796GR3 1,218,861 1,206,733 12,128 1,206,733 1,182,059
140725AE2 814,586 286,914 527,672 286,914 860,026
02660TBU6 6,320,160 6,298,880 21,280 6,298,880 5,439,654
12669EAF3 9,163,208 9,152,076 11,132 9,152,076 8,624,796
21075WBA2 191,206 151,874 39,332 151,874 151,001
21075WCJ2 400,604 388,786 11,818 388,786 356,221
760985B83 3,205,386 3,179,831 25,555 3,179,831 3,088,586
76110G2T7 10,194,457 10,135,630 58,827 10,135,630 10,394,620
86358RWU7 5,443,958 5,379,429 64,529 5,379,429 4,690,505
86359AK36 1,880,550 1,808,202 72,348 1,808,202 2,217,873
Total $ 45,157,947 $ 44,129,478 $ 1,028,469 $ 44,129,478 $ 43,170,555
For the 3 month period ended March 31, 2011 - NONE

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

For the 3 month period ended September 30, 2011

22540VZZ8 $ 6,268,701 $ 6,139,979 $ 128,722 $ 6,139,979 $ 3,940,453
Total $ 6,268,701 $ 6,139,979 $ 128,722 $ 6,139,979 $ 3,940,453
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NOTES TO FINANCIAL STATEMENTS

For the 3 month period ended December 31, 2011

759950CU0 $ 5,000,883 $ 4,759,883 $ 241,000 $ 4,759,883 $ 4,562,900
12668AMN2 90,450 88,856 1,594 88,856 69,225
21075WBX2 771,163 637,654 133,508 637,654 512,833
36157RD93 903,591 881,222 22,369 881,222 829,076
52518RBE5 106,976 104,404 2,571 104,404 73,737
12669GC82 4,479,983 4,471,632 8,352 4,471,632 4,256,609
22540VZZ8 6,004,225 5,754,721 249,504 5,754,721 3,863,616
45254TPL2 7,503,750 7,384,000 119,750 7,384,000 6,627,088
760985B83 3,184,823 3,162,383 22,441 3,162,383 3,045,267
76110HQ77 5,617,420 5,543,319 74,100 5,543,319 4,903,876
76110HRW1 4,972,058 4,954,768 17,290 4,954,768 4,831,735
Total $ 38,635,322 $ 37,742,843 $ 892,479 $ 37,742,843 $ 33,575,962
For the 3 month period ended March 31, 2012

12668AMN2 $ 88,932 $ 81,430 $ 7,502 $ 81,430 $ 75,435
36157RD93 851,631 834,003 17,628 834,003 757,236
12667FY33 6,851,250 6,517,000 334,250 6,517,000 5,617,325
22540VZZ8 5,685,856 5,421,027 264,830 5,421,027 3,904,082
76110HQ77 5,544,894 5,497,575 47,319 5,497,575 5,097,065
Total $ 19,022,563 $ 18,351,035 $ 671,528 $ 18,351,035 $ 15,451,143

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

(a) The aggregate amount of unrealized losses:

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

6-8. No significant change

9. Income Taxes

During 2012, the Company adopted SSAP No. 101, Income Taxes — A Replacement of SSAP No. 10R and SSAP No. 10.
Implementation did not result in any significant change in the calculation of the deferred tax asset or have any impact on prior
surplus. However, a change in the presentation of the additional deferred tax asset did occur as a result. On the Statement of
Liabilities, Surplus and Other Funds, the additional deferred tax asset had been included in Aggregate Write-ins for Special Surplus
Funds (P3, L31) prior to January 1 ,2012 and is now classified as Unassigned Surplus (P3, L35). On the Summary of Operations,
the change in additional deferred tax asset had been included in Aggregate Write-ins for Gains and Losses in Surplus (P4, L53)
prior to January 1 ,2012 and is now classified as Change in Net Deferred Income Tax (P4, L40).

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company's investment income reflects dividends of $8,000,000, $0, $1,000,000 and $0 as of March 31, 2012 from its wholly
owned subsidiaries, Ohio National Life Assurance Corporation (“LAC”), Ohio National Equities Inc. ("ONEQ"), Ohio National
Investments, Inc. ("ONII") and the O. N. Equity Sales Company ("ONES"), respectively.

The Company paid no dividends to its parent, Ohio National Financial Services Inc. (ONFS), in 2012.

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. Itis LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At March 31, 2012, ONLIC held the following balances for the
participating entities in Page 3 Line 24.4 Payable to parent, subsidiaries and affiliates in the general account as of the quarterly

statement:

LAC $ 134,994,067
Suffolk Capital Management LLC 144,558
ONFS 37,868,427
Sycamore Re, LTD. (203,078,027)
ONII 88,717
Montgomery 7,271,961
Ohio National Mutual Holdings, Inc. 303,422
ONFlight Inc 1,740,274
ON Global Holdings Inc (166,081)
Financial Way Realty, Inc. 7,282,058
Kenwood Re 241,395

Total

11-16. No significant change

$ (13,309,229)
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NOTES TO FINANCIAL STATEMENTS

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

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

20. Fair Value Measurements
A

(1) Fair Value Measurements at March 31, 2012 are as follows:

€] @ (3) “ ®)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ 141,692,544 $ - $ - 141,692,544
Short term 19,396,479 329,999,917 349,396,396
Securities lending collateral - 142,883,789 - 142,883,789
Perpetual Preferred stock
Industrial and Misc. - 155,789 - 155,789
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 155,789 - 155,789
Bonds
U.S. Governments - - - -
Industrial and Misc - - - -
Hybrid Securities - 9,035,676 7,031,510 16,067,186
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 9,035,676 7,031,510 16,067,186
Common Stock
Industrial and Misc - 37,793,568 - 37,793,568
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 37,793,568 - 37,793,568
Derivative assets
Interest rate contracts - - - -
Equity put options - 8,604,735 - 8,604,735
Credit contracts - - - -
Futures contracts 13,086,181 - - 13,086,181
Commodity forward contracts - - - -
Total Derivatives 13,086,181 8,604,735 - 21,690,916
Separate account assets 12,969,325,038 - - 12,969,325,038
Total assets at fair value $ 13,143,500,242 $ 528,473,474 $ 7,031,510 13,679,005,226
b. Liabilities at fair value
Derivative liabilities $ 28,165,511 $ - $ - 28,165,511
Total liabilities at fair value $ 28,165,511 $ - $ - 28,165,511
(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy
Total gains Total gains
and (losses) and (losses)
Balance at Transfersin Transfers out included in included in Balance at
12/31/2011 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements  3/31/2012
a. Assets:
Loan-backed &
structured $ 4,152,398 $ - $ - $ - $ (57,916) $ $ $ (8,903) $ 4,085,579
RMBS - - - - -
Private
placements 2,959,261 - - - (13,330) 2,945,931
Derivative - - - - - - -
Total Assets $ 7,111,659 $ - $ - $ - $ (71,246) $ $ $ (8,903) $ 7,031,510
b. Liabilities: - - - -
Total Liabilites  $ - $ - $ - $ - $ $ $ $

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

Company has classified these fair values within Level 3.
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NOTES TO FINANCIAL STATEMENTS

21. Other
C. Other Disclosures
General Interrogatory 15.2

As of March 31, 2012, the Company holds $8.6 million in over-the-counter S&P 500 European put options in order to hedge
the exposure on its guaranteed principal protection rider (GPP) and guaranteed principal access rider (GPA). Since this
program uses put options, there are no additional cash requirements for the Company related to these derivative
instruments.

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

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

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

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

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

unrealized losses. Upon termination of a derivative, the gain or loss shall be recognized in income. During 2012, the
Company has recognized $ 25,992,199 in losses in the statement of operations.

22 - 24. No significant change

25. Changein Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2011 were $62,456,206. As of March 31, 2012, $2,123,858 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 $59,800,476. 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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21

22

4.1
42

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

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?

If yes, has the report been filed with the domiciliary state?

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 [

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
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?

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?

If yes, attach an explanation.

1 No[X]
1 No[X]
1 No[X]

Yes[ ] No[X] NA[ ]

State as of what date the latest financial examination of the reporting entity was made or is being made.

12/31/20

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.

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).

By what department or departments?
Ohio Department of Insurance

12/31/20

3/1/2012

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

10

10

Yes[ ] No[ ] N/A[X]

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|[
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes|[
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 [
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 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
Affiliate Name Location (City, State) FRB 0OCC FDIC SEC

Ohio National Equities, Inc. Cincinnati, OH YES

The ON Equity Sales Company Cincinnati, OH YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [
(@)  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 [
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|[
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - 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[ 1]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: e 0

PART 1 - INVESTMENT

11.1 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: B 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14,21 BONGS....vuviiiiicieiiesies sttt bbbt s bbbttt $ o 4,937,350

14,22 Preferred SEOCK.......ceveveieieieiesieieisseie sttt ns st
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 to 14.26 aboVe...........cccocvververreeiverrcrerenan.

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

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

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

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

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

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

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

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

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

17.2 If no, list exceptions:
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:

1.1 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 884,502,976
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 884,502,976

1.2 Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt $

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 B

1,32 RESIAENHAI MOMGAGES. ...vuvvoveererrereireieeeieteie e sesee et ss sttt es st s 8888 A8 £ AR bbbt $
1.33  Commercial mortgages

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 884,502,976

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 March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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
Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
T XF: Y- 11 Yy Y IO [ 1,202,172 | ........ 6,242,784 288,469 | ........ 7,766,595
2. ALESKAL....ece e AK N.. ..19,163 ..30,000 |99 | e [ e
3. Arizona.... LAZ L. 1,151,941 10,022,109 |..coocvereieereeennn 27,928 | ... 123,424
4. Arkansas. AR [ 468,529 | ........ 3,717,143 119,649 | ... 4,332,479
5. California. .CA|..... I .2,692,900 | ...... 31,585,919 | ..o 263,387 | e 1,712,652 | ...... 36,254,858
6. Colorado..... .CO|...... I .1,860,203 | ........ 7,677,501 |.. 196,667 | ........ 9,910,934
7. Connecticut. LCT|...... L 3,141,889 | 79,657 | ........ 3,794,614
8. DEIAWAIE.......coucveeieeectee et DE|..... Levveeoee | cereeeenn 64,153 | i 3,044,253 | ..o 12,444 | 53% | ... 3,126,244
9. District of COIUMDIA..........coverrriereereereeieee e DCI...... Levvercee | e 54,706 | .. 1,966,779 |...ccccoveevreereeennn5,575 | ....60,861 | ... 2,087,921
10. Florida................. LFL Looees | 000...3,028,486 | ......51,459,377 |..cvvvvvviinen 171,725 | .. 404,368 | ...
11.  Georgia... LGA|.... Lo | eeernr.660,140 | ......10,088,235 |....ccovverennennn 93,265 | ........ 1,031,437 | ...
12.  Hawaii. LGHH Nurrooe | e 9,834 | 2875 | eevceceeeeee 75 | s | e
13. lIdaho... ..D]...... Lvvveee | e 244,464 | ......3416,515 | ..o 28,951 | 142,707 |
14.  lllingis.. OO | Loeoveoes | 004,787,945 | ....22,129,438 | ........................ 267,907 | ........1,103,622 | ......
15.  Indiana LaIN Lo | eeern...864,602 | ......1 10,378,910 |..covvvviennennen. 54,540 | ...........806,993 | ......
16. lowa........ LA Loovooes | cerrernn 417,686 | ........8,341,185 | ... 35,962 | ... 796,565 | ...
17.  Kansas.. KS|...... Lo [ 001,726,471 | .....13,888,702 | .o 93,344 | ... 1,443,554 | ...
18.  Kentucky. LWKY Lo | 00000, 396,085 | ........5,987,955 | ..o 32,307 | ......232,574 |
19. Louisiana WA Lo [ 001,371,402 | .......2,184,356 | .o 14,402 | 174,978 |
20. Maine...... ME|...... Lo | oo 96,687 | 111,277,062 | o 3,671 | | e
21, Maryland.......c.ooeeerecree s MD|...... Lo | 21,655,269 | ..... 41,104,483 |..........................69,606 | ...........481,657 | ......
22, MasSAChUSELES..........covvveeveecccieree et MA|...... Lo | 00000 278,548 | ... 12,861,106 |......cccoevever. 137,275 | 32,940 | 13,309,869
23, Michigan.......cccooeeveivcreeeiecesieeeseeeseeseeeese e M Leeorrors | 000..2,575,666 | ...... 29,182,820 |.. 2,633,384 | ...... 34,507,481
24.  Minnesota WMN|...... Lo | 0. 946,864 | ... 6,130,035 |.. 173,617 | ........ 7,304,438
25, MISSISSIPPI......ouvvveiieirieeieteiete st MS|...... Lo | ceern 264,576 | ... 2,799,035 125,035 | ........ 3,217,585
26, MISSOU.....cvvecvecrieericiieeieeiete sttt MO|...... L 462,537 | ...... 14,338,054
27. Montana.. MT L 2,408 | ... 1,131,477
28. Nebraska. .NE|..... L 335,446 | ........ 8,086,089
29. Nevada........ NV L 206,273 | ........ 2,594,419
30. New Hampshire... .NH]..... Lo | eerrernn 104,260 | ........6,620,156 |...coccovevnneennn. 38,254 | . 88,377 | e
31, NEW JETSEY...ovieveeieceeseeiesessesse s ssssssesessnsensen N | s Lo [ 00000.2,010,437 | .....31,574,475 | .o 54,495 | 91,319 | L,
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s Luvvoecee | cerieeeeenn 41,653 | 10002,043,370 {2,563 | 023,452 |
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i N | e 170,299 | ... 1,470,108 | oo 10,999 | llll237,995 |
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i L
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i L
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L
37. .OK]...... L
38, OFBUON....cveeevctce ettt OR|...... L
39, PennSYIVaNIA........covvvreiriiireienee e PA|...... L
40. Rhode Island... ..RI[...... L
41.  South Carolina. .SC|...... L
42.  South Dakota... ..SD|...... L
43. Tennessee.. LIN L
44, Texas...... LIX L
45.  Utah..... WUTH L
46.  Vermont.. LVT L
A7, VIFGINIB. ..ottt VA| ... L 417,
48, WaShiNGION........ccocvueieieectce et enans WA|...... Luvooriee | 0000000.693,928 | ... 8,842,235 |..cccovveeieirnnnnn 32,865 | .......... 218,633 | ........ 9,787,661
49.  West Virginia... WY ... L 995 | ... 1,574,984 |.....ccoccoeeveevnnn32,928 | ...........289,002 | ........ 2,065,909
50. Wisconsin.... LW L. .2, 709 763 | ......14,365,372 |..
51, WYOMING...o ittt WY ... Leveveee [ e 133,252 | ........... 105,987
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas
53, GUAM...ceieiccseeeeneeeseessese e OU | oo [ [ | e
54.  Puerto Rico......
55, US\Virgin Islands............ccccoevvveevereenereveninereesssiesssevessnerens VU N | s | e | e essssesessnnns | o
56.  Northern Mariana Islands
57.
58.  Aggregate Other Alien..........ccccoevrvrnrrrernirnrinrnesnisnsrsenenens OT [ XXX | e | i) i
59. ...3,897,698
90. Reporting entity contributions for employee benefit plans.............. XXX e e | e
91. Dividends or refunds applied to purchase paid-up
additions and annuIties............ccccvveeerevenreieesnreesieeerenssresnsees |0 XXX | 0000 7,999,185 | 318 |
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees 9, 0.9 GO OO PUTRUPR POV PO TRUUSURRPTRRTRY TSRSV ISP [0 O
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns 10,9 G 156,710 | ........2,295,744 | ...oovvririeeeenn 14,755 | i | 000000 2,667,209 | e
94.  Aggregate other amounts not allocable by State XXX 383,782 | v [0 |0 [0 383,782 | 0
95. Totals (Direct BUSINESS).........c.evvrrvrrereerereieranes XXX ....62,988,038 ....689,956, 950 132,517,746
96. Plus Reinsurance Assumed XXX ....35,647,870 | ..........306,403 |......ccoe0e00ee0ee. 1,055,760 | oo | e 37,010,033 | ..o
97. Totals (All Business) XXX ...98,635,908 | .... . ....126,966,983 132,517,746
98. Less Reinsurance Ceded.... 0.0.0, G [ 7,017,303 | ...... 30,821,780 |..oooviereeeeenn 1,992,491 | | 39,831,574 | .o
XXX | 91,618,605 | ....558,306,574 |.....................3,175,722 | ...... 34,034,508 | ....687,135,409 132,517,746
DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for line 58 from overflow page.... | ....

5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................

9401. Dividends accums used to purchase paid-up additions..

0402, oottt nen

9403, oo .

9498. Summary of remaining write-ins for line 94 from overflow page.... | .... .
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ 383, 782 .0

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

(@

Q11

Accredited Reinsurer;
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Statement as of March 31, 2012 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

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

Al subsidiaties are 100% ovned except az noted

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

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

| | | 1 | 1
Fiduciary Capital Management, . The Ohio Mational Life hso@nce Company ]
r|-'!'rE| r\lj:l.;. 0F-1 13%459 {Insurer = OH) ) . Sufilk Capital Management, LLC
Sycamore Re, Ltd a0 B med b FEI Mo . 31-0307080 OHM Flight, Inc. Financial Way Realty, Inc. FEI Mo . 03-0274493
FEl Mo 98-06 02966 ohin Nalonal Fnanola Berdoe g ino MAIC Mo, 67172 FEI M. 31-1684349 FEI Mo . 26-4812790 giqm;:,n“-mh Inbrectosmed by
" Thio Nxlonal Anaola Bervioe 5 Ino.
MNAIC Group Code 0704
i ) .r/’
. Mational 5ecunty Life and Sanuity Compan y (" Ohio Mational Life Assurance Corporation ™
OM Global Holdings, LLC (haurer - N (Inzurer — OH)
FEI Mo . 31-1702660 FEI Ha. 13-2740556 FEI Ho. 31- 0962405 /_
MAIC Mo, 84472 MNAIC Mo, 89206
L A Sponsore d mutual funds
l MAIC Group Code 0704 " NAIC Group Code 0704 d_.- advised by Ohio Mational
i = I\M hestments, he.:
r "
Ohio Mational Sudamerica 5.A. - -, Ohio Mational hvestments, Inc. -Ohio National Fund, Inc.
y FEIHa. 31-1454693 bt rdand 1980
- Kenwood Re, hc. .
I FE| Mo 27-3959024 -Dow Target “Yarable Fund LLC
r - Ohio 1992
. Py ™
Ohio Mational Seguros de 'ida 5.4 Ohio Mational Equities, hc.
o ™, FEI Ha. 31-1 454629 I\\.._
" hontgomery Re, Inc. L )
FEI Mo, 26-3791519
HNAIC Mo 13574
MNAIC Group Code DOOO i 3
- 4 The 0O.H. Bquity Sales Company
FEI Ha. 31-0742113
., =

Ohie Mational Insurance Agency of
Aabama, Inz.
FEI Ho. 63-1202147

Ohio Mational hsurance Agency, Inc. 0.M. nwestment hanagement Compa ny
FEI Mo, 32-007 1425 FEI Mo . 31-07 84359




Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

7
Name of
Securities
Exchange
if Publicly
Traded
(U.S.or

International)

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

Names of
Parent, Subsidiaries
or Affiliates

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management
Attorney-in-Fact,
Influence, Other)

Ultimate Controlling
Entity(ies)/Person(s)

Members

€10

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, INC..........coevvierrieireririerenn,

Ohio National Financial Sevices, Inc

Sycamore Re, Ltd

ON Global Holdings, LLC........ccc.coomrummrerrienrinserereens

Ohio National Sudamerica S.A. .......ccccooovvrnrrreenens

Ohio National Seguros de Vida S.A........

Fiduciary Capital Management, Inc.............ccccoevevne.

The Ohio National Life Insurance Company.

Ohio National Life Assurance Coporation

National Security Life and Annuity Company.

Ohio National Mutual, Inc.

Sycamore Re, Ltd

ON Global Holdings, LLC

Ohio National Financial Services, Inc

Ohio National Sudamerica S.A.........cccccoeeenerrnrunns

Ohio National Financial Services, Inc

. | Ohio National Financial Services, Inc...

The Ohio National Life Insurance Company

The Ohio National Life Insurance Company

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,

. |Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

NAIC
Company
Code

Federal
ID
Number

Federal
RSSD

CIK

7
Name of
Securities
Exchange
if Publicly
Traded
(U.S.or
International)

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management
Attorney-in-Fact,
Influence, Other)

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

26-3759151¢

27-3959024

31-1454693

31-1454699

31-0742113

32-0071428

31-0784369

63-1202147

31-1684349

Montgomery Re, Inc.........ccccoevenenneee

Kenwood Re, Inc

Ohio National Investments, Inc

Ohio National Equities, Inc.

The O.N. Equity Sales Company.....

Ohio National Insurance Agency, Inc

O.N. Investment Management Company................

Ohio National insurance Agency of Alabama, Inc...

ON Flight, Inc

The Ohio National Life Insurance Company........

The Ohio National Life Insurance Company........

The Ohio National Life Insurance Company........

The Ohio National Life Insurance Company........

The Ohio National Life Insurance Company........

The O.N. Equity Sales Company.........c.cccceerene

The O.N. Equity Sales Company...........cccccevune

The O.N. Equity Sales Company...........ccccceene

Ohio National Financial Services, Inc.................

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

Ohio National Mutual, InC............ccccovevevevevennnnn.

Ohio National Mutual, InC..........cccccoverrieririrrennn

Ohio National Mutual, InC..........cccccoeerrieririrrnnn

Ohio National Mutual, INC.......ccevvvverrrirririrnnnns

Ohio National Mutual, INC.........ccvvvvrrrrrririrannns

Ohio National Mutual, INC...........ccccoevvvrvivinrnnn.

Ohio National Mutual, INC............ccccovvvvvrvivenennn.

Ohio National Mutual, INC............ccccovevvvrvivennne.

Ohio National Mutual, INC...........cccccovvvvvrvivrnennn.
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Ownership,
Board of
Directors,
0704...... Ohio National Mutual, InC..........ccccc. | covererrenec. 26-4812790 | ..o [ e e Financial Way Realty, INC..........cccovriunrirereniireircninns OH............ NIA. .o Ohio National Financial Services, Inc................. Management ...100.000 |Ohio National Mutual, INC...........coceereererirrrerans | e
Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc...........c.... | veeeverernnee 03-0374493 | ..o | e [, Suffolk Capital Management, LLC.......................... NY. oo NIA......ccouea. Ohio National Financial Services, Inc................. Management | ..... 81.475 | Ohio National Mutual, InC..........ccccevvvvereerirccens | eovreriiienas




Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 A0 0 AL O 0 00000 RO OO
* 6 7172 20124 900000 1 = * 6 7172 2 0124470000 1 =
T 0000 O O 00000005000 O
* 6 717 2 2 0123650000 1 = * 6 717 2 2 012 4480000 1 =
T 00 00001 LA O T 00 A0 0 U ARR LA A
* 6 717 2 2 0124450000 1 = * 6 717 2 2 01244 90000 1 =
T 00 AR UARR LA AL

* 6 717 2 2 0124460000 1 =

Q14



Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOAWIlL......cooevecireiiireeicieie ittt ettt bbb bbbt 749,580 749,580 | oo, 747,713
2505. Pension fee income recoverable... .14974 L .

2506. NSCC deposit

2507. Overfunded pension @SSEt............ccceeviiiereiieieiieeie e

2508. Prepaid expenses.................
2509. Surplus note issuance cost

22,391,878
1,662,863
...129,503

2507. SUMMAry of reMAINing WHE-INS fOr LINE 25..............oo..ooooooossosesesossssessesse 24,174,244 P 786,776
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  Modified COINSUTANCE FISK ChATGE...........cvuivieieeicreiie ittt bbb sa st ae s bensesaebans | ebsessssesssssnsensesinsas 975 | oo T73.277 | oo, 3,149,445
08.305.  Miscellaneous GaiNS/(I0SSES)........cvururrrrerrrereeeirsrreeereieeseesseesseseessssessssssssesssssssssssssssesssssssssessessessssssessessssssesesessessansns | seesessesseeeressnid08;980 | wevrvrersreneneencd0,597 | oo (2,356,435)
08.397.  Summary of remaining write-ins for LiNg 8.3.......c.oraririirisisnessiseiisnsssssessesnssnessessssnssssssssssssnsssssssssssssssnssssssssesssnsns | enneseesseeessnsss 04905 [ iiiiiiinninnennen 813,874 [ oo 793,010

Q15




Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........ccevevivereiereee ettt ss st s sesess | stssssssesssessesssessesssanes 3,521,832

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct CUrrent YEar's AePrECIAHION. ........c.viu ettt

17,958

................................. 3,593,664

153,000

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts

3,503,874

Statement value at end of current period (Line 9 MinUS LiNE 10).......cueiiiiererieiseisissiessessseesessessssassesssssssessessssesssssssessesses | seossassessssossessssassesesnes 3,503,874

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

. Deduct current year's other than temporary impairment recognized
1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year..........ovvvereneeneenerneensereeseeneeneens
Cost of acquired:

2.1 Actual cost at ime Of ACQUISIHION. .........c.ruurerrireeeeerei ettt ettt
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

............................. 887,273,641

....11,630,000

............................. 880,039,137

............................... 90,359,000

................................. 1,374,163

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

887,273,641

Total VAlUGLON GIIOWANCE...........cveveiitiieiciei ettt sttt bbb sttt

SUDLOLAl (LINE 11 PIUS LINE 12).....uviieieciiecieeiteite ettt ettt bbb ettt sees

Deduct total NONAAMItEE @MOUNLS.........c.cceiieiiieieiciei ettt bbb st

Statement value at end of current period (Line 13 mMiINUS LINE 14)........vriinriirenierssessesssssessesessssssssssssssssssnsssssssssssesssnesses

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

. Deduct current year's other than temporary impairment recognized
11.
12.
13.

Book/adjusted carrying value, DeCemBET 31 Of PrIOr YEAI.......c.vviueireirririieieeseie ettt
Cost of acquired:

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

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

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

—_
—

-
N

0. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).
. Deduct total nonadmitted @amOUNts.............cccoierrieeiiesseesee s
. Statement value at end of current period (Line 10 MINUS LINE 11).....c.ccueriieiiicieieiiesieceeseseressee e saesssesseesseaessnaerenas

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS ANA SLOCKS ACUITEH. ... ettt sttt
ACCIUAL OF BISCOUNL. ...ttt
Unrealized valuation iNCrEaSE (ABCTEASE)..........vuwuururrurrerrereeeeeiseeseeise et sse st esa sttt ss st en e essessnen
Total gain (loss) on disposals
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.....

.4,623,219,922
28,728,244
................................. 1,758,383
................................ (8,611,729)
2,353,022
184,158,973
1,647,547

..... 671,528

4,595,753,225
549,609,190
6,106,134
....185,789,084

460,969,994

...4,460,969,994

.......................... 4,623,219,922
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,646,273,409 | ..oooovrrrrireirinne 19,984,554 | ...ovvrviriis 113,850,455 | ...ooovvivriininnns 72,853,503 | ..cooovrrririnne 2,825,281,011 | .ooooeieeiieieeiieeie it | creessessess st | seesesssssnsseees 2,646,273,409
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,440,902,725 | ..ovvrvvreririens 8,525,565 | ...ovvvriiriiriiens 56,282,251 | ...ovvvrrirrirrirns 12,531,031 | e 1,405,677,070 | ooooioiecieeeeiseissiseiseiieens | cessiesisessssesses s esssessssessesssenssenss | sesesssesssesssnsens 1,440,902,725
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 177,004,998 | ..o | e eeiesiees 11,969,767 | .ooovvovirerienins 3,193,029 | .o 168,318,260 | ...vveeeerieeieeiieiieiieiieiieiins | ceresssissssessessssssssesssssnnses | eessessseessesssnsis 177,094,998
4. ClASS 4 (B)..rrerrereereieeise ettt | stens et 54,375,197 | oo | oeeeeeinsssnssisnis 1,227,836 | .ooveereeereieeis (2,383,093) | ..o 50,764,268 | ... | ceeseessesses s | eesseesiesss s ensi s 54,375,197
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 15,485,002 | ..vouveeeireirreiiseiiseise e sieniens | eeseeeseissssness s 495,106 | .ovoeveeieeiierienenns 2,438,305 | ..ooverriiiene 17,428,201 | oo sissiens | enviessss s ssssse st ssssssssssssens | svssessssssssssnssnssans 15,485,002
B.  ClASS B ().....vveveeireriesiesiieiese ittt sttt | eestenst sttt 20,744,119 | oo 31126 | 146,554 | .o 4,890 | .o 20,633,587 | oot | ettt | enssenssenssenssenssenees 20,744,119
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,354,875,449 | ...ooovvvvrirrienn 28,541,245 | ..., 183,971,969 | ...cocvvvrerrerirnnns 88,637,665 | ....ccccovrvrrnnn 4,288,082,390 | ...ooorreriiieeeeeene (OO (V1 [ 4,354,875,449
PREFERRED STOCK
8. ClASS Tttt bbb s bt bie | £eeb e bR b et R bR R bRt R btttk Rt | HEthetseREeeb R R ee b bt nbes b ek ens | HRbebet R b ee b bRt h kbR b s b et s | HeREebeE R b et b bR it bkt R R st eetn | £ieetebiet R b et bRt h b s st et | HEseebeb et R bbb R bbbt benbne | Hetheeb R E R bbbt b bbbt | Hieebeeb bbbt
0. ClASS 2ueeeieee st | eesee et 101,234 | oot | ettt et | eebees bbbttt | et et 101,234 | oo | ceeeeiees ettt | eeitennt sttt 101,234
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClASS oottt | ebtest sttt 134,050 | .ooveeeieieiieiiene 187,000 | oo 187,000 | .oooeeeeereieeieeieeis 21,739 | oo 155,789 | oot | eeseesseesi sttt st ennie | eerienst sttt 134,050
13, ClASS B.eueeeeeireseesi ettt s bRk e s R b e enfee | £eEAeEReLEeeEseEeREeeEseRseEReeEsehnEenE | fEieEieeseeEaeEeEsenEeetaeEseeseetsehntens | HeEiehitesenieeteiieniestoetensessontntee | efEiehieeiesieiesiestecsiciesiessesieris | fieiiieiiesesieesesestecsissiessessesioees | eeiemisesiesesiestsesesiessaesoesessantane | dersemeiesetioniettseeentensantaesentantas | erientseses sttt nt et
14, Total Preferred SIOCK........ .ottt sesseestes | sensssssssnsssssssssssnssnean 235,284 | ..o 187,000 [ .o 187,000 | .o 21,739 | i 257,023 | .o 0 [ {0 235,284
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,355,110,733 | ..oovvvrieeiirriieienns 28,728,245 | .....covvvirien. 184,158,969 | .....cccovvvvirrrrirnns 88,659,404 | ......ocovvrrinnns 4,288,339,413 | ..o 0 [ oo (V1 [ 4,355,110,733
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

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

......... 0.




Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......vvvvrererecerrcriierrnenns | cevrrirereisenrneciinens 349,396,395 |................ )80 SO U 349,396,229 | ..o 27917 |,
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 262,396,312 | .oovvvrrereeeieieie 255,831,321
2. Cost of short-term inVEeStMENtS ACUINEM...........ccvuveeiieiiieicicte ettt sa st bes s ssnas | svsesssssssessesssanees 15,133,992,500 | .cvvverrieircren 30,634,386,997
3. ACCTUAL OF BISCOUNL.......oiiiii bbb | esbiesi s 7,583 | oo 112,483
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 gain (I0SS) ON QISPOSAIS........evuieererrireirecerseeeseissseeeeseeseeseessseeese s estessss et ess s s e ss e s st s es s s s s s en s ss s s st e s ses st | aesesssssassassaessessessansnssnssessestnsnnsss | sessessessnsssssessassnssnssnssansnns (2,607)
6. Deduct consideration received 0N QISPOSAIS...........ceviueiiiirireiiieie ettt st b s st ss s b sassesenns | sresisassesessesessanes 15,047,000,000 | ..ccoveverrerricrnen 30,627,931,882
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccooerrrriererrererieseeseeeeiesee e | cvereisssesesseseseeseesas 349,396,395 | .ooveereeein 262,396,312
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiuiiiiiiisieteiicieseesiss st saessssssesssssrensesssasnsensses | svsessessssessesssssssesneas 349,396,395 | ....cccovveveriirnn 262,396,312

QsSl03




Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

10.

1.

3.1
3.2

33
41

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 10,520,268

Cost paid/(consideration reCeiVEd) ON AAAIIONS............c.cuiuiiriiriiieieieise ettt s s bbb bbb bt s s s bbbt bbbt nis 937,209

UNrealized ValUuation INCTEASE (ECTEASE)........uuvrrrurerrerrereereeeseeseeseseseeseesessesssesseesessesssessessessessssssessessssssssessessesssssessessossssssessessessassssssessassassssssessessassssssessassssnnssessess (2,852,742)

Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cuevieeviiieeteiice ettt ettt ettt s st st b s s bt e a b b sttt st b s bbbt b bRt et bbb s bt sseae b s s e s st ebans

Considerations received (Paid) ON tEIMMINALIONS. ...ttt ss sttt s s b b £ b R8RSR E £k E bbb

AAMOTEIZALION. ...ttt R8s e8RS 8 4R £ E AR AR RS E R R ARt nn

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in DOOK/AGJUSIEA CAITYING VAIUE...........c.ccueveevciie sttt sttt ettt st b b en s se s snae

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).occiviciiiiieese ettt naes 8,604,735

DEAUCE NONAAMIEA @SSELS........cvvviecieiiieeicisiteice ettt bbb a bbbt b bbb s s s et s bbb bbb st s bttt es

Statement value at end of current period (Line 9 MINUS LINE 10)........c.cviiiiiiieiiieice ettt bbb bbb sttt s st naes 8,604,735

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, DECEMDET 31, PHIOT YEAT..........ciieririreireeisieeseissseessseeessessssssssessestess st ss s s ses st s e st s se s bR en bt nen (10,722,709)

Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOOINOE)..........cciueiiuiiieiciiicicicscee ettt bbbt (4,356,621)

Change in variation Margin ON OPEN CONTACES.............uerurururrerreeererseeiseessseeeeesessessssesssseesssssssses st st sses st st s st st assssssessessenssssessees (4,356,621)

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEaT........cvverrereieiereisisieieissieseessiesenne 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.........c..cccccoeveevevrnrnens (15,079,330)

3.24 Section 1, Column 16, prior year (10,722,709) (4,356,621) (4,356,621)

SUDLOAL (LINE 3.1 MINUS LINE 3.2)....cuceureeririiieeieesessesesseseeseesessessssssesseessssssssessessessssssessessassssssessassassssssessessssosssessessesssssssssessassassnssessesssssnssessessasssnssnssessasssnssnssessssanens 0

Variation margin on terminated contracts during the YEar............ccceeevieeisieesee s (152,332,953)

Less:

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

4,22 AMOUNETECOGNIZE. ..o sersersersessessessersresessessessresessessnn (152,332,953) (152,332,953)

SUDLOAL (LINE 4.1 MINUS LINE 4.2)......cueeeeieeieiesieiseisesessesseseesessssssessessesssssssssessessessssssessessassssssessessessssssessessassosssessessessssssnssessassassnssessessssssssnssessasssnssnssessasssnsssssessessanens 0

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

LS B =T To 1o OO OO

5.2 Used to adjust Dasis Of NEAGEA IIBMS..........ciiviiierice ettt s bbb bbb bbb b s bbb e bt s bbb s bbbt bbb st s st baes

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 =4.3 - 5.1 =5.2) ...ttt nann (15,079,330)

DEAUCE NONAAMIIEEA @SSELS........c.veeeieiiiceeii ettt ettt s b s st s e s s e s b s s e s b s s st s e s A2 s b e st e b s s b s s e Rt AR A s e bt s bt s bbbttt st b s s

Statement value at end of current period (LINE 6 MINUS LINE 7)........ceieiiueireiiiiieiireeisseietse ettt s sttt s ettt (15,079,330)

QSl104



Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4.t 8,604,735
2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b (15,079,330)
3. TOAl (LINE 1 PIUS LINE 2)....eevovereeirerisceierisisiseseesis s sesessse sttt 48R (6,474,595)
4. Pt D, COIUMN 5.ttt s8££ 21,690,916
5. PAIED, COIUMN B......oovireieiiieiie st (28,165,511)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. 8,604,735
8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee (15,079,330)
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann (6,474,595)
10, Pt D, COIUMN B....ovvoreeeeiiseeia ittt 21,690,916
11, Pt D, COIUMN O..ooiee ettt s8££t (28,165,511)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

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

14, Part B, SECHON 1, COIUMN 19, ...ttt bbbt bbb bbb st s bbb bbb ses (78,097,847)

15, Pt D, COIUMN T ettt et (78,097,847)

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

Qslo7



Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01



Statement as of March 31, 2012 of the OH'O NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings

Mortgages in Good Standing
Commercial Mortgages - All Other

2030

1025549.......comvvierierireinne APOPKA. ...ttt FLuttirrieeieeieinns 03/28/2012.... | cccvevrvrnns 5.375 | oo 1,030,000 [ coooreruireieneiiereieeesees et | Shieeb e 1,700,000
2325544, KALAMAZOO.........cvuuivmrirerireeseeississsieessssssessesessseans e [MI 02/09/2012.... | ... L300V N 2,100,000 | ..vouvvenrirriereeeseie s 5,560,000
3625547. LIBERTY TOWNSHIP. OH..orvrereieriine 02/29/2012.... | ... 5.250 | ..o 4,000,000 | ..o 5,565,000
4125545 s NORTH CHARLESTON. .....ccutiuutieieisiimssenisssesssssssssssens s st SCiiiiiiniirnnisrissssnrns | e 02/17/2012.... | ccvvvovvrines 6.000 | ..o 4,500,000 | ovooiiiriii i | e s ..35,000,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other .. . e bt | cereres PO, SR D, SO s 11,630,000 | ..o 0 | s ..47,825,000
0899999. Total - Mortgages in Good Standing . s OO OO OO OO PO PP POPPOP PP PRTPPTOPRPOURPTORPPOR ITPROON O SN P XXX [ s 11,630,000 | oo 0 [ o ..47,825,000
3309999, TOLA! MOGAGES. ... .vvevveveriraieaeeesees s ees s bbb s8R 8 bbbt eee | Hebie b b et bbbttt | ereins ), 9.0 SN U D0, U P s 11,630,000 | oooovveeireiieieeeeenei (0 [P ..47,825,000
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 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages Closed by Repayment
0024650..... ADRIAN M 09/11/1996.... | 02/28/2012.... | ......... A03,609 | ..vvveiveiieireiieiiiens | et | e | e | et 0 . 392,150 eeere0e392,150 | s | | e 0
0024684...... OGDEN........coorierieriieriesissineri [V PSRN RN 02/12/1997.... | 01/09/2012.... | ccvoovvvrerrrrirnens 56,808 | ..vurvrererrerrrrirerienins [ e | e | e | e (V1 ORI IO 56,808 | ...ourvrrrirrirninns 56,808 | ..vouverrircirerinerieins | seenerinssieninsiseeenes | e 0
0024690..........ocvrerrrernnes LOUISVILLE 118 RN N 02/27/1997.... [ 03/08/2012.... | cvoocvoerrrireriinnn 65,855 | 1o | e | e | s | e 0 [ o | s 21,998 | .o 21,998 | oo [ | 0
0024697.......cooevrrierinns LEXINGTON.......... e | KY e | s 03/26/1997.... | 03/29/2012.... | ......... TA1TBT | oeeeeeierineeienes | cevreniseeerisssessenes | sersesssnessesisessessenes | sesessessess st | seesess e (V1 ORI IO 35458 | ..o 35,458
0024942.......covvviriiinnes SEVIERVILLE . TN e 09/20/2002.... | 02/01/2012.... | ....vve. 395,732 | .o | s 384,914 | .o 384,914
0199999. Total - Mortgages Closed by REPAYMENL.........coiiiiies oot se et es e ensenssssssnsenss | cossssesssssensens 1,063,165 0. 0 0 0 0. 891,328 | .o 891,328
Mortgages With Partial Repayments
0024502........ccomevrrrierinns HOLLAND TWP.......oovvrrerirrieireii M [ 1116/11993.... [ e | e AT1,525 | coooeieierierineeinees | seviesiseessesssssessenes | sersesssnessesissssssseses | sessssessessessssessssinens | seesessess s eesas (V1 ORI IR
0024509..... NASHVILLE . L1\ SO IR 05111994 [ ovvoeevvrrerins [ e TO1,669 [ .ovoveiiiiieeiiinieies | vt | e | et | e 0 [ s | e
0024520 MC DONOUGH... [C7. VTN BTN 09/28/1994.... 1,020,857 [ .ouevueemerierirenirnenies | eoneereniseinsesissinenses | nersssisnessenssssssessns | cnnesnssnsssesssssssnssns | onsesessenssnssensneenQ [ s | e
0024586. . | BESSEMER . Al 12/2011995.... | . ..1,289,823 |...
0024589 HOUGHTON LAKE..........ccocoorririrnnas Mo [ 12/01/1995.... 1,887,436 [ ..ovvereeericrierirncniies | oneeiesineinsesissinesins | enersesisnsesensssissessns | nnsssnssnsssesssssssnssns | sossesessssssonssnesneenQ [ neresenssens | e
0024596........ccovvrerrierennes CHRISTIANA HUN......oocvovirriirinines DE...iviins [ v 01/30/1996.... [ .ovvrevrirrrirerins [ v 705,291 [ oo | v | e | e | e 0| e | e
0024627..... MACOMB.......veeeveeeeeeeeeeeseeeerns I | s 06/11/1996.... | coveevvrerrerirans [ cerieeirenns 29,463 | ..oocieeieeneinenienins | e | e | s | o0 | s |
0024648..........oocovvrirrrinns NEW IBERIA. . LA oo [ 09/09/1996.... | coveovveerierirene | oo TAT2,197 [ e | | e | e | erennsssnnssenenQ [ e |
0024650..... ADRIAN ML 09/11/1996.... | cvveovvvrerrreriraee [ e A03,609 | ..vvverereernieineiiens | eersenieeeesseeiensnns | eeesenisensessessseessnns | seensensssessssssssssnnsens | sesseessseensenssesennens0. | e | seseeees
0024652. .. | VERNON TWP.. oo | PA 09/19/1996.... | . 1,920,017 |...
0024655 PITTSBURGH PA oo 10/09/1996.... 2,128,756 | cvooverrerrerneineiieiins [ e | e | s | sonesnsnenssen0 | s | s
0024667 .........covverrircrinns MIAMI TWP. e | OHeces | i 12/1911996.... [ ..o | e, 3,938,016 | ..oeuveurerrercriiniriens | rerereeierinerenieniees | rereees s | e | e (VN ORI BRPPON
0024669..........ccovrrierinns CHATTANOOGA. . L1\ TSP D 12/2311996.... | .ovoreerrrineins | e, 1,354,456 | ..o | et | st | s essns | e (V1 ORI IO




Statement as of March 31, 2012 of the OH'O NATIONAL LlFE INSURANCE COMPANY

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

1'2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
0024673.......ccmerrrrierinns CAPITOL HEIGHTS MD..ovviei [ e 12/26/1996.... | ..ovverrvrcrireri | s A56,085 | ..vvvererneereineiieriens | reeseesieessens s | et | st | cesreessenes 0 | cerereererineierieninees | ceeveeesesieeeni s | e 18,244 | oo | e | e 0
0024690....... LOUISVILLE........covverrmrrrierinnriens KY o [ 02/27/1997.... | oo [ e 85,855 | ..o [ s | s | s | e 0 oot | v [ s 43,857 [ oo [ e | e 0
0024692.........cmerrrrierinns ACWORTH [C7. VTN RN 03/10/1997.... | ceveeevrnerrerireee | e 2,812,132 | oo | e | e | s | e 0 [ et rienienes | cereeer e | e 103,313
0024696... .| COLUMBUS........coomerirrierirrirnniis OH...ooovvrs cevnenee | 031251997 . [ oo | e 5,521,081 | ..o . 0 87,347
. |LEXINGTON........ KY. 03/26/1997.... 141,161 0 ....105,702
. | QUAKERTOWN PA 05/28/1997.... 2,678,858 0 97,864
0024721... . |FORT COLLINS....ccostvrrinrrrcrireens CO.ovvvvrne ceereeees | 087997 | o | s 247,193 0 116,021
0024722.......cccmvvrriririn FORT COLLINS.....ccoovverrrirerierircens CO.ovvvrs | e 06/17/1997..... | covvoeverevernceens [ e 170,197 | ciooeiererierineienes | cevesierineessssissrienes | sernesiessnessessssssenes | seessssssssessessesssenss | cesesesnsenns (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 83,159
0024723......ccomeinrineiin FARRAGUT.....oooivnririrneiseieii L1\ T DR 06/17/1997..... | covvoevevneiens [ v ABT,179 | i | et | et | eerieei et | ereieenienes 0 eerieeirreeineieienieees | eeeeeesi et | e 27,996
0024726........ccomvverrinerinns WEST DES MOINES......... A | s 06/24/1997..... | covoovvverirerirene [ e TAB3T | cooeveeereeinrineriienins | e | e | s | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 31,601
0024731 ..o HAVELOCK . NC..ovovverres [ 07111997 | v [ e 845,402 | ..o [ e [ e | s | s (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 33,079
0024739....... CHILLUM. ..o MD.oover [ e 08/18/1997.... | coveeeveerirerirnne | e 378,004 | oo | e | et | et | e 0
0024757 ..o FORT DODGE A | s 10/10/1997.c.. [ v | e, 1,297,379 [ oo | e | seersiesesessssessesssssies | s | e 0
0024758... . | KANSAS CITY .110/22/1997.... 2,373,144 0
.| SYOSSET... 11/20/1997.... 3,241,163 0
BEREA 01/05/1998.... 2,454,587 0 ..79,782
0024773 TONAWANDA .102/13/1998.... 163,950 0 31,659
0024774.......ocoovvrvvrineris HUNTSVILLE . AL oo | v 03/03/1998.... | coveovreerierirene | e 3713886 | ..o | v | e | et | s 0 e | cereeerien s | s 115,289
0024778......coenerrreireins MASON.....cooviiierierieeieeisreeii OH.oovvvecs [ 03/20/1998.... | covervvrrrierirane | e 3,331,704 | oo | et | ettt | ettt | cereieenienes 0 | cereetirerinrieiesieees | e snsenes | e 46,546
0024779.....cvveeriirirerins HEMPFIELD TWP.......ovvvrreririininne PA. oo [ 03/25/1998.... | covvoererererneeens [ v 298,610 [ ..ouverrererererreninnins [ e [ e | s | e (VOSSO SRTRSTURIOR EOPORTORRRRTSTORPPRTITN PSRRI 9,365
0024783.......covvvererrerinn KNOX COUNTY TN s 04/01/1998.... | ovvevereerreres | even A57,342 | oo e | s | e | e 0 [ o | et sees | i 82,321
0024787....... HOPKINS......ooovverierirerrerieieeens MN.iiei [ e 06/23/1998.... | covveverrerierirnne | e 3,207,002 | ..cvouvererireerenireinees | rerereeiesseneninsennes | e | et | ceereeenienes 0 | oot | ceerenieee et | e 35,037
0024789......cocvvieriinn ANDERSON........coovvveirrieieiriieieienns [ G B 07/22/1998.... | coveverevrierns | evene T46,515 | oo [ e | s | e | e 0 e | s | s 4,092
0024816... .| OHIO TWP S 11723M1998.... [ o | s 2,904,833 0 80,292
. | SOUTH POINT... 11/25/1998.... 285,088 0 7,916
. | MADISON 12/10/1998.... ...91,694 0 2,502
0024820... . | MOUNT HOLLY. .112/15/1998.... | .. ,250,969 0 39,749
0024821.....oovererrrrierinns RALEIGH......... wNCis | e 12/16/1998.... [ ..vvevrrrerirere | s 294,141 | o [ [ | s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 33,061 | covoevirereeerrrinerienes | ceeserisesenisieesnnes | e 0
0024824........covvvvrercnnee MT JACKSON VA e e 12/28/1998.... | covrevvererrveiinis | e 1,835,407 | oo [t | e | e | s 0 e | e | e A5,712 | oo | e | e 0
0024828....... LYTLE L. ST D 01/21/1999.... | covvvvrrererirene [ e 94,103 | cvvoreeererrneierienies [ e | s | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 3,840 | covvrreceerinnierienes | serieereseneenninnns | s 0
0024831....cocviriine MONONAL........correieereeeee s Wl v 02/01/1999.... | ceovvevereririeiies | e 98,681 | ..o | et | s | e | e 0 [ e | s | s 2,693 [ i [ | e 0
0024834........ccmerrrriirinns STANLEY ... VA o | e 02/24/1999.... | covovevrerrerirnee [ e 1,285,893 [ ...voueieerierineerenins | erenieriseesenissnsenis | e | s | s 0 | cereeererineierieriees | ceerensene s snsenes | i 34,220 | covocviereneneieies | s | e 0
0024836........ccrvvrerrerennee TOPEKA........cooeen.. {165 TR 02/2411999.... [ oovoevvrvvrerns [ v 676,280 | .ooveviiieieiieieiniieies | v | s | e | e 0 e | e | e 12,196 | oo | e | e 0
0024839........ccerrrierinns LAREDO........ovumrierierirseensrisinis L. ST D 03/09/1999.... | covvvrevererenerrans [ v 228,768 | ..oovercreererneerenineins [ e [ e | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 22,777
0024840... . | WESTLAKE. .103/11/1999.... 28,983 0 2,884
0024843 . |LOUISVILLE 03/23/1999.... ...45429 | ... 0 3,134
0024847... . |EL PASO .103/31/1999.... 647,000 0 64,429
0024858..........vvvvmrinerines LIBERTY LAKE WA e | e 06/02/1999.... | coveeveveerierirene | e 2,120,865 | ..eouverrereerenineinens | v | e | et | sesssessenes 0 | cerereeeeirererierinees | ceerensese s | e 26,831 | covouviereneinnienes | ceererisesensennnes | e 0
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Statement as of March 31, 2012 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
0024861.......ocevnerrerirerinas FRANKENMUTH Mo [ 06/30/1999.... | covvveverereneirans [ e AAB,384 | ..o | eerieeie e | e | ettt | cereieeerenes 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 21774 | oo | cevnerissinssssseennes | v 0
0024868...........ccoorrreerines NEW ALBANY.....coovvvrriirirnriiniins OH..ooovvvieees [ i 09/23/1999.... | covevrvrerirerrens [ e 53,153 | ovveiieriereieniiriieis | vt | e | e | e 0 | e | e s | s 1,273 | e [ | e 0
0024876........ccmerrrrireranns INDEPENDENCE..... S FPTRR PN 11/29/1999.... [ v | e, TAT1,585 [ oo | reeiesiseessesissssesses | eeesssesssessssissessessins | sronsessssesssessssessnsinns | oseesssinns 0 | eerereereerneiserieninees | cereeess s ensenes | i 31,538
0024879... .| KANSAS CITY...ooivirierinirierireens MO....ovvrvens [ oo .112/30/1999.... 513,177 0 17,262
. |LAWRENCE 08/07/2000.... ...5,332,059 0 56,627
. | DEERFIELD TWP... 12/08/2000.... 999,867 0 15,514
0024900... .| SAN DIEGO .| 04/05/2001... [ ..vvvrerrcrirerin | s 641,255 0 30,774
0024920....... SALINE......cierireceienieseeieeriens Mo [ 03/20/2002.... | covvoveverererreiens [ v 998,007 [ .oouverrererererrerirnrenns [ e [ s | e | s 0 oo | v | s 16,393
0024923....... KNOXVILLE. L1\ T DR 04/30/2002.... | covoorvvrrrirerirene | e 2,825,375 | cooovereireeineineiiienins | e | ceneissiesissssineins | s | e 0 eerieeirreeineieienieees | eeeeeesi et | e 21,854
0024928.........coovvevriririnns MIDDLEBURY.......ocorrrerrrerierirens LV PSR D 06/26/2002.... | covoovvreerierirene | e 3,302,058 | ..o | e | e | et | cesrerienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 35,387
0024929....... AUSTIN. .o L. ST D 06/28/2002.... | ccvvoeverererneirans | e TBAABA | ..o [ e [ | s | e 0 cereeererineierieninees | e ensenes | s 11,986
0024930........ccorrrmrieerinns COBB COUNTY [C7. VUSRI RN 07/1712002.... | coveeeveerierirene | e 4,022,161 | oo [ s | s | s | e 0 | oot | cerreeniene s | e 33,321
0024931.....oovireirrrieiinns SUMMIT TWP...ooiriieieiseieenis PA oo [ 07/23/2002.... | covvoevererinciens | e 948,339 | ..o [ e [ e | s | e 0 [ et | cereeesiese e snsenes | e 14,616
0024932... . |RICHMOND.... .| 07/24/2002.... 2,926,657 0 20,322
. | WELLINGTON 07/31/2002.... 1,584,234 0 .11,468
. |HOUSTON.. 07/31/2002.... ,064,914 0 ..16,397
0024937... . | SAN DIEGO.... .108/07/2002.... 444,815 0 ..15,500
0024938........ccnvvrrriirinn PORT HURON.... Mo [ 08/21/2002.... | cvveevveerierirene | e 1,092,819 [ .oovoeiieeiierieeeeeis | ererieneseesesissnienies | s | e | e 0 oo | cerrerierseessrenenes | s 16,712
0024940....... LOUISVILLE.......cooierrirreirniierirens X FPOTRN PR 09/18/2002.... | ceveeevrrrierirane | e 1,930,694 | ...ooueieiieriericiins | e | e | s | e 0 | cereetirerinrieiesieees | e snsenes | e 44,914
0024941......overrririeri ELLENTON. ....ooivererrriernerieriees FLuitiiririnee [ 09/19/2002.... | coveevvrerierirene | e 1,844,243 | ..o | e | e | i | e (V1 ORI RTINSO VTSP 28,719
0024942.......coomvvnrrinri SEVIERVILLE........coooivririiiriirnris TN | e 09/20/2002.... | covvoerererierinns | e 395,732 | i [ [ | s | s 0 | e | e s | e 10,817
0024943.......ccomvvirieris VOLUSIA COUNTY....ooovvrvrerirnrernnns FLuoiiriinee [ 09/30/2002.... | coovoverererereriens | crvenne 930,148 | ..o [ [ e | s | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 14,066
0024944........coovverinn HEMPSTEAD.........oovreieierieniernenns NY i | 10/04/2002.... [ coeveeveeeiereis [ e 1,308,043 [ ..o [ [ s | s | e 0 [ e | e | e 19,468
0024945... . |PHOENIX .1 10/09/2002.... 980,818 0 5,506
0024948 . |ROUND ROCK... 10/24/2002.... 0 17,676
0024949 . | SAVANNAH 10/29/2002.... 0 55,691
0024951....... KISSIMMEE .111/08/2002.... | .. 0 37,934
0024952........ccomvvrrriirinns FISHERS......... INGin | e 11/08/2002.... | ..oceorevrvrireris | e 1,291,707 [ 1o | erenieeeseesessssssesses | ererssesssessssessensessis | srossssssessssssessnsins | s 0 | cererererinereniesenees | cerreresseens s | s 11,069
0024953........covvvrrrernnes TROUTVILLE........ VA e e 11/08/2002.... | cvoovvvererirrieris | ververririeniinins 1,526,569 [ ..ooviveieiiiiiieieeiens [ [ | e | e 0 [ e | e | e 22,761
0024955........ccmerrrrinerinns CORONA......oooerieieriesrienienes (67 TN B 11/25/2002.... | ..ovverrvrerrerens | s 809,771 | oo e [ e | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 7,105
0024956........ccovveveriirnes COEUR D'ALENE. Do [ 11/26/12002.... [ oo [ e 1,368,107 [ v [ [ | e | e 0 e | e | e 16,299
0024957 .....oovooerrieierin BOYLSTON......ovvereerrinrierierirnes MA. e [ 11/26/2002.... | ..cooeeevrinerns | e, 2,709,840 | .vouverrireererineinees | rererseniessess e | e | et | cessenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 53,594
0024958........ccvvvvrvriernnes OGDEN............ UTevens [ 11/26/2002.... | coovvvrveerrrienins | e 1,955,362 | oo et | e | e | e 0 e | e | e 17,544
0024959........ccmerrrrierinns ALBUQUERQUE..........ccovvemirinirnnes NM.oiiers [ e 12/02/2002.... | ..ovvevrrrerreres | s 983,309 [ ..ouvvurerrerenrenineenns [ e [ e | s | e 0 | cerereereminererieninees | ceereresee s | e 13,330
0024960... . | BISBEE... . 112/06/2002.... | .overerrvrrerierins | i 395,562 0 .12,968
0024961 . |LAREDO. 12/12/2002.... 2,215,246 0 ..74,008
0024962... . | BERMUDA DUNES 12112/2002.... | oo 4,114,852 | oo 0 22,570
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Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
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0024964..........cevorrirerinns WASHINGTON TWP......ccovvrirrirnes OH.oovveces [ e 12/19/2002.... [ oveorrenercrns | o2 121,994 | s | e | e | e | oeesenssessenssnsseen0 | i | s | s 32,281 | oo | s | e 0
0024965..........cvvvrrieirines CALUMET CITY oo I | s 12/19/2002.... [ .ovvevviennrrcrns | e TBT0,183 | e | | e | e |0 | i | | . 26,639 | oo | s | e 0
0024966...........cvvrrirerinne AMARILLO. ..o L. ST D 12/19/2002.... [ oevorvenerecrns | 3,138,501 | it | e | s | eresensnsinsssessensnes | oeesssnesessenssnsseenQ | e | s | s 47,681

