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Statement as of June 30, 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 .ottt | erntenens 4,161,745138 | .ooovvvvvvvrcrrreenenn0 | e, 4,161,745,138 | .......... 4,092,479,134
2. Stocks:
2.1 Preferred SIOCKS........ociiiiicii bbbt | e 267,833 | oo (VI O 267,833 | .oovirrs 235,284
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 505,480,851 | ..ooocvereericrirnerienenns (U I 505,480,851 | ....ccvovnve 530,505,508
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 896,497,723 | ..o (U I 896,497,723 | ............. 887,273,641
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veeeceneeneereeseeseeseeseaseesesseeseesessessessesses st esssessessessastsssessassessssssssessassane | stesssssssssessassssnssnssns (0 (01 (0 T 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,500 | covevevereeeeieieieeeiad [ 296,500 | .coerereeeee 296,500
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans 3,189,415 | (i (01 I 3,189,415 | e 3,225,331
5. Cash ($.....166,279,317), cash equivalents (§.......... 0)
and short-term investments ($.....385,396,398)..........cc..omurremmerimeeeinerieesssensssesssseniss | sereseseenes 551,675,715 | oo (U I 551,675,715 | ..ovevevnee 345,361,180
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 259,414,211 | oo (01 I 259414211 | .o 247,954 877
7o DBIVALVES ..ottt | eesinnsienseans 9,845,489 | ..o (O A 9,845,489 | ...coovvvvvenn. 13,446,313
8. Other iNVESIEA @SSELS..........cveureiceieerere st sssessssesssns | seesssesssesssnssssesssand (U (U (U 0
9. Receivables for SECUNEIES. ...........rurivririiriricrirrrr s nees | sosessasssinians 4,007,792 | oo (U 4,007,792 | ..ccovvrrne. 6,746,263
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 180,881,620 | ...covvvevrcrcricieiinad 0] e 180,881,620 | ............. 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 6,573,302,287 | ..oooeeereeeeeennd (0 [ 6,573,302,287 | .......... 6,302,584,784
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............oveeeeeeeee ettt ettt ettt ee e enen e s s e s enenenenens | ceereeseeeeeens 51,374,387 | oo [0 51,374,387 | ..ccovenene. 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 28,978,883 | .o (01 I 28,978,883 | ...coevevee. 27,813,814
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.cvcueieeveevieesie et sese s essssssssanns | evessisssseesans 9,560,802 | ..ooovvvereriereieieid (01 A 9,560,802 | ....ccovvvvrene 8,601,779
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUrance CONtraCtS............cocucvevevcvnisveeieisieceiees | evereeiseesiesesenns 8,682 | .o (0 A 8,682 | .o 7,975
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccceeevcevicci | covvverviveinnn. 6,456,702 | ..o (01 6,456,702 | ....ccoocvnee. 14,733,309
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 125,581,895 | ....covvvvnnee 59,152,296 | ....ccovvennnc 66,429,599 | .....cocoovnn 68,790,196
19.  Guaranty funds receivable or 0N dePOSt............cccurieeieiireiciceie e seesesens | everierenienaens 1,799,315 | v (01 1,799,315 | oo 1,845,125
20. Electronic data processing equipment and SOtWArE...........ccoceveiiveieiicinieiieiesieeseesessienies | evseississsenaes 4,341,961 | oo (01 4,341,961 | oo 3,200,317
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerirerenreresrenenns | e 2,637,453 | ..coverne. 2,637,453 | ..o (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccooeeeieeiieiccceceeeceeiee | e, 55,771,039 | oo [0 55,771,039 | ..coovrneen 45,991,791
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 14521844 | ............... 14,521,844 | oo 0 [ e 0
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 101,598,073 | ............... 23,391,496 | ..o 78,206,577 | ..cccoovuueas 75,252,948
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,982,677,222 | ......cccuuc. 99,703,089 | ......... 6,882,974,133 | .......... 6,609,430,822
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 13,008,603,258 | .....covvvvveeieiennes (VN 13,008,603,258 | ........ 11,519,577,343
28. Total (LINES 26 AN 27).......vvuuurirerireeiririseeiieesiessssesssesssessseesssssssesssssessssessssessssessssessssesssnnns | seeeees 19,991,280,480 | .....coccoenec 99,703,089 | ........ 19,891,577,391 | ........ 18,129,008,165
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
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. ... seeessess s esssesssssssesnses | rneeesssesnnd 60,799,186 | ..coooevercrrrcrireeinn (U I 60,799,186 | .coovevernnee 59,758,957
2502. Keyman insurance........ 10,617,545 10,617,545 ...9,324,303
2503. Fund revenue reCeIVADIE............cc.viiiiiiireie e nies | et 5,800,227 | ..ooovvvrivninrinnicnnend0 | i 5,800,227 5,382,912
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveeierrenisienssiienens | coveiveinnenns 24,381,115 | oo 23,391,496 | wovovrvereiirnas 989,619 | woververriernns 786,776
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 101,598,073 | .....cocovevnes 23,391,496 | ..ccoovennns 78,206,577 | ..oocovevernes 75,252,948
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Statement as of June 30, 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 $.....4,638,117,168 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 $.....5,336,213, 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 $.....(208,028,489) 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 $.....2,428,248 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 VAIUGLION FESEIVE.......cucvureeieiecirieisetse ettt bbb f bbbttt
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 OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIVALIVES........cvurirerieiiierieese ittt
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 SLOCK............ciiveiieiiieieicieie ettt ettt s s bt bbbttt
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

................... 4,638,117,168
87,253,221
...................... 633,204,520

(208,028,489)
1,718,113

.......................... 5,347,427

........................ 97,939,538

...3,589,480 | ..

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

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

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

i 5.819,076,024

................. 13,008,603,258

..18,827,679,282 | ..

17,226,492,191

i 10,000,000

................... 1,063,898,109

10,000,000

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

....892,515,974

....1,063,898,109 | ..

....902,515,974

................. 19,891,577,391

2501.
2502. .
2503.
2598.
2599.

Unclaimed funds

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

3101.
3102.
3103.
3198.
3199.

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

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 June 30, 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.............cccovvveveereeiereeeeeiceee e | cvevenen 1,598,354,8%4 | ......... 1,052,400,527
2. Considerations for supplementary contracts with life CONINGENCIES...........cvrvrirrreririniinrireieiesssieee st sessssssssesssnees | ssssssssessessnes 155,147 | oo 0
3. NEtiNVESIMENEINCOME......c.cviiciiictei ettt bbb b s et s s b bt sa s b b nsss s s snsetanans | eresesnns 164,573,268 | ............ 167,337,548
4. Amortization of Interest Maintenance Reserve (IMR) ..3,031,215 | .. 2,913,316 |..
5. Separate Accounts net gain from operations excluding unrealized gains O [0SSES...........c.ccvevevrvreeereeirieeieieseeseeseesesesees | eveieissse e 0
6. Commissions and expense allowances on reiNSUrANCE CEABM.............cvcuiueieiieieeiciereieeetese et sessesnss | esesseseesnsan 2,124,733
7. Reserve adjustments 0N reiNSUFANCE CEARM. ........eiuririiiiiieieirieeeise ettt ss et es st | feesesssenssensesesnssesneen 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate ACCOUNLS...........ccvuieeviviieieiseeee ettt ssesssssssessssessessssessesssssssessesssssnsesens | sveseseesess Q0,420,186 [ ivrirennn 75,170,992 | ... 148,790,146
8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand 0 | oeeereeeieiesniereeend0 e 0
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieieee ettt sntens | cbsnsessesanes 94,666,218 | ............. 84,707,330 | ............ 166,188,786
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns 1,943,325,661 1,385,433,424 |........2,614,349,123
10, DEALN DENETIS.......ou vttt sttt bbbt ettt a s ntntas | srentintaesaa 26,089,092 | .............. 25,561,946
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cc.cueurirerreiiieireeinsieiesene e sessssessessesens | rssessessessssenns 524,467 | ...coovvrernnen. 375,579
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts JROS O 4,286,059 | .....ccouee.. 4,465,015
14. Coupons, guaranteed annual pure endowments and Similar DENEILS............cccoireiiireciiceice e | e 0 [ oo 0
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies . . .
19. Increase in aggregate reserves for life and accident and health CoONtracts..............ccoeuveevvcvrireiceccseeceeeeeeeeeee e | e 109,701,448 |............. (34,256,523)
20. TOtals (LINES 1010 19).....vuivieieeieiiteiciete ettt ettt bbb bbbt b s s e b s s st ntesnsntes | saessesnsas 798,931,967 | ............ 695,187,932
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ..127,445,580 | .. . .177,050,516
22. Commissions and expense allowances on reinSUranCe @SSUMEM.............veucviveievereieeieisese e sessese s ssssessesess | svessessessesns 4,014,390 | ....cccoeeeee. 6,041,549 | ................ 4,509,310
23, GENETal INSUTANCE EXPENSES.......couevuiverrersrreiseiscsesse e ssess s sss st et s sttt s s bbb s s bbbt bbb bbb s b s s s st ns s s benses e bnans | sbessessesanes 41,885,566 ....36,409,647 | .............. 75,341,619
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...6,044,280 | .. LB, 778,742 | ... 8,694,848
25. Increase in loading on deferred and uncollected premiums RO IR 1,691,615 | .ccvvverenee 1,100,662 | ................ 1,987,267
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 860,716,940 | ............ 448445319 | ... 802,751,321
27. Aggregate write-ins for deductions 5,224,027 | .. 7,369,819 |.. ....12,556,328
28, TOtalS (LINES 20 0 27)....u.vuueerciecieeiieete ettt sttt bbbt s s bbbt en s enas | artantas 1,845,954,365 | ......... 1,290,221,297 |......... 2,490,652,263
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 97,371,296 ..95,212,127 | .o 123,696,860
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt 21,823,908 |.. 21,398,255 |.. ...45,536,188
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cccoveveenes 75,547,388 73,813,872 | .o 78,160,672
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccceeeieveiricreseiee s esseesens | eveeeereninns 11,042,761 | .............. 18,647,230 |.......c........ 2,097,219
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LINE 31 MINUS LINE 32)........cvvuiverieiieiereeseeietese ettt st ssaes s sss s s sssssssessssassesnsans | sesessessssnnd 64,504,627 | ... 55,166,642 | .............. 76,063,453
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(465,151) (excluding taxes of $.....465,151 transferred t0 the IMR)............cccoevverimrinrisseeneieseessssesiesies | srissinnes (19,439,733) 346,774 |...cooovnvee. (2,688,556)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuuiuureerieiieireire ettt ettt essss s sses st enssnssessessassnssnsss | esssssnnssens 45,064,894 ...55,513,416 | .............. 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) ...55,513,416 |.. ...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 .. .(5,382,650) | ..
41, Change in NONAAMILEA BSSELS......vuvururrirrierieie ettt (8,564,359) (664,428)
42. Change in liability for reinsurance in unauthorized COMPANIES...........c.rvieriririnrineie e essees
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:
50T PAIA Nttt ettt sttt bRttt e bbbt
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
BT PAIA Nttt bRt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance |+ . 0
52. DiVIdeNds t0 STOCKNOIAETS..........vuuririieriricieiseiesisr sttt s st ensenssnssnnts | ansssssessees (60,000,000) |............. (28,000,000) |........... (108,000,000)
53. Aggregate write-ins for gains and I0SSES iN SUPIUS...........everurrirreenrerrieiseiseressisesessssessessssessessssssessssssssssssessessesssssssssessessenssns | sssssssssssssns (3917,407) | covvververenas 2,954 447 |.....cce... (89,339,379)
54. Net change in capital and surplus (Lines 37 through 53).... . ....41,815,075
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccovuevirrieeierieieiceeeece ettt ssssaens | orvesaens 1,063,898,113 | ......... 1,073,201,034 | ............ 902,515,977
DETAILS OF WRITE-INS
08.301.  POlCY ChAIGES.......ocvvreeiieiieiiesicie ettt bbbt b bbbttt s s st ntensas | ensnssessens 72,034,932 | .............. 62,954,389 | ............ 116,569,169
08.302.  FEEINCOME. ...u.vuriuireciiiisieie ittt sse sttt s s bbbt bbb s bbbt n st es s s s ssessns | enbassanssens 20,593,294 ...19,591,406 | .............. 38,358,062
08.303. Rider fees ...1,040,229 | .. ....10,468,545
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @D0OVE)........ccivueveiriieiierieiiisis st senaas ....84,707,330
2701.  Reserve adjustment on reinsurance assumed ..2,116,096 | ..
2702.  Health SUITENAET DENEMILS..........cveveevcveeiccse ettt sttt et 5,253,723
2703.  Expenses related to SUMPIUS NOLE ISSUANCE. ..........c.wururreierereireirieireieeeieisessieesese sttt ssessessnsessenns ...0
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)... ... euuerurereeesiraressessissessnsssssssssessnssnsssssssssssesssssssssnsssessssassas
5301.  Additional deferred taX @SSBL...........cceiiviiieiiecieis ettt bbb
5302.  Prior period adjustment
5303, VOIUNEAIY RESEIVE.......ouvivieicteie ettt sttt bbbt bttt st bbb
5398.  Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 8DOVE)........c.cvueieiieieeieiiisiieiieiesississisesssesstsssss s ssessssssssssssnes | essesssassseses (3,917,407) | oo 2,954,447
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Statement as of June 30, 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............ccurimmreiiriceierieesiese s ese st esstennsenes | crsesenas 1,696,867,114 | .......... 1,052,112,214 | .......... 1,943,897,696
2. NetiNVESIMENTINCOME. .......uivctieeictce ettt s sttt ae st es st essesasbensessesnsnnans | sesesassinens 167,655,361 | ............. 169,355,184 | ............. 342,347 542
3. MISCEIANEOUS INCOME.........iuuiiiiiiiiiiiiiir bbb snssnns | onrsseesiens 177,211,137 | ............. 162,782,033 |............. 320,330,533
4, TOtal (LINES 1 hTOUGN 3)..eouuverierrireiieeree et eest et eess st ses sttt nsssessssssssansses | svsssneens 1,941,733,612 | .......... 1,384,249,431 | .......... 2,606,575,771
5. Benefit and [0SS related PAYMENES..........cccvvviieeicirireieccteee ettt ss st es s sesss s sssssssessnaas | eesesrssnan 690,265,346 | ............. 722,886,791 | .......... 1,363,726,730
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvveveirerereicieieieeeeeiees [ eeveieiinns 889,338,659 | ............. 447,352,288 | ............. 779,834,313
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cc.ccucveiveieveiisieceseee e ssesnans | eerereesinnns 184,991,280 | ............. 145714912 | ............. 278,555,712
8.  Dividends paid t0 POIICYNOIAETS.........cvuerviiiieiiciciieie ettt sttt s s nssnnens | sresnsansenses 21,324,323 | ...covvvnee. 19,575,350 | ....ccoovvnen 40,731,596
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) 2,766,154 |... ...(44,166,530)] ... ...(40,561,038)
10, Total (LINES 5 HrOUGN 9).....ccuviumiirriiiriciieiesiiiesiei sttt enne s | renesnens 1,788,685,762 |.......... 1,291,362,811 | .......... 2,422,287,313
11.  Net cash from operations (Line 4 MIiNUS LINE 10)........cceveviviiiieiieiieiiesieie ettt ses s sessesssssseses | sssessssisens 153,047,850 | ............... 92,886,620 | ............. 184,288,458
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
7200 T = o PPN
12.2 Stocks....
12.3 MOMGAGE I0BNS........ceueeiecieieie ettt as sttt
124 REAIESIAE. ...
12.5  OthEr INVESIEA @SSELS.......couuiveiiiiiicii ittt bbb esbeennes | sestesiesiestsestentene (U [ (U RN 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS.............ccveveveveeeecceeeceeesieeees | e (01 T (01 I (2,607)
12.7 Miscellaneous proceeds ....14,315,398 | ... ....24,554,385 | ... ....91,614,888
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuereiireeeeeesee sttt ssssessessssessesssessnns | veveesessenes 356,472,792 | ............. 473,238,658 | ............. 895,472,129
13.  Cost of investments acquired (long-term only):
131 BONGS.couvereeeeeseeseeeseees ettt nnntn | sesienesines 375,627,486 | ............220,029,357 | ............. 510,493,047
132 SHOCKS vttt Rt | ceeens et 187,000 | ..cocvveerrrn.8,208,037 | oo 39,116,143
133 MOMGAGE 0BNS........cuieiciieeicc ettt ettt bbbttt s st n s snsessesnnas | evsbesaesans 45,780,000 | ...............30,715,000 | ............... 90,359,000
134 153,000
13.5  Other iNVEStEd @SSEIS..........vvvurrirceircriiririesireierieeses st ssssssesssssssessssssssssssessssssessnsnenss | seneernssssnessnssonessnnsQ. [ vevneennen 38,815,085 | woivirevirreeiervierin 0
13.6  MiSCEllaNEOUS APPIICALIONS. .........vvvevecicteieicet ettt ss st s e bes s sss e ssssssenans | osbsssessesasaaes 5,820,867 | .\oooveiieiieeen 0] e, 9,080,547
13.7 Total investments acquired (LINES 13.110 13.6).......ccviirieieeicieeiseree st ssssss e ssens s sessessessens |asssessssans 427,415,353 | ...ccoo.nes 297,920,459 |............ 649,201,737
14.  Netincrease (decrease) in contract [0ans and premium NOES..........c.cvcveieiciieiieiesee e sesessenes | evessnsesenas 11,459,334 | ..o (4,773,804) | coovvrrern 8,727,263
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14)........ccccovrerrrreiernrneiessssisesessssssesssssesssssssssenss | eovsssessnenns (82,401,895)] ............. 180,092,003 | ............. 237,543,129
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPlUS NOLES, CAPIHAI NOLES........cvvcveciciecicic ettt bt st ssesssntnsas | essessssans 200,038,146 | .ovvvverereiereieiene (01 0
16.2 Capital and paid in SUIPIUS, 1€SS trEASUNY STOCK..........orururrerrierrirrireiseeiseiss st ssesssssssese st st ssssssssssssness | sesessesssnssssessesssssnssn (01 U (01 U 0
16.3 BOMOWED fUNGS......oouvverrieririsiireciis ittt nent s nnnine | eebseesisesesssens st ensens (U R (U R 0
16.4 Net deposits on deposit-type contracts and other insurance iabilities...........ccovvreerrrririninrirnnereeeeseseeees | e 38,020,000 |............ (212,482,817)| ..ovvnvnne (265,756,130)
16.5 Dividends t0 SOCKNOIAETS.........c..uvrimreiriririierireriese sttt essssssssennnns | sersneesenees 100,000,000 | ....covvvvnee 28,000,000 | ...ccveveenen 68,000,000
16.6  Other cash provided (APPHEA).........cccucrerrrrereieriecierieesie st esssssesssssssessssssnnes |ossrssssscssenes (2,389,566)] ............... 51,347,253 |............. (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)............ | ccooevvnvns 135,668,580 |............ (189,135,564 ............ (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.cceevvereecens | vovererenae 206,314,535 | ...coevnee 83,843,059 | .oovererann 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)............... 551,675,715 419,295,625 345,361,180
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001 | N N 0]
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cuevvverieesieeieesie ettt st snsenes | evssssssssesnsssaesnnas 133,568,005 | ....ccovvvvireririrnens 118,529,692 | ....covvevvieree, 251,534,057
3. Ordinary individual BNNUILIES. ..........urvvvmereerrrireiriiesriseeesesesis s esssssesssssse | eresesessesssseeseens 1,398,311,717 | covveveveerireciieenns 880,560,791 | ..o 1,645,351,725
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. GrOUP lifE INSUMANCE. ... vueerererieireiiesissisese sttt s st ess s ssssssesssssssessessanssns | sssesssssssssessasssnssnssessessassnnssessn L0 RN 0 | o 0
8. GOUDP ANNUILIES......vouvvrereiceisriieeis ittt ssntneees | soneesisessssnenesssssensd 66,083,353 | ... 60,400,464 | .......ovvrrrrrircnenn. 122,920,349
T AGH = GrOUD .ottt sttt enes | Sefesseeteesee s st s e s st st st [0 N [0 N 0
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI .o | ettt 7,937,952 | oo 8,184,481 | oo 16,376,145
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL. ...t | s 1,605,901,027 | ooooocvvervrirrinnne 1,067,675,428 | ...oovvvvrrrriernnn. 2,036,182,276
12, DEPOSIt-tYPE COMIACES. ......cvivicrieieicis ettt ssesss | fetssssstesssssstessessstessessessnsansensnd [ P 12,507,838 | ..o 17,728,561
13, TOMAl vttt ennnanes | aeesseeesnestanenees 1,605,901,027 | .oooovverrrrernernn. 1,080,183,266 | ......cccovrevrnernn. 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 June 30, 2012 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A.

Accounting Practices

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

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

At June 30, 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 June 30, 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 June 30, 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 - -
22540V XF4 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

02660TBU6 $ 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
12489WGES 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
67087TAE1 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 June 30, 2012 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

12489WGES8 $ 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
22540V XF4 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 3$ 54,750,901 $ 1,399,337 $ 54,750,901 3$ 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
67087TAE1 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

22540VZ7Z8 $ 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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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
52518RBE5S 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
22540VZ7Z8 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
22540VZ7Z8 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
For the 3 month period ended June 30, 2012

73316PHP8 $ 100,000 $ 98,138 1,862 98,138 78,700
22540VMK5 1,452,304 1,080,019 372,285 1,080,019 1,080,019
140725AE2 655,320 622,281 33,039 622,281 219,599
12667FR56 6,701,960 6,427,533 274,427 6,427,533 5,987,240
12669GC82 4,272,378 4,219,063 53,314 4,219,063 4,219,063
Total $ 13,181,962 $ 12,447,035 734,927 12,447,035 11,584,622

(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 $16,000,000, $0, $2,200,000 and $0 as of June 30, 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 $60,000,000 in 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. It is LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At June 30, 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 $ 95,063,586
Suffolk Capital Management LLC 515,422
ONFS 25,982,383
Sycamore Re, LTD. (118,492,309)
ONII 137,907
Montgomery 6,008,741
Ohio National Mutual Holdings, Inc. 213,094
ONFlight Inc 1,727,501
ON Global Holdings Inc (214,811)
Financial Way Realty, Inc. 8,459,760
Kenwood Re 241,448
Total $ 19,642,722
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11 -12. No significant change

13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-reorganizations

On June 6, 2012 ONLIC issued $250,000,000 of surplus notes at 6.875%. The notes mature on June 15, 2042. ONLIC used
$50,000,000 of the net proceeds from this note offering to pay an extraordinary dividend to Ohio National Financial Services (ONFS),
the parent company of ONLIC. An additional $50,000,000 of the net proceeds was used to pay off its 7.5% surplus notes issued to
ONFS. ONFS used that money plus approximately $50,000,000 of its own cash to exercise its right to redeem all $150,000,000 of its
6.35% Senior Notes due 2013. Another $100,000,000 of net proceeds from this offering was used to purchase a surplus note directly
from ONLIC’s Vermont captive reinsurer, Montgomery Re (MONT). MONT will use proceeds from its sale of the surplus note to
purchase assets to be placed in a trust in order to back some or all of the excess or redundant reserves on Ohio National Life
Assurance Corporation’s (ONLA) term policies that it will coinsure. The remainder of the net proceeds will remain with ONLIC and will
be used for general corporate purposes, including contributions to ONLIC'’s insurance operating subsidiaries.

The surplus notes have the following repayment conditions and restrictions: any payment of interest on, principal of, or redemption
price on the surplus notes may be made only with the prior approval of the Director of Insurance of the State of Ohio (Director) and
only to the extent ONLIC has sufficient remaining surplus to make such payment. In additional no such payment may be made,
without prior approval of the Director, unless the surplus remaining after the payment described above is equal to or greater than the
aggregate principal amounts of all surplus notes of ONLIC then outstanding.

The notes are unsecured debt obligations and issued in accordance with Section 3901.72 of the Ohio Revised Code, which
regulates the issuance of, repayment of principal of, and payments of interest on, surplus notes.

The note is subordinate to the claims of policyholders and to other prior claims as set forth in Section 3903.42 of the Ohio Revised
Code (all except shareholder claims) and ranks pari passu with any other surplus note of the Company, issued before or after this

note, and with all other similarly subordinated claims.

14 -16. No significant change

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

C. Wash Sales

The Company has no wash sales.

18 - 19. No significant change

20. Fair Value Measurements

A.

(1) Fair Value Measurements at June 30, 2012 are as follows:

(1) 2 3) (4) (5)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ 166,279,317 $ - % - $ 166,279,317
Short term 19,396,479 365,999,917 385,396,396
Securities lending collateral - 180,881,620 - 180,881,620
Perpetual Preferred stock
Industrial and Misc. - 166,599 - 166,599
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 166,599 - 166,599
Bonds
U.S. Governments - - - -
Industrial and Misc - 10,103,103 7,106,859 17,209,962
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 10,103,103 7,106,859 17,209,962
Common Stock
Industrial and Misc - 38,115,533 - 38,115,533
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 38,115,533 - 38,115,533
Derivative assets
Interest rate contracts - - - -
Equity put options - 9,624,433 - 9,624,433
Credit contracts - - - -
Futures contracts 221,056 - - 221,056
Commodity forward contracts - - - -
Total Derivatives 221,056 9,624,433 - 9,845,489
Separate account assets 13,008,603,258 - - 13,008,603,258
Total assets at fair value $ 13,194,500,110 $ 604,891,205 $ 7,106,859 $ 13,806,498,174

b. Liabilities at fair value
Derivative liabilities

©*

Total liabilities at fair value $

43,234,071 $

43,234,071

43,234,071 $

43,234,071
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(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
3/31/2012 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements  6/30/2012
a. Assets:
Loan-backed &
structured $ 4,085,579 $ - $ - $ - $ 98,662 $ - $ - $ - $ (8,807) $ 4,175,434
RMBS - - - - - - - - - -
Private
placements 2,945,931 - - 4,535 6,408 - - - (25,449) 2,931,425
Derivative - - - - - - - - - -
Total Assets $ 7,031,510 $ - $ - $ 4,535 $ 105,070 $ - $ - $ - $ (34,256) $ 7,106,859
b. Liabilities: - - - - - - - - - -
Total Liabilities  $ - $ - $ - $ - $ - $ - $ - $ - $ - $ -

(3) As of June 30, 2012, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6 securities was
$7,106,859. The loaned backed and structured securities are mezzanine and subordinate tranches in a securitization trusts
with a weighted-average coupon rate of 6.91% and weighted-average maturity of 12 years. The underlying loans for these
securities are manufactured housing and franchise/equipment loans originated in 1998, 1999, and 2000. The private
placement securities have a weighted-average coupon rate of 6.20% and weighted-average maturity of 4 years. All of 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 or were
priced by the Company as the securities are illiquid and no price available. Therefore, the Company has classified these fair
values within Level 3.

21. Other
C. Other Disclosures
General Interrogatory 15.2

As of June 30, 2012, the Company holds $9.6 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 $ 78,542,410 in losses in the statement of operations of which $59,950,656 is Funds Withheld for
the benefit of Sycamore Re (an affiliate), netting to $18,591,554 which represented as part of the Summary of Operations
line 34.

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 June 30, 2012, $4,164,040 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 $59,928,138. 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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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: B 1,784,490

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 4937350 % 4,961,666
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.

€ P P P P P P P

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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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 G 0
1,12 RESIABNHAI MOMGAGES. ... vvervvervriisiesiisiissetse ittt sttt s s bbb bbb 888888888888ttt e 0
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 896,497,723
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 896,497,723
1.2 Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt B 0
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 0
1,32 RESIABNHAI MOMGAGES. ... ovvervveieirisiirieseissetse ettt ettt bbb bbbk 8 8888888t e 0
1.33  Commercial mortgages G 0
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 B 0
I T 10 =N T (0PTSRS G 0
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 3OO 0
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) .oovoiieierrrriies ettt nssns G 896,497,723

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......cuuveirieceriseiseisesssseseeessessssssssseesessesese e ssess s s e ss s s ess st s s a8 ee s s se e s e e s8R £ ee s 48 s A8 R e £ eSS RE e8RS e R e £ E e s bR e e b et et ns  fenEieEiesiestestssnsententansententantnes 0.0
2.2 A&H COSt CONTAINMENE PEICENL..........ivitiiiiiiei ettt ettt a bbb s st s bbb bbb s a8 s b b8 bbbt s s s s s st s bbb s s s e bs fasbssesetantes et et essenssesns sttt anta 0.0
2.3 A8&H expense percent eXcluding COSt CONTAINMENE EXPENSES. ........uvuririreririrsenrieisessesssssseessesssssssssessessssssssessessessssssessessasssssessessessssssessessassssnssoss  fesssssssssssassssssssassasssnssessessassanes 0.0
3.1 Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting date B 0
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[ | No[X]
3.4 Ifyes, please provide the balance of the funds administered as of the reporting date.. e 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE

Q10




Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
T XF: Y- 11 Yy Y IO [ 2,320,560 , 12,309,219
2.
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.....
7. Connecticut. . M1,
8. Delaware........cccoeeeeereeriereseeseieesesseeesseseessesssssesssesssssesseenn:DE | convec b | 1000 127,763 | 6,672,993 , 527 | ........ 6,838,024
9. District of Columbia..........cccceeveerereerereereneereeeereesesseenreeneene DC | ol | 097,524 | L 7,673,431 , 800 | ........ 7,959,282
10. Florida................. ....134,956,360 |.. ..355, ...142,622,347
11.  Georgia...
12.  Hawaii.
13. lIdaho... L
14.  lllingis.. L
15.  Indiana L
16. lowa........ L 8
17, KANSAS.....iiieeeireeineee s esssessessesseesssensessssssensenses e KO | avens I .4,216, 401
18, KENHUCKY....coviveieectecece e KY | i I .807,684
19, LOUISIANA. ... cvveeievcieieieiseeeseeeeesssesessesssensesssssnesssssnsensesnss DA | e I .2, 818 646
20. Maine...... ME|...... L
21, Maryland.......ccocvevenernereeeseesseesesee e MD i L
22, MasSaChUSELES.........cccoviveriiieeeresee et MA]..... L 39,902,399
23.  Michigan...... LM L 64,428,894 |.. . 73,959,618
24.  Minnesota WMN L L 15,138,226 |.. . 18,020,892
25, MISSISSIPDI...vecveereerececiereeeeeeeseseeseessess s s MS|...... R IO 554,844 | ... 5,915,962 |....cooovivierenn. 54,307 | ... 233,256 | ........ 6,758,369
26, MISSOUI.....oucvucreiecicteie ettt s st sees MO|...... Leveeee | e 1,667,463 31,916,147 34,595,422
27. Montana.. MT [ 189,397 | ........ 2,597,199 |.. .12, 1,383 | 2,806,016
28. Nebraska. .NE|..... L. .1,739,087 12,289,186 |.. .52, .674, 14,755,191
29. Nevada........ NV Leooeoes | 20000....660,663 | ........ 5,316,751 |.. LA, ..365,385 | ........ 6,383,967
30. New Hampshire... .NH]..... L
31.  New Jersey..... SN L
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s L
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i N
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i L
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i L
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L
37. .OK]...... L
38, OFBUON....cveeevctce ettt OR|...... L
39, PennSYIVaNIA........covvvreiriiireienee e PA|...... L
40. Rhode Island... ..RI[...... L
41.  South Carolina. .SC|...... L
42.  South Dakota... .SD]...... L
43. Tennessee.. LIN L
44, Texas...... JIX L ,716, . .
45.  Utah..... WUTH Loorcee | 0000....818,237 | o 4,926,024 |.. ..85514 | ........ 5,862,147
46. Vermont.. LVT Levveooes | 32,534 | 1214271 | o 2,516 | 4,642 | 1,253,963
A7, VINGINIA. oottt VA|..... L 62,080,778 X 69,612,643
48, WaShiNGION........ccocvueieieectce et enans WA|...... L 18,260,816 , , 20,358,602
49.  West Virginia... WY ... Levoveiee | 000000 319,901 | o, 3,954,217 |.. .68, 644 | ... 4,759,152
50. Wisconsin.... 29,283,540 |..
51, WYOMING..teiiiieicicieeee et 297,744
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas
53. Guam............
54.  Puerto Rico......
55.  US Virgin Islands........
56.  Northern Mariana Islands
57.
58.
59.
90. Reporting entity contributions for employee benefit plans..............
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccceveeeeeeerice e XXX
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX | e (010 [ L0 (010 (01 (01 O 0
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns XXX | 283,541 | .......6,922,639 | 394.525 | 0| 7,600,705 | e 0
94.  Aggregate other amounts not allocable by State XXX . reveriereeseisnisnsesssnsesnennd | oveieiesisieieennn0 | 0000.830,864 | i 0
95. Totals (Direct BUSINESS).........c.evvrrvrrereerereieranes | XXX ...131,975, 638 .1,398,311 610 .. .1,604,346, 617 ....264,197,354
96. Plus Reinsurance Assumed XXX i | e 71,958,229 | ........... 624,508 |...cce0e0eeen 2,089,234 | e | 4671971 | oo 0
97.  Totals (All Business)........ XXX ....203,933,867 | .1,398,936,118 |.. .1,679,018,588 | ....264,197,354
98. Less Reinsurance Ceded.... XXX | v 14,322,779 | ...... 63,933,011 | oo 4,050,824 | o0 | 82,306,614 | ..ocovverrann 0
99. Totals (All Business) less Reinsurance Ceded..........cccoevvervnnnce XXX ...189,611,088 | .1,335,003,107 .1,596,711,974 | ....264,197,354
DETAILS OF WRITE-INS
.0
0.
. 0.
5898. Summary of remaining write-ins for line 58 from overflow page.... | .... 0.
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................ 0]..
9401. Dividends accums used to purchase paid-up additions.. . 0.
9402. Dividends accums used to shorten endow or prem pay................. ..0
0403, ettt aee ]
9498. Summary of remaining write-ins for line 94 from overflow page.... | .... 0.
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2012 of the OHIO 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
Rl ; The Ohio Mational Life hso@nce Company
Py Da Jie] by i s Cinesurer - OH) _ _ Suthlk Capital Management, LLC
Sycamore Re, Lid BI:I.I;'.ihu";m - FEI Mo . 31-0307080 O Flight, Inc. Financial Wiay Realty, Inc. FE| Mo . 03-037 4403
FEI Mo, 93-06 02966 ohin Nalonal Fnanola Berdoe g ino MAIC Mo, 67172 FEI Mo 31-1 634249 FEI Mo . 26-4812790 24T memb orchip Inferoctosned b

Chio Halonal Ananolad Bervioe s Ino.

[4%9)

MNAIC Group Code 0704
Fa ™
. 'r/’Na'ﬁ-:-naI Securty Life and Annuity Compan y (" Ohio Mational Life Assurance Corporation ™
OM Global Holdings, LLC (haurer - N (Inzurer — OH)
FEI Mo . 31-1702660 FEI Ha. 13-2740556 FEI Ho. 31- 0962405 /_
MAIC Mo, 84472 MNAIC Mo, 89206
L 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.
FEIHa. 31-1454693 bt rdand 1980
- d 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

0.M. nwestment hanagement Compa ny
FEI Mo . 31-07 84359

Ohio Mational hsurance Agency, Inc.
FEI Mo, 32-007 1425




Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
T 2 3 7 5 5 7 8 9 10 i i K 1 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)

Members

€10

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc.................. [0 R 31-1614095 | 0......cooveeeeee. 0 Ohio National Mutual, INC..........coevvierrieireririerenn, OH.....cc..... UIP e ettt sttt Management | ........ 0.000 | 1o [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc.................. [ 31-1614097 | 0.....cocvueee. 0 Ohio National Financial Sevices, IncC...........ccoeeuu..... OH............. UDP.............. Ohio National Mutual, INC...........ccoeeerrrverrreerrriiine Management ....100.000 |Ohio National Mutual, INC..........ccccevvvveevirieerriienrne (I

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc.................. [ R 98-0602966 | 0.................. 0 Sycamore Re, Ltd.......cc.oveeeueineieereereieeiesieeinns BM............. A Ohio National Financial Services, Inc.................... Management ....100.000 |Ohio National Mutual, INC..........cccovvereevrieerriieirne (I

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc.................. [ 31-1702660 | O.................. 0 ON Global Holdings, LLC........ccc.coomrummrerrienrinserereens OH............. NIA....ccon Sycamore Re, Ltd........ccocveremineiereiseeresieiinns Management ....100.000 |Ohio National Mutual, INC..........cccovevvieeviieirriecrne (L —

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc 0 [ 0 Ohio National Sudamerica S.A. ........cccoooevvvevieenenne. (o I NIA....cooone ON Global Holdings, LLC.........c.cocurimrienrinrirerirens Management ....100.000 |Ohio National Mutual, INC..........cccovevvieeviieciriieinne (L

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc 0 {( 0 Ohio National Seguros de Vida S.A........ Cl 1A Ohio National Sudamerica S.A..........cccccveeeicereens Management ....100.000 |Ohio National Mutual, INC..........cccooevvieeviieiriieerne (L

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc.................. [ — 06-1187459 | 0.................. 0 Fiduciary Capital Management, Inc.............ccccoevevne. [OF I [\ [N — Ohio National Financial Services, Inc.................... Management | ..... 60.800 | Ohio National Mutual, INC..........cccoeevvvverrierrierne. (L

Ownership,
Board of
Directors,

0704...... Ohio National Mutual, Inc.................. (R 31-0397080 . |[Management ....100.000 | Ohio National Mutual, Inc.

The Ohio National Life Insurance Company. . | Ohio National Financial Services, Inc...

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc.................. 89206...... 31-0962495 | 0......ccocvvnene 0 Ohio National Life Assurance Coporation................. OH......ccc.... DS..ovvrrri The Ohio National Life Insurance Company......... Management ....100.000 | Ohio National Mutual, INC..........cccoevvervnrirnrereinnnnns [0S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc.................. 85472...... 13-2740556 |0.......cvovevneee 0 National Security Life and Annuity Company............ NY oo DS..oovrrri The Ohio National Life Insurance Company......... Management ....100.000 | Ohio National Mutual, INC..........cccoevvereerirnrerrinennns [0S




Statement as of June 30, 2012 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
T 2 3 7 5 5 7 8 9 10 i i K 1 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) *

L'€Ll0

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 13575...... 26-375915140........coeunee 0 [ e Montgomery Re, INC........ccoeuernrniicieineireieeine VT DS The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, InC...........cocevvvririrrrianenne [ -

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 27-3959024 (0.......coevenee (LSOO SRR Kenwood Re, INC........ovveiviiinrrceeireeenis VT DS..ccovvrnins The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, INC...........coevrrererrrriirirenne [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-1454693 (0........cooenee 0 [ e Ohio National Investments, INC...........cccvuvreereninnee OH....cccooc.. DS..ccvvriens The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, INC..........cocrrrererirriirirenne (-

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-1454699 | 0........coovvee. (ST OR Ohio National Equities, INC........ccovvvrvreeriiriniennins OH...cooevnee (DS T The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC........cccoevrrrrrirrrrrinennn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-0742113 | 0..oovvvvnvee (TN ORR The O.N. Equity Sales Company............ccovrevrrencn. OH...cooevnen (DS TR The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC........cccovvvrerrrrirreninnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ IS 32-0071428 |0........coucee. (SO O Ohio National Insurance Agency, InC...........cccvuueee OH...cooevne (DS T The O.N. Equity Sales Company.........c.cccceerene Management ...100.000 | Ohio National Mutual, INC.........ccccvrrrrririrrrininnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-0784369 |0................. (SR ORN O.N. Investment Management Company................ OH...cooevne (DS T The O.N. Equity Sales Company...........cccccevune Management ...100.000 | Ohio National Mutual, INC.........ccccvrverrrirrrininnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 63-1202147 |0....cocvvvee. 0ueeereieiees [ Ohio National insurance Agency of Alabama, Inc... [AL............. DS The O.N. Equity Sales Company...........ccccceene Management ...100.000 | Ohio National Mutual, INC.........cccccvverrrirrrininnnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [0 31-1684349 (0................. L0 I ON Flight, INC...ocvovivieieseeseeee s OH............ NIA......coco.... Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, INC..........ccccceveirirriinee (I
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Statement as of June 30, 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................ [ 26-4812790 [ 0. [ O e Financial Way Realty, INC..........cccovriunrirereniireircninns OH............ NIA. .o Ohio National Financial Services, Inc................. Management ...100.000 |Ohio National Mutual, InC...........coceverernrnrrereans | O
Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ (S 03-0374493 | 0...o.ovvveveree | Qe [ Suffolk Capital Management, LLC.......................... NY. oo NIA......ccouea. Ohio National Financial Services, Inc................. Management | ..... 81.475 | Ohio National Mutual, InC..........c.ccceeeviviveeiecenes [ O




Statement as of June 30, 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 000D O 0 000005 00 0O
* 6 717 2 2 0124 900000 2 = * 6 717 2 2 0124470000 2 =
T 000000 0 0 O 000000050 00 0O
* 6 717 2 2 012 36510000 2 = * 6 717 2 2 012 4480000 2 =
T 00 0000 00 O T 00000 RR 0 0O
* 6 717 2 2 0124450000 2 = * 6 717 2 2 01244 90000 2 =
T 00 000 R0 0O

* 6 717 2 2 0124460000 2 =
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Statement as of June 30, 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. Goodwill e BTAAT | e 747,713
2505. Pension fee income recoverable... .