0024967... .| MIAMI TWNSHP. .12/20/2002.... | .. 19,163

. | SACRAMENTO 12/23/2002.... 53,362

. | BEVERLY HILLS. 12/23/2002.... 38,975

VISALIA .| 12/23/2002.... | .. 38,050

0125359.......ccorvriniinns BIRMINGHAM AL i 12/03/2007.... | ..o | e 1,502,310 [ oo e | | s | s 0 | oo | e | s 8,732

0125442........coovvvrii MONTGOMERY.......ccoovririinriniiis AL e 01/27/12010.... | ccovoeveviriens [ e BTATAB | ... [ [ [ e | 0 [ e | e | s 6,700

0125514.......cooriiins BIRMINGHAM AL | 07/06/2011.... | covooevecinriens [ o 4,450,928 | ..o [ s | s | s | s 0 | oo | e [ i 50,565

0125516.......cccmrinrieiinns HUNTSVILLE . AL | e 07/20/2011.... | oo [ e 2,371,805 | ..o | e | s | s | s 0 | oo e [ i 21,647

0125639......ccoriiriniinns TUSCALOOSA...........covvriiniiinriins AL i 1302011 | e | v 2,500,000 | ..oooieiriicirnininns | e | | s | s LV [OOSR (PSRRI [ 27,033

0125540.......cccomminrinniinae PRATTVILLE ..o AL | e 1211512011 [ e | s 817,000 [ ..o e [ [ s | 0 | e | e [ s 12,311

| 041312004... [ oo | i 191,749 | e . 0

09/17/2004.... 481,876 0 11,839

09/17/2004.... 749,382 0 ..18,380

0325119... .| TUCSON | 01/24/2005.... | oo | e 2,492,240 | ...ooooovviicis . 0 25,957

0325344.........oovvrriniinns GLENDALE.........ccovvvriinniinrinrins AZiiiii | i 08/30/2007..... | covvovveeivnrirans [ o 1,243,066 | ...cooiecieiicciciins [ [ [ | s L0 ) OO O 14,058

0325345.......cccomiiiniinni TUCSON.....iviriiiinrinriceiieeis AZoiiii | 08/30/2007..... | coveevveerierians [ e 1,328,788 | ..o [ e | s | s | i 0 oo | e [ s 15,028

0325410.......cccmrirriniinns TUCSON.....oomviriricininsiniis AL | i 08/29/2008.... | coooovverivniians [ o 5,343,451 | oo | s | | s | s 0 oo | e [ 54,367

0325424..........oovvevrinis TUCSON....ooeviiinrinriceiinniis LAV AR B 10/30/2008.... | ...cooovverririins | e, 2,705,284 | ..o [ s | s | s | e 0 [ oo | e [ i 26,664

0325436........ccmvvvrririinns MARANA......cooorririnniiniienis AZiiii | i 05/06/2000.... | .ooovverrierins [ e 2,856,268 | ... | e | s | s | e 0 | oo | e [ 15,801

0425045....... ROGERS.......ooviriniiierireierins AR s [ 12/05/2003.... | ..o | e 5,393,058 | ...oouiiiiiiiiiininniineis | e | s | e | oo 0 | oot | e [ s 47,493

0425321... . |FAYETTEVILLE.. .| 04/30/2007.... | ..o, 1,213,234 0 11,803

. |LITTLE ROCK. 06/29/2011.... 2,842,638 0 35,069

. | SANTA ROSA. 05/15/2008.... ...1,061,688 0 .16,423
0525008... .| LOS ANGELES... .|07/16/2003.... 2,926,696 0 ..43,332
0525071....cooviiiriniinns LOS ANGELES........cccoovvvnriiiiiiniis CA. s | 04/30/2004.... | coooovveerierians [ e 277192 | i | e | e | e | s 0 | oo | e | 156,904
0525083........ccmrvvrriiiinns LEMON GROVE........cccooomrrvirirerianns [SF. URTRTN B 07/16/2004.... | covoovveeriverrane [ e 3,276,255 | ...oooveeriiininriieis | e | e | e | e 0 | et | v [ s 42,049
0525099........ccommiirriniinns SACRAMENTO.......cccvvmviririiiens CA s | 09/30/2004.... | cooovvveviiriins [ e 867,151 | oo e [ [ s | 0 | oo | e [ 12,800
0525147 ... TEMECULA........coovvviieriiiniens [O7. URTRN B 06/15/2005.... | coooovvererirrians [ e 776,092 | ..o e [ | e | s 0 | o | e | s 7,533
0525175......ccerirrinniinns HAYWARD........cooomiriiiniinniiniis CA. s | 09/30/2005.... | covoovveriiniians [ o 1,613,109 | oo e [ [ s | s 0 oo e [ 35,563
0525198.......cccmvvrriiiinas BARSTOW......ovviriierinricrieniiene [SF. ORI B 12/21/2005.... | ..o | e 394,770 | oo | e | e | e | e 0 | e | e | e 25,364
0525238........ccmvvviririinns ONTARIO......ooirreirisiniienis CA s | 05/25/2006.... | .oooovverivniians [ o 1,375,750 | oo e | i | s | s 0 | oo e [ 26,745
0525273... . | HOMEWOOD A 10/30/2008.... | oo | i 5,977,991 | oo . 0 36,345
0525276 .| SANTA MONICA. 11/07/2006.... 960,358 0 17,128
0525323... . |NATIONAL CITY. 06/02/2007.... | oo | e 4,696,623 |...ccoovvviiriininnins . 0 34,838

0525346....... CLOVIS.....ooiiiscnicniiis CA i | 09/14/2007.... | covvovveviecians | e 2,310,854 | ..o | s | | s | o 0 | oo | e | 13,089 | oo | | 0
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05253%.......ccoerirrineiin FRESNO.....ooooirinerierienieeerseens (07 WU D 05/19/2008.... | coveoevrereerinee [ errrririnnnneenn2,026,833 | oo | ceveeineinenissinenienns | sersesisessessssessessenes | seensssnessessnssessnnes | sesessesssnssessennsQ. | nerieiesss s | oo ssenes | e 13,927 | oo | reerseesesissseenienines | eersene e 0
0525395......ocverrririeiinns CUPERTINO........ocoereiinrinriierins [O7. URTN B 05/22/2008.... | coovovreerirerinne [ v, 783,891 | i | vt | cerieniessesinnienienns | s | a0 | v | e | 18,833 | e | e | e 0
0525413.....coveerirrineris ALTADENA.......cooorierinrinerierieens (07 U D 09/09/2008..... | ceveoerrerererirnee [ errrreirennrneieedh T2BTTT | i | ceveeissisesssssisessenes | sevsesinsesnsssssessessnses | sessesssssssnessssssnsssnnes | seesessesssnssseessenesssQ. | cevineesnessssissssesssnees | sesssesssoesssssessesssssssssseses | ooeessssnns 24,366

0525414...
0525441
0525471

.|09/22/2008.... | ..
12/29/2009....
10/28/2010....

11,629
54,206
21,322

. |MONTEREY PARK.
.| SAN DIEGO....

911,494

0525498... . | COSTA MESA. .| 04/26/2011.... | .. ...3,802,159 42,932
0525627 .....ovvoviirririinns GLENDALE........cccovvvrrinniinrincins CA s | i 09/28/2011... | covoorveieiiens [ e 1,985,616 | ..o [ | | s |0 [ | | 21,824
0525530........00mivriiniinns YUCCA VALLEY.......ccooovrivnriiniens CA s | 10/18/2011.... [ o | e, 2,690,415 | ..o [ s [ s | s |0 [ | | 29,025
0624981.......cooorvriniinns HIGHLANDS RANCH..........ccocovnrvnnee CO.ovs | v 02/21/2008.... | ccovovveerriins [ e TA1,396 | .o [ e [ | s [0 [ | | e 23,677
0625177 ..o AURORA.........coovinniiniiencis G0 U D 09/30/2005.... | coooovveerierians [ e 1,142,939 [ oo [ | s | s |0 [ | | 25,195
0625310.......ccorririiniinns COLORADO SPRINGS..........c.ccouvenee CO.s | v 03/19/2007..... | covvorveeivnriens [ o 5,703,520 | ..oooieiiiierireciiniinis | e | e | s | Q.| i | s | o 55,710
0625525........ccommivnriniinns WINDSOR.......ovvviicrisriciies 09/28/2011.... | covoeeverieriens [ e 4,025,838 | ... [ s [ s | s |0 [ | s | s 44,246
0725266... . [NEW CANAAN........ccoooimrinnirnrinens .| 09/18/2006.... | ....cvvvrvirirnns 4244882 | ..o . 26,193
.| WASHINGTON DC 01/31/2007.... 2,875,276 28,669

CHINO. 09/30/1997.... 155,401 ..45,525

0R24190... . | DOUGLASVILLE.... | 09/01/1998.... | oo | o 566,915 80,457
0R24206.........c.ccovrvmrinne ALAMO HEIGHTS.........coovvvnriinriinns LI, GO D 02/02/1999.... | oo [ e B14.541 | oo s [ [ [0 [ [ | e 55,366
OR24373......coovvrriciis ST PAUL............... MN.iies e 06/08/2000.... | ..coocvvrerirriens [ e 359,954 | ... [ [ | s | een0 [ | | 21,831
OR24383........ccocovrinrinn JENISON....... Ml [ 06/25/1997.... | covoovvciieiiens [ v 51,225 | oo [ [ s [ s |0 [ | | . 16,868
OR24396.........coooovvrvcrinnns WHITMORE LAKE........ccccovmviniiienns Ml e 08/26/1999.... | covoovvveeriverirans [ e 3,040,157 | oo | et | e | oo | a0 | e | s | 36,642
OR24431.......oivrinii WHITMORE LAKE.........cccooonviiniinnns Ml [ 08/26/1999.... | cooovvveririns [ e 273,258 | ..o [ e s [ [0 [ [ | 3,293
OR24452........ovvcvircrinn EL TORO......oeiivmriniiierisrisniisni CA.vvvcviies | v 11/2411998.... [ oo | s 358,944 | ... e [ s |0 [ | e | s 42,242
0R24499... . | COEUR D'ALENE . ID .| 06/14/2002.... | .. ...1,697,853 14,853
BURNSVILLE...... . |MN 12/05/2002.... ..1,073,058 9,410

GIG HARBOR WA 12/30/2002.... 731,314 4,295

0R24717... [ DELTA TWP ..o MI A 1202712002.... [ oo | i 1,809,374 36,869
0824376.......covviriiniens INDIANAPOLIS........cooovvinririinniins ING | s 11/01/2002.... | oo | s 685,622 | ..o e | s | s | 0| i | | 10,569
0824404........coovvvrrrnrine GIG HARBOR WA e | e 12/30/2002.... | ..vvvvvrvcrirers | s 923,877 | oo v [ | |0 [ | | s 5,423
1025079.......ccmvvirieris VIERA ..o IO RN 06/09/2004.... | ..coovvveririens [ e SATATO | oo e [ [ [0 [ [ | 6,589
1025155......oovieieris LAKELAND........oooovvvcrinriicrieriinens FLoiiiiiiiins e 07/08/2005.... | .ooovvveerirerians [ v 2,576,788 | ...oouviuririiiriininnis | cerieriisniissiseiiesinnes | v | s | a0 | v | s | 19,919
1025200........ccccvmmrierirnns SAN CARLOS PARK........cccevvenirnne FLoiiiiiiins [ 12/28/2005.... | ..o | e 4,896,140 | ..o [ [ s | s |0 [ | | 35,376
1025265.......ccoevieiiirinnn WEST PALM BEACH.........ccouvunirinae | O PN 09/12/2006.... | ccovooeverererrriens [ e 904,035 [ ..o [ [ e |0 [ e | o 5,633
1025305........covveieriis ORLANDO.........oooomiimriiniiiriniiniians IO RN 02/26/2007..... | covvoeveevierinns [ ervnriinneeneedBIAAB2 | i | e | s | s | Q| | | 48,347
1025317....... DORAL .| 04/24/2007.... | .. 19,420

1025384 . | JACKSONVILLE BEACH.... 02/22/2008....
1025390... .| PENSACOLA BEACH .| 04/11/2008.... | ..
1025399....... TAMPA. ... FLoiiiiiiins e 06/02/2008....

28,236

O O O O O O O O O O O O O O 0O 0O 0O 0O 0O O 0O O o0 0O O o0 0O o0 o0 o0 o o o o o o o o
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
1025400.......c0cmvvrerierirns ODESSA......oviireirnriserierierieens FLuiriinriiies [ 06/09/2008..... | coveovveerreriane | e 3,086,251 | ..vouverrireirenineinees | cerererseninessesissinees | et | et | ceseeneeienes 0 | cerereererineierieninees | ceeveeesesieeeni s | e 17,788 | oo | eeeiseisserisssssessesines | eversesenessssiseeseriand
1025490......comrvverierirns ORLANDO.......coouerimrirerirerirriiniinn FLuoiiiriines i 03/25/2011.... | covveeveerirernee [ v 2,855,113 | oo | v | e | e | e 0 oo | cerreren s | e 28,850 | coveuririririnniieies | e | e
1025520......ccvmrvrerirerinnns ORLANDO.......ccovvmrvrrirerreriseirerinn FLuiriineiiies [ e 08/09/2011.... | coveeevrerreriane | e A,835,048 | ... | e | e | s | e 0 | cereeererineierieninees | e s | s 45,603
1025541... . | JACKSONVILLE .| 12/20/2011.... | .. ...1,800,000 0 6,059
.| FT OGLETHORPE.. 01/20/2004.... ,259,783 0 17,732
.| CANTON..... 10/05/2005.... ,281,556 0 ..10,986
1125285... . |[LITHONIA........ .1 12/13/2006.... | .. ..4,515,630 0 28,445
1325034........ovvrerierins COEUR D'ALENE. Do | s 10/17/2003.... | ..oceorvvevrirerns | e, TA22,T87 | oo | rererseeiessinessesiesesees | eeesessssessessesseessens | soesssesssesesnssnesessens | cessesenienes (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 59,807
1325086.........cvvrcrirrirns POCATELLO......ccovrieirrrineieniis 105U ISP 07/30/2004.... | cocoocveerincians [ e 893,797 | oo [ [ e | s | s 0 eerieeirreeineieienieees | eeeeeesi et | e 23,388
1325109......vvrrcrierins IDAHO FALLS..... Do | s 11/18/12004... | ..o | s 680,082 | ...ovoeerreirinerieriens | e | e | e | oeerenienes 0 | oo | cerrerierreesnn s | s 16,717
1325358......vvrirerieriens MERIDIAN.......ovomrierierircrienireenns 105U IO 11/30/2007..... | ocereerrrinerns | e 5,559,716 | vvouvererireirerinrirnens | reeerseesssinessessnsisees | eeesessnsisessess s | eessees s | cesseessienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 31,468
1325526.......covrverierirns COEUR D'ALENE. Do | s 09/28/2011.... | coveeereerierirene | e 3,085,734 | ..o | e | et | et | e 0 | oot | cerreeniene s | e 21,645
1425025........ovvveieris BUFFALO GROVE.......ccconsienrirriinne I | s 09/25/2003.... | ceveoevrrrierirene | e ATAB,242 | oo | e | e | s | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 54,862
1425281... . | ORLAND PARK IL .| 11/29/2006.... | .. ...1,458,944 0
. | WAUKEGAN 06/30/2011.... 879,228 0
. | WOODRIVER.. 07/27/2011.... ,570,032 0
1525013... . |FISHERS......... .107/29/2008.... | .. ...1,232,869 0 18,108
1525032......cvvrvierierirns SELLERSBURG........coovvvrrirrirnens INGen | s 10/06/2003... | ...oveevrrcrirerens | s 232,892 | ..o [ [ | e | (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 30,208
1525053......ccvrrvrerierines LAWRENCE........ccooosiimiirerinrirnenis INGn | s 02/02/2004.... | ccoooereerincians | e 842,379 | ..o [ [ s | e | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 10,896
1525060........oorvvmrirerirnns FISHERS......... INGin | e 03/15/2004.... | cocvoeverevenceens [ e BA1,25T | oo | e | e | e | e (VOSSO SRTRSTURIOR EOPORTORRRRTSTORPPRTITN PSRRI 8,639
1525061 ... FISHERS......... INGin | s 03/15/2004.... | covvovveereriens | e B94,189 | ..o | it | et | e | ereeesienes 0 | e | e s | e 13,461
1525102....c.vverrierireriiens INDIANAPOLIS.......ovvrrrrrireririrines INGen | e 10/29/2004.... | ..ocvoovvrerrers | s 853,888 | ...uvvurirreierieninnin [ et [ | s | e 0 | oot | ceerenieee et | e 21,461
1525124......oovvien DECATUR.....c.covererrieinae INce [ 02/28/2005.... | coovvevrerererierns | evene 924,789 [ oeeiiiieieiceriieeis | et | e | e | e 0 e | s | s 7,040
1525125... .| CARMEL......... IN .| 03/09/2005.... | .. ...1,709,443 0 13,219
. | GREENWOOD IN 03/09/2005.... ,633,106 0 20,539
. | GREENWOOD IN 03/09/2005.... ,648,812 0 20,734
1525174... . |FISHERS......... IN .109/29/2005.... | .. ...1,588,025 0
1525213 INDIANAPOLIS........ovvorrmeinerinrinnes INGin | e 02/14/2008.... | ccvooeverrerreerns [ e 708,923 | ..o [ errrinerississsesissis [ e | s | e 0 | cererererineieriesenees | e | s 48,070 [ oo [ e | e
1525221, INDIANAPOLIS.........cooevverrrrrieiians INce e 03/17/2008.... | ..ovorerevrrrrererns [ v 344,836 [ ..o | e | e | e | sererenesens 0 e | e | e 7,729 | oo | e | v
1525288.......covvvmerierirens INDIANAPOLIS........ovvorrreirerinrinns INGin | s 12/20/2008.... | ...coonvrerrrnerns | e TB8T,983 | s | et | e | e | ceerenienes 0 | cereeererineeeriesenees | cerreresee s | e 16,880 | ..vvevevenrrrerireereninns | reernseesersssssenseninnee | eversensessenisenseneend
1525296......cccorirerriiins INDIANAPOLIS.........evevvereirieieians INc [ 12/29/2006.... [ coooveererrerereis [ rrrrrireienieee 1,987,175 [ e | et [ e | e snsenens | eresninnias 0 e | e | e 12,835 | oo | e | e
1525308.......coervmrirerinens INDIANAPOLIS........oovoerrmrinerinrinns INGcin | s 03/06/2007..... | ceveeerrerererernee [ errrrrernernnnen 1,997,047 | oo | cevneeiesineisssissienes | ceiessessssssessssisenes | seesessssssessess s | ceeseneenns 0 | cereeererinereniesenees | cerreriesee s | s 15,842 | oo | reeeneesenisssenienines | e
1525339....cccviriiiennen INDIANAPOLIS.........cooevveverrieiians INcceee | s 08/15/2007..... [ oovvvrvrererrrerins [ cvvernrnerennnee TABGBT | e | ceversnessssnniinns | censisnnssesensiesnes | s | e 0 e | e | e 15,996 | oo [ e | e
1525348......covvverieriens INDIANAPOLIS........ovvoerrrirerinnrinns INGein | e 09/21/2007..... | coveverererirerernee [ errrrirnernnnen 1,288,820 | covoiiiiiciieriinrinenns | cevneeiesiseisninnienes | e | s | e (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 7,006
1525418... . | GREENFIELD IN .110/01/2008.... | .. 0 68,182
1525470 . | INDIANAPOLIS 10/28/2010.... 0 31,555
1525497... . | INDIANAPOLIS .1 04/19/2011.... 2,680,555 0 30,462
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1525500......ccvervencrirerinens CARMEL......... INGein | e 04/28/2011.... | coveerevreerrerireee | e 2,498,057 | cvooverrireeineieriienins | e | e esiesssineens | seiees s | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 22,810 | cvveerrerineinnnineienes | seererisesessssennes | e 0
1624983........ovvvverierins JOHNSTON.. A | s 02/26/2003.... | covoovreerirernns [ v 2,922,827 | oo | e | e | e | e 0 oo | cerreren s | e 25,573 | oo | e | e 0
1625051 ... MASON CITY...ooorverireireeineireni A | e 01/07/2004.... | covooveeerierreee | e 2,731,394 | oo | e | s | s | e 0 cererererineierieninees | cereees et | e 76,877
1625063... . | URBANDALE .| 03/17/2004.... | .. ..3,099,714 0 24,870
. | WEST DES MOINES.. 09/26/2011.... ..1,470,202 0 .10,315
. |LAWRENCE 02/09/2006.... 2,638,524 0 ..18,647
1725298... . |WICHITA........... .101/18/2007.... 2,925,878 0 28,750
1825019, FERN CREEK 1S ST PR 08/27/2003.... | covvoererererrveens [ e B32,536 | ..vvrererreiririieriens | e | e | e | ceereenienes 0 oo | v | s 18,833 | e | e | e 0
1825062....... LOUISVILLE........cooierirrreirniinnirs X FPTRRN DU 03/17/2004.... | covoveeeerrerrene | e 2,774,807 | oo | ceireineiseisenesineens | ceiseisssssseesssssiseens | seenesssnsisessessesssenns | cesesiseenns 0 eerieeirreeineieienieees | eeeeeesi et | e 50,854 | cooouvierieiieriineineies | seeseriesieesssisesnnes | e 0
1825215, OWENSBORO........occorereriirierinens 1S FPORTTR PN 02/23/2006.... | covooererererreins [ e 999,895 | ....vuurirriierieninrei [ e [ s | e | 0 | oo | cerrerierreesnn s | s T1183 | s | e | e 0
1825379 COLD SPRING. X FPORTR PN 01/31/2008..... | coveevrvrerierirnee | e BL1B,137 | i | cerereeissisesesissisees | et | ettt | cerbenenienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 38,107 | covoiieeeeirenineienns | ceererieesesseeiseesenes | oereee s 0
1825386....... LOUISVILLE........cooverrerrrierirneriens KY o e 03/14/2008.... | covoovvreerirerirene | o 1,531,128 [ oo [ ererieriseeiesiessiesies | rrersseessessssesssssenss | e | e 0 | oot | cerrenier s | s 16,793 | veeeveerieriereirniens | rerereenesieesseniensnee | e 0
1825472 NEWPORT X FPUTRRN PN 10/29/2010.... [ overeerrrineies | e AT15,483 | oo [ crireiineiseinsneninnins | e | s | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 88,319 | oo | ceirseriesieseseennes | e 0
1825479....... LOUISVILLE........coovverrrrrrierirneriens [ - 1 1211412010.... [ v, 4,318,290 | ..oovvrreriereens 0
1925041 . |BROSSARD.... LA 11/21/2003.... 2,303,925 0
1925270 . | BROUSSARD LA 09/29/2006.... 685,459 0
1925392... . | LAFAYETTE LA ]05/01/2008.... | coovvrvererniiirins | v 1,150,316 | oo 0
2125397 ... ROCKVILLE.......coovvverirerinerirerircens MD..oovver [ e 05/29/2008..... | coveorveerierirene | e 4,870,508 | .ooorernerrinrrierienens [ e | s | s | e 0
2125430....... LAUREL. ... MD..ovvri [ e 12/02/2008.... | ...coovvreierins | e 2,583,812 | ovoouieieieirenineinens | e | et | et | cesrieesienes 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 20,563 | covoerieeieinrineienes | ceeeriesissssennnes | e 0
2125457 ..o GAITHERSBURG.......ccoovvvverirrris MD.oovver [ e 06/10/2010.... | coveerreerirerirnee [ e 4,020,520 | .oovercernieieiienens | s | s | s | e 0 | oot | ceereriereeessr s | s 43,080 [ oo [ e | e 0
2325040........cccovereireriinns INDEPENDENCE TWP.......coovvvernne M | 1119/2003... [ oo [ e BT 71T | s | v | ereseiessssessssesieseses | sressesessssessesessssessenss | seesssenenns 0 [ orrrieieeeeeeieiens | e seeienes | e 41,095 | oo | e | s 0
2325186......overeririiinns ANN ARBOR.......... Mo [ 11/01/2005.... | ..oceoreerrirers | e, 1,260,444 | ..o | et | e | i | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 9,295 | ovorrieeerinnienienes | v | s 0
2325216....... NOVL.oooiieiisie e Ml | e 03/01/2008.... | cvovverrerrirreres | ceveireireienins 5,564,133 | oo | e | st enen | e | cereeenenens 0 [ e | e [ e 38,228
2325533... [ WYOMING......ooivireerceiierierieens 1072612017 [ o | e 1,992,885 0 21,544
.| COON RAPIDS...... 05/30/2008.... 789,861 0
EAGAN 09/30/2008.... ..2,124914 0
2425314 VADNAIS HEIGHTS .1 04/09/2007.... | .. ...3,085,326 0
2425517 ..o EDEN PRAIRIE MN.ivvei [ e 0772112011 oo | v [ e 5,408,348 | ..o | e | e | et | cessnenienes 0 | cererererineieriesenees | cerreriene s | s 70,025 | covoevieieireninerinenes | cevserinssesisseseesnnes | oereesssssenssenns 0
2625211 CHESTERFIELD.......c.covrevverrircirnns V[ ISR IR 02/14/2008.... | ..ovvoveerrrvrirerins [ covvirvrrieriniins TAG2446 | ..o | et | creeeeieinseesn s | erereeesee e | aererenenens 0 [ e | e | e 67,278 | oo | e | e 0
2625376.......ceerrriirinns RIVERSIDE........ccocosivmirieirneriniins MO..ccoovvrens [ e 01/28/2008.... | coveovvrerierirnne | e 8,081,083 | ...eouverrereereniineinens | rererersnsnienseninsinees | e | et | ceesnenienes 0 | cererererineieriesenees | cerreresie s | e 48,997 [ oo [ e | e 0
2725026......ccviieriine BOZEMAN........ccoomirirnirieireiesiines MT s | e 09/25/2003.... | ceovereereriererens | e 2,999,009 | ..o | et | s | et | sereeseenens 0 [ e | e | e 37,759 | oo | e | e 0
2725242......oeviii BOZEMAN.........coovvvmrireriiriseirsii MT.eierins [ 06/13/2008.... | ccvovrerrererrns [ crreene T3BTA1 | o [ [ i | s | s 0 | cereeererinereriesenees | cerrreriesee s | s A2,640 [ ..o [ | e 0
2725476....... KALISPELL MToieies | e 1112312010 | e | e 3,793,960 [ ..vuieiereiiirieicineinies | et | s | e | e 0 [ e | e | e 53,548 | oo | s | e 0
2824984.........covvvii 02/28/2003.... | covvoerrerierenee [ e 2,315,985 | .ovourerereieirenineinens | cerersenissnesenisninees | e | et | cessienienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 35,252
2824987... .103/28/2003.... 644,480 0 9,713
2825214 02/16/2006.... ..1,259,579 |..... 0 12,518
2825220... .1 03/09/2006.... 2,001,175 0
2825307 ..o 01/29/2007..... | covvoeverererneerens | e 128,719 | coooeeieierierinsenenns | cevneeiesisessssissssenes | serssessessnessesssssnnenes | seesssssnsinsssessesssenss | sesesssssenns 0 | cerereernemrnnrereninees | cerreneniseesennsnenenes | s 15286 |t | s | e 0
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2925245.......ooeiirinei LAS VEGAS.......ccontereierinrirnerienes NV [ 06/20/2008.... | ccveovreerererinee [ errrrrinernnne 1,792,844 | i | et | et | e | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 34,402 | oo | e | e 0
2925468..........ovverriirins LAS VEGAS........contvirirerivnnrirerienes NV [ 10/27/2010.... [ ovverrrnrrenns | e, 193,188 | e | v | e | e | e 0 oo | cerreren s | e 25,831 | oo | e | e 0
2925481.....ooveeisrieiin LAS VEGAS.......ccconterreinerinrirnerienes NV [ 1211512010 [ vverrrenrineins | eerrrerirnereened3, 984,889 | i | et | e | e | cereieenienes 0 | cereeeeeisnierienieees | cereees s | e 804,715
3125158... . |BRICK TWP..... NJ .107/19/2005.... | .. 0 31,006
.| OAKLAND.....ooverriniierieserenieinns NJ 03/01/2007.... 0 ..43,561
. | ALBUQUERUQE NM 05/19/2004.... ,108,110 0 ..13,692
3225088... . |ALBUQUERUE NM .| 08/25/2004.... | .. ..2,177,043 0
3225150.......cerririerinns ALBUQUERQUE...........ccovverrriniranes NM.iviverne [ e 06/27/2005.... | covoovvveerierirene [ o 4,364,360 | ..o [ e | s | s | e 0
3225210....ccveeirieiinns ALBUQUERQUE..........ccoovveniriniinnes NM.iveis [ 02/13/2008.... | coveevvrrrierirane | e 1,972,107 [ oo | reeieeiseisesissisesies | eoesiesssessssesssssesses | sronsiesssessessssessnsins | e 0
3225389......veiririeiin ALBUQUERQUE...........ccovvurrinirnnes NM.ivverne [ e 04/04/2008.... | .ovoovveerirerirene | o 1,800,692 | ..o [ e | e | e | e 0 | oo | cerrerierreesnn s | s 15,675
3325107 PULASKI.....ceoeierierieeirerineiseenns NY .o [ 10/25/2004... | ..oovovrrcrreis | s 955,797 | cooeveerierineernenineins [ e [ e | s | e 0 cereeererineierieninees | e ensenes | s 11,787
3325219....... CLAY .t NY oo [ 12/01/2010.... [ v | 2y 187,881 | s | v | e | e | e 0 | oot | cerreeniene s | e 23,215
3325353.....cieeiirieiin BAY SHORE........ccocosvunieirineiiniin 10/17/2007..... [ oveoveneieeins | e TBABA24 | i | e | e | et | cereieesienes 0 | e | eereeeee e | s 7,183
3325409... .| CARLE PLACE... .| 08/21/2008.... | .. 0 18,277
. | WEST SENECA.. NY. 12/22/2009.... 0 94,918
. |LATHAM.. 11/28/2011.... 2,500,000 0 .17,298
3425039... . | CHARLOTTE.. 111412003 | e 1,175,283 0 14,917
3425105.......cveirrierinn MATTHEWS.......cooiriierienierienes NC.ovvvvevres [ 11/08/2004... | ..o | s 817,854 | ..o e [ | e | e 0 oo | cerrerierseessrenenes | s 10,304 | oo | e | e 0
3425106.......ccerrrrieiinns WINSTON-SALEM NC.ovvvvernes [ 11/08/2004... | ..ovovrvcrrers | s 834,167 | oo e [ e | e | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 10,329 | oo | e | e 0
3425433.......ooii CHARLOTTE. ...oovvirireererineriennnn |\ (ORI RN 01/23/2009.... | covvovereerirerinee [ e 2,529,889 | ..o | e | e | e | sersenienes (V1 ORI RTINSO VTSP 50,725 | covoerieeeneererinerienes | cevsesisssienieseseesnnns | e 0
3425474 ... GRAHAM......ovviinieeeeeiee e |\ (GRS I TAT12010. [ o [ e 1,703,007 | cooeiieicieeieieieieees [ et seisssseies | ceresesssssssssesesesssenns | eseseessssesesssessenseses | seesesinsenes 0 [ oorrrierereeeeeieiens | e eienes | e einienins 12,192 [ oo | et | e 0
3425482.......coeiin CARRBORO........ccoorererrrinirierinens NC.oevrevres [ v 12/20/2010.... | overeeevrincrs | e 5,025,982 | ..oouverrireereniniiens | e | e | eertess s | cessesenienes 0 | cererereeinnienerenees | ceererieniseseissr s | s A1,044 | oo e | e 0
3425504....... CARY 05/317201 ... | e | e 2,692,309 | ..o | e | et | e | cereeeeenees 0 [ e | e [ e 34,516
3425529... . | GREENSBORO.. .109/29/2011.... 2,017,382 0 34,317
. |[LEXINGTON... 05/06/2003.... ...1,904,549 0
. | WASHINGTON TWP.. OH. 05/27/20083.... 754,067 0
3625022... . | COLUMBIA TWP. 109/05/2003.... | cvovvveererinrierins | e 1,596,847 0
3625027.....covererrrierinn WEST CARROLLTON.......cccorvvernnnns OH..oooveees [ 09/29/2003.... | coveeevrerierirnne | e 1,014,493 [ oo e | eeriesssesssesensessis | i | e 0 | cererererinereniesenees | cerreresseens s | s 14,982 | .vveeeerieeieeerenines | reeeseesesisssessesines | e 0
3625037....cviiiieines WELLINGTON......covvirerriiriricirnns OH..oovvvvivee v 10/2412003.... | cooovveverervnienins | e 1,180,440 [ .o [ [ e | e | e 0 [ e | s | s 9,994 [ s [ | e 0
3625038.......cereerrirerinn MIAMISBURG........ccovrrrerirrercernnens OH.oooevvees [ e 11/1412003.... | .ovvevvrcrrer | s 710,388 | .oooverrerrererrenineins e [ e | s | e 0 | cereeereeineierseninees | ceerens s | e 20,195 | covorieeineernninerienes | cevserieesesssiensnnes | e 0
3625042........ccoiieiin WASHINGTON TWP.......cccovrrrrrnne OH..ooovvvees [ e 11/21/2003... [ coooveereeereis [ e 633,509 | i | s | s | e | e 0 e | e | e 10,362 | oo | e | e 0
3625044........cconeririiinns COLUMBUS.......coorrmeinerinrieeinens (0] ISR VRN 11/2412003.... | ..ovovverrere | s B21,084 | ..o | e | e | e | cerrienrenes 0 | cereeererinereniesenees | cerreriesee s | s 17,5071 | oo | reeeseeserisssesiessnes | verseseess e 0
3625046........coovrrierinnes CINCINNATL oo OH..oovvvviveen | v 12/09/2003.... | cvovveevererireiinins | e 3,985,383 [ ..o | et | e | e | e 0 [ e | e | e 32,872 | oo | e | e 0
3625048........ccnerrrieiinn MONTGOMERY.......ccooverirririrerinns (0] ISR VRN 12/30/2003.... | ..ocvovrverirerins | e 23,037,113 [ oo e [ | s | e (VI O STURTOUR PP RRSTOSPPRTION VPR 196,637
3625081... . | WELLINGTON .107/07/2004.... 571,255 0 5,075
3625084 . | PLAIN CITY. 07/22/2004.... ...1,686,365 |..... 0 .43,315
3625100... .1 10/14/2004.... 507,647 0 12,710
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
3625128.......ceerirrieiinns WESTERVILLE.......cosivrrrirrirerinns OH.oovveces [ e 03/15/2005.... | cvveerevererrerirnee | e 1,032,376 [ .oueeueeeericrierinneeins | ereeiesisseesesissisesses | ererisesssessssissesssssins | s | e 0 | eereeieeiseinerienieees | sereeeren e ssesnnsenes | e T84 | oo | seviseinesiesisseesinees | e
3625130.......verrririeiins VANDALIA. ... OH..ooovvvieees [ i 03/29/2005.... | coveovvveerirerirene | e 2,148,789 | ..o | v | e | e | e 0 oo | cerreren s | e 50,598 | coveevirrieiiirinniienes | e | e
3625207 ....coorererirrierina PLAIN CITY oo OH.ovvveees [ e 12/29/2005.... | ..o | e, 1,039,207 [ .oueeueereiierineereenns | erreeresisneesesissssessnes | ererssesssessssessesssssins | sronsessssessessssessnsins | oseesesinns 0 cereeererineinerieninees | cereeess et ensenes | e 11,900
3625279... . |LOVELAND .| 11/28/2006.... | .. ...1,687,143 0 15,571
3625300 . | FAIRBORN.. OH. 01/23/2007.... ,565,669 0 26,950
3625341 . | ELIDA.. OH. 08/24/2007.... ,307,118 0 9,727
3625422....... ELYRIA .110/29/2008.... | .. ..3,314,380 0 16,794
3625423....... ELYRIA 10/29/2008.... | ..o | s 388,131 | oo e [ | e | (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 30,429
3625443.......cceei MARYSVILLE......ccoivirieirirrineii OH..oovvveces [ 02/18/2010.... | ceveeevrrrierirene [ e 3,851,382 | vveuiveriieiieeineirees | e | et | et | cerbieseienes 0 eerieeirreeineieienieees | eeeeeesi et | e 60,434
3625445 03/09/2010..... | covverreerierirene | e 2,058,129 | ..ovouierrieeieninnirens | v | et | et | ceenerienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 24,258
3625465 10/06/2010.... [ .overerrrreners | e T53,580 | ooooierireireeiseinnees | ceeerseesssinessessssisees | oeeesessss s essessnens | eessees s | aesteeeeienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 35,111
3625466 10/12/2010.... | oveervrerrcrns | e 2,922,596 | ..o | e | e | e | e 0 | oot | cerrenier s | s 18,343
3625484 12/27/12010.... | oovererirseies | e 3,530,080 | ..eeuverrereireeineinees | e | ererenie e | et | cereieesienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 61,929
3625508... 0811672017 [ oo | v 1,986,715 0 14,229
03/03/2008.... 414,469 0 20,060
11/24/2003.... ..2,779,617 0 22,909