2506. NSCC AEPOSIL......cvuveevereireiseisiieieissiesse ettt s sttt
2507. Overfunded PENSION @SSEL...........cccveviiieiieiieieecie st
2508. Prepaid expenses.................
2509. Surplus note issuance cost
2597. Summary of remaining write-ins for Line 25

21,445,592
1,818,687
121,217
23,391,496

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...........cvuivieieeiiteiieietee ettt s a st ae st ensesanbans | ebsessssessessssessesnsas 784 | .o 1,592,259 | .....cocvue 3,149,445
08.305.  MiSCEIIANEOUS JAINS/(IOSSES)......cu.vvveivrireiseiiteise ettt sttt b s s bbbttt s b s s s ssnaassenas | sbessessessssenans 996,979 |..ccovvrrerne. (209,924) | ............... (2,356,435)
08.397.  Summary of remaining Write-inS fOr LINE 8.3..........c.iiieiiiiitei ettt sttt sttt enssnaens | cbsssesssssnsansans 997,763 |................ 1,382,335 | .o 793,010
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Statement as of June 30, 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, DECEMBET 31 Of PrIOr YEAI..........ccvieeieieeeie sttt sanee
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
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 MinUS LiNE 10).......cuiiieiiiiierieiisiesersissssssesssisssesssssseessessssessesssssssasssssnsns

................................. 3,521,832

.35,916

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

3,485,916

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............. .
ACCTUBI OF BISCOUNL. ...
Unrealized valuation iNCrEASE (ABCTEASE)........c.euiuireireriieiseiseissie ettt bbbt s bbb sse s st enas
Total gain (I0SS) ON GISPOSAIS........cuurvrrererirrirrireerseeeeseese e ssees st se et ess s ss st s et s bt en s st nssnsnn
Deduct amounts reCeIVEd ON QISPOSAIS..........c.iueireiiiririeiiisieieisse sttt
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total VAlUGLON GIIOWANCE...........cveveiitiieiciei ettt sttt bbb sttt
SUbLOAl (LINE 11 PIUS LINE 12).....euiererieireeieeisieiss sttt sttt sttt sensnes
Deduct total NONAAMItEE @MOUNLS.........c.cceiieiiieieiciei ettt bbb st
Statement value at end of current period (Line 13 mMiINUS LINE 14)........vriinriirenierssessesssssessesessssssssssssssssssnsssssssssssesssnesses

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

....45,780,000

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

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 reCeivVed ON dISPOSAS..........c.rurirriririeiiireieeeirsieee sttt
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 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ..4,623,219,922 4,595,753,225
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 375,783,358 549,609,190
3. ACCTUAI OF QISCOUNL........cuiiciiieietcsi ettt bbb s b sn s s s snt s sntens | nesntessessssesesnsessessnsaen 2,392,421 6,106,134
4. Unrealized valuation iNCrEASE (ABCTEASE).........wuuruuerrerereireeseeeseaseeseeseesseesesseesesssssssesessessssssessessesssssssssessessesssessessessasssnsssssesss | ssessesssssssssessassnssnnsans (24,792,326) ....185,789,084
5. Total gain (loss) on disposals 2,116,377
6. Deduct consideration for bonds and stocks disposed of... ..306,350,900
7. Deduct amortization of premium.... ..3,468,579
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cccueiiuiieieiiisieiesie et sssens | evessssssessesssse st et s e seees 0
9. Deduct current year's other than temporary impairment recognized..... ..1,406,455
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,667,493,818
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s . .0
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens ...4,667,493,818 4,623,219,922
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,625,261,011 | oo 236,790,497 | ..oovvvrririerirene 74,298,661 | ..o 43,044,889 | ...ccoovvvrirne. 2,625,261,011 | .ooovvvererinnes 2,830,797,736 | ...oovververreernnrinerinnrinnninenend0 | e 2,646,273,409
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,405,677,070 | ..oovvvvrvrrrrerirnnns 110,283,050 | ..ooovverrrerrrirerinns 39,247 447 | oo (7,099,731) | vovvoevvrrrs 1,405,677,070 | ..cooovrrerrrnnen. 1,469,612,942 | ..o |, 1,440,902,725
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 168,318,260 | ....ocvvurverreircireiieeieiiees (O 8,012,455 | .o (1,678,344) | ....oovvnn 168,318,260 | ....coooovvrerrreerenns 158,627,467 | ...cvoeververrrnrrnrnnrinnineeenn0 | i, 177,094,998
4. ClASS 4 (B)..rrerrereereieeise ettt | stens et 50,764,268 | ......coovvrrirrireireeiniieiiens (T 542,637 | oo 5,365,700 | ..ooovvorrrrirriinen. 50,764,268 | .......cooverrrrrirnnn. 55,587,331 | .ovorerrererneneieeieniieneenn0 [ s 54,375,197
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 17,428,201 | oo 12,691 | oo 12,172 | (6,524,985) | ..oovvrrvriiiinene 17,428,201 | oo 10,803,735 | .ooovvvrrrrnnrsnrsersnrisninnens0 | e 15,485,002
B.  ClASS B ().....vveveeireriesiesiieiese ittt sttt | eestenst sttt 20,633,581 | .o (O 330,660 | ..o 1,409,411 [, 20,633,581 | .o 21,712,332 | o0 i 20,744,119
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,288,082,390 | .....ccoooerrrrrnnn. 347,086,238 | ...coovvrerririnns 122,544,032 | ..oooovverrererirnnns 34,516,940 | ..ooovvvrrrrrrnnn 4,288,082,390 | .....ccocoorrvnnn. 4.547,141,536 | .ooveeveeeierisriseisrienenn | s 4,354,875,449
PREFERRED STOCK
B, ClASS Tttt | SebE Rttt L0 TN (O L0 N 0 [ oo L0 PN 0 [ om0 i 0
0. ClASS 2ueeeieee st | eesee et 101,234 | oo (O L0 RN (N 101,234 | oo 101,234 | o0 e 101,234
10, ClASS 3.ttt etttk ekttt | eebE bbbttt L0 N 0 [ oo L0 N 0 [ oo L0 N 0 [0 0
140 ClASS 4ottt bbb | eebE bbbttt L0 N 0 [ o L0 N 0 [ oo L0 N 0 [ om0 [ 0
12, ClASS oottt | ebtest sttt 155,789 | ..ovoiereereireeeieeieeeteeiieeeens 0 [ e (0 10,811 | i 155,789 | ..o 166,599 | oo 0 [ e 134,050
13, ClASS B.nvvoeveeie ettt bbbttt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [ 0 [0 i 0
14, Total Preferred SIOCK........ .ottt sesseestes | sensssssssnsssssssssssnssnean 257,023 | .o 0 [ {0 10,811 | o 257,023 | .o 267,833 | oo [ 235,284
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,288,339,413 | ..coverieins 347,086,238 | ...coooovreriieiins 122,544,032 | ..coovvviirins 34,527,751 | oo 4,288,339,413 | ..oovveririiene 4,547,409,369 | ..o (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:

NAIC1§........... 0; NAIC2§.... 0; NAIC3S...... 0; NAIC4S....

0; NAIC5S..... 0;

NAIC6S......... 0.




Statement as of June 30, 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 385,396,396 |................ )80 SO U 385,396,229 | ... 70,395 | o)
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 262,396,312 | .oovvvrrereeeieieie 255,831,321
2. Cost of short-term inVeStMENtS ACUINEM...........ccvuveeiiiiiieicicte ettt bbbt bes s ssaas | evsesssssssessesissaneas 38,096,984,917 | ..covvvveverreine. 30,634,386,997
3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 15,166 | oo 112,483
4. Unrealized valuation INCrEASE (ECIEASE).......c.cvuiviuiieiriiiieiieietesie sttt sttt s bbb bbb sttt essesnbensenas | stessesssessesssessesssssssessessnsensesnsan 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS........evuverrerrerrireiireeeeeeseseesess e ssesss st st ees et et s st sttt s e s st s s st nssnssants | esessessessssssssessasssssnssnssensnsnnssns [0 RN (2,607)
6. Deduct consideration received 0N QISPOSAIS...........ceviueiiiirireiiieie ettt st b s st ss s b sassesenns | sresisassesessesessanes 37,974,000,000 | .coovvrererrrernne. 30,627,931,882
7. Deduct amOrtiZation Of PrEMIUML.........c.. et seeeese et st es et es s s bbb se bbb s e e s bbb bs s enbanbas | Hieesestestasssessess st s bansent st s snensend 0 | e 0
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............cccoeuviivciriiieiiiee e ssteses | ebissssessssesessssssesessseses s s sssesens 0 [ oo 0
9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccooerrrriererrererieseeseeeeiesee e | cvereisssesesseseseeseesas 385,396,395 | .ovveeeeeeeein 262,396,312
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiuiiiiiiisieteiicieseesiss st saessssssesssssrensesssasnsensses | svsessessssessesssssssesneas 385,396,395 | ....oocvvereiiirnnn 262,396,312

QsSl03




Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 10,520,268
2. Cost paid/(consideration reCeiVEd) ON AAAIIONS...........c..cviuiiuiiriiiisie ettt bbb sttt bbb bbbt bbb bbb st 937,209
3. Unrealized valuation INCIEASE (AECTEASE)........ . rererrererresreseeseeeeseesesseessseseesessassssesessessesssessessessassssssessassassssssessessasssessessssassssssessessssssssessassasssssessesssssnssessassnsssssnssaes (1,833,044)
4. Total gain (I0sS) 0N terMINALON FECOGNIZEM...........c.iviviieiicicicte ettt bbbt b bbbt s st b e bbb bbbt s st b et b et bbb s st et st b nanteaas 0
5. Considerations received (Paid) ON tEIMINGLONS. .........c..iiuiuuririereireire et ee et ss ettt e s s £ E 8 s E bbb been 0
8. AMOTZALON. ... 0
7. Adjustment to the book/adjusted carrying value Of REAGE IHEM..........c.cvu it b bbbttt 0
8. Total foreign exchange change in bOOK/adiUSLEA CAMTYING VAIUE.........cvuiiririieiieiinsieieis ittt ettt 0
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..oeieieiiiisieiesieieese st 9,624,433
10, DedUCE NONAAMIIEA @SSELS.........couiveuieciiciieiiiie e 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)........ceeiieuiiiriieiiee sttt bbb bbb b s bbb bbb s bt et s s aeee 9,624,433
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
1. Book/adjusted carrying valug, DECEMDET 31, PHOT YEAI..........c.evururrirerrrrerieisesieseseiesssssssssssse s ssess s sses st sss st st s £t s s st (10,722,709)
2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOOINOE)...........cvriiuiiieieiiiieesie ettt (32,290,306)
3.1 Change in variation margin 0N OPEN CONMTACES. ........c..evurerurrerieeeireieeseesseesessee sttt s st s sttt nbsnsnas (32,290,306)
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.........c..cccccoeveevevvnnen 0
3.22 Section 1, Column 17, PriOr YEaT........cvverrereieiereisisieieissieseessiesenne 0 0
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus.........c..cccccoeveevevrnrnens (43,013,015)
3.24 Section 1, Column 16, prior year (10,722,709) (32,290,306) (32,290,306)
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uueuurireiriierirsiseiseessstseeisessessssess e ssess s ss s sssssses st ess s st s sassses s st ees e s st e s s s e s s esses s e s s en b E e an s s n bbb s s s nen 0
4.1 Variation margin on terminated contracts during the YEar...........cccceeieiecsieicesee s (78,542,410)
42 Less:
4.21 Amount used to adjust basis of hedged item...........cccccvvveveeiveeiriennnnns 0
422 AMOUNE TECOGNIZEM. ...evvveveerarereereeeseesseeeseess st (78,542,410) (78,542,410)
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......coreeeieeiereisieieeseessstseesessessessssssessessessssssessessessssssessessassssssessessessasssnssessosssssessessessosssessessasssssnssessessassssssessessasssnssessessassssssnssessassnsns 0
5. Dispositions gains (losses) on contracts terminated in prior year:
LS B =T To 1o OO OO 0
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 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3 =51 =5.2)....cuiiiiiecscece ettt en (43,013,015)
7. DedUCt NONAAMILEA @SSELS......... vttt 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7).........cueiiueieieiiieiie ettt sttt bbb s bbbttt s st nts (43,013,015)

QSl104



Statement as of June 30, 2012 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of June 30, 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 9,624,433
2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b (43,013,015)
3. TOAl (LINE 1 PIUS LINE 2)....eevovereeirerisceierisisiseseesis s sesessse sttt 48R (33,388,582)
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 9,845,489
5. PAIED, COIUMN B......oovireieiiieiie st (43,234,071)
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. 9,624,433
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 (43,013,015)
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 (33,388,582)
10, Pt D, COIUMN B....ovvoreeeeiiseeia ittt 9,845,489
11, Pt D, COIUMN O..ooiee ettt s8££t (43,234,071)
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 0
14, Part B, SECHON 1, COIUMN 19.....cuuuuuiiiuueeeessereusaeeessseeeessseessssesessseesss s ees s8R 8 888888k (81,208,666)
15, Pt D, COIUMN T ettt et (81,208,666)
16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 0

Qslo7



Statement as of June 30, 2012 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0325559......cccvvurireiiieiieeise e PHOENIX ...ttt bbb AZ.oooiieineieens 05/22/2012.... | cccvovrrrnns 5.000 [ .vrerrererinrireeiienns 1,000,000 | .oocevuieriierireireeseeeieeeenes (V1 2,500,000
0525557. HUNTINGTON BEACH.........oovirieririeceiieieriesiesesenieseseenns CA ot | e 05/17/2012.... | ... 5125 | v 6,900,000 (1 SRR ..13,800,000
1425562. CHICAGO HEIGHTS.....oouiieiiitciti ettt Il 06/28/2012.... | ... 5.000 [ .ovvereererinrireeiienns 4,650,000 0 [ ot 7,350,000
1825555......ccvvrirririreiiesi e RICHMOND......cooivimririrrisirieiieseessenisesesiesseeneenes . [KY. 05/17/2012.... | covvvovrrrres 4875 | oo 4,100,000 | cooorirrirrienieenees (V1 OO 5,600,000
1925567 ... KENNER......oocoteiiiieiie et .|LA 06/11/2012.... | cvvevrrrnns 5.000 [ .vvereercrinrireeiienns 3,100,000 | ovouveriririeneeee e (V1 5,300,000
2125564......vee s HAGERSTOWN. ...ttt ettt MD 06/28/2012.... | cccvovvrrnecs 4750 | oo 2,200,000 | oo 0 [ ot 4,290,000
3125558. WILLIAMSTOWN. ...t sieeieeesssisseesesesesssneees NJ 05/18/2012.... | ... 5125 | oo 2,200,000 0 3,950,000
3425560. | CHARLOTTE. ..ot 05/29/2012.... 4.875 2,000,000 0 8,010,000
4125556. ROCK HILL. ...ttt ssssssssssesssesssssssssssssssssesssssssssssssnsss | SGumtumeisessnsssesssesssssssssssnssnns | cosvesesssnsssns 05/17/2012.... | ... 5.000 | .oorrerrrreerrriienienne 5,100,000 0 8,080,000
A725563.......oveiei s RICHMOND....cccoouiviiistinseississsis s senissessnssnnsssneenes . |VA 06/28/2012.... | cccvovvvenns 4750 [ 2,900,000 | .o 0 [ o 4,575,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All OtNET. ...t bbbt | ciiss )00 S P XXX [ 34,150,000 | ..o 0 [ i ..63,455,000
0899999. Total - MOrtgages iN GOOT SEANGING. ... ettt es sttt e e et s s s ee e e efses e eE e e eeEee8eeseE e EeEfee e e sebeesemete | ehsetesses et et setesses et sesentes et et ensensessesantensensssnsas | cresaen XXX [ XXX it | e 34,150,000 | .o 0 | oo ..63,455,000
3309999, TOLA! MOGAGES. .....vvevveeeririeaeieseeieeis s ees e bbb ees | eebsee bbbttt | ereins ), 9.0 S U XXX oo [ i 34,150,000 | coovvoeiirieriees (0 [P ..63,455,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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
0024721...ccoovveivirrineris FORT COLLINS.....cooovvirrinrireniins (GO JIN PR 06/17/1997.... | 05/01/2012.... | ......... 247,193 0 0 0 0 (] 91,954 0
0024722 FORT COLLINS.....ocooorrerrrrirnnnennns (o]0 U D 06/17/1997.... | 05/01/2012.... | ......... 170,197 0 0 0 0 (] 58,934 | ..oovierriiereennn58,934 [ e [0 | 0
0024836 TOPEKA. ..o 165U PN 02/24/1999.... | 04/01/2012.... | ......... 676,280 0 0 0 0 0 664,084 ....664,084 0 0
0024929..... AUSTIN L. ST D 06/28/2002.... | 05/02/2012.... | ......... 784,454 0 0 0 (1 I 0 0 768,420 | ..ooovvveicrrerinnes 768,420 | ...coovvrrierierinnn (1 I [0 TR 0
0024932.......cccommviriniris RICHMOND........... VA 07/24/2002.... | 06/28/2012.... | .......... 2,926,657 0 0 0 (U I 0 0 2,885,635 002,885,635 | ... (V1 I 0 0
0024945.......ccoomvvrrrinrris PHOENIX.....cooueieiverineirerineieenns LV A DO 10/09/2002.... | 05/22/2012.... | ......... 980,818 0 0 0 (0 0 0 969,739 | ..o 969,739 [ ..o (11 I [0 TN 0
O0R24499........ccccvvrrcnrrine COEUR D'ALENE...........coovvvirirerins D | e 06/14/2002.... | 05/31/2012.... | c.oovverevrrrrinne 1,697,853 0 0 0 0 0 1,672,949 ....1,672,949 0
2425003.......c0 i COON RAPIDS...... AMN. e 05/30/2003.... | 05/31/2012.... | .....cec. 789,861 0 0 0 0 0 770,019 | oo 770,019 [0 0 [ i 0
0199999. Total - Mortgages Closed by REPAYMENL. ..o ot sss s sssssssnssssenssssssssensssssns | sressssnsossasssas 8,273,313 0 0 0 0 0 7,881,734 ....7,881,734 0
Mortgages With Partial Repayments
0024502.........cmvverriirinns HOLLAND TWP......ovverririirinnii Moo [ 1116/11993.... [ oo | v 171,525 0 0 0 0 0
0024509..... NASHVILLE TN [ e 05/11/1994.... | covoeeveeierreee [ s 791,669 0 0 0 0 [eooeemreremeeieneieenee0 [0 | o0 i 76,115 |0 [0 | e 0
0024520 MC DONOUGH... [C7. WU RPN 09/28/1994.... | covevrveverrerrene | o 1,020,851 0 0 0 0 0
0024586 BESSEMER AL | e 12/20/11995.... 1,289,823 0 0 0 0 0
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