3725098... .| 09/29/2004.... | .. ...3,054,826 0 23,590
3725234......veii EDOMOND (0] CTRIRRIN RPN 04/2712008.... | covoovvreerierirene | e 1,505,262 [ ...vouivenrierireeiinies | ereniesesseesesissnienies | s | s | e 0 oo | cerrerierseessrenenes | s 10,246
3725268.......ccvevrrieiin OKLAHOMA CITY...oocvvrririrneirnnens (0] CHRIRIN PRI 09/28/2008.... | coveevvrrrieriane | e 1,388,154 | ..o | ereeieeiseesesissisesses | ererisesesessssessessessis | i | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 13,919
3725282.......veiviriirins OKLAHOMA CITY....ocvvrrirrirrernnens (0] CRRIN PR 11/30/2008.... | ...coonverrcris | e, 3,112,921 | e | e | s | et | e 0 | et | ceererieneeei s | s 19,798
3825076.......cvrvreirereinn PORTLAND......c.ooeirieirieriereieienns OR.vevees [ e 05/2712004.... | ceovveeerevrrerens | e 499,794 | oo e | e | e | e 0 [ orrrieieeeeeeieiens | e seeienes | e 41,449
3825259.......ceeririiinns HILLSBORO.......vermerneiaeirerierirees OR..oovvvvvees [ i 08/22/2008.... | .oveoeveerirerirene | e BB76,760 | ..veuverrereerrerirneesens | revereessssiessenssssesees | eeesensssesensessiessens | seerssesseessssssnesiens | sessesesienes 0 | oot | ceerenieee et | e 35,373
3825260........ccouiveriinn TUALATIN oo OR.vevees [ e 08/29/2006.... | ..ovvrvrerererrerns | e 2,959,293 | oo | e | st | et | sereeenenees 0 [ e | e [ e 30,279
3825455... .| SPRINGFIELD.... .107/01/2010.... 2,322,691 0 33,117
3825521 . | MCMINNVILLE... 08/17/2011.... 8,341,885 0 58,917
3924978 . | CONNELLSVILLE, PA 01/27/20083.... ,129,028 0 .17,535
3925016... . | CECIL TOWNSHIP PA .108/06/2003.... 2,273,549 0 ..49,574
3925017 ..o WHITPAIN TWP. PA. oo e 08/14/2003.... | coveovevrerierirnee [ cerrerirreereninns 1,186,682 [ .o.vvevvenieerireircnins | erenieeiseeseninssienies | ererseessesssiensensis | s | s 0 | cererererinereniesenees | cerreresseens s | s 17,537
3925018.....cvriirrrierenes WHITEMARSH TWP PA. oo v 08/14/2003... | ovvvvveveririrerins [ v 2,196,170 | cooieiiieiieieiieieeiens | e | e | srereeresen e | aeresenenens 0 [ e | e | e 32,451
3925070.......cereerrirerinns QUAKERTOWN PA. oo e 04/30/2004.... | cocvoerererinierens [ v 523,192 | oo e [ e | s | e 0 | cereeereeineierseninees | ceerens s | e 20,002
3925343....coi PHILADELPHIA PA. oo | e 08/30/2007.... | ceovervrereveeierens | e 2,558,513 | oo | e | s | e | seieeenenens 0 [ e | s | s 9,612
3925428.......cconverrieiin WASHINGTON PA. oo e 11/26/2008... | ...coovvvevrirerns | e 3,600,018 | ..veuverrereerenineirees | rererersseninensenssnesees | eeeresssseens s | et | cessenenienes 0 | cereeererinereniesenees | cerreriesee s | s 18,499
4124976......coovieen LEXINGTON......covvvvirrierinicirenis SO R 01/14/2003... [ ovoevvrrrvrerns [ v 949,187 [ oo | e | e | e | seresenerens 0 e | e | e 13,942
124977 ..o CHARLESTON.....ccconrvrrrirrrrerirnes SO D 01/16/2003.... | coveeevrerierirnne | e 3,388,734 | .o | e | e | et | ceerenienes 0 | cereeererineeeriesinees | cerrerienieeess s | s 40,438
4125152... . |NORTH CHARLESTON.. .106/29/2005.... | .. 0 69,409
4125311 . | CHARLESTON.... 03/28/2007.... 0 ..75,783
4125401... . | PAWLEYS ISLAND. .| 06/16/2008.... | .. 0 56,464
4125438.......cee SUMMERVILLE..........cocomververinriinns 10/09/2009... | ..ocvvrrerrrnerns | eerrrrerirneneenn 758,018 | ittt | verierinesensneesensnns | ressnsissenssns e | et | sessienienes 0 | cerereeeeirererierinees | ceerensese s | e 31,898 | oo | e | e
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4125480.......ccoierriins CHARLESTON.......ccorirrrinrirnnrinenes (SO D 12/14/12010.... | coovvevrrecrrers | s BABBT4 | ..o [ [ e | e | i 0
4125542.......veivi CHARLESTON.......cooovvverinrrierirenes SCvvnee [ 121202011 [ v | e, 1,825,000 [ ..ovovirveniierireiinies | e | e | s | s 0
4324986..........ocvrrierinn SEVIERVILLE... L1\ P D 03/21/2003.... | coveeeererrerirene [ e 1,053,410 [ .ooieoeeieiierieeireenns | ereniesiseessenissssesses | erersseessessssissessessins | srenseesssessessssessnnins | oneesesinns 0
4325001... . |KINGSPORT... N .1 05/30/2003.... | ..ovveerierireni | s 688,265 0
4325031 . |MEMPHIS... 09/30/2003.... 530,936 0
4325056 . | FARRAGUT. 02/23/2004.... 0
4325078... .| BRISTOL .| 06/04/2004.... | .. 0
4325160....... MEMPHIS.......coovviiriiniriinii TN | e 08/04/2005.... | cvoovreerererenee [ errrvrrnerenne 131,009 | i | e | s | s | e 0
4325217 i FARRAGUT. L1\ T DR 03/01/2008.... | ccvoocrerrernrirans | e 824,835 | ... [ [ | e | s 0 | eeriereeneseiienieees | cereeeees s | s 9,113 | o | e | e 0
4325254....... KISSIMMEE Pl e 07/07/2005.... | covoovrreerirerirene | e 1,512,299 [ .oovoneieeiierieeeienis | ererieniseeiesissnienies | e | e | e 0 | oo | cerrerierreesnn s | s 14,394 | oo | e | e 0
4325350.......cmeerrrieiinn LAVERGNE L1\ U D 10/09/2007..... | ..oveoreervreners | cerenerierineens 1,524,320 [ .ooceoneeeiierieeieeins | reeiesiseesesissisenies | erereesesessssissens s | st | e 0 | eereeeeeeinesenierieees | sereeesens s | e 8,804 | .ooooiecerineienienes | serreries s | e 0
4325537 ..o COLUMBIA TN | e 1112172011 [ e | s 800,000 [ ..eoverrerrererrenirinens e [ e | e | e 0 | e | ceereerer s | s 8,835 | oirreceirrinrienienes | e | s 0
4424979.......coov EL PASO......ooiiimririneiineiseiinniins L. ST B 02/04/2003.... | covoovvvrerierirene [ e 1,358,199 [ oo | e | eressseseseesssessessessies | s | oneesensins 0 eorierieereeierienieees | cereeeee s | e 197,905
4424980... . | BOERNE . 02/04/2003.... 937,444 0 30,667
4425006 .| CONROE.... 07/10/2008.... 1,486,090 0 ..12,585
4425021 . |HOLLYWOOD PARK.. 08/29/2003.... ,823,894 0 ..16,325
4425028... . | SAN ANTONIO .109/30/2003.... | .. ...5,563,084 0 77,527
4425029.......ccevvrei EL PASO.....ovivieriieiiniieinerinsiins L. ST D 09/30/2003.... | ccovovrerererreins [ e BIATBO | oo e [ e | e | e 0 oo | cerrerierseessrenenes | s 17,750 | v | rerereesesssssieniensnee | v 0
4425033......iei EL PASO.....oviiimiieineeinseseisiins L. ST B 10/08/2003.... | ..o | e 3,859,486 | ..o | e | et | et | oestieesienes 0 [ eerierieeieeieeiienienes | cereeeee s | e TAATA | o | cerveeeesssseissinees | oo 0
4425049 12/30/2003.... | ..o | e 4,847,025 | ..ooveocerriseinerienens | e | e | s | e 0 | oot | ceereriereeessr s | s B0,772 [ oo e | e 0
4425064 03/31/2004.... | covovvvrerrirerrene | e 2,173,759 | oo | e | ceneissiesisssisnins | s | e 0 | e | e s | e 18,351 | vvveeirerierieeineninns | reeineisenissseesienines | e 0
4425075 05/24/2004.... | cocooevererinceens | e 788,132 | couveeriereneereriieinns e [ e | e | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 6,328 | v | e | s 0
4425085 07/2212004.... | coovoeeereerrerens | e TTTAAL | oo | e | e enen | creesesesesee e | cresesansenens 0 [ e | e | e 13,828
4425090... .109/01/2004..... 2,632,331 0 24,073
11/03/2004..... 1,919,979 0
.| BEE CAVE.. 02/07/2005.... ,049,516 0
4425148... . | BEE CAVE.. .106/21/2005.... | .. ..1,139,111 0
4425170...cooeiine LAREDO........vvuereerierireensrisinns L. ST D 09/16/2005.... | ccvvovvererirerenee | e 2,927,297 | coovoeveeeineereninsinees | reverserisssnensessssisees | e | et | cessenenienes 0 | cerereererineieriesenees | e s | e 22,889 [ ..o [ e | e 0
4425173 oo EL PASO......coviiieieireinniesnieins L, RN IR 09/28/2005.... [ ..ovvvrvreririrerins [ v 1,718,839 | oo [ | e | e | e 0 e | e | e 38,067 | oo | e | e 0
4425182.....ooi HOUSTON......cooerrieinerisriieeieees L. ST D 10/31/2005.... | ..oceoeervriners | e 3,251,004 | oo | e | e | et | ceereenienes 0 | cereeereeineierseninees | ceerens s | e 24,358 | oo | e | e 0
4425218 PFLUGERVILLE.........ccosvrrrrirrrirnne TXeovieeeiee v 03/01/2006.... | c.ovvevrererrrerns | erene 929,709 [ ovivieiiiieieirieieirieees | e | s | et | cererenenens 0 [ e | s | s 6,277 | oot [ e | e 0
B42527T ..o SAN ANTONIO......cveervrrirerircirnens L. ST D 11/21/2006.... | ..ocooevrvrircrns | e 1,456,857 [ .onvveeieerierineinenins | eveniesiseesesissssenses | ererssnsssesssssssensessis | s | e 0 | cereeererinereniesenees | cerreriesee s | s 14,378 | e | reeeseeenisssesieninee | e 0
4425297 ... HOUSTON.......ovmririrrieinnreierinines L, RN IR 01/17/2007.... [ coovorvevirieirerins [ v 1271462 | oo [ [ | e | aeeeeenins 0 e | e | e 15,037 [ oo | e | e 0
4425309.......cccierriin EL PASO....conivirieeeiseiseiiseins L. ST D 03/14/2007..... | coveoerrerierinee [ e 2,372,914 | oo | v | s | et | cessienienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 23,426
4425327 ....... AUSTIN .106/11/2007.... 2,278,390 0 14166 | oo
4425330 .| SAN ANTONIO... 06/25/2007.... ..2,699,830 |..... 0 34,268
4425391... .| CLEAR LAKE .| 04/14/2008.... 2,964,417 0 26,296
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4425405........coovverinn HOUSTON. ....cooierrieinerierieeeieees L. ST D 07/10/2008..... | covoorevrerreriraee | e 1,382,478 | ..o | reeiesiseesesissisesses | eoerisesesessssissessessins | sronsiesssessesessessnsinns | e 0
4425421 ... HOUSTON.......cooivririnierieniierienes L. ST D 10/15/2008.... | ...coorverrivirns | e 7,942,000 | oo | v | e | e | e 0
4425426..........veoern HOUSTON......ccooireieierieeiieeeienes L. ST D 11/21/2008.... | ..cooeerrneies | e 4,595,929 | .o | e | e | s | e 0
4425437 ... . | ALAMO HEIGHTS... .| 10/06/2009.... | .. ...2,105,280 0
. | CORPUS CHRISTI. TX. 07/01/2010.... ,917,811 0
. |EL PASO..... 09/16/2010.... ,900,515 0
4425464... .| SAN ANTONIO .110/05/2010.... | .. ..4,681,239 0
4425478.......covvvrei EL PASO....covirieriieinriininerisiis L. ST B 12/06/2010.... | .ovvevvevrrrerns | e 2,689,182 | ..oeuverrirceierinniiens | e | et | e | e 0
4425513 ALAMO HEIGHTS.......cccomvrinrririinnes L ST B 06/30/2011.... | covvvrevererirciens [ e 981,896 | ..ooveurerrireirerineins [ e [ e | e | s 0
4425535......oeiri CONROE........coomierierierinrrierienes L. ST D 10/31/2011 [ e | s 996,019 [ .oooveurirerenerierinreis [ [ s | e | e 0 | oo | cerrerierreesnn s | s 12,053 | oo | e | e 0
4425543.......i HOUSTON. ....ccooereieierieriieeeieens L. ST D 1202920110 [ s | e 3,900,000 | .eeuverrereerenineirees | e | e s | et | cereenenienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 28,048 | oo | e | e 0
4525007 ... SALT LAKE COUNTY.......cocomrruerrnns UTenees e 07/15/2003.... | coveevrveerierirene | o 1,998,978 | ...vouveerierieeereeins | ererieneneeiesiessienies | s | s | s 0 | oot | cerreeniene s | e 81,459 | oo | s | e 0
4525097 ... WEST VALLEY CITY ... (U1 PSRN YN 09/29/2004.... | covevvvreerierrane | e 115,913 [ o | e | eeriesisessssessensesiis | ernsieesiessessessnsins | i 0 [ et | cereeesiese e snsenes | e 14,479
4525255... .| SALT LAKE CITY...coovvrmrrrerirererenens [V P .| 08/07/2006.... | .. 0
. | WEST JORDAN 06/19/2007.... 0 19,125
BARRE 08/26/2010.... 0 66,293
4725136....cccvrericirn RICHMOND.... .| 04/29/2005.... | .. 0 18,508
4725313 YORKTOWN VA o | e 03/30/2007..... | coveeereerirerireee | cerrererieereninns 2,880,112 | oo | v | et | et | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 50,720
4725354 DALE CITY ..o VA i | e 10/29/2007..... | voovverrineins | e, 125771 [ e | e | ererisesesnessnsessessessies | soonsesesssessessssessnsinns | oneesnsinns 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 11,427
4725378.....covveeririneris NORFOLK......cvoervreirineinerisiris VA e | e 01/30/2008..... | covveerrerierirene | e 7,568,317 | vvoveerereerenisninees | reverseessssinessessssesees | eeesessssessessessiessens | soesssesssseesssssesesiens | cessesesienes 0 | oot | ceereriereeessr s | s 43,033
4725402, ASHLAND........ooovriereiririeieieieis VA i [ 06/23/2008.... | ..ovorrererererens | e 2,809,127 [ .oveveeieieieieiieiseieies | v | vt senes | sresesessss s sesesessenes | aeeseseneens 0 [ oorrrierereeeeeieiens | e eienes | e einienins 15,617
4725407 ... CHESTER......coveeieeerieiserisenis LT/ W B 07/29/2008.... | covooveveerirerirnne | e 5,783,285 | ...oouveerireeririnrinees | revernerisssineniensssesnes | e | eertees s | sessesesienes 0 | oot | ceerenieee et | e 52,627
4725453......coien ALEXANDRIA........ooeieiiiniiienins VA i [ 06/22/2010.... | coovverrererirrieres | cereieireienins 3,780,042 | ..o | e | s | et | cereeeeenens 0 [ e | e [ e 86,793
4725492... . | WOODBRIDGE VA .| 04/06/2011.... | .. ...1,618,145 0 13,967
4725501 . | CHARLOTTESVILLE VA 05/05/2011.... ,153,572 0 20,357
4825004 .| VANCOUVER......... WA 06/30/2003.... 471,725 0 21,854
4825342... .| TACOMA.......... WA .108/30/2007.... | .. ..1,316,448 0 12,387
4825448..........vvvi SNOHOMISH WA e | e 05/28/2010.... | coveeevrerrerinne [ e A.317,097 | oo | e | s | s | e 0 | cererererineieriesenees | e | s 49,937 [ oo [ e | e 0
4925073 CHARLESTON.......coovvvririrreinrinninns WV [ e 05/04/2004.... [ .ovorveveirirerins [ v 541,136 | oo | e | e | e | seresenenens 0 [ e | e | e 68,984 | ..o | e | e 0
4925347 ..o LEWISBURG........ WV | e 09/20/2007..... | ceveeeveerrerirnee | e 1,774,907 [ oo | ereeieeiseesesisssesies | everseessessnsessessesss | sronssessesssssssessnsinns | oneesnsines 0 | cereeereeineierseninees | ceerens s | e 34,005 | ooouvirrireireninenienes | e | e 0
5024991 ... TWO RIVERS AW | s 03/31/2003.... | coovvevererrierns | erene 565,238 [ v | e | e | et | cererenenens 0 | e | s | e 108,605 | ..o | e | e 0
5025072....ccovererrrrirerinns OSHKOSH......coomrvrerrrierieirneiiens L/ D 05/04/2004.... | coooovveerierinee | v 2,935,423 | oo | e | e | e | cessenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 23,324 | oo | s | e 0
5025077...ocvviivririercnnes WAUWATOSA Wl [ e 06/03/2004.... [ ..ovvvvveveririrerins [ v 1,057,330 | coueiiicieiniineieiiees e | s | e | s 0 [ e | s | s 8,993 [ s [ | e 0
5025087 ..o OSHKOSH......coomvereerrirerineiineiiens |/ D 08/11/2004.... | covooveveerierirnne | e A.237 AT | oo [ e | e | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 54,833 | oo | e | e 0
5025104... . | MARSHFIELD WI .| 11/04/2004.... | .. ...5,462,932 0
5025122 . | HARTLAND. 02/15/2005.... ,398,140 0
5025176... . |PEWAUKEE TWP.........cocovvernrrinns Wi .109/30/2005.... 916,328 0
5025208........ccnvvrrrirerinns PEWAUKEE |/ D 02/09/2008.... | coveovvrerrerirnee | e 1,018,220 | .oovoevverierieercnies | et | ererinesiessssisensessis | s | e 0
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
5325172 KANSAS CITY ..o [T PN 09/23/2005.... | coveverrrerirerirnee [ errrrineninnnenni 2,200,850 | civoiiieiciieiieriineins | e | seinersesisssessnsienns | seneesnsinssessessenns | e | s | s | s 8,700 [ tiiiiiinsineiiesiesinenis [ e | e 0
5325336.......rerrririiii MT PLEASANT........covvierinreiniini SCvvnee [ 08/03/2007..... | covveuvveerirerernee [ errrrinnrennen 1u8BYTT | it | crrverierisrinnsisnienes | cevneriesinssessnninnnes | srenneissinsnenensens | ceessnnsenneQ | e | e | 39,098 | [ | o 0
5325337 ... OMAHA. ..o NE...ines [ 08/03/2007....
5325360... . |DETROIT .| 12/06/2007.... | ..
53254%... .| SEDALIA..... .104/07/2011.... | .. 29,532
0299999. Total - Mortgages With Partial Repayment: .0 0 .0 ...13,510,777
0599999. Total MOMGagES. ...........cuevvrrerrrerrrrereererieenns 0. 1,440 .0 0 0. 891,328 ...14,402,105
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

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

NONE
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

Bonds - U.S. States, Territories and Pc ion

372546 AQ 4| GEORGE WASHINGTON 3.485% 09/15/22.......covveeeemeereeeeeeseeeissssesessssssssssesssssssesssssssssesssssosssssssssssssssesssses | sornesseses ...03/20/2012 | Barclays Capital Inc 1,000,000 1,000,000 1FE

57586P R4 0| MASSACHUSETTS ST HSG FI 4.350% 12/01/27......covviiiviiissssrsissssssesssssssssssssssssssssessssssssssssssssssssssssnnses | cessesenes ....03/08/2012 | Morgan Stanley & Co. 1,050,000 1,050,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 2,050,000 2,050,000 [V YIS —
Bonds - U.S. Special Revenue and Special A

31392P HP 3| FHLMC 2459 LZ 6.500% 06/15/32. I | ...02/01/2012 | Interest Capitalization 584 584 1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 584 584 (V)] PO S
Bonds - Industrial and Miscell IS

05377R  BA 1 [AESOP FUNDING Il LLC 3.887% 05/20/18...........coevveeemerreemmnrreeemsesmssisnesssssessssssssssssssesssssssssssssssessessanne | cossessenes ....03/15/2012 | Barclays Capital Inc 1,499,975 1,500,000 2AM

05463S  AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15.........oooimmmrvciirnnreiiinsesiisinsssissssssisssssssssssssssssessssssssssssens | sossenenes ....03/21/2012 | Nomura Securities 2,435,200 2,500,000 1FE

05463S AG 2| AXIS EQUIPMENT FIN REC 4.150% 05/20/15........coocommrrmerimmmrmerimmeesissesessssssssssssssssssssssssssssessssssessssssnes | sessenneres ....03/21/2012 | Amur Advisers 1,376,869 1,433,000 1FE

126185 AA  5|CPS AUTO TRUST 2012-A A 2.780% 06/17/19......ccevvverrrrrrreemiereesssessessssessesssesssssssessssssssssssssessssssnssssss. | sessessnnes ...03/13/2012 | Citi 1,849,769 1,850,000 1FE

12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32.......ccoccumerveeemereeiierresssmssessssssesssssssessssssssssssssssssssssnsesses | sessessnns ....03/01/2012 | Interest Capitalization 60,198 60,198 1FM

294751 DQ 2[EQUITY ONE ABS INC 2004 4.145% 04/25/34 ....03/08/2012 | Janney Montgomery Scott 2,160,981 2,155,610 2,99 [1FE

39153V BF 0| GREAT AMERICA LEASING R 3.000% 11/15/18 03/21/2012 | Bank of America 999,925 1,000,000 1FE

629568 AX 4|NABORS INDUSTRIES INC 4.625% 09/15/21 ...02/17/2012 | Tax Free Exchange 2,990,100 3,000,000 2FE

675748 CE 5| OCWEN RESIDENTIAL MBS C 6.789% 06/30/39........c0vccumrrreirmmnrreesmmarressmsesssssseseessssessssssnesssssssessssssssseses | sesseseees ...01/01/2012 | Interest Capitalization 31,126 31,126 6FE

737679 DD 9 |POTOMAC ELEC PWR CO 3.050% 04/01/22........ccovvvverereeriessesiisissssseiessessssssesssssssesesssssssssssssessssssesssssssn | sonssneees ....03/28/2012 | Wells Fargo Securities 1,495,650 1,500,000 1FE

80282V AE 2| SANTANDER DRIVE AUTO RE 3.200% 02/15/18........ccovvuumereeemmrresimrermesssesessssmsssssssessssssesssssssessssssssesses | sesseneres ....03/14/2012 | J P Morgan & Co. 1,499,849 1,500,000 1FE

82652A AA 4 |SIERRA RECEIVABLES FUND 2.840% 11/20/28.........ccovioveeeeeeeeeeeseeeeeeesesssseeesessesesessssseesessessessesssssssessssssees | soreessenes ...03/14/2012 | Deutsche Bank Securities 999,789 1,000,000 1FE

067901 AJ 7|BARRICK GOLD CORP 144A 3.850% 04/01/22 A ....03/29/2012 | J P Morgan & Co. 1,998,860 2,000,000 1FE

13643E AG 0 [CANADIAN OIL SANDS LTD 4.500% 04/01/22 A ....03/27/2012 | Various 2,002,970 2,000,000 125 | 2FE

806854 AB 1|SCHLUMBERGER INVESTMENT 3.300% 09/14/21 F........ | ....03/30/2012 | Bank of America 3,056,880 3,000,000 5,500 [1FE

919117 AM 5| VALE OVERSEAS LIMITED 4.375% 01/11/22 F.....|[...03/29/2012 | Barclays Capital Inc 2,032,520 2,000,000 19,931 | 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 26,490,661 26,529,934 28,552 | ........... XXX v
8399997. Total - Bonds - Part 3 28,541,245 28,580,518 28,552 | .oovreenn PO —
8399999. Total - Bonds. 28,541,245 28,580,518 28,552 | .......... XXX
Preferred Stocks - Industrial and Miscell

02005N 60 5|ALLY FINANCIAL INC 144A | | ...02/16/2012 | Tax Free Exchange 187.000 187,000 P5LFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 187,000 XXX 0 [ LSS S
8999997. Total - Preferred Stocks - Part 3 187,000 XXX 0 ... .0 S
8999999. Total - Preferred Stocks. 187,000 XXX (V] PO —
C on Stocks - Industrial and Miscell

747301 10 9] QUAD GRAPHICS INC ....02/23/2012 | No Broker. 1,676.000 XXX |
9099999. Total - Common Stocks - Industrial & Miscellaneous 0 XXX 0 e XXX oo
9799997. Total - Common Stocks - Part 3 0 XXX 0 [ LSS S
9799999. Total - Common Stocks 0 XXX 0 o XXX oooeriieninns
9899999. Total - Preferred and Common Stocks 187,000 XXX () I LSS S
9999999. Total - Bonds, Preferred and Common Stocks. 28,728,245 XXX 28,552 |.......... XXX oo

(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 March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

SCHEDULE D - PART 3

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)




Statement as of March 31, 2012 of the OH'O NATIONAL LlFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

6030

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 Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| 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
152383 AA 3| CENT AMER BK FOR ECON | 10.375% 02/01/14..... | ..... 02/01/2012| VAMOUS........ovverererrereisereneeirnens | eeressessesssesisseeins | evvesinens 180,475 | covvvvs 180,475 | coovvvennee 180,475 | coovvvrne 180,475 | oo [ e (V1 IO IS 180,475 | covovvervvrernens [ e [ e 0| e 9,362 |02/01/2014/ 1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 03/01/2012| Paydown.........cceverrererenerrerins | veves ..953 | . 953 946 | .. 949 | oo [ e 4 L/ RN IO 953 [ cooererirerins [ e | e (U I 15 [11/15/2016|1...........
36235* AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 03/15/2012| Redemption ~ 100.0000............ | coverervrrernerrrerirnee | cererirneenns 88,992 | ..cooverene 88,992 | ..coovvrnnen. 88,992 | ..o 88,992 ..o | e (VI TR ISV 88,992 | ..ovvcrerine [ [ e (U I 703 |06/15/2030( 1Z........
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ..ce 02/10/2012| Redemption  100.0000........cc. | covernrienmmnnirnniinne | corvenirnninns 12,845 | oo 12,845 | oo 12,845 | v, 12,845 [ .o | 0 | | v 12,845 | .o [ | v, [ I 195 |08/10/2018] 1...........
0599999. Total - BONdS = U.S. GOVEIMMENL. .....reuuiiuieieietiseisssissers ettt 283,265 283,265 283,258 283,261 [ 4 0 4 0 283,265 0 (V)] [P 0] . 10,275 | ...... XXX. XXX.
Bonds - U.S. States, Territories and P ion
20774W  H2  0|CONNECTICUT STHSG FIN 5.000% 11/15/41...... | ..... 02/02/2012| Redemption ~ 100.0000............ | ceveeeveermrrvcrrerernes | cerererseenn80,000 | viiiireren80,000 | oociiinrnn81,000 | 80,965 | o [ e (7) (7 05/15/2021| 1FE......
677555 RT 3| STATE OF OHIO SERIES 19 7.540% 06/01/13........ | ..... 03/01/2012| Redemption  100.0000... 0 06/01/2013| 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20....... | ..... 03/01/2012| Redemption  100.0000... 0 06/01/2020| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions. 615,000 615,000 616,000 615,965 0 (7N 0 615,958 | ...occoeien0 | oo (958) | ... (958) | .....32,781 | ... XXX... [.XXX:
Bonds - U.S. Special R ue and Special A
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31.........ovvervevrivincns [ v 03/01/2012| PAYAOWN........covrermreirnerierirenens | ovvrreerienireeessenins | cveerenens 190,364 | ..covvonee 190,364 | ...cccvoueee 191,987 | coovvriee 190,463 | .ovoovveververnes | e (99) [LCIS) [ 190,364 08/15/2031| 1...........
313390  7A O|FHLMC 2417 KZ 6.000% 02/15/32.........ccoevvvcmrrvcris | oenee 03/01/2012| Paydown.........cc.veveeernereneenennns | ceves 388,072 388,072 379,779 383,993 | .o | e 4,079 | oo | s 4,079 388,072 02/15/2032| 1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31.......ccovereererncenes | conee 03/01/2012| Paydown.........ccoevemeererenernrerins | vever 266,024 266,024 267,133 265,937 87 | o | s 87 266,024 10/15/2031 1...........
31339M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31.....cvvvrevverervniis | eeres 03/01/2012| PaYOWN.........ourvvrrireirriineiieiins | cevereeiinsissiinniens | cereeeineenns 49,907 | oo 49,907 | oo 47152 | oo 49,321 | i | s 586 [ .oeverrirrriinies | e L51:]  RIOES RO 49,907 12/15/2031] 1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32......cccvvverererneerrins | cever 03/01/2012| Paydown..........ccevereererenernrerins | veves 346,706 346,706 318,686 334,883 | ..o | s 11,823 | o | v 11,823 346,706 01/15/2032| 1...........
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32........cccovvemvvnnees | e 03/01/2012| PAYAOWN........couvvrniereaeiierirenens | erreeerseniesessenins | ceveeriieens 785,384 | ............ 785,384 | ............ 757,994 | oo TT2,274 | i | s 13,110 | oo | s 13,110 | oo | e 785,384 04/15/2032| 1...........
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.. 03/01/2012| PaYAOWN........corverrerierirnerienins | cevereeiserierieniene | cerenerneenns 77,160 | cooverereces 77,160 | covvvvenees 69,818 | ..oovvernven. 74,983 | ..o | e 2ATT | v | v 2177 | e | s 77,160 11/15/2023
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29.. .103/01/2012| Paydown. 264,052 264,052 250,569 259,239 264,052 01/15/2029
31337 HS  5|FHLMC 2125 JZ 6.000% 02/15/29 .103/01/2012| Paydown. 256,923 256,923 246,149 252,603 256,923 02/15/2029
313401 YH 8|FHLMC 15 POOL# 360005 9.500% 07/01/17.. 03/01/2012| Paydown. 91 | ... 91 90 | ... 90 91 07/01/2017,
31359D Y9  8|FNMAREMIC 1993-187 L 6.500% 07/25/23............ | ..... 03/01/2012| PaYAOWN.........orevvrrererrerinerrenins | ceverserissinerieninee | cereninneenns 70,922 | v 70,922 | oo 66,866 | ......onc.... 70,384 | oo | D38 | s [ e D38 | | e 70,922 07/25/2023| 1...........
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ..... 03/01/2012| PaYAOWN.........ourvrrrireirriineiieiins | cevereeeississsiieniene | cernseineenns 88,290 | ..oovvrrenen 88,290 | ..coovvrnnens 83,738 | oo 86,669 | ...ocvereeeiinne | e 1,821 | s [ e 1821 | | s 88,290 11/25/2023[ 1...........
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24.............. | ... 03/01/2012| PAYAOWN........couvvrmreaernerierireeens | ovverensensesessenins | cvveriiens 157,288 | .ovevernes 157,288 | ..ovvvenne 149,915 | woovvvenee 154,535 | oo | o753 | e | 2,753 | e | v 157,288 02/25/2024|1...........
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25........cccovcvvcverers | cone 03/01/2012| Paydown..........cverevrreeernriernnies [ v | e 9,999 | vl 9,999 [ i 9,999 | .o 9,999 | .o [ [ | 0 e | 9,999 12/25/2025|1...........
313920 SU  5|FNMA 2001-35 ZG 6.500% 08/25/31........cocoomervrererne [ e 03/01/2012| PAYAOWN........couvrmrrrrvrerierireeens | oereseerseniesessenins | evverinees 154,897 | .ovvvenees 154,897 | c.oovvvennee 149,775 | oo 152,861 | ovovvvverneries | e 2,036 | s | 2,036 | e | i 154,897 08/25/2031| 1...........
31392E  H6  0|FNMA 2002-69 Z 5.500% 10/25/32........cccoevririvrvers | vere 03/01/2012| PaydOWN........c.ovvvrrvrerieirerrnirerens [ corerenrnernnsssiennnes | covvvennnens 167,636 | .cocvenee 167,636 | ..cocevnne 159,968 | ...ooevene 164,257 | oo | 3,378 | i [ e 3,378 [ | e 167,636 10/25/2032| 1...........
31392K HM 1| FHLMC 2445 0Z 6.500% 05/15/32.........cccomvvemerneres [ v 03/01/2012| PAYAOWN.......courvrmrrerenerierireens | oerererseniesessenins | evverinens 347472 | ..o, 347,472 340,869 344,575 347,472 05/15/2032| 1...........
31392M U4 2| FHLMC 2463 Z 6.000% 06/15/32.......cccrvvvrvrvermrrens [ s 03/01/2012| PaydOWN........coovrrrveerrrierienirerens | rvererinnississniserinnss | seeveerenenes 94,161 | ovvverine 94,161 | o 90,839 | .ovvererne 92,809 | .vvvererrvrienne [ v 1,352 | i | e 1,352 | [ 94,161 06/15/2032,
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/3 .103/01/2012| Paydown. 220,689 220,689 219,270 219,789 220,689 06/15/2032
31392P HP  3|FHLMC 2459 LZ 6.500% 06/15/32... 03/01/2012| PaydOWN........ccovrrverrririerierirerens | overersnsiseeninerinnss | eeeveesenenes 51,691 | oo 51,691 | o 49,520 | ..ovovrrenee 50,615 | vvvrervieee [ e 06T | i | i 1,081 | i [ 51,691 06/15/2032,
31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32.......ccosvveevermerereris | v 03/01/2012| Paydown..........ccevereererenernerens | veves 285,223 285,223 | ............ 262,180 274,072 285,223 07/15/2032| 1...........
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32.......cccvrmrerernrnns [ vorer 03/01/2012| PaydOWN........ccovvvrrvreririrerrninrirens [ corerenrnersnssserennnes | covveennnend 677,690 | ............ 677,690 653,004 667,217 677,690 07/15/2032|1...........
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........cccomvrrrerermeirnns | cerer 03/01/2012| Paydown.........cceveeernereneenennns | ceves 282,020 282,020 254,459 270,357 282,020 08/15/2032| 1...........
313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32........cccovvvirererminnes | verer 03/01/2012] Paydown.........ccceverrevrvenrrnerine | veves 524,570 524,570 505,419 517,609 524,570 09/15/2032| 1...........
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