SCHEDULE B - PART 3

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
0024589........ccmerrrrierinns HOUGHTON LAKE..........oocomrrirrrnnes Mo [ 12/01/1995.... [ vereevrreners | e, 1,687,436 0 0 .0 (U I 0 0 0
002459.........ccvverrieirinns CHRISTIANA HUN....cc.ovvvierirris DE...oinis [ 01/30/1996.... | ccvvovererererrriens [ e 705,291 0 0 .0 (V) I 0 0 0
0024627....... MACOMB........ocoemrimrieereerieeienrnns I | s 06/11/1996.... | coveevvvrerrcrirans [ cerierirenns 29,463 0 0 .0 (VI I 0 0 0
0024648... NEW IBERIA.......oivnrinrieriecirnnens LA .|09/09/199.... | .. ..1,472,197 0 0 .0 0 0 0 0
.| VERNON TWP. PA 09/19/1996.... ,920,017 0 0 .0 0 0 0 0
. |PITTSBURGH PA 10/09/1996.... 0 0 .0 0 0 0 0
0024667... [ MIAMETWP...coooiiieieriees OH...ooovvrs .112/19/1199.... | .. 0 0 .0 0 0 0 0
0024669..........ccvvrreerinne CHATTANOOGA TN e 12/2311996.... | ..o | e, 1,354,456 0 0 .0 (V1 I 0 0 0
0024673.......ccmerrreierinns CAPITOL HEIGHTS MD..ovvvei [ e 12/26/1996.... [ ovvovrvecrreris | s 456,065 0 0 .0 (U I 0 0 0
0024692........cvvverricrinne ACWORTH [C7. VU RPN 03/10/1997.... | coveeeveerierirnne | e 2,412,132 0 0 .0 (V1 I 0 0 0
0024696..........crvrrirerinns COLUMBUS.......cooviereirrierinniiens (0] ISP VRN 03/25/1997..... | ceveeveererrerireee | e 5,521,081 0 0 .0 (U I 0 | errermnrneriernneennd0 | e 0 i 89,131 (11 T 0 0
0024715......overrvirricrins QUAKERTOWN PA. oo [ 05/28/1997..... | covvoereerirerernee | v 2,678,858 0 0 .0 (U I (VN [FSUUSRTOSPOOPPORRPORPOO ) I ENOPOTRRPOORPOURPOORRORPROTR | B PSPRRPORON 99,846 (V1 [T 0 0
0024721 ..o FORT COLLINS.....ccooiririrrerierireens [0 USRI B 06/17/1997..... | covvoevevnciens [ e 247,193 0 0 .0 (U I 0 39,217 (11 T 0 0
0024722... . |FORT COLLINS.......covvvrrrrerirerirnens CO..vvvrrene 06171997 [ o | s 170,197 0 0 .0 0 0 28,104 0 0 0
[ FARRAGUT.....covviiiieiniicniicieii N 06/17/1997.... 461,179 0 0 .0 0 0 28,574 0 0 0
. | WEST DES MOINES IA 06/24/1997.... ....74,637 0 0 .0 0 0 32,265 0 0 0
0024731... . | HAVELOCK. NC .107/11/1997.... 845,402 0 0 .0 0 0 33,777 0 0 0
0024739....... CHILLUM. .c..ooviieienrierienieens MD..oovver [ e 08/18/1997..... | coveeereerierirnne | o 3,178,094 0 0 .0 (U I 0 [ om0 | 0 s 47,105 [ (V1 [T 0 0
0024757 ..o FORT DODGE A | s 10/10/1997..c.. [ overrineins | e, 1,297,379 0 0 .0 0 | 0 [ om0 | e 0 s 44,222 | .o (V10 0 0
0024758........ccmevrrrinerinn KANSAS CITY ..o MO..cooocvrens [ e 10/2211997..... [ v | s 2,373,144 0 0 .0 (U I (VN SUUSRPRRPRRORRPORROO | I ENPOPRRTOORPOURPORRORPROTR | B PSP 80,579 (V1 [T 0 0
0024764.........covvverrirrranns SYOSSET ..o NY .o [ 1112011997 ... [ v | e, 3,241,163 0 0 .0 (U I 0 [ om0 | vneieineen0 s 106,429 | oo (11 I 0 0
0024768....... BEREA........coiierierieeieninsineni (SO B 01/05/1998.... | coveeveveerierirnee | e 2,454,587 0 0 .0 (U I (VN SSUURRTRRPRRORRTORRROO | I ENTOPRRPORRPOURRORRORPROTR | B PSP 81,231 (V1 I 0 0
0024773.....coovvriirreiines TONAWANDAL.........coovvriimreiiniiins NY i [ 02/13/1998.... [ ooverervrrrcrerns [ v 163,950 0 0 .0 (VI N 0 0 0
0024774... . |HUNTSVILLE .|03/03/1998.... | .. ...3,713,686 0 0 .0 0 0 0 0
0024778 . | MASON... 03/20/1998.... ..3,331,704 0 0 .0 0 0 0 0
0024779 . |HEMPFIELD TWI 03/25/1998.... 298,610 0 0 .0 0 0 0 0
0024783... . | KNOX COUNTY . 04/01/1998... | coovererrrrrerirenns [ e 457,342 0 0 .0 0 0 0 0
0024787....... HOPKINS.......oooeverrerieeieereeienae 06/23/1998.... | covoorevrerierirnne | e 3,207,092 0 0 .0 (VI I 0 0 0
0024789......c.ccrvvvrrrernnes ANDERSON.......vmriirnirrireririninns SO R 07/2211998.... | oovevevvrvvirerns [ v 146,515 0 0 .0 (0] IO 0 |0 | 0 4,164 0 | i 0 0
0024816........ccoervnrirerinns OHIO TWP.....otviirieririreeiseireenns PA. oo e 11/2311998.... [ v | s 2,904,833 0 0 .0 (U I (VN OUURRTOSPUPORSPORROO o I EOTOPRRPRORPOURRORRORPOOTR | B PPN 81,767 (11 T 0 0
0024817 ..o SOUTH POINT ... OH..ooovvvees [ e 11/25/1998.... [ oo [ e 285,088 0 0 .0 (0 IO 0 o0 | 0 8,059 0 | 0 0
0024819.......vererrrrierinns MADISON L/ D 12/10/1998.... [ oo | v 91,694 0 0 .0 0 | (VN OUURRUORPUPPRRPORPOON o I EPPTORTRRPOURROURRRURROOOTN | B PSRRI 2,547 (1 T 0 0
0024820........ccocvrevrrernnee MOUNT HOLLY. [OOSR 12/15/1998.... | cvovvvvvererrverinis | cerverrvriininnins 1,250,969 0 0 .0 (V1 N 0 [0 | 0 | 40,439 | oo 0 | 0 0
0024821.....covererrrrierinns RALEIGH......... ANCe [ 12/16/1998.... | coooveveeereren | e 294,141 0 0 .0 (VI I 0 e | 0 [ 33,657 (11 [T 0 0
0024824.........ovvvvrernnee MT JACKSON VA .112/28/1998.... | .. 0 0 .0 0 0 46,531 | o 0 0 0
0024828 LYTLE 01/21/1999.... 0 0 .0 0 0 3,905 0 0 0
0024831.....coverrririirins MONONA. .102/01/1999.... | .. . ....98,681 0 0 .0 0 0 2,739 0 0 0
0024834........ccomvrrrriirinns STANLEY ... LVZ- W D 02/24/1999.... | covovvvrerierrnee | e 1,285,893 0 0 .0 0 | s 0 o0 | 0 i 34,833 (V1 [ 0 0
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0024839.......ccoerrrrierinns LAREDO.......vvuerirneeierirseirnsriseins L. ST D 03/09/1999.... | covvverererineirans [ e 228,768 0 0 .0 (U I 0 0 0
0024840.........cmvverriririnns WESTLAKE......cooieirinnrierierienns OH..ooovvvieees [ i 03/11/1999.... | coveevrvverirerrens [ e 28,983 0 0 .0 (V) I 0 0 0
0024843....... LOUISVILLE........cooiereirrerrerierirens S FPTRR PN 03/23/1999.... | covorevrerrerirene [ cerverererieeirennns 45,429 0 0 .0 (U I 0 0 0
0024847... |ELPASO....coiiiiierinienisrieiins L S .103/31/1999.... 647,000 0 0 .0 0 0 0 0
0024858 . |LIBERTY LAKE WA 06/02/1999.... ...2,120,665 0 0 .0 0 0 0 0
0024861 . | FRANKENMUTH Ml 06/30/1999.... 446,364 0 0 .0 0 0 0 0
0024868... . [NEW ALBANY.....cooririrnieiiniins OH...ooovvrs 109/23/1999.... [ covvnrierineis | e 53,153 0 0 .0 0 0 0 0
0024876........ccvvverrierinns INDEPENDENCE..... 1S ST PR 11/29/1999.... [ oo | e, 1,411,585 0 0 .0 (V1 I 0 0 0
0024879.......cccrevrrrireiins KANSAS CITY ..o MO..oovrivens [ e 12/30/1999.... [ ovverivcrrerins | s 513,177 0 0 .0 (U I 0 0 0
0024890........ccorvvnrirerinns LAWRENCE........cccoosvvmiriininrirninin KS. i e 08/07/2000.... | coveerreerierireee | e 5,332,059 0 0 .0 (U I 0 0 | o0 i 57,677 (V1 [T 0 0
00248%4.......covvvrrrierin DEERFIELD TWP.......ovoervreirerins (0] ISP VRN 12/08/2000.... | ...vvvrrrcrierins | s 999,867 0 0 .0 (U I 0 0 | o0 s 15,836 | ovvocverriererenieens (11 T 0 0
0024900.........cmevemrirerinne SAN DIEGO.......coreririrrnerirerienes [O7. TN B 04/05/2001..... | covvoveverererceiens [ cvreene 641,255 0 0 .0 (U I 0 0 | o0 i 31,422 (V1 [T 0 0
0024920....... SALINE. ..o Moo [ e 03/20/2002.... | covvoerererirnrians | e 998,007 0 0 .0 (U I 0 16,692 | oo (01 O 0 0
KNOXVILLE, . 04/30/2002.... 2,625,375 0 0 .0 0 0 22,267 0 0 0
. | MIDDLEBURY.... 06/26/2002.... ...3,302,058 0 0 .0 0 0 36,054 0 0 0
AUSTIN 06/28/2002.... 784,454 0 0 .0 0 0 4,048 0 0 0
0024930......covverrrrcires COBB COUNTY OTMTI2002.... | oo | e 4,022,161 0 0 .0 0 0 33,971 0 0 0
0024931.....ooverrririerinn SUMMIT TWP......ovvmirierirrireiininne 07/23/2002.... | ccovoererevernreens | v 946,339 0 0 .0 (U I 0 0 | o0 s 14,893 | oo (V1 [T 0 0
0024932......cceeirrineiin RICHMOND........oovvririieiriiniins VA i | e 07/24/2002.... | covoovvveerrerrnes | e 2,926,657 0 0 .0 0 | 0 0 | o0 i 20,700 (V10 0 0
0024933.......cccmeririirinn WELLINGTON. ... (0] ISR RN 07/31/2002.... | coveoevrerierirnne | e 1,584,234 0 0 .0 (U I 0 0 | o0 v, 11,694 | oo (V1 [T 0 0
0024934........ccvvvnrrinrrinns HOUSTON. ... L. ST B 07/31/2002.... | cvvovvvreerirerrene | e 1,064,914 0 0 .0 (U I 0 0 | om0 v, 16,710 | oo (11 I 0 0
0024937.....covvererirrinerinn SAN DIEGO.......coorererierrnerierienes (67 TN B 08/07/2002.... | ccvvoveverevercerens | cvvenne 444,815 0 0 .0 (U I 0 0 | o0 s 15,804 | oo (V1 I 0 0
0024938.......ccovireriine PORT HURON.... Ml | e 08/21/2002.... | coovvevererreies | cereireireieieens 1,092,819 0 0 .0 (0] IO 0 0 | o0 [ 17,027 | oo 0 | i 0 0
0024940....... LOUISVILLE .109/18/2002.... | .. ...1,930,694 0 0 .0 0 0 0 68,447 0 0
0024941 . | ELLENTON..... 09/19/2002.... ..1,644,243 0 0 .0 0 0 0 29,270 0 0
0024943 .| VOLUSIA COUNTY 09/30/2002.... 930,148 0 0 .0 0 0 0 0 0
0024944... . |HEMPSTEAD 1 10/04/2002.... | coovvoverernnieins | e 1,308,043 0 0 .0 0 0 0 0 0
0024945........ccovvvrrrinirin PHOENIX.....cooeimrieriieerenireeineenns [V A DO 10/09/2002... | ..vveevrrerirerin | s 980,818 0 0 .0 (U I 0 (1 (11 T 0 0
0024948..........ocvvevrernnee ROUND ROCK.......vverrieireriiiniins L, RN IR 10/2412002.... | coovervvererninins | v 2,093,391 0 0 .0 (0] IO 0 0 | o0 [ 17,998 | .o 0 | i 0 0
0024949.......cccomvrrrriririn SAVANNAH [C7. VRN PN 10/29/2002.... | ..veoeerrrinerns | e 3,752,473 0 0 .0 (U I 0 (0 TSRS | B IR 56,759 (11 T 0 0
0024951...... KISSIMMEE A FLis [ 11/08/2002.... [ oo [ e 4,048,308 0 0 .0 (0 IO 0 0 | o0 [ 19,300 | o 0 | 0 0
0024952........ccomevvrrierinns FISHERS......... INGcin | s 11/08/2002.... | ..oceoreeevrirers | e 1,291,701 0 0 .0 0 | 0 0 | o0 s 11,263 | oo (1 T 0 0
0024953........covvvrrrrernnes TROUTVILLE........ VA e e 11/08/2002.... | cvoovvvererirrienis | ververririiniinins 1,526,569 0 0 .0 (0] IO 0 0 | o0 [ 23,193 0 | 0 0
0024955........cconerrrrierinns CORONA.....oooierritierieniierienes (67 T B 11/25/2002.... | .ovverrvrerrerns | s 809,771 0 0 .0 0 | s 0 0 | o0 s 7,225 (11 [T 0 0
0024956... . | COEUR D'ALENE ID .| 11/26/2002.... | .. 0 0 .0 0 0 0 16,586 | ..o 0 0 0
0024957 . | BOYLSTON. 11/26/2002.... 0 0 .0 0 0 0 27,302 0 0 0
0024958... ut .| 11/26/2002.... | .. 0 0 .0 0 0 0 17,831 | oo 0 0 0
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0024959........ccmerrrrirerinns ALBUQUERQUE..........ccoovverrinirnnes NM.iveis [ 12/02/2002.... | ..ovvevrvrcrreris | s 983,369 0 0 .0 (U I 0 (1 R (1 IO 13,569 | oo (V1 T 0 0
0024960..........coverrieerinns BISBEE.........coimiereiirierirerieeeinens LV AT B 12/06/2002.... | ...vvevrricrirere | s 395,562 0 0 .0 (U I 0 0 | oo [V IR 17,672 | oo (V0 TR 0 0