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 Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
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313920  JL  9|FHLMC 2499 VZ 6.000% 09/15/32.. 03/01/2012| Paydown. 463,821 2,574 09/15/2032] 1..
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32.. 03/01/2012| Paydown. 478,558 10/15/20321..
31393A VK 0|FNMA 2003-30 HY 5.500% 04/25/33.........c.coourrererns [ v 03/01/2012| Paydown 04/25/2033| 1...........
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20........ccccruvernee | vonee 03/01/2012| Paydown 01/01/2020| 1...........
38373M  2F 6| GNMA 2008-80 IO 1.076% 04/16/50........ccocovrrererne | verer 03/01/2012| Paydown 04/16/2050| 1...........
38373M  3S  7|GNMA 2008-86 IO 0.868% 10/16/48.........cccovvvrererne | cenes 03/01/2012| Paydown 10/16/2048| 1...........
38373M 7D 6|GNMA 2009-37 IO 1.968% 05/16/49........cccovvvrerrne | verer 03/01/2012| Paydown 05/16/2049| 1...........
38373M  J2  7|GNMA 2007-52 A 4.054% 01/16/48........ccocoonvvrmirunns | ceres 03/01/2012| PaYAOWN.........ouivrrireirniineiierins | ceeererissiseessssines | oneenn 2,415,014 | ... 2,415,014 01/16/2048| 1...........
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32. 03/01/2012| Paydown. ..1,588,076 11/20/20321..
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/3 .103/01/2012| Paydown. 436,781 07/20/2032|1..
38373y D5 0|GNMA 2003-4 MD 5.500% 01/20/32 .103/01/2012| Paydown. .154,360 153,963 01/20/2032 1..
38374B 4L 4| GNMA 2003-77 TH 5.000% 07/16/32........cccccmvrrrmerer | e 03/01/2012| Paydown. 257,564 257,564 255,190 256,937 257,564 07/16/2032| 1..
38374G  5F 5| GNMA 2004-43 A 2.822% 12/16/19.......ccevvvrvrrneres | conee 02/01/2012| Paydown.........ccevereererenerrenins | veves 529,536 529,536 534,190 533,149 529,536 12/16/2019 1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.........ccovcerrrrerneres | cenne 03/01/2012| PAYAOWN........couermirieneiierirenins | eerereerseeniesesnenins | cvverieees 184,875 | .ovvvenees 184,875 | c.ovvvenne 185,106 | ..covvenee 185,071 03/16/2035| 1...........
48730P AB 6 |KEENAN DEV ASSOC OF TN 8.000% 07/15/28..... |..... 01/15/2012| VAIHOUS........vvvererrrereirerieeninens | oeeessersenssesssenins | cvversnnens 187,292 | covevernes 187,292 | v 187,292 | oo 187,292 07/15/2028| 1FE......
911551  AA  7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... | ..... 03/01/2012] VAMOUS. ......oovvvereerirnseiisrissiiinnes | covissnsessisssisssneinne | cerssnissenas 23,067 | oo 23,067 | oo 23,067 | .o 23,068 05/01/2032|1...........
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMENL... ..ot sese s snssnsee e sessssessnesnsenssesnssnsensenas | esneees 12,545,768 | ....... 12,545,768 | ....... 12,496,054 | ....... 12,650,813 | ................0 | .....(105,060) | ................0 | .......(105,060) | ............0 | ......12,545,768 | .......c......0 | o0 | 0 116,786 | ... XXX... [.XXX...
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 03/01/2012| Paydown. ...67,489 06/25/2033| 1FM......
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 03/01/2012| Paydown. .108,579 08/25/2018| 1FM.....
00212P AV 0|ASG RESECURITIZATION TR 3.249% 02/28/37..... .102/01/2012| Paydown. 98,633 02/28/2037| 1FM......
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 03/15/2012| Redemption ...77,440 08/15/2021|1...........
004375 AN  1|ACCREDITED MORT LOAN TR 4.980% 10/25/33... | ..... 03/01/2012| PaYdOWN........couvvrcvrerenrrrerienins | cveernrrnersenineenes | evvvnernneeenn 29,970 | o 29,970 10/25/2033| 1FM.....
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 03/01/2012| PaYdOWN.........cvvvrrirrirriineiinerins | cevereneisnsissriienene | s 123,254 | i, 123,254 | .o 130,187 | coovvvene 127,761 | oo | i [CRSIA T4 I I (4,507) [ oo | v 123,254 | oo 08/15/2030| 3AM.....
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22..........oovveevvvmeres | o 03/20/2012| PaydOWN........ovverrerereerrnerienins | covernreienersenireninne | evneennernn835,926 | 1o, 835,926 | ............ 761,436 808,777 | .o | oo 27,149 | oo | s 27,149 | oo | s 835,926 | ....corvvernnn. 09/20/2022| 3AM.....
009344  A* 3| AIRTRUST 1998 1 A-3 8.320% 02/11/13....ccvvvevvvcs | vevee 02/11/2012| Redemption ~ 100.0000............ [ evererererrmmrierernnes | crrreirennn 439,848 | ............ 439,848 | ............ 439,848 | ............ 439,848 | ..o | e 0 e [ e 439,848 | ..ooeiin 02/11/2013| 4FE......
009344 B@ O|AIR TRUST 1998 2 A-3 8.450% 03/02/13......ccovvernes | venee 03/02/2012| Redemption ~ 100.0000............ | ovrererrrerererernenins | crverirnens 570,047 | ............ 570,047 570,047 570,047 | ..o | e 0 570,047 03/02/2013| 4FE......
02146P AA 3| COUNTRYWIDE ALTER LOAN 5.529% 08/25/36.... | ..... 03/01/2012| Paydown..........ccoeverevererrniernians [ eves 225,114 225,114 224,762 224447 oo | e B67 | oo | e 667 225,114 08/25/2036| 1FM.....
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. | ..... 03/01/2012| Paydown.........ccoevemeerereneenerens | veves 250,126 250,126 250,066 249,812 | oo | s 314 [ e | e 314 250,126 03/25/2058| 1FM.....
030616 AF 3| AMERICREDIT PRIME AUTO 5.350% 03/08/16..... | ..... 03/08/2012| Paydown. 241,119 241,119 248,861 244,181 241,119 03/08/2016| 1FE......
03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.. .103/01/2012| Paydown. .35,504 32,886 02/25/2028| 1FM.....
040555 CM 4| ARIZONA PUBLIC SERV CO 5.050% 09/01/41....... | ..... 03/15/2012| Wells Fargo SECUrties.........couwe [ orrrvrerernrinrernniens | v 2,111,700 2,009,160 03/01/2041| 2FE......
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 03/01/2012| PaYAOWN.........orvrrrererrerinerienins | ceeerneeissrinerseninee | cereninneenns 94,256 | ..o 94,256 | v 93,019 06/25/2035| 1FM......
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... |..... 03/01/2012| Redemption ~ 100.0000............ [ overerererrmrreerernnes | corvrirreens 103,005 | .coocvevnee 103,005 | ..covverne 103,005 | .ovoeeerea 103,005 | oo e | v [ v [ [ 103,005 [ i [ [ eeveicennn0 | e 05/01/2016| 2FE......
04882P CH  O|ATLANTIC RICHFIELD CO S 8.550% 03/01/12....... |..... 03/01/2012) MAEULILY.......ceoovreervrerierirneerns | ceeereriseesenseninee | oneinne 3,725,000 | ......... 3,725,000 | ......... 3,916,987 | .......n.3,728,563 | .ooovverrinciins [ reeeenn(3,963) | s | erreeenn(3,963) | e | 03,725,000 | i | e |0 [ 03/01/2012| 1FE......
049164 AU 0| ATLAS AIRINC 1999 1A-1 7.200% 01/02/19........... | ..... 01/07/2012| Redemption ~ 100.0000............ | coverureeermrererirerirene | cererirnrenne 15,578 | oo 15,578 | oo 14,548 | oo 14,853 | s | e e | e | e 14854 | i | v 124 | 724 | 01/02/2019] 3...........
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05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... | ..... 03/01/2012| PaYdOWN.......couverviiverierirenins | ovrvensrienienenneeins | cveverinens 127,726 | v 127,726 | .occveeee. 128,604 | ............ 127,917 | e [ s (190) | ovvvvverinerne | evvrerirenne(190) | v | v 127,726 | oo [ e [ e 0| et 1,319 |05/26/2037| 1FM.....
05606T AA  1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 03/02/2012 PAYAOWN..........cveemrremrrererrreririeins | oreenerseriseeisnseins | ceverenees 110,842 | ccovvrenne 110,842 | oo 110,757 | v 110,723 | oo [ e 9 | s | e 119 | | s 110,842 | cooovveivrrnes [ e [ i (U I 944 |03/02/2026| 1FE......
05949A 6H 8|BANK OF AMERICA MORTGAG 2.838% 06/25/35.. | ..... 03/01/2012| PaYAOWN........couvermrerinerierirrens | evvvreerienieeesenins | creerniens 406,446 | ............ 406,446 375,962 390,362 | ..o | s 16,084 | ..o | e 16,084 | i | s 406,446 | ....oocvervrene | e | e 0| et 2,135 | 06/25/2035| 1FM.....
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. | ..... 03/01/2012| PAYAOWN.......couevrrrreneirerireins | eererserseniesisnenins | ceverinees 130,413 | v 130,413 | oo 128,620 | c.ovvveneee 129,320 | oo | s 1,093 [ | e 1,093 [ [ i 130,413 | oo [ e [ e (U I 751 |05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... | ..... 03/01/2012| Paydown.... 165,579 | s | s 1,888 [ .o ...167,466 |. R B 10/25/2020( 1FM.....
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 03/01/2012| Paydown .18,054 . 88 18,142 |. O] s 06/26/2021| 1FM......
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 03/01/2012| PaydOWN.......couvemrercrinrrirerienins | ceveierrnerirerirenenee | vovverenenns 118,467 | i 118,467 [ 119,059 | oo 118,613 | s | v (147) | cevvoreriei 02/26/2020| 1FM.....
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 03/01/2012| PaYdOWN........ocvvmererinrinniienins | ceeerenrisnrnenienenes | cennenneenn 13,564 | 13,564 [ i 14,319 | 14,297 | e | v (U£X)) 01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 03/01/2012| Paydown 659 05/26/2036| 1FM......
097014 AG  9|BOEING CAPITAL CORP 6.500% 02/15/12.........ccc. | veuce 02/15/2012| MALUIItY........ooorveerererierireciineins | eerieseieerieeineinns | eeeeen 1,625,000 | .........1,625,000 | .........1,693,510 | ........ 1,626,193 | ...ocoevrmvrmrins | corrreens (ISR —— 02/15/2012| 1FE......
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 03/01/2012| Paydown.... 391 09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 6.623% 01/01/29.......cccevves | vevee 03/01/2012| Paydown.... 12547 | v 12547 | 12,316 | 12,379 [ | e 168 | oo 01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33.........cocoun. | covee 03/01/2012| PAYAOWN........covrermreirnerierirenens | ovvrreerienireeessenins | cveerenens 117,042 | oo 117,042 | i 112,446 | 112,446 [ | e 4,596 | .coovvveerncrnns | o596 | 01/25/2033| 4FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........ccoee. | cevee 03/01/2012| PaYAOWN.........ourvvrrireirerineiienins | ceeerseeinsisesieniens | cerneeineenns 48,004 | .....cc......48,004 | oo 47,884 | i 47,860 | oo [ i 144 | s | e 144 | 08/25/2035| 1FM.....
1248P8 AC 3 |CREDIT-BASED ASSET SER 5.970% 10/25/36...... | ..... 01/01/2012| PaYAOWN........corrererrenerierirenins | ceeeenernesserieeenes | veveseesnesinns 1,325 | oo 1,325 | 1,368 | i 1,363 | [ e, (38) (38) 10/25/2036| 1FE......
1248P8 AD 1 |CREDIT-BASED ASSET SER 6.240% 10/25/36...... | ..... 01/01/2012| Paydown..........ccccvveevrvivnniverrenin | corvenniseirenieniens | eevvnriieneen 1,060 | ciiiiiinncan 1,080 | oo 118 | bl 16 | | e (56) (56) 10/25/2036| 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 03/17/2012| PaydOWN........ovvuerrerererienirenens | cevvenernenirenineenne | cvvvnereeernn39,052 | i 35,062 | 1iiii0035,062 | 1iiiii0035,002 | o | e 0 03/18/2026| 1FE......
125634 AC  9|CLIFUNDING LLC 2011-2 4.940% 10/15/26........... | ..... 03/17/2012| Paydown.... . . . 49 [ | e 49 [ . 10/15/2026| 1AM.....
126186 AA 3| CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 03/16/2012| PaYAOWN.......courermreirnerierirenens | ovrrreerieniesessenins | cveersieens 177757 | s 177,757 | v 177,732 | v 177,738 . LT [ I LS [T IO 177,757 04/16/2018| 1FE......
126193 AB  7|CPS AUTO TRUST 2010-A A 2.890% 03/15/16....... | ..... 03/15/2012| Paydown.........ccovvververnereneieninns | veves 358,718 358,718 358,695 358,711 | oo | e 7 7 358,718 03/15/2016| 1FE......
126195 AA  4|CPS AUTO TRUST 2011-B A 3.680% 09/17/18....... | ..... 03/15/2012| Paydown..........ccevereererenernerins | veves 290,524 290,524 290,490 290,491 . KT IR [T 33 290,524 09/17/2018| 1FE......
12620T AD 3| CNH EQUIPMENT TRUST 200 5.170% 10/15/14.... | ..... 03/15/2012| Paydown.... 573,325 573,325 601,365 581,894 573,325 10/15/2014| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 03/01/2012| Paydown 39,740 39,740 40,187 | . .39,907 |. .39,740 05/27/2037| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 03/01/2012| Paydown.... 137,005 ..130,719 ...137,005 10/25/2035| 1FM.....
12669D 2L 1| COUNTRYWIDE HOME LOANS 5.750% 05/25/33... | ..... 03/01/2012| Paydown.........ccoevereererenernerins | veves 533,572 533,572 535,573 531,773 533,572 05/25/2033| 1FM......
126690 CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32....| ..... 03/01/2012| Paydown..........ccoevenrenrivniinnii | venes 216,638 216,638 217,698 216,721 216,638 11/25/2032| 1FM.....
12669E  4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. | ..... 03/01/2012| PaYAOWN........couevrrrereererinerrenins | coeersersssrinerieninee | cereninneenns 98,535 | .ovvrerine 98,535 | ..ovvvrnnens 94,963 | ..vvvvrnns 95,456 | ..oocvvevencriine | erereenn3079 | i [ 3,079 | | e 98,535 10/25/2033| 1FM.....
12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. | ..... 03/01/2012| PaydOWN........coovvrvveerrrierierirerens | oeererinsisnienierinnns | seeveesensnes 42411 | oo 42,411 | o 42,280 | .o 42,284 | e | e 127 | | e 127 | [ 42,411 05/25/2033[ 1FM.....
12669E  S6 4| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 03/01/2012| Paydown 236,477 236,477 229,826 234,320 236,477 10/25/2033| 1FM.....
12669E ZG 4 |COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. | ..... 03/01/2012| Paydown.... 332,183 332,183 331,456 331,087 332,183 09/25/2033| 1FM.....
12669F C7 6 |COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 03/01/2012| PAYAOWN........couvvermvearererierirenens | oerererieniesessenins | cvveriinees 108,164 | ..ccovvneee 108,164 | ............ 104,919 | oo 107,109 | oo | eereeenn 1,055 | s | e 1,055 | s | e 108,164 07/25/2034| 1FM.....
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34... | ..... 03/01/2012| PaydOWN........ccovvrrvererirerinirirens [ corereninernssseeennnes | covvrenenens 785,096 | ............ 785,096 | .....cooc. 770,375 | vovvnnee 780,773 | oo | e, 323 [ | e, 323 | i | 785,096 05/25/2034| 1FM.....
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... | ..... 03/01/2012| Paydown..........ccevereererenernerens | veves 304,920 | .. 304,920 302,443 303,263 304,920 09/25/2035| 1FM......
12669G C8 2|COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 03/01/2012| Paydown.... ....68,288 ....68,083 06/25/2035| 2FM......
152314 PH  7|CENTEX HOME EQUITY LOAN 4.913% 11/25/35... | ..... 03/25/2012| Paydown ..113,965 11/25/2035| 1FM.....
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16.........ccovrcverer | vovee 03/05/2012| Paydown.... ..118,083 0 11/05/2016| 2AM......
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172973 9| CITICORP MORTGAGE 5.625% 09/25/35............... Paydown. ..o | vevrernnensnineninens | ervvnrninenenenedy 139 [ i 3,139 | e 2,997 | o 2,997 | v [ e 142 | s | e 142 | 1FM.....
172973 2| CITICORP MORTGAGE 5.000% 02/25/21............... PaydowN. .......cvvrereeieiserineins | ceereeiseesnenneinens | cverinnennni 28,725 | i VL X 26,207 | covvrrrens 26,371 | oo | e 355 [ s | eerrreennenn385 [ 1FM.....
172973 2| CITICORP MORTGAGE 5.500% 09/25/34............... Paydown. .......coevevrerieeneennins 872,516 862,291 869,189 3,327 1FM.....
17305E 5| CITIBANK CREDIT CARD 6.950% 02/18/14............ Paydown........ccceneerneinerinseennennns | verrseesseisssineninnes | 00010,000,000 | ..o 10,000,000 | ....... 10,384,375 | ....... 10,070,255 | ..oooevereerivnis | s (70,255) [ ..ovvvvererireen | eevrree(70,255) [ v 2FE......
17310A 1| CITICORP MTGE SECURITIE 5.750% 04/25/36...... Paydown.... 326,613 327,997 KL XL N B (46) 1FM.....
17311A 7| CITICORP MORTGAGE 5.500% 12/25/21... Paydown 7,464 6,935 528 1FM.....
17312D 2| CITICORP MORTGAGE 6.000% 09/25/37... Paydown.... .166,379 | .. 165,547 | .ocvvnnne 165,565 | ..ooovvervvcries [ v 814 | .o 1FM.....
20763# 2| CONNECTICUT NATL BANK 9.430% 03/26/14....... Redemption  100.0000. 510,168 510,168 510,168 [ ..ovvoereeriiens | v 2
20846Q 4 | CONSECO FINANCE SEC 7.1500% 05/01/33.......... Paydown........ovvneverenrenernenns | vevrerenerennrnennens | e 19,349 | 19,349 | 19,349 | 19,349 | [ 6FE......
21075W 2| CONTI MTGE HOME EQUITY 8.700% 06/15/25...... Paydown........cceerinerineenernnnis | eerreernensneennennens | eevverernennnene 1,907 [ i 1,907 | i 1515 | 1515 | s [ v 392 2FM.....
21075W 2| CONTI MTGE HOME EQUITY 7.330% 03/15/27...... Paydown........cvvevrenerrnnrinnnins | vevrnrenreennnnernens | covnerineeenn 12,896 | i 12,898 | ciieinen9,819 | 9,819 | s [ s 3,077 | oo 1FM.....
21075W 2| CONTI MTGE HOME EQUITY 7.000% 03/15/27...... Paydown.... 225 3FM.....
21075W 2| CONTI MTGE HOME EQUITY 7.620% 04/15/28...... Paydown. .......covevevirreneenninns ,903 | v 79,915 [ s 1FM.....
210805 7| CONTINENTAL AIRLINES SE 7.820% 04/15/15...... Redemption  100.0000........c.c. | coveeeernrernerverrens | wrveenner. 100,899 | e, 100,899 | ..oocveneee 100,899 | ..ovvvenee 100,899 | .oovvverricrns [ e 4FE......
22540A 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... Paydown........cvveverenerneninenis | vevrneenseissennennens | v 197,922 | i, 197,922 | oo 180,295 | coovvveneee 189,575 | ovvvverierns | s 8,347 | oo 1FE......
22540V 8| CSFB TRUST 2002-5 4B1 7.500% 02/25/32........... PaydOWN. ......oeivriieieinniinnis | ceverseesssnnnienns | cvnrrenenn 74,403 | i 74,463 | oo, 70,450 | covvvernen. 70,466 | ..ocvoereeciinns | v 3,997 | 1FM.....
2254W0 6|CS FIRST BOSTON MRTGE S 5.250% 10/25/19..... Paydown 1FM.....
226829 7| CROCKET COGENERATION 14 5.869% 03/30/25.. Redemption veerenenen40,000 | . ....40,000 . 2FE......
244217 9 | JOHN DEERE CAPITAL CORP 7.000% 03/15/12.... MaUTY ..o | cererineesnsiineinens | 008,300,000 | oo 8,300,000 | ......... 8,244,552 | ........ 8,298,455 | ....vvveverrerne | s 1,545 | i | v 1,545 | 1FE......
25087* 1|DETROIT INTL BRIDGE COM 4.780% 09/02/14...... Redemption  100.0000............ | covrevermeemrenneirenns | vvrrrennn98,980 [ viioinnen 98,980 | ..oovvvnnens 98,980 | ..oovvvrnvn. 98,980 | ..oovvvrirririens | e 2Z.....
25179M 7| DEVON ENERGY CORPORATIO 5.600% 07/15/41. CHIGIOUP..evvevrerereireereninnnnn | eeviererseerssninnennens | e 3,349,110 | i 3,000,000 | ......... 3,161,250 | ......... 3,160,652 | ..voovererercenn | e (499) | ovvvvvvvrrverne | eevverireeens(499) |
29476Y AN  9|EQUIVANTAGE HOME EQ 199 7.700% 09/25/27.... Paydown ....25,847
30218P AA  7|EXPRESS JET 1999-ERJ1 P 7.370% 03/16/15 Redemption  100.0000... ..687,721
30251T AA  7|FNBC 1993-A PASS THRU T 8.080% 01/05/18....... Redemption ~ 100.0000...
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... Redemption  100.0000............ | covrrerermeernmeernernens | vverrrnennn95,520 | iiviiinnne 95,520 3.
31331F BB 6|FED EXPRESS CORP SERIES 7.900% 01/15/20.... Redemption  100.0000............ | oorererrincerenins | veereenen 118,136 | i 118,136 | oo 118,136 | oo 118,136 2FE......
32051D 6 | FIRST HORIZON ASSET SEC 5.500% 05/25/34..... Paydown. .......ccmeerermeineeenins 690,770 683,863 | ........... 686,849 | ....oovvrverini | 3,921 | [ 3,921 | 1FM.....
32051D 9| FIRST HORIZON ASSET SEC 5.250% 06/25/34..... Paydown.... 229,996 220,652 226,043 1FM.....
32051G 3| FIRST HORIZON MTG PASS- 5.500% 01/25/35...... Paydown 1,170,299 ....1,157,133 1,164,083 |. 1FM.....
32051G 8| FIRST HORIZON MTG PASS- 5.500% 05/25/35...... Paydown.... 635,066 629,509 632,178 1FM.....
33632* 0 |FIRST SECURITY BANK NA 6.140% 01/01/14........ Redemption  100.0000........c... | coverveervrrrverrerrens | wveeenrr.695,640 | oo, 695,640 | ............ 695,640 | ............ 695,640 | ....coovreerirens | e P
33632* 2 |FIRST SECURITY BANK NA 7.330% 01/01/14........ Redemption  100.0000. 389,097 389,097 389,007 | .oovvvvevenriiens [ e 2eriieiin
34528W AJ  0|FORD CREDIT AUTO OWNER 5.690% 11/15/12.... Paydown. ......covveririnerisrinenin | ceviseessninssrnenens | cnennnnn 485,458 | i, 485,458 | ............ 501,843 1FE......
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. Redemption  100.0000... ....58,260 ....58,260 2FE......
361561 AA  1|SYSTEM ENERGY RESOURCES 5.129% 01/15/14 Redemption  100.0000... .173,646 73,646 2FE......
36157R D7  7|GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... Paydown ....80,255 ....80,857 2FM.....
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36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 03/01/2012| Paydown. .30,917 ..30,917 29,850 ...29,856 04/25/2029| 1FM.....
36161F AD  7|GE EQUIPMENT MIDTICKET 3.130% 11/16/20...... | ..... 03/15/2012| Paydown. 542,003 542,003 541,880 541,965 . 38 542,003 11/16/2020 1FE......
36187X AD 8| GMAC MTGE SERVICER ADV 3.720% 03/15/23.... | ..... 03/15/2012| Paydown..........ccevereernerenerrerins | veves 2,500,000 | . 2,500,000 | ......... 2,499,972 | ......... 2,499,979 . 21 | | s 21 | | e 2,500,000 | .ooovvecrirenes | e 03/15/2023| 1FE......
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 03/01/2012| Paydown.........ccevereernereneenennns | ceees 211,192 211,192 212,776 211,930 [ .o | e (L4:2:)) [ I (738) 211,192 07/25/2035| 1FM.....
36242D RF 2 |GSR MORTGAGE LOAN TRUST 5.500% 01/25/20. | ..... 03/01/2012| Paydown.........ccvvverrevevenrinenine | veves 269,051 269,051 276,450 276,220 | ..covvovererinins | e (7,969) [ oo | e (7,169) 269,051 01/25/2020| 1FM.....
372109 AA  6|GENEVAILL PRD FAC LICE 5.400% 10/01/13........ | ..... 03/01/2012| Redemption ~ 100.0000............ | ..... 247,421 247,421 247,421 247421 | s | e 0 247,421 10/01/2013| 2...........
393505 CV 2| GREEN TREE FINANCIAL CO 8.300% 07/15/19..... | ... 03/15/2012| PaYOWN........coucvvrrerrierienerienins | covereeissinerieniene | cererenneenns 21,868 | .cooverenee 21,868 | oo 21,656 | .oocrernens 21,859 | .ooeveceirines [ e 9 9 | oo | e 21,868 | ..o [ 07/15/2019| 1FE......
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19..... | ..... 03/15/2012| PaYAOWN........couevrieiieiierirenins | errereeiseniesessenins | cvveerienes 141,338 | ccovvrenees 141,338 | oo 140,499 | ..ooovnnee 141,296 . A2 [ e | e A2 [ [ e 141,338 | oo | e 11/15/2019| 1FE......
40405T AA  1|H &P INV PARTNERS-CARM 8.700% 02/15/21.... 02/15/2012| VarOUS........cvvvererrereeierinerineees | veves 377,000 377,000 377,000 377,000 | .oovveerireriiens | e 0 377,000 02/15/2021| 1FE......
40432B  AA 7| HSI ASSET LOAN OBLIGATI 5.500% 09/25/37.. .103/01/2012| Paydown. ...160,943 .160,943 146,460 149,732 ...160,943 . 09/25/2037| 1FM.....
42809H AD 9|HESS CORP 5.600% 02/15/41.... .103/16/2012| Bank of America 3,265,680 ..3,000,000 3,078,930 ..3,078,625 3,078,402 87,278 02/15/2041
437076 AU 6 |HOME DEPOT INC 5.400% 09/15/40.. 03/16/2012| Bank of AMEMCA..........coeeverreens | cereereemrreesrcienrens | cereiins 1,791,888 | ......... 1,600,000 | ......... 1,720,992 | ......... 1,720,525 [ ..oveovvvnneincis | e B18) [ e [ e @18) [ s | e 1,720,107 [ .ovovvvevirans | s 71,781 03/15/2040| 1FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 03/01/2012| PAYAOWN........covrermreirnerierirenens | ovvrreerienireeessenins | cveerenens 122,421 | v 122,421 | oo 112,015 | v 118,197 | oo | v, 223 | s | e, 223 | e | e 122,421 | oo | e 02/25/2036
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 03/01/2012| PaYAOWN.........ourvvrrireirerineiienins | ceeerseeinsisserieninns | cerveeineenns 62,567 | oo 62,567 | .coorvrnnns 62,549 | ..ooooonn. 62,470 | ..ocveevncinnne | eerrverireen 7 e [ i 7 | | e 62,567 | .oocvierirecins [ e 08/20/2028
452308 AM  1|ILLINOIS TOOLWORKS 144A 4.875% 09/15/41...... | ..... 03/16/2012| Deutsche Bank Securities........... | ..... 6,931,925 | . 6,500,000 | ......... 6,450,770 | ......... 6,451,093 09/15/2041
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.242% 07/25/33....... | ..... 03/25/2012| PaYOWN.........orvvrrireirriinriieiins | ceverseiinsiesiieniens | cerneeineenns 46,111 | oo 46,111 | oo 39,655 | .ovvrernens 41,151 07/25/2033
45254T PM  0|IMPAC SECURED ASSETS CM 4.939% 08/25/34... | ..... 03/01/2012| PAYAOWN........couvermrearimerierirenens | ovverserienissesenins | cveerinnens 135,009 | covvrernes 135,009 | .ooovvreneee 132,730 | v 132,750 08/25/2034
458140 AK  6|INTEL CORP 4.800% 10/01/41......coovrverirerencinnne | ceres 03/15/2012| Bank of AMEICA. ........cvvrrerrerins | ceverrrineeseerienines | oneenn 4,243,800 | ......... 4,000,000 | ......... 3,983,220 | ......... 3,983,329 10/01/2041
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 03/15/2012| Paydown. 49,473 12/15/2048
46625H AN 0|JP MORGAN CHASE & CO SU 6.625% 03/15/12... .103/15/2012| Maturity... ..2,000,000 ..2,018,994 03/15/2012
46626A AA 2| JP MORGAN H&Q BUILDING 7.100% 09/15/17..... .103/15/2012| Redemption .166,609 .166,609 09/15/2017
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 03/01/2012| Paydown 209,249 209,249 208,073 05/25/2036
46629E AA  1|JP MORGAN ALTERNATIVE L 5.950% 09/25/36..... | ..... 03/01/2012| Paydown.........ccoevereererenerrernns | veves 210,000 210,000 210,854 209,823 | ..ovvvererinens | e LA [N ISR 177 210,000 09/25/2036
472319 AA  0|JEFFERIES GROUP INC SEN 7.750% 03/15/12..... | ..... 03/15/2012| MALUIILY........coovveircrirerireiinnis | eeeereeiienieeiseseins | e 12,395,000 | ....... 12,395,000 | ....... 12,314,146 | ....... 12,392,753 | .o | i 2,287 | oo | s 2,287 | oo | v 12,395,000 [ ..o | e 03/15/2012| 2FE......
477874 AD 3 |JOHN DEERE OWNER TRUST 3.960% 05/16/16.... | ..... 03/15/2012| Paydown..........ccrevereererenerrerins | veves 656,335 656,335 655,925 656,229 | ...ovoerierirnies | e VLG RTINS 106 656,335 05/16/2016| 1FE......
484168 AA 7 |KANEB PIPELINE OPERATIN 7.750% 02/15/12...... | ..... 02/15/2012) MALUIIEY........ocvoveererriirirerierinns [ evrerensesisnseirernnes | eeverees 2,700,000 | ......... 2,700,000 | ......... 2,700,000 | ......... 2,700,000 | ..ooeveeiieees | e 0 oo | e 2,700,000 | ..ovovrveriies [ e | e 0. 104,625 | 02/15/2012| 2FE......
485134 BM 1 |KANSAS CITY POWER & LIG 5.300% 10/01/41...... | ..... 03/15/2012| Morgan Stanley & CO.........cccevers | vever 6,305,340 | ......... 6,000,000 | ......... 5,961,480 | ......... 5,961,688 | ...oovvverrrrcrs | s LT TN ISR LV [T I 5,961,867 | .coovvvvvrrnerns | e 343,473 |..... 343473 |..... 159,000 | 10/01/2041| 2FE......
49228R  AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.... | ..... 03/31/2012| Redemption ~ 100.0000..........c. [ overerrrrerremmirerinnns | verveererinns 68,627 | .cocveiennnd 68,627 | ..ovvvrrne 67,779 | v 68,233 . 21 [ | e 21 [ | e 68,255 | .o | e 373 | v 373 | o 764 |07/31/2016| 1FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.553% 06/27/25... | ..... 03/27/2012| PaYdOWN.......coevvreererinerenienins | cveeresriserseriseenee | vvnerreee 878,679 | i 478,679 | ... 455,942 | i 464,866 | ..o | e 13,813 [ | e 13,813 [ [ o AT8,679 | .o | s 06/27/2025
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... | ..... 03/15/2012| Redemption ~ 100.0000............ [ overerrrerermmrererinnns | corrverrernnens 7,838 | v 1,438 | e 438 | il TA38 | i | e | vevvnnereninnnns | vvcrseinnieinnnns0 | e [ v, TA38 | .o [ 06/15/2033]
52176Y AA  2|LEAF || RECEIVABLES FUN 1.700% 08/20/18... .103/20/2012| Paydown. 310,274 08/20/2018
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. | ..... 03/08/2012| Redemption ~ 100.0000............ | coverevrernermnrrmrrene | corvrrrneeecd9,587 | e 89,587 | i 49,587 | 89,587 | s [ e [ | o0 e | e 49,587 | oo [ 06/08/2021|1...........
52518R BE  5|LEHMAN STRUCTURED 0.000% 08/26/24.............. | ..... 03/01/2012| PaYdOWN.........ovvvrererrrrrenienins | ceeersenisersseniesenee | sevneninnenneeD, 14T | i 5,147 | in,958 | 003,952 | 11,005 | 190 [ | e 13195 [ [ s LS A [OPURURUROIRN IUURPRRTOR IOV (1 I 08/26/2024| 6AM.....
536885 AA 4 |LITIGATION SETTLEMENT 6.950% 01/26/32.......... | ..... 01/25/2012| Paydown..........ovvvevrererererineririans [ eres 237,075 237,075 223,604 232,351 [ oooieeieeiis | e 4724 | oo | e 4,724 237,075 [ oo | e | e (V1 4,119 |01/26/2032| 2AM.....
55265K 2X  6|MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 03/01/2012| Paydown.........cceveeernereneenennns | ceves 208,849 208,849 209,632 208,992 | ..oveririieriieees | v (LK) IS IO (143) 208,849 | ..o [ e | e (U I 1,733 |12/25/2018| 1FM.....
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 03/20/2012] PaYAOWN.......courvrriiieerierirenins | covrieeerierienesnniins | cveverinens 108,530 | ccvvveree 108,530 | ..oovvrevene 108,529 | ..coovvneee 108,529 | ..oovvvveiviines | e 1 I SOOI IR 108,530 | oo | e | e [V I 857 | 07/20/2031| 1FE......
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57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32... 03/20/2012| Paydown. 224,873 224,873 224,848 224,852 21 224,873 10/20/2032| 1FE......
57183H FW  6|MARSHALL & ILSLEY CORP 5.020% 07/01/18...... | ..... 01/15/2012| Call ~ 100.0000.........cvvererreerns | creerrreserrerieninee | oveenna 9,925,000 | ......... 9,925,000 | ......... 9,925,000 | ......... 9,925,000 | .vvouvencrierins [ e (VI OO IS 9,925,000 07/01/2018| 1FE......
577778 BN  2|MACYS RETAIL HLDGS INC 8.000% 07/15/12........ | ..... 03/29/2012| Call  102.2520........ccvrmrerreers | corerrrinmrirerirenenee | v 1,738,284 | ......... 1,700,000 | ......... 2,044,131 | ......... 1,724,718 | oo | v [QRVLCK) ) [T I (11,083) [ vooverrerereree | cerreens 1,713,655 07/15/2012| 2FE......
58526# BE  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2012| Redemption ~ 100.0000.........c.. | ovrererrererererneninns | ceverieens 128,733 | oo 128,733 | oo 128,733 | o 128,733 | oo [ e (V1 IO IS 128,733 01/01/2021| 1...........
58526# BJ  7|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2012| Redemption ~ 100.0000.........c.. | covreerrererererernrninns | crvverinens 112,643 | oo 112,643 | oo 112,643 | oo 112,643 | oo [ v (V1 ISURORTORRNORN ISP 112,643 01/01/2021| 1...........
58526# BN  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2012| Redemption ~ 100.0000............ | ovrererrererererneennns | crverinens 103,062 | .oovvvnees 103,062 | ..oovvveneee 103,062 | c.oovvveneee 103,062 | .coouveeerreries [ e (V1 IR IS 103,062 01/01/2021| 1...........
59549P AA 6| MID-STATE TRUST IV A 8.330% 10/01/15.......ccceees | vonee 01/01/2012| PaYAOWN........corcvvrrerrrrerinerienins | cevereeissienerieniene | cerenisneenns 20,874 | oo 20,874 | v 20,871 | v 20,874 | oo | s (VI USRIV 20,874 10/01/2015
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 03/15/2012| Paydown 07/15/2038
59549W AA 1| MID STATE TRUST SERIES 4.864% 07/15/38 03/15/2012| Paydown. 07/15/2038
595600 AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37 .103/01/2012| Paydown. 08/15/2037
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45 .103/01/2012| Paydown. 12/15/2045
60685@ AA  2|MO DATA PROPERTY LESSEE 5.630% 11/11/23... | ..... 02/11/2012| Redemption 49,407 | i 89,407 | o 89,407 | 89,407 [ i | e 11/11/2023[ 1...........
61745M VY 6| MORGAN STANLEY CAPITAL 5.000% 11/25/33.... | ..... 03/01/2012| Paydown..........ccevereererenerrerins | veves 213177 11/25/2033| 1FM.....
629568 AW 6 |NABORS INDUSTRIES INC 1 4.625% 09/15/21...... | ... 02/17/2012| Tax Free Exchange..........cccoeceee | veves 2,990,100 | .........3,000,000 | .........2,989,620 | .........2,989,954 | .....ccccovvnuuce | v 146 | i 09/15/2021| 2FE......
637432 CU  7|NATIONAL RURAL UTILITIE 7.250% 03/01/12........ | ..... 03/01/2012) MAEULLY ..o | ceeerreienrsenienenee | vernn 4,416,000 | .........4,416,000 | .........4,398,468 | ........ 4,415,600 | ....ccccoeiruirne | corrrrrererniB00 [ i, 03/01/2012| 1FE......
655844 BE 7|NORFOLK SOUTHERN CORP 1 4.837% 10/01/41.. | ..... 03/16/2012| Deutsche Bank SECUMHES........... | voververrireriirerirens | oveie 1,016,750 | .........1,000,000 | .........1,010,760 | .........1,010,723 | .covvrrrrrrvrrrns | corrrirerinns 10/01/2041| 2FE......
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ..... 03/01/2012| PAYAOWN........couverrrnrenerienirenins | coeeeserserseneeeenes | veveseesseeenn 8,903 | .oooverrerne8,903 | 8,903 | 8,903 [ s | s 12/15/2026| 6FE......
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32.........cc.cc. | c.ee. 03/01/2012| PaYAOWN.........ourivrrireirerineiienins | ceeerneeineiseiieniene | cereeineenns 45921 | coooeie85,921 | 85,921 | 85,921 | [ 06/15/2032
675748 CE 5| OCWEN RESIDENTIAL MBS C 6.789% 06/30/39.... | ..... 03/01/2012| Paydown. 31126 | 31126 | 31126 [ 31,126 [ | 01/01/2032
675748 CF 2| OCWEN RESIDENTIAL MBS C 6.789% 06/25/39... .103/01/2012| Paydown. 0,572 | 10,572 [ i e e | i 06/25/2039
676220 AF 3| OFFICE DEPOT INC 6.250% 08/15/13.... .103/16/2012| Call  105.0000 309,750 295,000 294,187 294,837 20 294,857 08/15/2013
68213K AD 7| OAKWOOD MTGE INVEST 6.810% 12/15/31.......... | c..u. 03/01/2012| PaydOwn.......c.ocvvmivrererirernnnirerens [ orerenirersnsseirennnes | crvvrenennns 129,549 | ....ccco.. 129,549 | .o 129,549 | ..o 129,549 | .o [ 0 | [ v 129,549 12/15/2031
68240M AE  8|SECURED LIEN HOME OWNER 7.600% 02/15/29.. ] .... 03/01/2012| PaYAOWN.........orevvrrererrerinerrenins | ceverserissinerieninee | cereninneenns 25,108 | .covvverenee 25,108 | covrvrnens 25,100 | coverereenne 25,036 AT T (SR T | e | e 25,108 02/15/2029
68240M AF  5|SECURED LIEN HOME OWNER 7.960% 02/15/29.. ] .... 02/01/2012| PaYAOWN.........orvvrrireirniineireiins | cerereeeinsissiieniens | cereneinnenns 10,893 | oo 10,893 | oo 10,536 | ccoooervenees 10,842 51 | oo | e 51 | e | e 10,893 02/15/2029
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. | ..... 03/15/2012| Redemption ~ 100.0000............ | covermrermrerererererernee | cererirneenns 32,550 | coverirnns 32,550 | covrrrrnns 32,550 | oo 32,550 [ oocrerericerens | e (VI ORI ISP 32,550 03/15/2022
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32.. | ..... 03/01/2012| PaydOwN.......c.ovvmeveereiirerinnirenens [ orereniersnsseirennnes | crvveinnenns 142,282 | ............ 142,283 | oo 141,852 | oo 141,861 | oo | e A29 [ [ e 429 | 05/15/2032| 1FE......
69144W AA 9| OXFORD FINANCE FUNDING 3.750% 03/15/17..... | ..... 03/15/2012| PaYAOWN.........orvvrrererineinerrenins | coeereeissisnesiesinee | oneines 1,000,101 | .covoeeee 1,000,101 | ..coooeee 1,000,413 | ......... 1,000,298 | ...ooovveerireres | cvrerernnns (197) | cevereereeineins | e (R1ST4) IS— 03/15/2017| 1FE......
73316P EZ 9|POPULAR ABS MORTGAGE 5.537% 09/25/35....... | ..... 03/01/2012| PaydOWN........c.ovvvrrvrerieirerrnirerens [ corerenrnernnsssiennnes | covvvennnens 5767 | o 115,767 | oo 116,635 | .ooovvenne 16,577 | covvvevivienee | e (G TN [N (G D] — 09/25/2035[ 1FM.....
73664# AA  8|PORTLAND NATURAL GAS TR 5.900% 12/31/18... | ..... 03/31/2012| Redemption ~ 100.0000............ | covermrrvrrrrnerrerernee | cerererneenns 89,625 | ..covvrrene 89,625 | ..oovvvnnen 89,625 | ..cocvovnvn. 89,625 | ..ouvvrririirins | e 0 12/31/2018| 2...........
73763H AR  7|POTLATCH CORP MTN 8.750% 02/01/12 02/01/2012] MALUIIEY.......ocvverererniereirseirenrens [ eovrrseierssinsinnens | e 8,000,000 7,834,790 | .........7,998,867 | ...cooovvrirvivrins | coreeee 1,133 [ | i 1,133 | s 02/01/2012,
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27. .101/15/2012| Redemption ..1,928 11,928 ..1,928 0 07/15/2027
74112R  AA 8 |PRESTIGE AUTO REC TRUST 5.670% 04/15/17... 03/15/2012| Paydown 238,192 238,192 238,150 238,190 2 04/15/2017
74160M CN 0 |PRIME MORTGAGE TRUST 20 5.500% 01/25/34... | ..... 03/01/2012| Paydown..........ccevereererenernerens | veves 589,111 589,111 589,480 587,379 | ..vvvverrnrrnens | e 1,733 | s | v 1,733 01/25/2034
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... |..... 03/01/2012| PaYAOWN........coovrrieerrrierierirerens | everersnsisesesinerinnns | eeeveerenenes 58,555 | covvieenen 58,555 | .ovveennen 58,555 | .oovererne 58,555 | v [ e 0 02/26/2036| 1FM.....
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 03/01/2012| Paydown.........cceveeernereneenennns | ceves 281,321 281,321 283,607 282,116 [ .o | e (14555) [T IS (795) 281,321 06/27/2032| 1FM.....
749580 AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21.....] ..... 03/01/2012] PaYdOWN.......courerriiieerirerirenins | covrveeerienieresneiins | cveverinens 149,023 | ..ccovonee 149,023 | ....ccooouee 141,665 | ..covvovve 143,330 | oo | e 5,693 | .o | e 5,693 | .o | s 149,023 10/25/2021| 1FM.....
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760985 B8 3 |RESIDENTIAL FDG SEC COR 6.040% 10/25/33.... 03/01/2012| Paydown. 6,361 10/25/2033
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33.... 03/01/2012| PaYdOWN........oovvrererenrirnenienins | ceveersnrneniieniineenns | cevverenen 464,962 | ... 464,962 | .......... 442,223 | ............ 459,211 | oo, 05/25/2033
760985 XV 8 |RESIDENTIAL FDG SEC COR 5.861% 08/25/33..... | ..... 03/01/2012| PaYdOWN......coucverrererenrrrerienins | ceverseriennrrenienenee | cevverineneee 19,561 | i 75,561 | v 75,450 | oo 75,357 08/25/2033
76110G J3  6|RESIDENTIAL ACCREDIT LO 6.350% 08/25/32...... | ..... 03/01/2012| Paydown.........ccevereernereneenennns | ceees 298,173 298,173 306,839 297,757 08/25/2032
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29..... | ..... 03/01/2012| PaYAOWN........oouvvrrerrierinerienins | ceversreissrinenieniene | cerenirnnenns 19,208 | ..ooovvreneee 19,208 | ...ocovvvenee 19,200 | .coovvrenees 19,128 09/25/2029
76111X KA  0|RESIDENTIAL FUNDING MTG 4.500% 05/25/19..... | ..... 03/01/2012| PaYAOWN........couevrmrrreneererirerens | eeressersesiesissenins | cvverinees 157,075 | coovvves 157,075 | coovvree 158,385 | ..cvvvvnee 157,781 | oo 05/25/2019
76111X SD 6 |RESIDENTIAL FUNDING MTG 4.750% 02/25/20..... | ..... 03/01/2012| PaYAOWN........corvvrrerrrierienerienins | cevereeissrenerireniene | cereninneenns 77,105 | oo 77,105 | e 78,262 | c.ovvvernen. 77,819 | 02/25/2020
76126C HZ  8|RACERS (BELL SOUTH) 144 6.735% 07/15/21....... | ..... 01/15/2012| Redemption ~ 100.0000............ | covrerrrrererererneeinns | cevvereenns 116,875 | wovvvvnees 116,875 | coovvveneee 135718 | oo 127,348 | oo 07/15/2021
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | ..... 03/01/2012| Paydown. ..97,708 07/20/2027
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... | 03/20/2012| Paydown. .108,252 07/20/2026
82651N  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... | 03/20/2012| Paydown. .178,069 11/20/2025
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... |..... 03/20/2012| Paydown. ..97,403 11/15/2025
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18...... | ..... 03/20/2012| PaYdOWN........couverrrcrenrrierierins | ceveenernerinenineenee | evvenerrnenne88,900 | v 68,900 | ..............68,893 | .............68,895 | .....ccoeirirrnrns 06/20/2018
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 03/01/2012| Paydown.........cc.veveeernereneenennns | ceves 287,105 287,105 05/16/2022
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 03/01/2012| PaYAOWN........couvvrererrrrrnerienins | ceverseeisersnerienieee | cerenisneenns 7776 | e, 71,776 05/16/2022
83367# AB  5|SOCIETY NATIONAL BANK O 7.340% 01/29/12..... | ..... 01/29/2012| Redemption ~ 100.0000............ | ..... 507,704 507,704 507,704 507,704 | oo | e 0 507,704 | oo [ | e 0. (17,563) | 01/29/2012| 2...........
84055* AA  6|SOUTH TEXAS ELECTRIC CO 5.410% 01/01/28.... |..... 01/01/2012| Redemption ~ 100.0000............ | ... 235,294 235,294 235,294 235,294 | ..o [ e 0 235,294 | ..o [ | s 0| e 6,365 |01/01/2028| 1...........
859245 AA  0|STERLING BANK TRUST FSB 1.902% 04/26/26..... | ..... 03/26/2012| Paydown.........cc.oeveeerereneeneinns | veves .33,435 04/26/2026| 1...........
863572 5B 5| STRUCTURED ASSET SECS 7.272% 03/25/31...... | ..... 03/01/2012| Paydown. ...4,261 03/25/2031| 1FM.....
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. | ..... | 03/01/2012| Paydown. 97,142 97,774 03/25/2032| 1FM......
86359A DL 4 |STRUCTURED ASSET SECURI 6.580% 11/25/32.. | ..... | 03/01/2012| Paydown. 142,253 145,587 11/25/2032| 1FM.....
86359A KD 4 |STRUCTURED ASSET SECURI 4.730% 01/25/33.. |..... 03/01/2012| Paydown. ...32,250 01/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 03/01/2012| PaYAOWN........couvvrirerinerrerinenins | ceeevnernensenineenes | evvvsernneeee D176 | i 51,176 | oo 48,489 02/25/2020| 1FM.....
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. |..... 03/01/2012| Paydown..........c.vvvevernereneeenions | veves 201,157 201,157 200,403 200,442 | .oovvvriiniiei | s T AT (SRS IR 715 201,157 [ o [ | e 0 e 1,593 |03/25/2035| 1FM.....
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. |..... 03/01/2012| PaYAOWN........corvrrrererrerrrnerienins | coverseeisersnerienieee | cereninneenns 37,922 | i 37,922 | v 33,087 | oo 34,381 | s | e 3,540 | oo | v 3,540 | oo | e 37,922 | oo | e | e (U I 322 |05/25/2034| 1FM.....
86359D GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 03/01/2012| PaydOowN..........cvvmvrerieirerinnrnerens [ orereniersnsseirennnes | crvneeennnsd 465,290 | ..o 465,290 | ........... 450,568 | ......c.... 457,048 | oo | e 8,242 | oo | v 8,242 | oo | e 465,290 | .oeeeiien [ | e (0 [ 4,320 [12/25/2034| 1FM.....
871928 AX 5|CORP BOND BACKED CTF 8.125% 09/15/17......... | ..... 03/15/2012| Redemption ~ 100.0000............ | oveererrrererneernenins | crverinens 158,117 | v 158,117 | v 190,563 | ..oovvvvnee 172,061 | oo [ s [EK15) ) N IS (:K15) 1 IS IS 171,225 | oo | e (13,108) | ..... (13,108)| ........ 6,424 |09/15/2017| 2FE......
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... | ..... 03/22/2012| Paydown.........cccvvvvrrnrirernrinnerens [ coverersnrsnnneneninnes | seveernneees0,000 | ciiiirirnn.50,000 | ovirrnr50,000 | oo 50,000 | oo | e O [ [ e 50,000 | i [ e | cveeieeennd0 [ 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 03/21/2012| PaydOwn........ceveeerereeerrnerrenins | cveveennrneniseninennns | evevserreennn02,500 | viiiiinnnn62,500 | voirirrrnn62,500 | 1oriiirecn82,500 | oo | e 0 oo | errrrerneeneb2,800 | oo [ e [ 0 [ s 01/20/2026| 1FE......
88031) AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. | ..... 02/01/2012| Redemption (4) 02/01/2030| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26... .103/15/2012| Paydown. .75,000 0 06/15/2026
886417 AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... | ..... 03/15/2012| Paydown. 211,180 211,180 211,165 211,176 4 211,180 05/15/2017,
88732 BB 3| TIME WARNER CABLE 5.500% 09/01/41.........ccooee. | vevee 03/15/2012| Deutsche Bank SECUMHES........... | vveeeererrererierinee | overnne 4,153,320 | ......... 4,000,000 3,958,280 | .........3,958,394 . 91 | e [ s 91 | e | e 3,958,485 | ....coooverrnns 09/01/2041
89566E AA 6| TRISTATE GEN AND TRANS 6.040% 01/31/18......] ..... 01/31/2012| Redemption ~ 100.0000..........c. [ evererrrerrmrreerernnes | crrrrereens 409,150 | .oocvurne 409,150 | .cocceuenn 409,150 | ..oovennn 409,150 | oo [ e 0 oo [ e 409,150 | .oviereiinnnn, 01/31/2018| 1FE......
89655V AA 0| TRINITY RAIL LEASING Il 5.640% 11/12/26............ | ..... 03/12/2012| Redemption ~ 100.0000............ | covrererrererererneninns | ceverinens 123,230 | oo 123,230 | coovvrennee 123,230 | coovrrrnee LIV VI R DO (V1 ISR ISP 123,230 | oo 11/12/2026| 1FE......
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89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 03/16/2012| Paydown. 0 10/16/2040| 1FE......
90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... 03/10/2012| Redemption 0 05/10/2025| 2...........
902635 AA 9| UNITED CAPITAL MARKETS 2.300% 11/08/27....... | ..... 03/25/2012| Paydown..........cccvveeervnerirerireens 0 11/08/2027| 1FE......
902905 AK  4|USX CORPORATION 9.375% 02/15/12......cccrmvernnee | e 02/15/2012) MAEULILY.......coooereervrcrierirneirns | ceeereeiseisensenines | oneinne 2,000,000 | ........ 2,000,000 | ......... 1,985,700 | ......... 1,999,812 [ .ovvevcieiienes | e 188 | o | e 188 | oo | e 2,000,000 | .ooovvrcriees | e | e 0. 93,750 | 02/15/2012| 2FE......
90781# AE 2 |UNION PACIFIC RAILROAD 4.910% 07/02/16........ | ..... 01/02/2012| Redemption ~ 100.0000............ | voveerreeermrererirerirene | coveririrenne 36,670 | coovvrerecs 36,670 | c.oovvrrees 36,670 | .oovrerneen. 36,670 [ ..o | e (VI POOROORTORSPOR ISV 36,670 | oo | e [ e [V I 900 [07/02/2016|1...........
90919@ AA  7|UNIPAC VI SENIOR SECURE 5.000% 05/31/20...... | ..... 10/01/2011| Redemption ~ 100.0000..........c. [ weererrernerrrrerenis | cervrererenns 60,000 | ..ccoooverenen 60,000 | ..oovrrnnens 41,081 | oo 41,081 [ oo | s (VI URROR ISVR 41,081 | oo 05/31/2020] 5...........
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 03/23/2012| Redemption ~ 100.0000............ | coverureeerrrererirerirene | corerirneenns 53,223 | oo 53,223 | oo 53,223 | v 53,223 | oo | e (VI USRIV 53,223 | .o 09/23/2030| 1...........
921796 GR 3| VANDERBILT MORTGAGE 199 7.415% 07/07/29... |..... 03/01/2012| PaYAOWN.........orvrrrereirerineiieiins | ceeerseeiseisserieniene | cerneeineenns 42,224 | ..o 42,224 | ..o 41,527 | oo A1,686 | ..o | eerreerernnD39 | s [ s LK1 RIS R 42,224 | ..o, 07/07/2029
927188 AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ..... 03/15/2012| Paydown 364,460 364,460 364,433 364,456 4 364,460 10/15/2015
928958 AA 5| WATERFORD 3 FDG-ENTERGY 8.090% 01/02/17. | ..... | 01/02/2012| Redemption 227,161 227,161 227,161 227,161 0 227,161 01/02/2017,
92922F JJ 8| WASHINGTON MUTUAL 2003- 2.468% 10/25/33... .103/01/2012| Paydown. 12,828 ..12,828 ..8,338 | ... 9,233 3,596 12,828 10/25/2033
92922F JY 5| WASHINGTON MUTUAL 2003- 5.500% 01/25/34.... | ..... 03/01/2012| Paydown. 348,016 348,016 340,403 346,098 | ..o | e 1,918 | 348,016 01/25/2034
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... | ..... 03/01/2012| PAYAOWN........covrermreirnerierirenens | ovvrreerienireeessenins | cveerenens 115,594 | .coovonne 115,594 | ..covveeeee 116,967 | cooovvveneee 116,103 | covovevevernes [ e (508) | vvvvvvereeerie | evrrrerireeene(508) | v | i 115,594 | oo, 12/25/2018
92922F KX  5|WASHINGTON MUTUAL 2003- 2.499% 02/25/34.... | ..... 03/01/2012| PaYAOWN.........ourvvrrireirerineiienins | ceeerseeinsisserieninns | cerveeineenns 23,029 | oo 23,029 | oo 14,508 | ...ccoovonee. 16,471 [ o | e 6,557 | covoeveneinvenne | errnnennB,557 | i | i 23,029 | oovvvveieinne [ [ e (0 IO 96 | 02/25/2034
92922F VE 5| WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 03/01/2012| PAYAOWN........couvermrearrnerierireeens | oeeernerseniesesenins | cveeriinens 108,405 | ..cvvvvneee 108,405 | ..........c. 108,744 | ............ 108,392 . 13 | e | e 13 | | s 108,405 | ..oouvvvvvrvenns [ e [ e 0| e 1,042 |07/25/2034
949762 AC 2| WELLS FARGO MBS 2003-10 4.500% 09/25/18...... | ..... 03/01/2012| Paydown.........cc.vvveneernereneieninns | veves 512,360 512,360 | .oovvrnnes 473,292 501,621 | .coovvverveiraces | s 10,739 | oo 512,360 [ ..oveerrieins [ | e (U I 4,180 |09/25/2018
94978# AH 0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... 03/10/2012| Redemption ~ 100.0000............ | covermreeermrerereerernee | cererirneenns 54,254 | .............. 54,254 | ...t 54,254 | ..o 54,254 | oo | e 0 01/10/2024
94978# AJ  6|HY-VEE INC CRD TN LEASE 7.420% 10/05/21....... | ..... 03/05/2012| Redemption ~ 100.0000............ | covereremeemerirerirene | cerreeineenns 32,758 | oo 32,758 0 10/05/2021
94978# BY  2|HUGHES SUPPLY INC PASS 5.262% 05/10/19...... | ..... 03/10/2012| Redemption  100.0000... 38,933 ...38,933 0 05/10/2019
94978# CA  3|HUBER BROKEN BOW FACILI 6.210% 01/02/20... .101/02/2012| Redemption 157,755 0 01/02/2020
94978# CB 1 |HUBER BROKEN BOW FACILI 6.210% 01/02/20... .101/02/2012| Redemption .156,578 0 01/02/2020
94979F AC 0| WELLS FARGO MBS 2003-12 5.000% 11/25/18 03/01/2012| Paydown .119,681 119,451 230 [ oo | e 230 [ 11/25/2018
94980K AG  7|WELLS FARGO MBS 2004-4 5.500% 05/25/34....... | ..... 03/01/2012| PAYAOWN........courvrrrrererierisenens | eereserseniesesnenins | eveerinend 643,180 | ............ 643,180 | ............ 597,454 | ............ 629,931 | ..ooovierrerinces | s 13,249 | oo | v 13,249 | oo | e 643,180 [ ..ovverrrerrns [ e | s 0| e 5,760 | 05/25/2034
94980Y AG  7|WELLS FARGO MBS 2003-16 4.500% 12/25/18...... | ..... 01/01/2012| PaYAOWN.........orvvrrireirniineireiins | cerereeiississiieniene | cereneineenns A7,817 | oo A7,817 | oo 48,266 | ....cocoovevs 47,727 . 90 | o | e 90 | o | e AT,817 | e [ [ e, (U I 179 |12/25/2018
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 03/01/2012| PaYAOWN........corvrrrererrerrrnerienins | coverseeisersnerienieee | cereninneenns 83,013 [ oo 83,013 | v 83,143 | ... 82,961 . [50[RS £ IR ISR 83,013 [ oo [ e [ e, (U I 653 |12/25/2018,
94981A AC 7 |WELLS FARGO MBS 2003-14 4.500% 12/25/18...... | ..... 03/01/2012| PaydOwN.......c.ovvmeveereiirerinnirenens [ orereniersnsseirennnes | crvveinnenns 167,186 | ............ 167,186 | ..cvovnvee 168,388 | ............ 167,308 | .o [ e (122) [ v [ e (122) [ v | v 167,186 | v v [ e (0] 1,245 |12/25/2018]
94982C AF  5|WELLS FARGO MB TRST 200 2.616% 01/25/35..... | ..... 03/01/2012| PAYAOWN........couvrmrrrrvrerierireeens | oereseerseniesessenins | evverinees 155,899 | .ovvvvnne 155,899 | .ooovvennee 152,489 | ..ovvvene (LTI N 1,940 | | e 1,940 [ [ e 155,899 | .ooovvrvvriinenns [ e [ e (U I 681 [01/25/2035
94982 AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 03/01/2012| Paydown..........ccoeverevererrniernians [ eves 932,385 932,385 947,536 942,047 | .oovvviieeeis | e (9,662) [ .vvvovrrererines | cvrrirennnd (9,662) 932,385 | ..o [ v [ e 0 . 7,502 |08/25/2035
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 03/01/2012| PaydOWN........ocvvrrererrnrinerieeins | vevernrrinsernenineninee | seenernneennn3,091 | 5,091 | s 4835 | oo 4,950 | oo [ e T | | 1T | | 5,091 | e [ (U IO 40 |10/25/2035
94983S AS 1| WELLS FARGO MORT BACKED 6.000% 07/25/36. | ..... 03/01/2012| Paydown 81,042 83,341 | o [ eeeenn0,015 | i | 9,015 [ [ 92,356 | [ 07/25/2036
961548 AQ 7 |WESTVACO CORP DEBENTURE 7.650% 03/15/27 | ..... 03/15/2012| Redemption 1,011,619 ..1,004,702 (11,598) 03/15/2027
97180* UR  7|WILMINGTON TRUST CO 10.732% 01/01/12........... | ..... 01/01/2012| Redemption  100.0000... ...94,664 94,664 | ... 94,664 | ..o e | e [0 [ [ 94,664 | [ 01/01/2012| 3...........
97180* US 5| WILMINGTON TRUST CO 10.732% 01/01/13.......cce. | ... 01/01/2012| Redemption ~ 100.0000............ | coverervrermerrrerirnee | wvrernnenn 137,438 | e, 137,438 | .o 137,438 | oo 137,438 | oo [ e (V1 ISR IS 137,438 | oo | e 01/01/2013 3...........
97180* UT  3|WILMINGTON TRUST CO 10.732% 01/01/12........... | ..... 01/01/2012| Redemption ~ 100.0000............ [ covererrrrrerermrirerinnns | vevrvernnens 56,455 | o 56,455 | ..ooovvennee 56,455 | .covrennee 56,455 | ..ovveercirinis [ 0 oo | e 56,455 | ..covvveviieien [ e 01/01/2012| 3...........
97180* UU 0| WILMINGTON TRUST CO 10.732% 01/01/13.....c.ce. | c.... 01/01/2012| Redemption ~ 100.0000............ | covererereeserrrerirnee | wvreennen. 145,340 | i, 145,340 | c.oovvveneee 145,340 | coovvveneee 145,340 | ooovvvereiieiins [ e (V1 IO IS 145,340 | ooovvvrien | s 01/01/2013 3...........
97180* UV 8| WILMINGTON TRUST CO 10.732% 01/01/13........... | ... 01/01/2012| Redemption ~ 100.0000............ | coverrvevrrverrerirene | wvrrrnenns 179,562 | o, 179,562 | .oovveeeee 179,562 | cooovvveneee 179,562 | ovoovvvvvverns | i (V1 ESURORTOONORN ISP 179,562 | covoovvnvrven | v 01/01/2013 3...........
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97180* UX 4| WILMINGTON TRUST CO 10.732% 01/01/13........... Redemption  100.0000........... 255,563 | ..ooveerierinins e | e [0 e | 285,563 [ s [ [0 [ 13,714 K
97180* YL  6|WILMINGTON TRUST CO 7.190% 07/02/14............ VaHOUS......coreveeeereeeereeereeenneins | eovevvenerenneriinsers | connerenn 460,694 | ..........460,694 | .......... 460,694 | ........... 480,694 | ..ooooovvveoerrces | corecverercieneees | eerercieeerceeneries | ceeeevisenrieenn | e | e 480,694 | oo | e | ceereieennn0 | e 16,562 T
97180* YY 8| WILMINGTON TRUST CO 7.740% 01/14/14............ Redemption  100.0000........c... | vorererermmeeenmrverrens | woverreens 194782 | i 194,782 | i 194,782 | i 194,782 | s [ e | 0 e | e 194782 | i | v | e | 6,101 -
65656M AA 9 |NORTEL NETWORKS 2001-1 11.629% 08/09/16.... PaydowN. ......ccvvreernrineernerinnis | eevreeinennnninennens | s 19,414 | 19,414 | 13,329 | 13,331 | 180 | 105,903 | i | 8,083 | i | e 19414 | [ [0 | 377
05541V AF  3|BG ENERGY CAPITAL PLC 1 5.125% 10/15/41...... Morgan Stanley & CO...........ccoevv. | covevrvvenerrenrriisnens | 28,534,640 | .......8,000,000 | .........8,037,840 | .........8,037,734 | .ccoooovvvrrvmnrrcc | overreeens(110) [ e | evvreereee(110) e | 00000....8,037,624 | oo [....497,016 |.....497,016 | ... 181,083
08055E AD  8|BELO PLC EVST-2 19A 6.750% 02/27/12.... MaLUREY......ovovverrericseierieeine | eerirseinseisnsiseniens | 005,000,000 | ........5,000,000 | .........5,000,000 | .........5,000,000 | ...coorormrermrerne [ errmmrrmmrmmrnnne [ onernerrnrirnenns | vveenerieriinen0 o | 2000000.5,000,000 | o | vevrnrinenines | eevnerneenn0 | 168,750
219868 AN 6| CORP ANDINA DE FOMENTO 6.875% 03/15/12 MaLUREY ..o | e | 011,625,000 | ......11,625,000 | .......11,499,548 | ... 11,621,477 | .coovvrverivnnne | 003,523 [ i | 3,823 [ v | 200 11,625,000 | oo | e | 0 | s 399,609
68210* AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... Redemption  100.0000........c.c. | covverernennnnnnnrionne | wevnrennnnnn 15,949 | 15,949 | 15,949 | 15,949 | s L [ | a0 [ | 15,949 | i | |0 | s 238 | P
3899999. Total - Bonds - Industrial & MISCEIIANEOUS..........uuuurieuriiiiiriereeiesirisii e 168,079,295 | .......... 1,185 | .o 93,283 | o0 | s 94,468 .4,411,426 XXX
8399997. Total - Bonds - Part 4. 181,629,334 | .......... 1,185 | ....... (11,780) | voovvvvrieenn0 [ s (10,595) ..4,571,268 XXX
8399999. TOHAI = BOMAS. ..t 181,629,334 | .......... 1,185 | ....... (11,780) [ o0 | s (10,595) ..4,571,268 XXX
Preferred Stocks - Industrial and Miscell IS
36186R 20 ALLY FINANCIAL INC 144A.......ooviiiiiininnisniins I ..... | 02/1 6/2012| Tax Free Exchange.........coovenes | v 187.000 | ..o, 187,000 | oo | eerenennnn 187,000 | oo 134,050 | ........ 52,950 | oo [ | i 52,950 | oo | i 187,000 | oo [ [0 | s 3,273 . | PSLFE..
8499999, Total - Preferred Stocks - Industrial & MiSCEIIANEOUS...............corvereeireriieieiireereieiessnsisneiseienesnsensnsnsnensnssnsessensessessnses | eonneeneere 180,000 [ ovreeee XXX | e 187,000 | .. 134,050 | ........ 52,950 | oo o0 52,950 | .ocooeeee0 | 0o 187,000 | o0 | 0 0 | 3,273 XXX....
8999997. Total - Preferred Stocks - Part 4........oooviiniieinsssssnsssssssensnesensnsssesnssnssssseensensssssnsssrssnssnssesssnesenenssesens | eonneeerenns 180,000 | cvvvenee XXXirivee | ivrenne 187,000 | e 134,050 | .......52,950 | ..coooooiie0 o0 [ 100n52,950 | 0] 187,000 | 0 0 0 | 3,273 XXX....
8999999, Total - Preferred SIOCKS...........cooveiiieieierieieiceecet e sesssensessessnsensenensnssssenessessnssssensessnsansensessenses | eoereeieies 181,000 [ cvereeree XXXvrorn | v 187,000 | . 134,050 | .......52,950 | ............c...0 | o0 | 52,950 | .0 187,000 | 0 |0 0 | 3,273 XXX....
9899999. Total - Preferred and ComMON SOCKS.........vviiiiriirniiniiinisnrsisssrsniscnsnisssnsnssnssnesnensssesnssensnsssssnssnssssensssssnessrsssssenes | onnenereenes 1805000 | wovvrere e XKXeoviionn | e 187,000 | v 134,050 | .......52,950 | .0 o0 [ 10052,950 | 0] 187,000 | 0 0 0 3,273 XXX....
9999999. Total - Bonds, Preferred and COMMON SEOCKS............vviuivriieiririnieieeisrieseisiessseseisssessesessssssssssessssssssssessessessnsessessnsenens | oee 184,158,968 | v XXX | ....182,126,285 | ... 181,763,384 .4,574,541 XXXl