00249671.......ceverrrierinns LAREDO........vvumrieeieeirseirnsrisnins 12/12/2002.... | .oveovvrrieeins | e 2,215,246 0 0 .0 (U I 0 (1 O (1 IO 75,287 | oo (11 T 0 0
0024962... . | BERMUDA DUNES.... .112112/2002.... | .. 0 0 .0 0 0 0 34,379 0 0 0
. | WASHINGTON TWP.. 12/19/2002.... 0 0 .0 0 0 0 32,799 0 0 0
. | CALUMET CITY 12/19/2002.... ,810,183 0 0 .0 0 0 0 27,135 0 0 0
0024966... . | AMARILLO .112/19/2002.... | .. ...3,138,501 0 0 .0 0 0 0 48,505 | ..o 0 0 0
0024967 ... MIAME TWNSHP......ccooiverirerieriis 12/20/2002.... | ...coorveevrinerns | e, 1,232,830 0 0 .0 (U I 0 (1 (U IR 19,476 | oo (V1 [T 0 0
0024969.........cnvvrrrirerinns SACRAMENTO........ovorirrriniisriis (07 TN B 12/23/2002.... | ovooeeerrneies | e 3,615,391 0 0 .0 (U I 0 0 | o (1 I 54,348 (01 [T 0 0
0024970........ccmrrrrirerinns BEVERLY HILLS......ccorvveevrrircenne (67 U B 12/23/2002.... | ..coovvevrinerns | e, 3,720,282 (V)N 1,144 .0 (U [ 1144 | (1 R (U I 39,676 (V1 [T 0 0
0024971....... VISALIA......oooivierircnnne (07 U D 12/23/2002.... | ..oveoeeeerrineins | e 3,486,907 0 (584) .0 0 .. (584) (0 RO (1 I 38,731 (11 T 0 0
0125359.....cveriririerin BIRMINGHAM AL o | e 12/03/2007..... | ..oceonverrrrerns | e 1,502,310 0 0 .0 (U I 0 (1 OO (1 I 8,869 (V1 [T 0 0
0125442......ovoiviiriei MONTGOMERY.......ocoorirrirrrirerinns AL | e 01/27/2010.... | covvoeveerrncians [ e 874,746 0 0 .0 (U I 0 6,834 (11 T 0 0
0125514... . | BIRMINGHAM | 07/06/2011.... [ oo 4,450,928 0 0 .0 0 0 51,263 0 0 0
. |HUNTSVILLE 07/20/2011.... 2,371,605 0 0 .0 0 0 21,953 0 0 0
.| TUSCALOOSA... 11/30/2011.... 2,500,000 0 0 .0 0 0 27,406 0 0 0
0125540... . | PRATTVILLE.... 12152011 | e [ e 817,000 0 0 .0 0 0 8,297 0 0 0
0325066....... TEMPE........oiiererinseerienereenns [V AT PO 04/13/2004.... | covoovvvererirerrene | e 1,911,749 0 0 .0 (U I 0 15,431 | oo (V1 [T 0 0
0325093......cceeirrrierinns SUN CITY oo VA DO 09/17/2004.... | covvoereerincians [ e 481,876 0 0 .0 0 | 0 12,036 | oo (V10 0 0
0325094........ccomevrrirerinns PHOENIX. ..o [V A B 09/17/2004.... | coovoevererercrens [ e 749,382 0 0 .0 (U I 0 18,688 | ..ovoovverirerenirens (V1 [T 0 0
0325119, TUCSON...cooiiriiieiseisiieeiies VA B 01/24/2005.... | covovvverrrerrene | e 2,492,240 0 0 .0 (U I 0 26,332 (11 I 0 0
0325344......ccovvvriirs GLENDALE.........ccosterrirerierirereienns [V A B 08/30/2007..... | ceveeerrerererirene | cerreririeerininns 1,243,056 0 0 .0 (U I 0 14,290 | oo (V1 I 0 0
0325345.....c.coviireinee TUCSON 08/30/2007..... [ ..ovvrrvvererirerns [ e 1,328,788 0 0 .0 (VI N 0 15,276 | .o 0 | i 0 0
0325410... .| TUCSON .| 08/29/2008.... | .. ...5,343,451 0 0 .0 0 0 55,287 0 0
.| TUCSON. 10/30/2008.... ...2,705,284 0 0 .0 0 0 27,113 0 0
. | MARANA. 05/06/2009.... 2,856,268 0 0 .0 0 0 ..16,079 0 0
0425045....... ROGERS .112/05/2003.... | ..o 5,393,058 0 0 .0 0 0 .48,161 0 0
0425321...covevreieris FAYETTEVILLE........cocoonvvrvernerenens | AR et | s 04/30/2007..... | ceveeevrerierirnne | e 1,213,234 0 0 .0 0 0 [ om0 | s 11,989 | o0 | e 0 0
0425509.......cccoverierien LITTLE ROCK.......cocvevrernvererivernvrnn [ AR s [ 06/29/2011.... | cooveevereeeierens | e 2,842,638 0 0 .0 0 0 o0 | 35,567 | .ovveeviiiriiieiennnd0 | i 0 0
0524998........ccovvverinn SANTAROSA.......ovvnernerrnernernnens | CAucivciiens | v 05/15/2003.... | coveevveerierirnee | e 1,051,688 0 0 .0 0 0 [ e | s 15,679 | oo 0 | e 0 0
0525008........c0evereinriene LOS ANGELES........ccccovevvrervreeees | CAves | e 07/16/2003.... | ceovveverereierens | e 2,926,696 0 0 .0 0 0 o0 | 43,999 | .0 [ 0 0
0525071...ccevveeinerins LOS ANGELES.........ccooveemmrirnernernns | CAucivciees | v 04/30/2004.... | covoovvveerierirane | e 2,177,192 0 0 .0 0 0 [0 | s 49,904 | ..oovvvvvrreiierennn0 [ 0 0
0525083.......ccvverririn LEMON GROVE.........cccovervvrerivrnrrns | CAvtvivirins [ 07/16/2004.... [ ..ovovvevererirerins [ v 3,276,255 0 0 .0 0 0 o0 | 42,736 | o0 | s 0 0
0525099......ccvvrrrerins SACRAMENTO.....c.ovvvrererneerrrirnerns | CActicirens | s 09/30/2004.... | covvoveverererneerens [ v 867,151 0 0 .0 0 0 13,037 | o0 | e 0 0
0525147... . | TEMECULA. .106/15/2005.... 776,092 0 0 .0 0 0 7,648 0 0
0525175 . |HAYWARD.. 09/30/2005.... ...1,613,109 0 0 .0 0 0 36,063 0 0
0525198... . | BARSTOW.. .| 12/21/2005.... | .. ..3,494,770 0 0 .0 0 0 25,731 0 0
0525238......ccverrrnerins ONTARIO......ovemeerrineenerirnreneninene | CAciiiciiens | e 05/25/2008.... | coveoeveerierirnne | cererirneerneinns 1,375,750 0 0 .0 0 0 | om0 | s 27,165 | o0 | i 0 0
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0525273....ccovierrnriseiis HOMEWOOD.......ocooererrercrireirennns (07 WU D 10/30/2008.... | ..o | e 5,977,991 0 0 .0 (U I 0 0 | om0 i 36,954 (V1 T 0 0
0525276........ccmrveirierinns SANTA MONICA......oovoeviririiirinne [O7. URTN B 11/07/2008.... | ...vvovrrcrirers | s 960,358 0 0 .0 (V) I 0 0 0
0525323.....covererirrineiinn NATIONAL CITY oo (07 U D 05/02/2007..... | coveeevrerrerinne | e 4,696,623 0 0 .0 (VI I 0 0 0
CLOVIS .109/14/2007.... 2,310,654 0 0 .0 0 0 0 0
. | FRESNO. 05/19/2008.... 2,526,433 0 0 .0 0 0 0 0
. | CUPERTINO 05/22/2008.... 0 0 .0 0 0 0 0
0525413... . | ALTADENA. .109/09/2008.... | .. 0 0 .0 0 0 0 0
0525414.......cccovvvrriniri BREA. ...t 09/22/2008..... | covoovrreerierirene | e 3,296,500 0 0 .0 (U I 0 0 0
0525441 ..o MONTEREY PARK.......cccosvvrmriririns (07 TN B 12/29/2009.... | ..cooveerineies | e 4,310,814 0 0 .0 (U I 0 0 0
0525471 ...cooovereririeris SAN DIEGO.......cooreeririrnerierienes (67 U B 10/28/2010.... [ ..cerrvvevrrrerins | e 1,911,494 0 0 .0 (U I 0 0 | o0 i 21,671 (V1 [T 0 0
0525498........ccomerrrrierin COSTAMESA......oooriererinerienes (07 U D 04/26/2011.... | coveoeeeeerierireee | e 3,802,159 0 0 .0 (U I 0 0 | o0 s 43544 | .o (11 T 0 0
0525527 ... GLENDALE.........ccovteirirerirerireriienns [O7. TN B 09/28/2011.... | coveeereerierirene | e 1,985,616 0 0 .0 (U I 0 0 | o0 i 22,125 (V1 [T 0 0
0525530.....00cereirrrineiinas YUCCA VALLEY.......ovvvmrrinrinrirenns (07 T B 10/18/2011... [ o | e, 2,690,415 0 0 .0 (U I 0 0 | o0 i 29,435 (11 T 0 0
0624981... . | HIGHLANDS RANCH. .102/21/2003.... 741,396 0 0 .0 0 0 0 24,108 0 0 0
. |AURORA. 09/30/2005.... 0 0 .0 0 0 0 25,549 0 0 0
. | COLORADO SPRINGS.. Co. 03/19/2007.... 0 0 .0 0 0 0 56,595 0 0 0
0625525... . | WINDSOR .109/28/2011.... | .. 0 0 .0 0 0 0 44,857 | .o 0 0 0
0725266.........cvvverrierinns NEW CANAAN........oererrvrerirrirnnens (O IS B 09/18/2008.... | cvveerverererererene | cerrererceririens 4,244,882 0 0 .0 (U I 0 0 | covverrrrerrerreenereenn0 i 26,628 (V1 [T 0 0
0925303.......cceirreireiinns WASHINGTON DC [ DO BURN 01/31/2007..... | coveoeevrerrerrnes | e 2,875,276 0 0 .0 0 | 0 0 | o0 i 29,120 (V10 0 0
0R24029........covvverirrirnn CHINO....ooovirirceieiereeieeeiees (67 U B 09/30/1997..... | covvoreverevenceens [ cvrenne 155,401 0 0 .0 (U I 0 0 | o0 s 46,494 | ..o (V1 [T 0 0
OR24190......coorvirrirrrinnns DOUGLASVILLE.... A GA i [ 09/01/1998.... | covvoerererierians [ e 566,915 0 0 .0 (U I 0 0 | o0 s 82,026 | ..ocvverierinnd (11 I 0 0
0R24206..........ocoververenne ALAMO HEIGHTS.......ccconvvirrinirnnes L. ST D 02/02/1999.... | covveeveevernceens [ e 514,541 0 0 .0 (U I 0 (V1 OO | B RPN 56,376 (V1 I 0 0
O0R24373.....cocovvviiein ST PAUL............... MN..onns | e 06/08/2000.... | ..ovvevrerererrierns | erene 359,954 0 0 .0 (0] IO 0 0 | o0 [ 22,285 0 | i 0 0
0R24383... . | JENISON....... MI .| 06/25/1997.... | .. ...51,225 0 0 .0 0 0 0 25,744 0 0 0
WHITMORE LAKE.........ccccoooviverirines MI 08/26/1999.... ...3,040,157 0 0 .0 0 0 0 37,310 0 0 0
WHITMORE LAKE.........cocoivrvrerinns MI 08/26/1999.... 273,258 0 0 .0 0 0 0 3,353 0 0 0
0R24452... ELTORO ..ot CA.ovv 112411998 | e [ s 358,944 0 0 .0 0 0 0 42,975 | oo 0 0 0
0R24499........cvvvvrrrris COEUR D'ALENE. 10 5SROI ISP 06/14/2002.... | covoovvererierirnee | e 1,697,853 0 0 .0 (U I 0 0 | o0 s 10,052 | ovvonveerirereeiens (11 T 0 0
O0R24568...........cccrevirrene BURNSVILLE...... MN. i [ 12/05/2002.... | coovvevererirrienins | cerreiresiininnens 1,073,058 0 0 .0 (0] IO 0 0 | o0 [ 9,570 0 | i 0 0
OR24871......cvvvericris GIG HARBOR WA e | e 12/30/2002.... | ..ovvevrrerieris | s 731,314 0 0 .0 (U I 0 0 | o0 s 4,362 (11 T 0 0
OR24717 ... DELTATWP....oviiieriirreeen Ml | 1212712002.... [ covoveeveeiereis [ e 1,809,374 0 0 .0 (0 IO 0 0 | o0 [ 37,471 0 | 0 0
0824376.......cvvvereriieinne INDIANAPOLIS........oovoerrmrinerinrinns INGcin | s 11/01/2002.... | ovvevvrerireres | s 685,622 0 0 .0 0 | 0 0 | o0 s 10,755 | covvovverienerenieens (1 T 0 0
0S24404......ccovvvrerriris GIG HARBOR WA e e 12/30/2002.... | coovveevervrirerinnen | erene 923,877 0 0 .0 (0] IO 0 0 | oovvreereieieirieienen0 [ 5,508 0 | 0 0
1025079......cvvrvrerirerirens 06/09/2004.... | ccvooeverrerneerns [ e 517,470 0 0 .0 (VI I 0 0 6,701 (11 [T 0 0
1025155... .| 07/08/2005.... 2,576,788 0 0 .0 0 0 0 20,195 0 0 0
1025200 .| SAN CARLOS PARK.. 12/28/2005.... ..4,896,140 0 0 .0 0 0 0 35,892 0 0 0
1025265... . | WEST PALM BEACH.. .109/12/2006.... 904,035 0 0 .0 0 0 0 5,626 0 0 0
1025305.......coevvnerirerirns ORLANDO.......coevumrirrerenrrirseererinns FLuwitiirirines [ v 02/26/2007..... | coveoeveerierirnee | e 4,594,432 0 0 .0 0 | s 0 (V1 OO | B IR 98,160 (V1 [ 0 0
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1025317....... DORAL....ovtrecereie e FLuiriinriiies [ 04/24/2007.... 0 0 .0 (U I 0 0 | o0 26,351 | 0 | e 0 0
1025384........oovrvirirerins JACKSONVILLE BEACH.................. FLuoiiiriines i 02/22/2008.... 0 0 .0 (U I 0 0 | o0 i 28,897 | 0 | e 0 0
1025390......cvvvrerierinns PENSACOLA BEACH.........ccouevvnrenne FLuiriineiiies [ e 04/11/2008.... 0 0 .0 (VI I 0 [ om0 | 0 [ 12,178 |0 | 0 0
1025399....... TAMPA .| 06/02/2008.... | .. 0 0 .0 0 0 [ 0 | 0 [ iiiienn85,396 | 0 0
. | ODESSA. 06/09/2008.... 0 0 .0 0 0 27,032 0 0
.| ORLANDO.. 03/25/2011.... 2,855,113 0 0 .0 0 0 29,279 0 0

1025520... .| ORLANDO.. .| 080972011 | oo 4,635,046 0 0 .0 0 0 [ 0 | v 0 [ 86,262 | 0 0
1025541......oovrrerieris JACKSONVILLE..........coovrrrrrirerirens FLuoiiiriines [ 121202011 [ v | e, 1,800,000 0 0 .0 (U I 0 0 | o0 183 | il | s 0 0
1025549.......ovvverierins APOPKA. ...t FLuiriiriiiies [ e 03/28/2012.... 0 0 0 .0 (U I 0 0 | o0 v 7,486 | 0 | s 0 0
1125052......vvvrrcrierirns FT OGLETHORPE........ccoooverirerirnns [C7. VU RPN 01/20/2004.... | covoovrvrerirerrene | e 1,259,783 0 0 .0 (U I 0 0 | ovvrrrrrerrernrenenenen0 v, 17,999 | o0 | s 0 0
1125178 CANTON....ooouririreerreseriesiesiiens [C7. VTN PN 10/05/2005.... | ..eceoeerrreneris | e 1,281,556 0 0 .0 (U I 0 0 | o0 s 11,138 | o0 | e 0 0
1125285.......coovvverierins LITHONIA........ [C7. VUSRI RN 12/13/2008.... | ...coonverrrrerins | e 4,515,630 0 0 .0 (U I 0 0 | o0 v, 19,213 | o0 | e 0 0
1325034......coovvirieris COEUR D'ALENE 105U IO 10/17/2003.... | v | e, 7,122,767 0 0 .0 (U I (VN SSUURTRPURRURRTORPOO | I EOUOTURTUURPOURPURTRURTROTR | B TSP 60,747 | .ovvvverrncnrrnnennn0 | i 0 0
1325086... . |POCATELLO.....coovvrirrirerrrineriens .| 07/30/2004.... | ...ovvoererrers | s 893,797 0 0 .0 0 0 23,725 0 0
1325109 . | IDAHO FALLS. 11/18/2004.... 680,082 0 0 .0 0 0 ..16,967 0 0
1325358 . |MERIDIAN.. 11/30/2007.... 0 0 .0 0 0 31,979 0 0
1325526... . | COEUR D'ALENE .109/28/2011.... | .. 0 0 .0 0 0 21,944 0 0
1425025........ovvverieris BUFFALO GROVE........ccccouveniriiinnne I | s 09/25/2003.... | coveerreerierirene | e ,748,242 0 0 .0 (U I 0 0 | covverrrrerrerreenereenn0 i 55,724 | ..oovveerncrirrnnen0 | i 0 0
1425281 ORLAND PARK......ccooviierinrirnrianes I | s 11/29/2006.... | ...coovverrncins | e, 1,458,944 0 0 .0 0 | 0 0 | o0 s 8,314 | o0 | s 0 0
1425512 WAUKEGAN.......ccooverrinirierieriiens I | s 06/30/2011.... | coveeerrerierirene [ e 1,879,228 0 0 .0 (U I 0 0 | o0 v, 12,906 | o0 | e 0 0
1425518....cvvrrieierins WOODRIVER....... I | s 07/2712011 ... | oo [ e 1,570,032 0 0 .0 (U I 0 0 | o0 i 23,154 | o0 | i 0 0
1525013 FISHERS......... INGen | e 07/29/2003.... | coveoeveerierirnee | e 1,232,869 0 0 .0 (U I 0 0 | o0 s 18,393 | o0 | e 0 0
1525032....cciiireiriiins SELLERSBURG........cccovvirrrireirnnes INce [ 10/06/2003.... [ coeoveerererereis [ e 232,692 0 0 .0 (0] IO 0 0 | o0 [ 30,682 | .0 i 0 0
1525053... . [LAWRENCE..........ccoovvmrrreriirienrinns IN .102/02/2004.... | ..ovoreveiereins [ e 842,379 0 0 .0 0 0 0 11,090 | oo 0 0
1525060 . | FISHERS. IN 03/15/2004.... 641,251 0 0 .0 0 0 0 8,781 0 0
1525061 . | FISHERS. IN 03/15/2004.... 694,169 0 0 .0 0 0 0 13,690 0 0
1525102... . | INDIANAPOLIS.........covvverrerririernns IN 1 10/29/2004.... | .overevrriererns | s 853,888 0 0 .0 0 0 0 21,771 0 0
1525124 DECATUR......ccvvveerrriinns INGin | e 02/28/2005.... | cccvoeverrereerens [ v 924,789 0 0 .0 (U I 0 0 | o0 s TA46 | o0 | e 0 0
1525125......cviiiicnne, CARMEL......... INcceene | s 03/09/2005.... [ ..ovvvvvrererirerins [ covvernrirerinnis 1,709,443 0 0 .0 (0] IO 0 0 | o0 [ 13,411 |0 [ 0 0
1525126......cvvrerieriens GREENWOOD INGin | s 03/09/2005.... | coveoeveerierirnee | e 1,633,106 0 0 .0 (U I 0 (0 TSRS | B IR 20,836 | ..ocreerencririrnenn0 | 0 0
1525127 .o GREENWOOD INc [ 03/09/2005.... | coovverrererrrerns | cereireiviieienns 1,648,812 0 0 .0 (0 IO 0 0 | o0 [ 21,034 | o0 0 0
1525174 FISHERS......... INGcin | s 09/29/2005.... | covveerrerierirnne | e 1,588,025 0 0 .0 0 | 0 0 | o0 s 19,798 | o0 | e 0 0
1525213...cees INDIANAPOLIS.........cooevveverrieiians INce e 02/14/2008.... | ..ovoerevrrrrererns [ ervees 708,923 0 0 .0 (0] IO 0 0 | o0 [ 10,583 | o0 [ 0 0
1525221 oo INDIANAPOLIS.......cooeveierieirerirns INGein | e 03/17/2008.... | cccvovevererererrens [ v 344,836 0 0 .0 (VI I 0 0 18,007 | ovvvererenrrnerrnenns0 | e 0 0
1525288... . | INDIANAPOLIS .1 12/20/2006.... | .. ...1,681,983 0 0 .0 0 0 0 7127 0 0
1525296 . | INDIANAPOLIS 12/29/2006.... ,987,175 0 0 .0 0 0 0 ..12,831 0 0
1525308... . | INDIANAPOLIS .103/06/2007.... | .. ...1,997,047 0 0 .0 0 0 0 ..15,903 0 0
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1525339, INDIANAPOLIS.......ovvorereirerinninns INGein | e 08/15/2007..... | ceveeevrerreriaee | eererirreirinnins 1,459,597 0 0 .0 (U I 0 (1 R (1 IO 16,253 | oo (V1 T 0 0
1525348........ovvrerierins INDIANAPOLIS........ovvoivirrirriinniines ING | s 09/21/2007..... | coveervvererierirene | o 1,248,820 0 0 .0 (U I 0 0 | oo (U I 7,123 (V0 TR 0 0
1525418....cnverricrieriens GREENFIELD . INGein | s 10/01/2008.... | ..ocooeeerreners | cervrerierieens 4,826,054 0 0 .0 (U I 0 69,303 (11 T 0 0
1525470... . | INDIANAPOLIS .110/28/2010.... 2,618,157 0 0 .0 0 0 31,990 0 0 0
. | INDIANAPOLIS 04/19/2011.... 2,680,555 0 0 .0 0 0 30,890 0 0 0
.| CARMEL......... IN 04/28/2011.... 2,498,057 0 0 .0 0 0 23,147 0 0 0
1624983... . | JOHNSTON.. IA .102/26/2003.... 2,922,427 0 0 .0 0 0 25,990 0 0 0
1625051 ... MASON CITY...ooovvvrrrrerierirneereri A | s 01/07/2004.... | covoovrvererirerirene | e 2,731,394 0 0 .0 (U I 0 (1 (0 IR 78,036 | ..oovevererrrirrircrannd (V1 [T 0 0
1625063........ovvvvrirerirns URBANDALE A | s 03/17/2004.... | covoveveerirerreee | e 3,099,714 0 0 .0 (U I 0 0 | o (1 I 25,265 (01 [T 0 0
1625524........oovvverierins WEST DES MOINES......... A | s 09/26/2011.... | coveeveveerirerirnne | e 1,470,202 0 0 .0 (U I 0 (1 R (0 IO 10,457 | oo (V1 [T 0 0
1725207 ..o LAWRENCE........cccoomvimeirerineirerins 16T PN 02/09/2008.... | ceveovvrerrerirane | e 2,638,524 0 0 .0 (U I 0 (0 RO (1 IO 18,922 | oo (11 T 0 0
1725298......coovvverirerins WICHITA........... 16T PN 01/18/2007..... | covveevererirerernee [ v 2,925,878 0 0 .0 (U I 0 (1 OO (U I 29,215 (V1 [T 0 0
1825019....c.cvvrrircrieris FERN CREEK X FPUTRRN PN 08/27/2003.... | coovoeveerinciens [ e 632,536 0 0 .0 (U I 0 0 0
LOUISVILLE S 03M7/2004.... [ oo | e 2,774,607 0 0 .0 0 0 0 0
. | OWENSBORO.... 02/23/2006.... 999,895 0 0 .0 0 0 0 0
.| COLD SPRING. 01/31/2008.... 0 0 .0 0 0 0 0
1825386... [LOUISVILLE......cooovirieiriririerci v | 03/14/2008.... | .. 0 0 .0 0 0 17,052 0 0
1825472 NEWPORT 1S ST PR 10/29/2010.... [ .overveerrirerns | e 4,715,483 0 0 .0 (U I 0 (1 (U I 69,349 (V1 [T 0 0
1825479....... LOUISVILLE.......cooierrirreirniierirens X FPOTRN PR 12/14/2010.... [ oovererirneins | e 4,318,290 0 0 .0 0 | 0 (0 RO (1 I 51,871 (V10 0 0
1925041 ... BROSSARD.......... LA e [ 11/21/2003.... | ..o | s 2,303,925 0 0 .0 (U I 0 (1 (U I 68,325 (V1 [T 0 0
1925270....ccvvriirerierinns BROUSSARD LA [ 09/29/2008.... | covoocvererereriens | e 685,459 0 0 .0 (U I 0 0 | oo 0 | oo 18,506 | ..o (11 I 0 0
1925392......vvrrierieriins LAFAYETTE . LA e [ 05/01/2008..... | coveevreerierireee | e 1,150,316 0 0 .0 (U I 0 (1 (1 IR 15,863 | ovvouvvrrierereeinens (V1 I 0 0
2125397 ROCKVILLE.......coovvieeriiirinerniin 05/29/2008.... [ ..vovvvreririrerins [ e 4,670,508 0 0 .0 (VI N 0 [0 | 0 | 26,761 0 | i 0 0
2125430....... LAUREL. ....coovvrrieinerierreeeiereeens . 12/02/2008.... 2,583,612 0 0 .0 0 0 20,906 0 0
2125451 . | GAITHERSBURG 06/10/2010.... 0 0 .0 0 0 ..43,893 0 0
2325040 . | INDEPENDENCE TWP.. 11/19/2003.... 0 0 .0 0 0 41,793 0 0
2325186... . |ANN ARBOR.......... .111/01/2005.... | .. 0 0 .0 0 0 9,429 0 0
2325216....... NOVL .ot M [ 03/01/2008.... | coveeevrerrerirnee | cererireereninns 5,564,133 0 0 .0 (U I 0 (1 (U I 38,816 (11 T 0 0
2325533, WYOMING......covvmriririernniseirerins Ml [ 10/26/2011.... | oo | e 1,992,885 0 0 .0 (0] IO 0 0 [ o 0 | e 21,847 0 | i 0 0
2325544.......oooieeiin KALAMAZQO........ccomerrerirerereerneenns M [ 02/09/2012.... 0 0 0 .0 (U I 0 (1 (1 I 36,048 (11 T 0 0
2425003........ccovieriines COON RAPIDS...... MN..onns | e 05/30/2003.... | coovvevrererrrierns | v 789,861 0 0 .0 (0 IO 0 0 | oo 0 [ 7,998 0 | 0 0
2425030....... EAGAN......coivirieierieeeeeieeieenns MN.iiei [ 09/30/20083.... 0 0 .0 0 | 0 (1 (1 IR 18,053 | oo (1 T 0 0
2425314 VADNAIS HEIGHTS........coovvvrirnrinee MN.ccins [ 04/09/2007.... 0 0 .0 (0] IO 0 0 [ o (VI IR 42,515 | i 0 | 0 0
2425517 ..o EDEN PRAIRIE MN.vvei [ 07/21/2011.... 0 0 .0 0 | s 0 (1 O (1 IO TUIAT | e (11 [T 0 0
2625211... . | CHESTERFIELD. .102/14/2006.... | .. 0 0 .0 0 0 0 0 0
2625376 . |RIVERSIDE. 01/28/2008.... 0 0 .0 0 0 0 0 0
2725026... . |BOZEMAN.. .109/25/2003.... 2,999,009 0 0 .0 0 0 0 0 0
2725242......vivviii BOZEMAN.........covrvmrieririseirinni MT.ivieiins [ e 06/13/2008.... | ccvvvverrercrrns | crvenne 733,741 0 0 .0 0 | s 0 0 0 0
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2725476....... KALISPELL MT.ieieiies [ 11/23/12010.... [ oovereererrineres | e 3,793,960 0 0 .0 (U I 0 0 | om0 i 54,389 | ..o | i 0 0
2824984 02/28/2003.... | covvovvererieries [ v 2,315,965 0 0 .0 (U I 0 0 | o0 v 35,828 | ..o | 0 0
2824987 03/28/2003.... | ccovoeererererneirans [ e 644,480 0 0 .0 (U I (VN SOUURTORPUPPRRPURPOO 4 I EPPUORTURPOURPURPPURROOTR | B PSPPI 9,871 | o0 | e 0 0
2825214... .102/16/2006.... | .. 0 0 .0 0 0 12,713 0 0
2825220 03/09/2006.... 0 0 .0 0 0 14,454 0 0
2825301 01/29/2007.... 128,719 0 0 .0 0 0 1,306 0 0
2925245... .| 06/20/2008.... | ...vvorvierinein | e 1,792,844 0 0 .0 0 0 34,945 0 0
2925468..........oeverrierinns LAS VEGAS........ccontveirrerinirirerienes NV [ 10/27/2010.... [ ooverreevrrrerns | e, 2,193,188 0 0 .0 (U I 0 0 | o0 i 26,011 | o0 | i 0 0
2925481 LAS VEGAS......coonvereinerinrinerienes NV [ 12/15/2010.... [ oovereeerrincins | e 5,964,869 0 0 .0 (U I 0 0 | o0 [ 226,762 | ..coovvvevveireiracieenn0 [ 0 0
3125158......veirriciin BRICK TWP..... N [ 07/19/2005.... | coveoereerirerirene | o 4,252,116 0 0 .0 (U I 0 0 | o0 i 1TATT | 0 | i 0 0
3125308.......ceverrrierinns OAKLAND......ovvemrrrierirenienineenns |\ VSOOI TN 03/01/2007..... | coveeerrerrerinee | e 2,490,380 0 0 .0 (U I 0 0 | o0 s 44,253 | .0 [ 0 0
3225074 ALBUQUERUQE NM.iviverne [ e 05/19/2004.... | covoovveerirerirene | e 1,108,110 0 0 .0 (U I 0 0 | o0 v, 13,917 | o0 | s 0 0
3225088........cceeerrrieiina ALBUQUERUE NM.oooeveiees | e 08/25/2004.... | covoovvvrerirerirane | e 2,177,043 0 0 .0 (U I 0 0 0
3225150... . | ALBUQUERQUE .| 06/27/2005.... | .. ...4,364,360 0 0 .0 0 0 0 0
. |ALBUQUERQUE 02/13/2006.... ,972,107 0 0 .0 0 0 0 0
. | ALBUQUERQUE NM 04/04/2008.... ,800,692 0 0 .0 0 0 0 0
3325101... . | PULASKI .110/25/2004.... 955,797 0 0 .0 0 0 0 0
3325219....... CLAY .o NY oo [ 12/01/2010.... | overreevrrrerns | e 2,157,881 0 0 .0 (V) I 0 0 0
3325353.....crrnics BAY SHORE..........coevviiiinricineirnns NY .o [ 10/17/2007..... | oveoeerrncies | e, 1,845,424 0 0 .0 0 | 0 0 0
3325409.......cccnerrierinns CARLE PLACE........cccomerrinerrnens NY oo [ 08/21/2008..... | coveoereerierirene | e 3,739,548 0 0 .0 (V) I 0 0 0
3325439.....ciiriinn WEST SENECA.......ccoevviiririrnin NY .o [ 12/22/2009.... | oo | e, 3,917,607 0 0 .0 (U I 0 0 0
3325538.......cereririeiinn LATHAM. ... [N} SO RN 1112812011 [ s | s 2,500,000 0 0 .0 (U I 0 0 0
3425039......coiiiine CHARLOTTE......covverereieieireieeae 1114/2003... [ oo [ e 1,175,283 0 0 .0 (0] IO 0 0 | o0 [ 15,147 |0 [ 0 0
3425105... MATTHEWS......coooiveeeeiesis | 11/08/2004.... | oo [ e 817,854 0 0 .0 0 0 0 ..10,466 0 0
. | WINSTON-SALEM 11/08/2004.... 834,161 0 0 .0 0 0 0 ..10,497 0 0
. | CHARLOTTE.. 01/23/2009.... 2,529,689 0 0 .0 0 0 0 51,564 0 0
3425474... [ GRAHAM. ... A AATI2010. 0 | e 1,703,001 0 0 .0 0 0 0 12,374 0 0
3425482.......coeeiin CARRBORO........coorirerrinirierinens 12/20/2010.... | oovereervrirerns | e 5,025,982 0 0 .0 (U I 0 0 | o0 s 62,229 | ..oocvrerincriirrnennn0 | i 0 0
3425504....... CARY .o [OOSR 05/317201 ... | o | e 2,692,309 0 0 .0 (0] IO 0 0 | o0 [ 34,971 |0 | 0 0
3425529......veiiieii GREENSBORO......coovvrirerierinns NC.ovoverres [ 09/29/2011.... | ceveeerrerierinne | e 2,017,382 0 0 .0 (U I 0 (0 TSRS | B IR 34791 | 0 | 0 0
3624997 ... LEXINGTON. ..o OH..ooovvvees [ e 05/06/2003.... | coovverrerrireieies | cereireiriieienns 1,904,549 0 0 .0 (0 IO 0 0 | o0 [ 13,288 | o0 [ 0 0
3624999.......cccnerrrieiinn WASHINGTON TWP.......covvririrnns (0] ISR VRN 05/27/2003.... | covvoeverererneerens [ e 754,067 0 0 .0 0 | 0 (0 OO | B IO 24,083 | ..o | i 0 0
3625022.......ciriines COLUMBIA TWP......coovvvvrirrirnrirernns OH..oovvvviveen | v 09/05/2003.... [ ..ovvvvvrererirerins [ v 1,596,847 0 0 .0 (0] IO 0 0 | o0 [ 48,032 | .0 [ 0 0
3625027....ccovererrrierinns WEST CARROLLTON.......cccorvvvrnnnns (0] ISR VRN 09/29/2003.... | coveevvvrerrerirnne | e 1,014,493 0 0 .0 0 | s 0 0 | o0 s 15,183 | o0 | e 0 0
3625037... . | WELLINGTON.... 110/2412003.... | oo | e 1,180,440 0 0 .0 0 0 0 10,150 | oo 0 0
3625038 . | MIAMISBURG. 11/14/2003.... 710,388 0 0 .0 0 0 0 20,527 0 0
3625042... . | WASHINGTON TWP.. A 112172003.... | e | s 633,509 0 0 .0 0 0 0 10,526 | ..o 0 0
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3625044........coneerieiinn COLUMBUS.......cooeeieierinrinniiens OH.oovveces [ e 11/2412003.... | ..oovovvvcrrers | s 621,084 0 0 .0 (U I 0 [ o0 | 0 [, 17,799 | oo (V1 T 0 0
3625046........ccovrrriiinns CINCINNATL oo OH..ooovvvieees [ i 12/09/2003... | ..o | e 3,985,383 0 0 .0 (U I (VN SPUORPOSPUOPPPORPPORRPOO ) I ENOPOPORPOORPOURPOORROOTRPOROTRL | B PSPRRPOOON 33,390 (V0 TR 0 0
3625048........ccnerirrieiinn MONTGOMERY......ocvvrvirerrrrircrin OH.ovvveees [ e 12/30/2003.... [ ..oceovrverreiis | e 23,037,113 0 0 .0 (VI I 0 [ om0 | e 0 e 199,603 | ..o (01 I 0 0
3625081... . | WELLINGTON .| 07/07/2004.... 571,255 0 0 .0 0 0 5,149 0 0
. |PLAIN CITY. 07/22/2004.... ...1,686,365 0 0 .0 0 0 ..43,990 0 0
. | DAYTON. 10/14/2004..... 507,647 0 0 .0 0 0 ..12,907 0 0
3625128... . | WESTERVILLE... 1 03/15/2005.... [ .oovvvrcrierinein | e 1,032,376 0 0 .0 0 0 8,001 0 0
3625130......orevririeiinne VANDALIA.......ooevirreririerinsrirerienes OH..oovvveees [ e 03/29/2005.... | coveevvveerirerirene | e 2,146,769 0 0 .0 (U I (VN [SSUURRTOSPUOPPORRPORRPOO ) I ENOPOPRRPORRPOURPORRORPROTR | B PSP 51,329 (V1 [T 0 0
3625207 ... PLAIN CITY oo OH..oovvveces [ 12/29/2005.... | ..o | e, 1,039,201 0 0 .0 (U I 0 [ 0 | e 0 [ 12,077 | oo, (01 [T 0 0
3625279....ccoverrririiri LOVELAND.......oovvreerierrieeierireens OH..oovvveees [ e 11/28/2008.... | ..o | e, 1,587,143 0 0 .0 (U I 0 | o0 | 0 [, 15,831 | oo (V1 [T 0 0
3625300........ccoerrrierinas FAIRBORN........coovviirierierircinneens (0] ISP VRN 01/23/2007..... | covereereerrerireee | e 1,565,669 0 0 .0 (U I 0 | errermnrneriernneennd0 | e 0 i 27,451 (11 T 0 0
3625341 ELIDA. ..o OH..oooveveees [ e 08/24/2007..... | cvveeeveerirerirnee | e 1,307,118 0 0 .0 (U I (VN SSUURRPOSPUPPPURRTORPOO o ) EEPOPORPORPOURPOORPPUTROOTOTR | B PSRRI 9,890 (V1 [T 0 0
3625422....... ELYRIA oo (0] ISR VRN 10/29/2008... | ...coovverrneins | e 3,314,380 0 0 .0 (U I 0 17,076 | oo, (01 O 0 0
ELYRIA . 10/29/2008.... 388,131 0 0 .0 0 0 30,933 0 0 0
. MARYSVILLE.. 02/18/2010.... 0 0 .0 0 0 61,345 0 0 0
. | WADSWORTH 03/09/2010.... 0 0 .0 0 0 24,662 0 0 0
3625465... . | GRANDVIEW HEIGHTS. .110/06/2010.... | .. 0 0 .0 0 0 35,618 0 0 0
3625466...........cooevereerree | CINCINNAT L oo | OHecies e 10/12/2010.... | ooveervverrenns | e 2,922,596 0 0 .0 (U I 0 [ o0 | e 0 [, 18,527 | oo (V1 [T 0 0
3625484.........oovenerieercees | WESTLAKE......orvecieencieseirseins | OHeciicis i 1202712010 | oovereeerirneins | e 3,530,060 0 0 .0 0 | (VN SSUURTRPURPURRTORRPOO | I EOUOTURTUURPOURPURTRURRTROTR | B PSP 62,784 (V10 0 0
3625508........ccovvvverrerre | GAHANNA ... | OHeccies e 06/16/2011.... | coveeerrerierirene | e 1,986,715 0 0 .0 (U I 0 [ o0 | 0 [, 14,425 | oo, (V1 [T 0 0
3625547......ccoevvernernnrnes | LIBERTY TOWNSHIP.....ocovorvivciones | OHeis i 02/29/2012.... 0 0 0 .0 (U I 0 | om0 | s 0 i 33,642 (11 I 0 0
3724985.......coovvvevernerins | TULSA e | O i 03/03/2003.... | cccvoveverrereerns [ v 414,469 0 0 .0 (U I (VN SSUURRTRRPRRORRTORRROO | I ENTOPRRPORRPOURRORRORPROTR | B PSP 29,293 (V1 I 0 0
3725043 11/2412003.... | coovvevrerreierins | e 2,779,617 0 0 .0 (0] IO 0 [0 | 0 | 23,275 0 | i 0 0
3725098... .1 09/29/2004.... | .. ...3,054,826 0 0 .0 0 0 23,963 0 0
. | EDOMOND 04/27/2006.... ,505,262 0 0 .0 0 0 ..10,405 0 0
. | OKLAHOMA CITY.. 09/28/2006.... ,388,154 0 0 .0 0 0 14,150 0 0
3725282... . | OKLAHOMA CITY... .| 11/30/2006.... | .. ..3,112,921 0 0 .0 0 0 20,111 0 0
3825076.......ceveerrirerinns PORTLAND......ocooremererinnnierinenes 05/27/2004.... | cocooeveerneeans [ e 499,794 0 0 .0 (U I 0 [ o0 | 0 [, (LK 3 T (11 T 0 0
3825259.....coiiieiine HILLSBORO......ovirireririeireririninns (0] U IV 08/22/2008.... | ..vovvvreririrerns [ v 5,676,760 0 0 .0 (0] IO 0 e | 0 [ 35,958 0 | i 0 0
3825260........ccerrrierinns TUALATIN .o OR..ovvvieees [ v 08/29/2008.... | cveovcverererereree | e 2,959,293 0 0 .0 (U I (VN OUURRTOSPUPORSPORROO o I EOTOPRRPRORPOURRORRORPOOTR | B PPN 30,779 (11 T 0 0
3825455.......oin SPRINGFIELD........cocovvvereireiciriinene OR.vveees [ e 07/01/2010.... | coovveverereierees | e 2,322,691 0 0 .0 (0 IO 0 o0 | 0 [ 33,689 0 | 0 0
3825521 MCMINNVILLE.........ccnevvrrrrerierins OR..oovvviees [ e 08/17/2011.... | coveeevrerierieee [ e 8,341,885 0 0 .0 0 | (VN OPUSRTRSPURRORRPORROO | I EDTOPURTRRPOURRPURRORPROTR | B PSP 59,731 (1 T 0 0
3924978.....covvierns CONNELLSVILLE. PA. oo | e 01/27/2003... [ ovovvevervrirerns [ v 1,129,028 0 0 .0 (0] IO 0 e | 0 [ 17,816 | oo 0 | 0 0
3925016......oucerrerrrirerinns CECIL TOWNSHIP PA. oo e 08/06/2003.... | ovvouevvrererereriee [ e 2,273,549 0 0 .0 0 | s 0 e | 0 [ 50,333 (11 [T 0 0
3925017... . | WHITPAIN TWP. PA .108/14/2003.... | .. 0 0 .0 0 0 17,802 | oo 0 0 0
3925018 . | WHITEMARSH TWP. PA 08/14/2003.... 0 0 .0 0 0 32,940 0 0 0
3925070... . | QUAKERTOWN PA .| 04/30/2004..... 523,192 0 0 .0 0 0 20,325 0 0 0
3925343......ii PHILADELPHIA PA. oo | e 08/30/2007..... | ceveoevrrerirerenee | crvreenne 2,558,513 0 0 .0 0 | s (VN [SOUURRUORPRORPORPOO o N EEPPTORTURPOURROORPRUTRROOTR | B PSRRI 9,770 (V1 [ 0 0
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