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

Purchased Options - Hedging Other - Put Options

S & P 500 EUROPEAN PUTS Product

01/03/2017 Variable ANNUItIES............coevvvrvene Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/03/2017| ............. 370 | ........ 532,149 |....1,438.0000 | ........ 216,283 | ..o | e | s 102,633 | .coooes | v 102,633 | ......... (28,005) [ ...oveverercrirrirs [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2017 Variable ANNUItIeS............cocverren Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/31/2017| ............. 375 | .. 517,766 |....1,381.0000 | ........ 205,656 95,208 | ..cover | cerrennne 95,208 | ......... (PLRST£:) | [N IO N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2018 Variable AnnUItIes............cocveerven Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008{.01/31/2018| ............. 275 | o 473,825 |....1,723.0000 | ........ 208,728 | ..o | e | e 130,482 | .oooir | v 130,482 | ......... (26,497) [ ..oververeriirins | e N/A N/A

S & P 500 EUROPEAN PUTS Product

01/31/2020 Variable ANNUItIES...........coveverrrnne Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.01/31/2020] ............. M5 | s 158,700 |....1,380.0000 | .......... 37,835 35,656 | ..ooer | cerreenne 35,656 | ....coonee (UL ] IR I N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2017 Variable ANNUItIES............oevverrene Exhibit 5. | equity risk | Societe Generale... .12/31/2008.02/28/2017| ............. 780 | ... 1,122,420 |....1,439.0000 | ........ 455,992 218,840 | ... | covvenad 218,840 | ......... (YK | [N O N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2018 Variable ANNUItIES...........covvrvnrrnne Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008(.02/28/2018 ............. 450 | ........ 743,850 |....1,653.0000 | ....... 320,843 | ..o | s | s 196,444 | ...ooo. | v 196,444 | ......... (G 70 | R O N/A N/A

S & P 500 EUROPEAN PUTS Product

02/28/2020 Variable ANNUItIES...........corvrvrrrnne Exhibit 5. | equity risk | Barclays Capital..... |.03/23/2010.01/28/2020] .............. 65 | .. 89,700 |....1,380.0000 | .......... 21,385 20,238 | .cover | v 20,238 | .overenee (4,494 | oo | e N/A N/A

S & P 500 EUROPEAN PUTS Product

02/29/2016 Variable ANNUItIES...........ccvvvverrene Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).02/29/2016 .......... 1,115 | ... 1,542,045 |....1,383.0000 | ........ 614,204 262,196 | ..o | covrenne 262,196 | ......... (LA (1) R IO N/A N/A

S & P 500 EUROPEAN PUTS Product

03/29/2018 Variable ANNUItIES...........cooervrrrnnes Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008.03/29/2018 ............. 200 | ........ 330,600 |....1,653.0000 | ....... 142,403 87,513 | oover | v 87,513 | oo (18,448) | ....coovererrerins | e N/A N/A

S & P 500 EUROPEAN PUTS Product

03/29/2019 Variable ANNUItIES...........corervnrrnnes Exhibit 5. | equity risk | Barclays Capital..... [.04/21/2009/.03/29/2019 ............. 800 | ........ 680,000 | ...... 850.0000 | ........ 205,000 97,546 | ..cooo. | v 97,546 | ......... (35,799) [ vovverrererririns [ cereerierierieens N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2014 Variable ANNUItIES...........covvrvnrvnne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2014] .......... 1,580 | ..... 1,811,944 |....1,147.0000 | ........ 623,394 | ..o | e | e 137,888 | .coooes | v 137,888 | ....... (105,484) | ..oooevrvecernens [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2015 Variable ANNUItIES..........cccerverrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2015] .......... 1,985 | ..... 2,518,568 |....1,269.0000 | ....... 948,161 331,862 | .o | ovrenns 331,862 | ....... (159,050) | vvvverrrrreerens [ errerrerirneirnnins N/A N/A

S & P 500 EUROPEAN PUTS Product

03/31/2017 Variable ANNUItIES..........corerverrenes Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).03/31/2017] ............... 90 | .o 128,070 |....1,423.0000 | .......... 51,711 24789 | ..o | v 24,789 | ..o (GRS RN IO N/A N/A

S & P 500 EUROPEAN PUTS Product

04/28/2017 Variable ANNUItIES..........coevverrnnes Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.04/28/2017| ............. 265 | ........ 389,285 |....1,469.0000 | ........ 159,657 78,568 | ..covet | covrennne 78,568 | ......... (QESTCKK) | R O N/A N/A

S & P 500 EUROPEAN PUTS Product

04/29/2016 Variable ANNUItIES..........ccoerverrnnes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.04/29/2016) ............. 385 | ....... 552,475 |....1,435.0000 | ........ 225,567 | .oovvrerierineinns | cevieiieniennnen | e 104,838 | ..ooce | covrn 104,838 | ......... (TR | R IO N/A N/A

S & P 500 EUROPEAN PUTS Product

04/30/2018 Variable ANNUItIES..........coerverrnnes Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009.04/30/2018| ............. 170 | e 191,930 |....1,129.0000 | .......... 68,063 32,247 | oo | v 32,247 | ... (LU ) R IO N/A N/A

S & P 500 EUROPEAN PUTS Product

04/30/2019 Variable ANNUItIES...........coereervnnes Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009.04/30/2019 ............. 295 | ... 338,955 |....1,149.0000 | .......... 90,323 61,105 | oo | e 61,105 | ......... QAL | [ O N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2016 Variable ANNUItIES...........covrverennes Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.05/31/2016] ............. 810 | ..... 1,214,190 |....1,499.0000 | ........ 509,129 248264 | .......| coeene 248264 | ... (76,305) [ ..ocvevrercrrnrins [ crverirerierineens N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable ANNUItIES...........ccvvvervenes Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.05/31/2017| ............. 415 | ... 622,500 |....1,500.0000 | ........ 257,995 | ..ovverierineins | e | s 129,483 | .ooir | v 129,483 | ......... (30,948) | ...cvvvvercererins [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable ANNUItIES...........ceeverrvenc Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.05/31/2017| ............. 545 | ... 851,524 |....1,562.0000 | ........ 362,705 | ..ovvecrierineinns | e | ceeeenienes 195,655 | ccooves | covrs 195,655 | ......... (50,041) [ 1ooverrereererins [ e N/A N/A

S & P 500 EUROPEAN PUTS Product

05/31/2019 Variable ANNUItIES..........cccoereervenes Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009(.05/31/2019 ............. 385 | ........ 442,365 |....1,149.0000 | ........ 117,336 80,139 | .oover | v 80,139 | .ccoounee (PRI ) | R O N/A N/A

S & P 500 EUROPEAN PUTS Product

06/30/2014 Variable ANNUItIES............coocvverrvene Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).06/30/2014] .......... 1,285 | ... 1,504,992 |....1,171.0000 | ........ 529,298 | ..o | e | e 134,395 | oo | v 134,395 | ......... (LN 2 | [ O N/A N/A
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
06/30/2015 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.06/30/2015] .......... 1,870 | ..... 2,555,168 |....1,366.0000 | ..... 1,012,004 [ .o [ e | s 404,041 | .ot | v 404,041 | ....... (165,230) | cvvveernerrneirnens [ everrerineirinei N/A N/A
S & P 500 EUROPEAN PUTS Product
06/30/2016 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.06/30/2016] ............. 255 | ... 345,780 |....1,356.0000 | ........ 136,150 59,310 | .oovee | verrrennne 59,310 | ..oooenee (18,899) [ ..vcvvvrererrreine [ crverrreeierieens N/A N/A
S & P 500 EUROPEAN PUTS Product
06/30/2017 Variable Annuities............c.ccccuv. Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.06/30/2017] ............. 300 | oo 464,307 |....1,548.0000 | ........ 196,568 | ...oovvurercrieies | e | e 105,944 | oo | v 105,944 | ......... (27,007) [ v | e, N/A N/A
S & P 500 EUROPEAN PUTS Product
07/29/2016 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Societe Generale... .12/31/2008.07/29/2016] ............. 545 | ... 739,020 |....1,356.0000 | ........ 290,971 | .ovvverierneins | e | e 127,862 | ccoovee | covs 127,862 | ......... (40,059) [ ...vovrerrirrrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2015 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.07/31/2015] ............. 655 | ... 815,082 |....1,244.0000 | ........ 303,606 | ..oovvverirerireis | cerreiierieiinees | e 112,022 | oo | v 112,022 | ......... (GTUNCK) R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2017 Variable Annuities...........cc.ccceuv. Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.07/31/2017| ............. 400 | ........ 624,972 |....1,562.0000 | ........ 265,607 | ..ovvvcrieriieeins | e | oo 144,668 | ....... | .o 144,668 | ........ (S0 | RN IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2018 Variable Annuities............c.ccccou. Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009|.07/31/2018| ............. 435 | ... 491,115 |....1,129.0000 | ........ 167,962 84,035 | ... | v 84,035 | ......... (LT R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2016 Variable Annuities...........cc.cccouv. Exhibit 5. | equity risk | Societe Generale... .12/31/2008,.08/31/2016 ............. 505 | ........ 717,605 |....1,421.0000 | ........ 290,159 | ..o | e | s 133,433 || v 133,433 | ......... (38,648) [ ...cvvvevercvrrrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2017 Variable Annuities...........cc.cccouv Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.08/31/2017] ............. 550 | oo 851,230 |....1,548.0000 | ........ 359,756 | ..ovvverierieeins | cereeiiesineiinnes | e 195,674 | .cooer | covs 195,674 | ......... (49,003) [ ..ovovrererirrrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2018 Variable Annuities. . | Exhibit 5. | equity risk | BNP Paribas. . |.02/05/2009{.08/31/2018| ............215 | ........ 242,735 |...1,129.0000 | .......... 82,984 41,829 | ... 41,829 N/A N/A
S & P 500 EUROPEAN PUTS Product
09/29/2017 Variable Annuities. . | Exhibit 5. | equity risk | Societe Generale... |.12/31/2008{.09/29/2017 ............360 | ........ 602,640 |....1,674.0000 | ........ 262,906 144,498 | ..o | oo 144,498 N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2014 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).09/30/2014] .......... 2,110 | ..... 2,780,136 |....1,318.0000 | ..... 1,069,095 347,490 | .| e 347,490 | ....... (184,369) | vvvovvnvvrriracns [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008|.09/30/2015| ............. 980 | .....1,232,840 |....1,258.0000 | ........ 448,262 | ... | e | s 170,375 | cevvir | e 170,375 | oo (58,556) [ ..ovvverrrrirerrnns | errereriseienines N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.09/30/2015| ............. 480 | ... 610,560 |....1,272.0000 | ........ 231,924 90,392 | oot | v 90,392 | ......... (YA 74:) | [ DO N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2016 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.09/30/2016) ............. 605 | ........ 831,270 |....1,374.0000 | ........ 329,719 [ o | e | s 148,869 | ... | ovvrnee 148,869 | ......... (44,281) [ oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2019 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.09/30/2019) ............. 240 | ... 328,800 |....1,370.0000 | .......... 81,238 69,736 | .o | v 69,736 | ......... (16,726) [ eovvvvrerrrirernns | errererrseieninns N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2015 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Deutsche Bank...... .12/31/2008|.10/30/2015| ............. 305 | ........ 320,860 |....1,052.0000 | ........ 108,202 36,220 | .ooir | e 36,220 | .o (A X E) | [ DO N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2016 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... .12/31/2008.10/31/2016 ............. 625 | ... 867,500 |....1,388.0000 | ........ 345,759 | ..o | s | e 158,302 | .ooover | covr 158,302 | ......... (45,829) [ ... | s N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2017 Variable Annuities............ccocoevven Exhibit 5. | equity risk | Societe Generale... .12/31/2008.10/31/2017| ............. 700 | .....1,140,300 |....1,629.0000 | ....... 490,100 264,800 |.......| cooveee 264,800 | ......... (52,590) [ ..oovevrerreriririns [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2019 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.10/31/2019 ............. 305 | ........ 417,850 |....1,370.0000 | ........ 103,102 88,706 | ..ccoo. | correrene 88,706 | ......... (21,114) [ s [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
11/29/2019 Variable Annuities............ccoceervn Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.11/29/2019 ............. 150 | ..o 205,500 |....1,370.0000 | .......... 50,664 43,748 | oo | i 43,748 | ......... (10,321) [ oo [ s N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2015 Variable Annuities............ccocoerven Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008(.11/30/201| ............. 680 | ... 930,920 |....1,369.0000 | ........ 357,972 | oo | e | e 147,619 | coover | v 147,619 | ......... (468,987) | ...vovvereriirins [ o N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2016 Variable Annuities. . | Exhibit 5. | equity risk | Societe Generale... |.12/31/2008.11/30/2016 .............290 | ........ 406,580 |....1,402.0000 | ........ 163,035 75,780 |....... 75,780 N/A N/A
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
11/30/2017 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.11/30/2017| ............. 195 | ... 320,580 |....1,644.0000 | ........ 138,306 75420 | .o | v 75,420 | ......... (QEYL) | [ O N/A N/A
S & P 500 EUROPEAN PUTS Product
12/29/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | JP Morgan............. .12/31/2008(.12/29/2017| ............. 215 | . 370,445 |....1,723.0000 | ........ 163,433 | oo | e | v 102,168 | .coooee | covrs 102,168 | ......... (20,864) [ ..o [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2013 Variable Annuities............c.ccccuv. Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.12/31/2013] ............. 735 | o 726,327 | ...... 988.2000 | ........ 220,437 33,633 | .o | v 33,633 | oo (33,848) | ..o [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2014 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).12/31/2014] .......... 1,990 | ... 2,573,468 |....1,293.0000 | ........ 978,823 331,260 | .o | v 331,260 | ....... (166,975) | cvvveeveerneirnens [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2015 Variable Annuities...........cc.cccouvue Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.12/31/2015] ............. 630 | oo 857,430 |....1,361.0000 | ........ 339,097 | .o | e | s 146,080 | ..cooo | covre 146,080 | ......... (R AL0) ) R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2018 Variable Annuities...........cc.ccceuv. Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009|.12/31/2018 .......... 1,600 | ..... 1,360,000 | ...... 850.0000 | ........ 409,728 | ... [ | s 191,449 | oo | v 191,449 | ......... (T1,849) [ oo [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2019 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.12/31/2019 ............. 190 | ..o 262,200 |....1,380.0000 | .......... 62,700 58,722 | oo | verrennne 58,722 | ......... QK172 | [ O N/A N/A
S & P 500 EUROPEAN PUTS Product
5/31/2018 Variable Annuities...........cc.cccouv. Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009|.05/31/2018| .......... 1,530 | ... 1,727,370 |....1,129.0000 | ........ 612,719 292,350 | oo | evrenn 292,350 | ......... (LK 74 | R O N/A N/A
S & P 500 EUROPEAN PUTS Product
6/29/2018 Variable Annuities...........cc.cccouv Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009|.06/29/2018| ............. 640 | ........ 722,560 |....1,129.0000 | ........ 256,288 | ..o | e | s 123,052 | coooer | cois 123,052 | ......... (39,503) [ .vovvvererrrrrrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
9/28/2018 Variable Annuities. . | Exhibit 5. | equity risk | BNP Paribas. . |.02/05/2009{.06/28/2018 .............655 | ........ 739,495 |....1,129.0000 | ........ 252,601 128,016 | oot | e 128,016 N/A N/A
S & P 500 EUROPEAN PUTS Product
3/31/2020 Variable Annuities. . | Exhibit 5. | equity risk | Barclays Capital..... [.06/17/2010].03/31/2020| ............315 | ........ 343,164 |....1,089.0000 | .......... 93,410 64,171 |...... N/A N/A
S & P 500 EUROPEAN PUTS Product
4/30/2020 Variable Annuities............cc.cccouv Exhibit 5. | equity risk | Barclays Capital..... |.06/17/2010.04/30/2020] ............. 250 | oo 272,353 |....1,089.0000 | .......... 74,010 51,056 | .oovee | corrrennne 51,056 | ......... (13,114) [ e [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
5/29/2020 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.05/29/2020] ............. 135 | e 141,615 |....1,049.0000 | .......... 41,303 26,000 | .o | v 26,000 | ........... (A I N/A N/A
S & P 500 EUROPEAN PUTS Product
6/30/2020 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.06/30/2020] ............. 120 | ... 125,880 |....1,049.0000 | .......... 35,208 23,220 | oo | e 23,220 | .o [ R O N/A N/A
S & P 500 EUROPEAN PUTS Product
7/31/2020 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.07/31/2020] ............. 105 | ........ 110,180 |....1,049.0000 | .......... 30,864 20,381 | oo | v 20,381 | .oveced (5,204) | ..ovorerrrriieins [ N/A N/A
S & P 500 EUROPEAN PUTS Product
8/31/2020 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.08/31/2020] ............. 120 | ... 125,920 |....1,049.0000 | .......... 35,348 23,408 | .ot | e 23,408 | ........... [CC X ) R N/A N/A
S & P 500 EUROPEAN PUTS Product
9/30/2020 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011|.09/30/2020| ................ 20 | v 22,824 |...1,141.0000 | .......c... 4,658 | oo [ e | s 4,611 | | 4,611 | e (1197) | oo [ N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2020 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.10/30/2020] ............... 25 | s 29,582 |....1,183.0000 8,185 | ..o [ e | e 6,143 | .ovit | v 6,143 | ........... (1,550) [ oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2020 Variable Annuities............ccocoevven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.11/30/2020] ............... 45 | ... 53,125 |....1,181.0000 | .......... 11,122 11,045 | e | v 11,045 | .....ouce. (VA ) | TN IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2020 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.12/31/2020] ............... 65 | .. 81,747 |....1,258.0000 | .......... 17,796 17,769 | covvoee | v 17,769 | ........... (A.277) | oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
1/29/2021 Variable Annuities............ccoceervn Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.01/29/2021| ............... 75 | v 96,459 |....1,286.0000 | .......... 21,324 21,261 | oo | e 21,261 | oo (5,107) [ oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
2/26/2021 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011[.02/26/2021] ............... 95 | . 126,086 |....1,327.0000 | .......... 28,446 28,425 | ..ot | v 28,425 | ........... (S TAA ] TN I N/A N/A
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
3/31/2021 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011{.03/31/2021| ............. 155 | ... 205,504 |....1,326.0000 | .......... 46,387 46,370 | .o | v 46,370 | ......... (10,855) [ ..ocvvverercrrrrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
4/30/2021 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011{.04/30/2021| ............. 120 | .. 163,633 |....1,364.0000 | .......... 37,620 37,671 | | e 37,671 | oo (8,638) | ..vvvvueernerireins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
5/28/2021 Variable ANNUItIES...........covevvrrenne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.05/28/2021| ............. 393 | ... 494,237 |....1,257.6000 | ...coorvrrrirrncis | e 145214 | oo | v MATT || 114771 | e, (30,443) [ ..ovoorerrirrrinns | e N/A N/A
S & P 500 EUROPEAN PUTS Product
6/30/2021 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.06/30/2021| ............. 621 | ... 780,970 |....1,257.6000 | ....cocoovrvmrrrens | crreen 230,056 | ..ovvvrirerineins | e 181,800 | .cvover | covrs 181,800 | ......... (48,256) | ...vevrercerrrins [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
7130/2021 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.07/30/2021| ............. 203 | ........ 255,293 |....1,257.6000 | ..oovvrvrerniienies | coreriinns 75,313 | oo | e 59,484 | ..coo| v 59,484 | ........ (G 72S) | [ IO N/A N/A
S & P 500 EUROPEAN PUTS Product
8/31/2021 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.08/31/2021| ............. 223 | ... 280,445 |....1,257.6000 | ..ccoooovrrerriienies | e 83,041 | oo | s 65,541 | oo | v 65,541 | ......... (17,500) [ ..ovvvverrirrrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
9/30/2021 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.09/30/2021| ............. M4 ... 143,366 |....1,257.6000 | ...cooverrvrrermrrns | v 42,517 | e | e 33,551 | oo | v 33,551 | oo (8,968) | ..vovvvvrerirerins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
10/29/2021 Variable ANNUItIES............ovrvnrvnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.10/29/2021| ............. 211 | e 265,354 |....1,257.6000 | ...coovrrririienien | e 78,819 | oo | e 62,163 | .coooeo | v 62,163 | ......... QLT ) R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2021 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.11/30/2021| ............. 235 | .. 295,536 |....1,257.6000 | ...cooorrreriienins | corrrennd 88,085 | ....ovvrireriieis | s 69,423 | .coooo| v 69,423 | ......... (18,662) [ ...cvvvevevecvrrrins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2021 Variable Annuities. . | Exhibit 5. | equity risk | JP Morgan.... .01/25/2012[.12/31/2021] ...........517 | ....... 650,179 |....1,257.6000 | ...cccoovrvrmrcnnrs | vrrrenne 194,165 | .o | oo 152,980 || e 152,980 | ...oo.oo (41,185)
0099999. Total-Purchased Options-Hedging OthEr-PUt OPHONS. .. ... .. v eeses e se e eeseesasses e eeseesnssmssee | eesseasseeseseesesaeseesee et seseeseeseeseEeesee et ses et ee e eereesenseesnsnes . 17,437,316 | ... 937,209 | ..o 0 | .i....8,604,735 | XXX ... 8,604,735 | ....(2,852,742)
0149999. Total-Purchased OPtioNS-HEAGING OfhET. ... .. vttt stttk ek ee£e £ ee e b e k8t .. 17,437,316 | ........ 937,209 | ...ooovieeen0 | ........8,604,735 | XXX ... 8,604,735 | ...(2,852,742) | ...
0379999. Total-PUrchased OPtIONS-PUE OPHIONS. ... ....ruurrssersstessirsssersserssemesesssees s ses et es 888884 £EE R8s 17,437,316 | ...l 937,209 | o0 | s 8,604,735 8,604,735 | ....(2,852,742) | ...
0429999, TOtaI-PUICNASEA OPHONS. ... veitseserttieessst sttt 88808828k 8 10 404188 oe 8888 E ettt .. 17,437,316 | ....... 937,209 [ ..ooveviennn0 | i 8,604,735 8,604,735 | ....(2,852,742)
1409999. Total-Hedging Other..... ....17,437,316 .937,209 . ..8,604,735 8,604,735 | ....(2,852,742)
1449999, TOT AL ...ttt ettt 1 2180881018848 8 4481080848004 e0 1000014041100 4LE1eE 1 o0 L4 E 4L b ... 17,437,316 | ....... 937,209 | ..o | i, 8,604,735 | XXX] ..... 8,604,735 | ....(2,852,742)
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker | Numberof | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol | Contracts | Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)

Short Futures

Hedging Other
Product

BPM2....... | cooceens (2,925) |(1,828,125) | BP CURRENCY FUTURE...........commrrvrermrrrrernennes Variable Annuities Exhibit 5........| equity risk |.06/20/2012... | CME.............. 03/13/2012.... | oo 156.3574 | ....coceee 159.8800 | ......... (6,439,669) | ......... (6,439,669) | ......... (6,439,669) (6,439,669) | ..cvvvvererrerrerreiins [ cevierreieeeniiiees | e (4,387,500 | N/A........ooormicrrnnrne
Product

VGM2....... | cocec (4,360) | ....(58,062) | DJ EURO STOXX 50.........ccoomiemmmrerrviviiernrinnricnns Variable Annuities Exhibit 5........| equity risk |.06/18/2012... | EUR.............. 03/13/2012... | ...... 2,460.3813 | ....... 2,409.0000 2,983,301 2,983,301 2,983,301 2,983,307 | covvvveeermmsseeenneneies | oereeeneeeeseeiiinnns [ e (9,806,692) [ N/A........oovvverrrnnnns
Product

ECM2...cc. | vovvrveenns (850) it ###H## EURO FX CURRENCY FUTURE.........ccoovvvmniennns Variable Annuities Exhibit 5........| equity risk |.06/20/2012... | CME............. 03/13/2012...| oo 1.3166 | oo 1.3339 ... (1,840,688) | ......... (1,840,688) | ......... (1,840,688 | ......... (1,840,688) (2,975,000) | N/A
Product

ALY O (3,186) | ....(50,904) | FTSE 100 Variable Annuities Exhibit 5........| equity risk |.06/18/2012... | LIF................ 03/14/2012... | ....... 5921.7953 | ...... 5,729.5000 | .......... 9,788,599 | .......... 9,788,599 | .......... 9,788,599 |.......... 9,788,599 | ..oouurvvvrereiiinenns | ceerrersseensrisennninns | crvenns (17,307,467) | NIA....oooovrrrri
Product

JYM2.. | (268) | ..(335,000) | JPN YEN CURRENCY FUTURE..........ccccomueeururrcs Variable Annuities Exhibit5........| equity risk |.06/20/2012... | CME............. 03/13/2012... | oo 121.5054 | ...coocees 120.7800 243,025 243,025 243,025 243,025 | oo [ e | e (964,800) | N/A........oooornverrenrnn
Product

NQM2...... | e (2,729)| ....(54,580) | NASDAQ 100 EMINL........ccovsvvrverirerreireeneennnnnne | Variable Annuities Exhibit 5........| equity risk |.06/15/2012... | CME............. .03/08/2012... | ...... 2,619.7126 | ....... 2,750.7500 |......... (7,152,019) | ......... (7,152,019) | ......... (7,152,019) | ......... (7,152,019) (5,458,000) | N/A
Product

NKM2...ooo. | covvrvennns (340) | ...... (4,131) | NIKKEI 225. Variable Annuities. Exhibit 5........| equity risk |.06/08/2012...| OSE.............. 03/15/2012... | ....... 9,589.4420 | .....10,090.0000 (2,067,805) (2,067,805) (2,067,805) (2,067,805) | .cvvvvererrerrerrreinns [ cerneerneinneeesiinnees | e (1,363,388) | N/A.......coooorerrennnn
Product

TAM2....... | coeere. (3,575) | ..(357,500) | RUSSELL MINI FUT.......coeovvermrerriererrrrinnnnnnnnnn | Variable Annuities Exhibit 5........| equity risk |.06/15/2012...| NYF............. .03/14/2012... 827.0910 827.7000 (217,725) (217,725) (217,725) (VAW ) | ORI ISR PO (21,450,000) | N/A.....cooorvvrrvirs
Product

ESM2....... ..(4,110) | ..(205,500) | S&P500 EMINI FUT.. ... | Variable Annuities Exhibit 5........| equity risk | .06/15/2012... .03/08/2012... | ...... 1,352.7568 | ...... 1,403.2500 |....... (10,376,350) | ....... (10,376,350) | ....... (10,376,350) | ....... (10,376,350) | ..oooonrrvvveniinininnns [ o | o (14,385,000)

13429999, TOtal-ShOT FUIUIES-HEAGING OfhET. ... crvvvroeerresseeesiessseereessseesess e ees s8££ 818080000 £8044LEE 81440 E LR 114 4440088 14400EE 11440 E 814440 EE 1400 EE 1000 £LEEE 04 4EEE £ ARt et | anenned (15,079,330) | ....... (15,079,330) | ....... (15,079,330) | ....... (15,079,330) 0 0 .. (78,097,847)

1389999, TOAIFSNOM FULTES...........ooooevvveereevveeeeevvee v s s s e ssssssss anssssssesssssasesss sbsssssssssssssssssssssesssssssssssssssesssss | sosiessssssssssssss s ss s s sssssess s sssssesss s esssessssssesesssssssssssessons | crveins (15,079,330) | ....... (15,079,330) | ....... (15,079,330) | ....... (15,079,330) 0 0 ... (78,097,847) | ...

1409999, TOBIFHEAGING QBT .....vvv1eserverssstreesssesressssessessssesees s e840 0814814440884 4884401104488 100 8810000 4104008881400 114 4444088 14400E8 1444008111444 0EE 114000 E 811000 H0EEE 10400 E 810008101t nnnets | anenned (15,079,330) | ....... (15,079,330) | ....... (15,079,330) | ....... (15,079,330) 0 0 ... (78,097,847)

1449999, TOTAL ... .oovoeeoeeieeeeeeeeesss s e sss e essss e s ss b b8t E bbb E 4211882t s e s s eee s s daeessssssesesssasss | oeebbssiieessssseiees st eeeee s e e eeee LebsttieeeE s ettt nnnnsssnsnssssns | anieied (15,079,330) | ....... (15,079,330) | ....... (15,079,330) | ....... (15,079,330 0 0 ... (78,097,847)

Broker Name Net Cash Deposits |

Brokers

GolmanSachs e v (4,356,621)

TOTAI NEE CASN DEPOSIES. ...rvrerrreererresersssssseerssseseesessseessessessesssee st esssesees s eeseee a8 ee o088 o888 0840880841408 408884080808 4eE 140840 eE 1408 E 8408810840408 o0 R L1 ee e E o0 s eeE o0 b eeEseeteet e 4E1eeEeeEaeesaesseseeEoeeeesoeEeE o0t e Esee e e oL s o0 e o0 1 oeE oL 1oL 8oL et 4eE 408400 E et 0880kt .. (4,356,621)
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Statement as of March 31, 2012 of the OH'O NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Exchange Traded Derivatives

0199999. Exchange Traded . |

..... 13,086,181 ......A.A.A...............(28,165,511)|............A.A.A...........13,086,181 e 13,086,181 | o (?8165,511)| . 13,086,181 A......................A.A(78,097,847)|..A.A.A.....................13,086,181
NAIC 1 Designation
BARCLAYS CAPITAL....ocvvurirrirniinerieriseisneesssisssssssssssessssessessnsssssssessns | sreneYevserineennee | reeY erietineeins | soviesiseeesssisesssssessssssssssssssns | sovsesssssssssessessnssnes 3,585,562 ....3,585,562 |.......... 3,585,562 | oo | cerieninenns 3,585,562 | .vvuvvrriiiieineieniesienienins | e 0
SOCIETE GENERALE.........ooveriiierieicrieerienieeesesessenns ...2,099,990 02,099,990 | ..o 2,099,990 2,099,990 .0
JP MORGAN CHASE........coooiirnnicieisesseessie i ..1,256,319 |.... 1,256,319 | ... 1,256,319 .0
DEUTSCHE BANK.......oevircerriirierienieesesise et 126,612 | oo | e .126,612 126,612 |... 126,612 .0
BNP PARIBUS........c.oooverererrerians 1,362,956 ....1,362,956 ..1,362,956 1,362,956 0
CREDIT SUISSE. 173,295 | oo | s 173,295 | ... 173,295 |... . 173,295 . .0
0299999. Total NAIC 1 Designation . 8,604,735 | ..... 0 ...8,604,735 |.... 8,604,735 | oo [ 8,604,735 | ..o 0 .0
0899999, TOAIS. ..ot | annsrensensesnssesnen | 21,690,916 | ..o (28,165,511) | .cveeverirsiiiniis 21,690,916 ....21,690916 | ......... (28,165,511) . 21,690,916 | ..o (78,097,847) | ..coovvviisiicniin 13,086,181




Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Common Stocks - Money Market Mutual Funds
000000 00 0|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO. ......couuiiiiiisiisnisssissesiseissnissnssensenes u. . 142,883,789 | ..o 142,883,789 | ..ovvsviieiins
7499999, Total - Common Stocks - Money Market Mutual Funds........... .. 142,883,789 | ..o 142,883,789
7599999. TOHAI = COMIMOM SHOCK. ..ttt sttt EE 8888188ttt | freeisensnnissnses 142,883,789 .142,883,789
7699999. Total - Preferred and Common Stock...............ccccererrucuerennen.e. 142,883,789 142,883,789
9999999. TOHAIS .o 142,883,789 | ..ooovvvvvririris 142,883,789
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....142,883,789  Book/Adjusted Carrying Value $.....142,883,789
2. Average balance for the year to date:  Fair Value $.....158,972,271  Book/Adjusted Carrying Value $.....158,972,271

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QEO09



Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CusIP IMarket Fair
Identification Description Code 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 $.....142,883,789  Book/Adjusted Carrying Value $.....142,883,789
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Statement as of March 31, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
US Bank. Cincinnati, OH 25,107,784 ..41,540,524 31,230,367 | XXX..
Goldman Sachs & Co. NEW YOrK, NY coooociiiriieriicriisnrineriineies [ e [ cnessiessinenins | sersisesssesssnesssesssnees | sessssssnessssssssnesssnssses | sessene 192,926,474 | ........ 222,912,575 | ........ 110,136,717 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSIONES...........c.vveirrerierrnernerneiens o XXX [ XXX 320,460 320,460 320,460 | XXX..
0199999. Total Open Depositorie: XXX [ e XXXeee 0 0 [ . 218,354,718 | ........ 264,773,559 | ........ 141,687,544 | XXX..
0399999. Total Cash on Deposit 0 0] 218,354,718 | ....... 264,773,559 | ........ 141,687,544 | XXX..
0499999. Cash in Company's Office .., SR [T 0,0, TN [P DS SR U XXX 5,000 5,000 5,000 | XXX..
0599999. Total Cash XXX [ e XXX 0 0. 218,359,718 | ........ 264,778,559 | ....... 141,692,544 | XXX..
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Statement as of March 31, 2012 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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