SCHEDULE B - PART 3

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
3925428........conevrriniii WASHINGTON PA. oo [ 11/26/2008.... | ...cooevverrinerns | e 3,600,018 0 0 .0 (U I 0 0 | o0 s 18,803 | oo (V1 T 0 0
4124976........coovvvrri LEXINGTON.....covrririrerirrerniniininne SCvvnee [ 01/14/2003.... | ccovoevererrriens [ e 949,187 0 0 .0 (U I 0 0 | covvvrrrerrerrrenereen0 i, 14,196 | oo (V0 TR 0 0
124977 ..o CHARLESTON......ooorirerinrirnninnes (SO D 01/16/2003.... 0 0 .0 (U I (VN SUURUORPURRORPORPOO | I EOVOTRRTUURPOURPURRURPROTR | B PPN 20,543 (11 T 0 0
4125152... . NORTH CHARLESTON.. .| 06/29/2005.... | .. 0 0 .0 0 0 35,224 0 0 0
4125311 . | CHARLESTON.... 03/28/2007.... 0 0 .0 0 0 76,991 .0 0 0
4125401 . | PAWLEYS ISLAND. 06/16/2008.... 0 0 .0 0 0 57,327 0 0 0
4125438... .| SUMMERVILLE .110/09/2009.... | .. 0 0 .0 0 0 32,306 0 0 0
4125480.......ccniviririnns CHARLESTON........ccovrrerinrrierirenes SCvvvenenen [ 12/14/12010.... | oo | s 848,674 0 0 .0 (U I 0 0 | o0 [, 14,773 | oo (V1 [T 0 0
A125542.....oii CHARLESTON......cooovrirrinrirriinnes (SO B 12020201100 [ s | e, 1,825,000 0 0 .0 (U I 0 0 | o0 s 12,742 | oo, (01 [T 0 0
4125545.......oeei NORTH CHARLESTON........c.ccocvvenee SCivvenenen [ 02/17/2012.... 0 0 0 .0 (U I 0 0 | o0 i 29,366 (V1 [T 0 0
4324986..........oceerrrinn SEVIERVILLE........cocomirireiciinninens L1\ U D 03/21/2003.... | coverevrerrerirene | e 1,053,410 0 0 .0 (U I 0 0 | o0 s 15,651 | covveevrerierernenieeens (11 T 0 0
4325001 KINGSPORT.......... TN | e 05/30/2003.... | coovovverererreins [ v 688,265 0 0 .0 (U I 0 0 | o0 i 21,981 (V1 [T 0 0
4325031....... MEMPHIS.......coooriiriinenniisni L1\ U D 09/30/2003.... | covvoevererirncirens [ e 530,936 0 0 .0 (VI IO 0 [ om0 | e 0 [, LR LY A (V1 N 0 0
4325056... . | FARRAGUT. .1 02/23/2004.... | .. ..1,451,778 0 0 .0 0 0 20,542 0 0 0
.| BRISTOL 06/04/2004.... ,486,210 0 0 .0 0 0 39,305 0 0 0
. |MEMPHIS... 08/04/2005.... ,131,009 0 0 .0 0 0 8,303 0 0 0
4325217.. . | FARRAGUT .103/01/2006.... 824,835 0 0 .0 0 0 9,254 0 0 0
4325254....... KISSIMMEE Pl e 07/07/2005.... | covoovrveerirerirene | e 1,512,299 0 0 .0 (U I 0 0 | o0 s 7,305 (V1 [T 0 0
4325350.......cccmeirrieiinns LAVERGNE.........coostirreieirniieninnns L1\ U DR 10/09/2007..... | .ooveoeerrrineins | e, 1,524,320 0 0 .0 0 | 0 0 | o0 s 2,966 (V10 0 0
4325537 ..o COLUMBIA.........oovereeirirerieiieeiiens L\ TSR D 112172011 [ e | s 800,000 0 0 .0 (U I 0 0 | o0 s 8,951 (V1 [T 0 0
4424979.......ooe EL PASO......oviimiirinicinnsseiiniis L. ST B 02/04/2003.... | covoovvvrerrirerirene | e 1,358,199 0 0 .0 (U I 0 0 | o0 [ 133,199 | oo (11 I 0 0
4424980..........vvvrrrnns BOERNE.........coommeierierineerieineinne L. ST D 02/04/2003.... | cccvoevereverncriens [ e 937,444 0 0 .0 (U I 0 (V1 OO | B RPN 31,168 (V1 I 0 0
4425006........ccooeveriine CONROE..........ooeverreireieeieieieieins TXeovieeeiee e 07/10/2003.... | cooveevererrneres | ceveireireieiieens 1,486,090 0 0 .0 (0] IO 0 0 | o0 [ 12,791 | e 0 | i 0 0
4425021... . |HOLLYWOOD PARK.. .| 08/29/2003.... | .. ...1,823,894 0 0 .0 0 0 0 ..16,560 0 0
. | SAN ANTONIO 09/30/2008.... ...5,563,084 0 0 .0 0 0 0 ..78,843 0 0
. |EL PASO..... 09/30/2008.... 594,780 0 0 .0 0 0 0 ..18,017 0 0
4425033... . |EL PASO 110/08/2003.... | cvovvvvererinriieis | v 3,859,486 0 0 .0 0 0 0 ....116,124 0 0
4425049.......ccovei SAN ANTONIO.....cveerrrrirrircerenens L. ST D 12/30/2003.... | ..o | e 4,847,025 0 0 .0 (U I 0 0 | o0 s 41,394 | (11 T 0 0
4425064........ccovvrrerne SAN ANTONIO....coovvvrerriirrirrirnns L, RN IR 03/31/2004.... | ovovveviieirerins [ v 2,173,759 0 0 .0 (0] IO 0 0 | o0 [ 18,618 | .o 0 | i 0 0
4425075, CONROE........coomierrieirerinnrienienes L. ST D 05/24/2004.... | cooooeveevineeens | e 788,132 0 0 .0 (U I 0 0 | o0 s 6,427 (11 T 0 0
4425085........cooveen SAN ANTONIO........cooeverririeirireinns TXeovieeeiee v 07/2212004.... | ceovoeeererrrerens | e 777,144 0 0 .0 (0 IO 0 0 | o0 [ 20,981 0 | 0 0
4425090........ccomerrrriirinns GRAND PRAIRIE.........ccocomerirrirnnns L. ST D 09/01/2004.... | coveovvvrrerierirnne | e 2,632,331 0 0 .0 0 | 0 (0 OO | B IO 36,525 (1 T 0 0
4425103.....coiiene SAN ANTONIO....coovvvrerrierrirrirenns L, RN IR 11/03/2004.... | cooovvvvrervnierins | e 1,919,979 0 0 .0 (0] IO 0 0 | o0 [ 22,656 0 | 0 0
A425127 o BEE CAVE........ooineeenerisneineries L. ST D 02/07/2005.... | coveorerrrerierirnne | e 1,049,516 0 0 .0 0 | s 0 0 8,428 (11 [T 0 0
4425148... . | BEE CAVE.. .106/21/2005.... | ..overeriririrnene 1,139,111 0 0 .0 0 0 0 8,465 0 0 0
4425170 . |LAREDO. 09/16/2005.... 2,927,297 0 0 .0 0 0 0 22,800 0 0 0
4425173... . | EL PASO .1 09/28/2005.... | ...cvveerirerirnns 1,718,839 0 0 .0 0 0 0 38,593 0 0 0
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

SCHEDULE B - PART 3

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
4425182....ooi HOUSTON. ....cooierrieinerierieeeieees L. ST D 10/31/2005.... | ..oceoeeerriners | e 3,251,004 0 0 .0 (U I 0 0 0
4425218......vnii PFLUGERVILLE.........ccccovvvverirerirnnns L. ST D 03/01/2006.... | ccvovverrerrrins [ e 929,709 0 0 .0 (U I 0 0 0
B4252TT ..o SAN ANTONIO. ..o L. ST D 11/21/2006.... | ..ocooeeerrneins | e 1,456,851 0 0 .0 (U I 0 0 0
4425297 ... . |HOUSTON.. | 0117/2007... [ oo 1,271,462 0 0 .0 0 0 0 0
. |EL PASO 03/14/2007.... 2,372,914 0 0 .0 0 0 0 0
AUSTIN 06/11/2007.... 2,278,390 0 0 .0 0 0 0 0
SAN ANTONIO. .| 06/25/2007.... | ..vvvrerierirnns 2,699,830 0 0 .0 0 0 0 0
4425397 ..o CLEAR LAKE.........cooviverireririininne L. ST B 04/14/2008.... | ccooovvreerirerernee [ e 2,964,417 0 0 .0 (U I 0 0 0
4425405.........oveeinns HOUSTON. ... L ST B 07/10/2008..... | cevovevreerierirane | e 1,382,478 0 0 .0 (U I 0 0 0
4425421 ... HOUSTON.......ocoiermrirermerieniierienes L. ST D 10/15/2008.... | ...coorverrirerns | e 7,942,090 0 0 .0 (U I 0 0 0
4425426..........veerrin HOUSTON. ....ccooereieierieriieeeieens L. ST D 11/21/2008.... | ..cooeverrineins | e 4,595,929 0 0 .0 (U I 0 | errermnrneriernneennd0 | e 0 i 37,965 | ..ocvverncrirrnnennn0 | e 0 0
4425437 10/06/2009.... | ...coorvevrrrerins | e 2,105,280 0 0 .0 (U I (VN [FSUUSRTOSPOOPPORRPORPOO ) I ENOPOTRRPOORPOURPOORRORPROTR | B PSPRRPORON 25,773 | o0 | i 0 0
4425456 07/01/2010.... | coveorevreerirerirane | e 1,917,811 0 0 .0 (U I 0 [ om0 | 0 s 43,706 | .0 [ 0 0
4425463... .109/16/2010.... | .. 0 0 .0 0 0 22,572 0 0
10/05/2010.... 0 0 .0 0 0 ..77,696 0 0
12/06/2010.... 2,689,182 0 0 .0 0 0 31,700 0 0
4425513... 106/30/2011.... | oo [ v 981,896 0 0 .0 0 0 11,215 0 0
4425535 103172011 [ e | s 996,019 0 0 .0 (U I 0 [ o0 | e 0 [, 12,218 | o0 | s 0 0
4425543 12029201100 [ s | e 3,900,000 0 0 .0 0 | 0 [ om0 | e 0 s 42,556 | ..o [ 0 0
4525007 07/1512003.... | coveeereerierirnne | e 1,998,978 0 0 .0 (U I (VN SUUSRPRRPRRORRPORROO | I ENPOPRRTOORPOURPORRORPROTR | B PSP 62,385 | ..o | i 0 0
4525097 09/29/2004.... | covovvvrerrrerrane | e 1,115,913 0 0 .0 (U I 0 [ om0 | vieiincseenn0 [ 14,700 | o0 | s 0 0
4525255 08/07/2008.... | .oveoevererererernee | cerrerireerinnnns 5,027,130 0 0 .0 (U I (VN SSUURRTRRPRRORRTORRROO | I ENTOPRRPORRPOURRORRORPROTR | B PSP 64,729 | ..o | i 0 0
4525328......ovviin WEST JORDAN UT. e [ 06/19/2007..... | oovorvvererirerins [ e 3,423,377 0 0 .0 (0] IO 0 0 0
4625460....... BARRE .| 08/26/2010.... | .. ..4,553,279 0 0 .0 0 0 0 0
. | RICHMOND.... 04/29/2005.... ..1,498,596 0 0 .0 0 0 0 0
. | YORKTOWN 03/30/2007.... 2,880,112 0 0 .0 0 0 0 0
4725354... | DALE CITY oo . [10/29/2007.... | cooveevereiriiene 1,257,171 0 0 .0 0 0 0 0
4725378.....covveerrrrisei NORFOLK......cvverireerririrerisiris VA o | e 01/30/2008.... | coveerevrerierirnne | e 7,568,317 0 0 .0 (U I 0 [ e | 0 [ 43,716 | o0 [ 0 0
4725402........covierin ASHLAND......oovriiiriereiernies VA e e 06/23/12008.... | ..ovovvvvereririnns | v 2,809,127 0 0 .0 (0] IO 0 [0 | 0 | 15,861 | o0 [ 0 0
4725407 ... CHESTER......covvivieeeeieiseriseii LT/ W D 07/29/2008..... | covoovevrerierirnee | e 5,783,285 0 0 .0 (U I 0 [ o0 | 0 [ 40,244 | ...oooveiieinn0 [ 0 0
4725453......coien ALEXANDRIA........cooieiiiiniiinnins VA i [ 06/22/2010.... | ceovverrererrreres | e 3,780,042 0 0 .0 (0 IO 0 o0 | 0 [ 87,992 | .0 0 0
4725492.......covvii WOODBRIDGE VA o | e 04/06/2011.... | coveoevrerierirnee [ e 1,618,145 0 0 .0 0 | 0 [ o0 | 0 [, 14,160 | oo 0 | e 0 0
4725501 CHARLOTTESVILLE VA i [ 05/05/2011.... [ oveevrersrirerins [ v 4,153,572 0 0 .0 (0] IO 0 o0 | 0 [ 20,639 | .0 i 0 0
4825004.........cnevrriiinns VANCOUVER......... WA e | e 06/30/2003.... | coveeevrerrerirnne [ e 1,471,725 0 0 .0 0 | s 0 e | 0 [ 22,197 | o0 | i 0 0
4825342... .| TACOMA.......... WA .108/30/2007.... | .. 0 0 .0 0 0 12,581 | oo 0 0
4825448 . | SNOHOMISH. WA 05/28/2010.... 0 0 .0 0 0 50,768 0 0
4925073... .| CHARLESTON........coovmiririrriierias WV, .| 05/04/2004.... | .. 0 0 .0 0 0 70,049 | .o 0 0
4925347 ... LEWISBURG........ WV | e 09/20/2007.... 0 0 .0 0 | s 0 o0 | 0 i KZ:Y 72 IR | B ISR 0 0




Statement as of June 30, 2012 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

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

11°2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 16 17 18
2 3 Book Value/ 8 9 10 Book Value/

Recorded Current Year's Recorded

Investment Unrealized Current Other Than Investment Foreign

Excluding Valuation Year's Temporary Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized on Disposal Consideration on Disposal on Disposal on Disposal

5024997 TWO RIVERS....ccoooeriireierieiins |/ D 03/31/2003.... | covvoerererirneerans [ e 565,238 0 0 w0 0 |0 |0 | 110,783 | o0 | s 0 0
5025072.....cverrvirriiiin OSHKOSH......coomveririirieieiineiiens Wi | v 05/04/2004.... | ccooovvreerierrnns | v 2,935,423 0 0 20 0 |0 |0 | 23,690 | .oocrverinerririnenn0 | i 0 0
5025077 ..o WAUWATOSA |/ D 06/03/2004.... | covoovvveerrerirene | e 1,057,330 0 0 .0 9117 | o0 | s 0 0
5025087... | OSHKOSH.......oovviricririeiieniiens .| 08/11/2004.... | .. 0 0 .0 55,497 0 0
5025104 . | MARSHFIELD 11/04/2004.... 0 0 .0 ..45,088 0 0
5025122 . | HARTLAND. 02/15/2005.... ,398,140 0 0 .0 11,219 0 0
5025176... . | PEWAUKEE TWP.......ccooveverinrirenns .109/30/2005.... 916,328 0 0 .0 20,490 0 0
5025208.........cnvverrinirinns PEWAUKEE . L[/ D 02/09/2008.... | .oveerrererirerernne | e 1,018,220 0 0 20 0 |0 |0 0 [ 14,323 | o0 | e 0 0
5325172 KANSAS CITY ..o [T PN 09/23/2005.... | covoovrveerierinee [ v 2,200,456 0 0 20 0 |0 | 0 | 80,007 | ..ovrvvererrrrrrrnenen0 | e 0 0
5325336.......rereririirin MT PLEASANT.....c.oovvviererrereriinis SCivvenenen [ 08/03/2007..... | coveererereriererene | o 1,889,779 0 0 20 0 |0 |0 | 36,246 | ..o | 0 0
5325337 ..o OMAHA. ..ot NE. ... [ 08/03/2007..... | ceveeevrerreriraee | cererereereninns 2,429,807 0 0 w0 0 |0 |0 | 32,152 | o0 | i 0 0
5325360........ccorrrrirerinns [0 =3 1 20 P Mo [ 12/06/2007.... | ..oceonvverrirerns | e 8,521,140 0 0 20 0 |0 | 0| 147,882 | o0 | e 0 0
53254%4......ovinisi SEDALIA. ..ot MO..cooovnens s 04/07/2011.... | coveovrenrieiinne | e 2,097,668 0 0 20 |0 |0 |0 | 29,945 | .0 | 0 0
0299999. Total - Mortgages With Partial REPAYMENES.......civiiies vt snssnenssssnsenses | cessesssansenas 885,534,195 0 20 0 560 | 0 | 12,761,529 | ..ooovvvvieiiicenenn0 | 0 0
Mortgages Disposed
4325350... . | LAVERGNE............ccoomvvverrirernnnn. N | ... | 06/28/2012.... | . ...782,550 730,000 ....730,000
0399999. Total - Mortgages DISPOSE.........cuuuriuiiiiniiiiiiiiiiieiis werieissieneres s snienencens ...182,550 730,000 ....130,000
0599999. Total MOMGAGES. .........cvvervrrrerreririeiiereiesieeesseeieserne eoneiesesiesseessesssasessssssessssessenes ...782,550 8,611,734 21,373,263 | ..ocoovvrrvririirinn | i
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Statement as of June 30, 2012 of the OH'O 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 June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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Bonds - U.S. Government
33803W AA 7 |FISHERS LANE ASSOC LLC 3.666% 08/05/30. I ...06/20/2012 | Raymond James & Associate: 3,000,000 3,000,000 0 |1FE
0599999. Total - Bonds - U.S. Government 3,000,000 3,000,000 0 ] XXX oo
Bonds - U.S. States, Territories and P
01170R EF 5|ALASKA ST HSG FIN CORP 4.125% 12/01/37 ....05/25/2012 | Bank of America 1,961,320 2,000,000 0 |1FE
20775B  YZ 3| CONNECTICUT ST HSG FIN 4.150% 05/15/42 ..05/23/2012 | Morgan Stanley & Co. 2,000,000 2,000,000 0 [1FE
434682 AA 8 |HOKE CNTY NC LMTD OBLIG 4.914% 06/01/32 ...06/21/2012 | Wells Fargo Securities 1,000,000 1,000,000 0 | 1FE
452227 FM 8 |[ILLINOIS ST SALES TAX 2.931% 06/15/22........ccvvurrmerrviimerrismsessessssssessssssssssssessssssssesssssssessssssssssssssssssss | sossesseres ...05/10/2012 | Key Banc Capital Markets. 3,730,000 3,730,000 0 |1FE
452227 FN 6| ILLINOIS ST SALES TAX 3.081% 06/15/23.........cvvverrrrvirrerresssesssssssesesssnesssssssesssssssessssssnessssssnesssssssesesses | cosserseses ...05/10/2012 | Key Banc Capital Market; 6,000,000 6,000,000 0 |1FE
49130T PQ 3 |KENTUCKY ST HSG CORP HS 4.268% 01/01/28..........cvvvvirmerreiinesrisisesssisssesssssssssssssssessssssesssssssesssssnns. | sessnsenes ...06/06/2012 | Citi 1,500,000 1,500,000 0 | 1FE
56052E 3M 8 |MAINE ST HSG AUTH MTG P 4.000% 11/15/24 ...04/27/2012 | Citi 1,500,000 1,500,000 0 |1FE
57563R KF 5|MASSACHUSETTS EDL ING A 4.900% 07/01/28. ...06/01/2012 | Morgan Stanley & Co. 2,000,000 2,000,000 0 [1FE
83756C AZ 8|SOUTH DAKOTA HSG DEV AU 3.750% 05/01/33......ooccuiiiemimnimisssesmmssssesmsssssssssssssssssssssssssssssssssssssssssssseses | osserseees ...05/23/2012 | Citi 2,000,000 2,000,000 0 |1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 21,691,320 21,730,000 0 ] YOS —
Bonds - Industrial and Miscell IS
00037B AB 8| ABB FINANCE USA INC 2.875% 05/08/22 ....05/04/2012 | Various 3,939,760 4,000,000 240 | 1FE
00101J AB 2|ADT CORP 3.500% 07/15/22 ..06/28/2012 | Various 3,014,840 3,000,000 0 | 2FE
001055 AJ 1|AFLAC INC 4.000% 02/15/22 ....04/16/2012 | Piper Jaffray Inc. 1,025,940 1,000,000 7,667 | 1FE
025932 40 1| AMERICAN FINANCIAL GROU 6.375% 06/12/42.........oovvveeiererecesenseissssssssssssssssssssssssssssssssssssssssssssssssssssssns | sesssnnses ....06/07/2012 | Wells Fargo Securities 3,000,000 3,000,000 0 | 2FE
10112R AU  8|BOSTON PROPERTIES LP 3.850% 02/01/23.........coevvvvermmrreemmerresmsssesssessesssssssssssssesssssssessssssssssssssnessssss | sessessans ....05/31/2012 | Bank of America 1,995,580 2,000,000 0 | 2FE
125509 BS 7| CIGNA CORP 4.000% 02/15/22...........cvvvveimmerreeimeeresissessessssesssissssssssssssssssssssssssssssssssssssssssesssssssesssssnes | sevsessnnes ....04/20/2012 | Bank of America 2,065,000 2,000,000 15,556 |2FE
12558B AE 6 |CIT EQUIPMENT COLLATERA 2.550% 09/20/16. ...04/19/2012 | Barclays Bank PLC 1,999,925 2,000,000 0 [1FE
12558B AF 3 |CIT EQUIPMENT COLLATERA 4.120% 10/21/19 ....04/19/2012 | Barclays Bank PLC 4,998,767 5,000,000 0 |2AM
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35...........cuvvrermmrresinesrisssssessssessesssssssssssssssssssssssssssssssses | sessessnee ....05/07/2012 | Wells Fargo Securities 3,007,475 3,072,771 4,076 | 1FE
12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32....ccccvvcummmreeriinsseissesssssssmssssssssssssssssssssssssssssssssssssssssssnssss | aessssssns ....06/01/2012 | Various 61,242 61,242 0 [1FM
14366U AB 8| CARNOW AUTO RECEIVABLES 3.240% 03/15/16..........evvvverrmereesmersessssseesssessssssssssssssssssssssssssssssssssses | sessessans ....04/30/2012 | RBS Securities Corp, 999,953 1,000,000 0 | 1FE
14366U AC 6| CARNOW AUTO RECEIVABLES 4.940% 03/15/16 ...04/30/2012 | RBS Securities Corp. 1,374,765 1,375,000 0 |2AM
151020 AE 4|CELGENE CORP 3.950% 10/15/20 ..04/23/2012 | RBC Capital Markets 3,149,520 3,000,000 3,621 | 2FE
165182 BC 9| CHESAPEAKE FUNDING LLC 2.239% 11/07/23. ....05/10/2012 | J P Morgan & Co 2,250,000 2,250,000 0 | 1FE
17252M AL 4| CINTAS CORPORATION NO 2 3.250% 06/01/22.......00vvrrevvversmsereessssssessssessessssssssssssssssssssssssssssssssssnsssses | ssssessnne ....06/05/2012 | Key Bank 1,996,960 2,000,000 0 | 2FE
208245 AA  8|CONN FUNDING I LP 2012 4.000% O4/15/16.........ccvvvemmrerrisrnrrrisisessissmsessssssessessesessesssnesssssseesssssssessssssns. | consesseses ....04/26/2012 | Jeffries & Co 1,987,382 2,000,000 0 |2AM
210518 CT 1 |CONSUMERS ENERGY CO 2.850% 05/15/22.......cccrrrvvvveemrimiieersivecessimsmssessssssssssssssesessssssssssssssnssseessssees | cossssseees ...05/01/2012 | Wells Fargo Securities 5,324,443 5,300,000 0 |1FE
25179M AP 8| DEVON ENERGY CORPORATIO 3.250% 05/15/22 ....05/08/2012 | Various 4,493,400 4,500,000 0 | 2FE
277432 AN 0| EASTMAN CHEMICAL CO 3.600% 08/15/22 ..05/30/2012 | Various 3,979,910 4,000,000 0 | 2FE
302491 AR 6|FMC CORPORATION 3.950% 02/01/22 ...04/25/2012 | Key Banc Capital Markets. 2,076,460 2,000,000 34,672 | 2FE
338438 AC 1 |FLAGSHIP CREDIT AUTO TR 3.320% 10/16/17.....cooorviiinnieiisniiisnsiesissssssssssssssssssssssssssssssssssssssnnes | sessannenes ....06/26/2012 | Wells Fargo Securities. 2,999,943 3,000,000 0 |1FE
345397 VY 6 |FORD MOTOR CREDIT 2011- 4.207% 04/15/16.........cvveuuueerreemeeriemnnenessisssssssssessssssesssssssesssssssssssssnsesses | sevsesenes ...06/06/2012 | Tax Free Exchange 1,000,000 1,000,000 0 |3AM
361448 AN 3| GATX CAPITAL CORPORATIO 4.750% 06/15/22 ....06/06/2012 | Various 2,987,640 3,000,000 0 | 2FE
443510 AF 9 [HUBBELL INC 3.625% 11/15/22 ..04/18/2012 | BB&T Capital Markets. 1,054,810 1,000,000 15,910 |1FE
45138L AZ 6 |IDAHO POWER CORP 2.950% 04/01/22 ...04/10/2012 | J P Morgan & Co. 998,290 1,000,000 0 |1FE
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48305Q AA 1 |KAISER FOUNDATION HOSPI 3.500% 04/01/22........ccoocemverveererreesierseesesseesssessesssssssssssesssssssssessssssseses. | sesseeenes ....04/03/2012 | Citigroup. 991,940 1,000,000 0 [1FE
501044 CQ 2 |KROGER CO 3.400% 04/15/22.........cooorerereeeeeeecirsesssseeseseeeeesesssseesssseesessesssssessssssesssnsssssssssssssssssssssssssesssssees | coosssseens ....04/16/2012 | Credit Suisse 2,011,120 2,000,000 567 | 2FE
53117C AN 2|LIBERTY PROPERTY LP 4.125% 06/15/22...........cvveerrvvveeesmmmmsseeessssessssmssssssssssssssssssssesssssssssssssssnssssesssssss. | sesessssees ....06/07/2012 | Various 3,008,930 3,000,000 229 | 2FE
548661 CW 5|LOWES COMPANIES INC 3.120% 04/15/22.......cc0ccmmivvvirreereiisessissssssssssssssessssessessssessssssesssssssesssssssssses | sevsensenes ....04/16/2012 | Various 4,014,120 4,000,000 0 [1FE
57165A AA 6 |MARRIOTT VACATION CLUB 2.510% 05/20/30 ....06/20/2012 | Credit Suisse 2,999,584 3,000,000 0 [1FE
57165A AB 4 |MARRIOTT VACATION CLUB 3.500% 05/20/30. ..06/20/2012 | Credit Suisse: 1,999,859 2,000,000 0 |2AM
60871R AC 4|MOLSON COORS BREWING CO 3.500% 05/01/22 ....04/127/2012 | Bank of America 5,045,450 5,000,000 0 |2FE
629568 AX 4| NABORS INDUSTRIES INC 4.625% 09/15/21......ccvvvvrmmreresrnesrismsssssmsssesssssssessssssssssssssessssssssssssssssssssssssees | sessesenes ....06/26/2012 | Various 4,210,310 4,000,000 30,833 | 2FE
651229 AM 8 |NEWELL RUBBERMAID INC 4.000% 06/15/22.........cuevrrvveeeeemmmmmmsseeeresssessssmsssesssssssssssssssssssssssssssssssssessses | sossssseees ....06/12/2012 | RBC Capital Market; 2,789,948 2,800,000 311 | 2FE
651639 AN 6| NEWMONT MINING CORP 3.500% 03/15/22..........ccrveummereermeeresssesessissssssssssssssssssssssssssssssssssssssssessesss. | sevsneenes ...04/16/2012 | RBC Capital Markets. 2,955,270 3,000,000 11,958 | 2FE
69144X AA 7 |OXFORD FINANCE FUNDING 3.900% 03/15/17 ....04/19/2012 | Guggenheim Capital 4,563,380 4,569,000 0 [1FE
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17 ...04/27/2012 | Tax Free Exchange 2,431,304 2,431,102 0 [1FE
703481 A@ O |PATTERSON-UTIENERGY IN 4.270% 0B/14/22........cccvvrvveeemmmmmsessesereesimmssssesesssssssssssssssssssssssssssssssssssssssss | sossssseees ....06/14/2012 | Wells Fargo Securities. 4,000,000 4,000,000 0|2z
71709* AA 3| PHHOLDING LLC 7.000% 12/31/12.....couvrvermeereermmessessmsesesssssesssssssssssssssssssssssssssssssessssssssssssssssessssssnssssesss | sesssseeses ....06/30/2012 | Interest Capitalization 12,691 12,691 0[5
78447B  AB 8| SLM STUDENT LOAN TRUST 3.310% 10/15/4B.........covverrrrriererriesserressssssssssesssssssesssssssessssssnesssssssssesns | sessenseres ....05/23/2012 | Barclays Capital Inc 2,999,616 3,000,000 0 [1FE
78459T AC 2|SNAAC AUTO RECEIVABLES 3.110% 06/15/17 ....06/06/2012 | Wells Fargo Securities 999,981 1,000,000 0 [1FE
82894* AV 9|JR SIMPLOT COMPANY SEN 3.910% 05/22/24 ..05/22/2012 | Bank of America Merrill Lynch 5,000,000 5,000,000 0|2z
871503 AK 4 |SYMANTEC CORP 3.950% 06/15/22 ....06/12/2012 | Various 1,487,030 1,500,000 55 |2FE
87408# AB 7| TAL INTERNATIONAL CONTA 5.410% 04/30/24..........cerevvverncrrecrnnereesssessessssesssssseessssssesssssssessssssessssssnes | sessessnnes ...04/12/2012 | RBC Capital Markets. 4,000,000 4,000,000 0|2z
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.......vvvevrereeereseesisessssssssssssssssssssssssssesssssssssssssssssssnsssses | ossessenns ....05/16/2012 | Wells Fargo Securities 2,999,630 3,000,000 0 [1FE
908906 AC 4| UNIONBANCAL CORP 3.500% 06/18/22...........cvvveummrrreerreeriorsessisssssisssesssssssesssssssesssssssessssssssssssssnsesss. | sessesenes ....06/12/2012 | Various 4,499,045 4,500,000 0 [1FE
913017 BV 0 |UNITED TECHNOLOGIES COR 3.100% 06/01/22 ....05/24/2012 | Bank of America 999,230 1,000,000 0 |1FE
92553P AM 4| VIACOM INC 3.125% 06/15/22 ....06/07/2012 | J P Morgan & Co 985,530 1,000,000 0 | 2FE
94973V AX 5[ WELLPOINT INC 3.125% 05/15/22....cccccrrvvvveeemmirssssesesisesssisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | sossssseees ....05/03/2012 | Various 4,975,420 5,000,000 174 |1FE
96328U AL 0 [WHEELS SPV LLC 2012-1 B 2.300% 03/20/21..........evvevrumerreesmmcrreimsessessssersesssssessssssessesssssssssssssessesssnsenss | cossesseses ....04/18/2012 | J P Morgan & Co. 1,499,535 1,500,000 0 [1FE
96328U AM 8 | WHEELS SPV LLC 2012-1 C 2.820% 03/20/21........vvvermmerreermseeresssssssssssssssssssssssessssessssssssssssssssssssssssssssss. | sossessenns ....04/18/2012 | J P Morgan & Co. 3,999,948 4,000,000 0 |1FE
981464 CW 8| WORLD FINANCIAL NETWORK 3.140% 01/17/23....ccccouiirreeerveeensssmssssessssssessssssssssssssssssssssssssssssssssssssssssnns. | sossssseees ....04/05/2012 | J P Morgan & Co 1,999,952 2,000,000 0 | 1FE
067901 AL 2|BARRICK GOLD CORP 3.850% 04/01/22 A ..06/14/2012 | Tax Free Exchange 1,998,877 2,000,000 0 [1FE
22576C D@ 7 |CRESCENT POINT ENERGY C 4.000% 05/22/22 A ....05/22/2012 | RBC Capital Markets. 3,000,000 3,000,000 0|2z
87425E AM 5| TALISMAN ENERGY INC 3.750% 02/01/21 A.... ....06/21/2012 | Citigroup. 4,028,280 4,000,000 60,417 | 2FE
05530Q AF 7|BRITISH AMER TOBACCO IN 3.250% 06/07/22 S ....05/31/2012 | J P Morgan & Co. 2,971,920 3,000,000 0 | 2FE
22303Q AN 0|COVIDIEN INTERNATIONAL 3.200% 06/15/22 |- ....05/22/2012 | Deutsche Bank Securities 2,990,760 3,000,000 0 |1FE
227170 AC 1|CRONOS CONTAINERS PROGR 4.210% 05/18/27 ...05/18/2012 | Deutsche Bank Securities 2,999,631 3,000,000 01
23636T AA 8| DANONE 144A 3.000% 06/15/22 ..05/30/2012 | Various. 5,489,285 5,500,000 0 [1FE
25156P AR 4 |DEUTSCHE TELEKOM INTL 4.875% 03/06/42 ...04/17/2012 | Morgan Stanley & Co. 4,729,300 5,000,000 29,792 | 2FE
25245B AB 3 |DIAGEO INVESTMENT CORP 2.875% 05/11/22 Frviree ....05/09/2012 | Various 8,978,600 9,000,000 1,557 |1FE
377373 AD 7| GLAXOSMITHKLINE CAPITAL 2.850% 05/08/22 S ....05/03/2012 | Various 8,952,980 9,000,000 0 | 1FE
705011 AA 2 |PEARSON FUNDING FOUR PL 3.750% 05/08/22 ....05/01/2012 | RBS Securities Corp 4,981,360 5,000,000 0 |2FE
78467K A# 4 |SSE PLC SENIOR NOTES 3.890% 04/16/22 ..04/16/2012 | RBS Securities Corp 4,000,000 4,000,000 0 (12
88166J AA 1| TEVA PHARMACEUTICAL 3.650% 11/10/21 ....04/03/2012 | BB&T Capital Market 3,030,000 3,000,000 45321 [1FE
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928527 AE 2| VIVENDI SA 144A 4.750% 04/12/22 Frviroe ....04/03/2012 | Bank of America 4,983,100 5,000,000 0 | 2FE
F6519# AF 8|NEOPOST SA SENIOR NOTES 3.890% 06/20/19 | S ....06/20/2012 | HSBC Securities 5,000,000 5,000,000 0 (12
F6519# AG 6|NEOPOST SA SENIOR NOTES 4.500% 06/20/22 |- ....06/20/2012 | HSBC Securities. 4,000,000 4,000,000 0 (12
K2162@ AA 4 |DANISH CROWN A/S SENIOR 4.940% 06/13/22 |- ...06/13/2012 | RBS Securities Corp. 4,000,000 4,000,000 0|2z
K2162@ AB 2 |DANISH CROWN A/S SENIOR 5.090% 06/13/24 ....06/13/2012 | RBS Securities Corp. 1,000,000 1,000,000 0|2z
R8047# AA 3| SOLVEIG GAS NORWAY AS 4.000% 12/27/27 ..06/27/2012 | RBC Capital Markets 6,000,000 6,000,000 0 [1Z
3899999. Total - Bonds - Industrial & Miscellaneou: 222,394,921 222,371,806 262,956 | .......... XXX oo
Bonds - Parent, Subsidiaries and Affiliates
677820 $X 0|MONTGOMERY RE INC SURPLUS NOTES 144A 6.875% 06/15/2032 | ....06/14/2012 | Montgomery Re Incorporated 100,000,000 ...100,000,000 0
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates 100,000,000 +..100,000,000 | coooorienirienii i 0
8399997. Total - Bonds - Part 3 347,086,241 347,101,806 262,956
8399999. Total - Bonds, 347,086,241 347,101,806 262,956
9999999. Total - Bonds, Preferred and Common Stock 347,086,241 XXX 262,956
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 06/01/2012| PAYAOWN........couevrirereneiienirenins | eereneinensenissnenes | ceesseesnesinns 1,946 | oo 1,946 | coovveerinnes 1,932 | oo 1,938 [ oo (1 [T 8 0 8 (1 I 1,946 | oo (V1 I (V1 IO (1 IO 66 [11/15/2016|1...........
36235 AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 06/15/2012| Redemption ~ 100.0000............ | coverrreeerrrererirerirnne | corerirneenns 90,053 | .coovvrrinen 90,053 | coovvvrrncn 90,053 | .ovevernene 90,053 | ..ovvvrrernns (U [T 0 0 0 (U I 90,053 | .ocvoerirnn (V1 IR (V1 IO 0| et 1,776 | 06/15/2030| 1Z........
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ..oce 05/10/2012| Redemption  100.0000........ccc. | covernerronmennrennneinne | corneniseenns 52,480 | .o 52,480 | oo 52,480 | .oovrnennns 52,480 | ..o [\ 0 0 0 [ I 52,480 | oo 0 [ e (V)] P 0| e 1,565 | 08/10/2018] 1...........
0599999. Total - BONdS = U.S. GOVEIMMENL. .....viuiiiiiiiiisiiistiseisieess sttt | ennessnninns 144,479 | o, 144,479 | oo 144,465 | ........... 144,471 | i (O 8 0 8 (N I 144,479 | v 0 [ 0 ] v 0] . e 3,407 ... XXX... |.XXX...
Bonds - U.S. States, Territories and P ion
594659 AP 9|MICHIGAN ST HSG DEV AUT 4.600% 12/01/26...... | ..... 06/01/2012| Redemption ~ 100.0000............ 0 0 0 0 12/01/2026
61212R T8 9|MONTANA ST BRD OF HSG 4.625% 12/01/26........| ..... 06/01/2012| Redemption ~ 100.0000............ 0 1 0| e 35,000 | covvreirnecns 0 12/01/2026
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20....... |..... 06/01/2012| Redemption  100.0000... 0 0 0 .0 06/01/2020
677555 UW 2| STATE OF OHIO OHIO 7.050% 03/01/17... .1 06/01/2012| Redemption 0 1 0 0 03/01/2017
93978X EK 2| WASHINGTON ST HSG FIN C 4.500% 10/01/31 .| 04/01/2012| Redemption .15,000 0 0 0 .15,000 0 10/01/2031
98321C  BZ 1|WYOMING CMNTY DEV AUTH 4.625% 06/01/28... | ..... 06/01/2012| Redemption ...150,000 0 0 0 ...150,000 .0 06/01/2028| 1FE......
1799999. Total - Bonds - U.S. States, TErTHories & POSSESSIONS. ......uuuivuurirsirssirssirisiresssrssessssss s sseess s ssees 610,000 610,000 609,999 609,998 [ 0 2 0 610,000 0 [0 |0 ] 16,496 | ... XXX... | .XXX...
Bonds - U.S. Special Revenue and Special A
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31........oeverevrrivinens [ o 06/01/2012| Paydown..........ccoevereererenernnerins | veves 367,945 367,945 371,082 368,137 367,945 0 08/15/2031| 1...........
313390 7A  O|FHLMC 2417 KZ 6.000% 02/15/32.......cccomvvemrrvmris | veres 06/01/2012| Paydown.........c.vvverernereneieninns | veves 328,620 328,620 321,597 325,166 328,620 0 02/15/2032| 1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31.......ccvverrerirmcrnes | cenee 06/01/2012| Paydown..........ccrevereererenerrerins | veves 364,713 364,713 366,234 364,594 364,713 0 10/15/2031 1...........
31339M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31.....cvvvrvrenerveiis | ceres 06/01/2012| Paydown.........cc.oeveeernereneenenins | veves 263,678 263,678 249,123 260,581 263,678 0 12/15/2031] 1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32.. 06/01/2012| Paydown. 804,375 804,375 | ...cccvonne 739,367 | .ovvernee. 776,945 804,375 0 01/15/2032
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32.. .106/01/2012| Paydown. 711,725 711,725 686,903 699,844 0 04/15/2032
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.. .106/01/2012| Paydown. .76,569 76,569 ...74,409 0 11/15/2023
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29 06/01/2012| Paydown. 251,787 251,787 238,930 247,198 251,787 0 01/15/2029
3133TJ HS  5|FHLMC 2125 JZ 6.000% 02/15/29.........cccomvremerreris | ceves 06/01/2012| Paydown..........cccevemeererenernenens | veves 268,757 268,757 257,487 264,238 268,757 0 02/15/2029| 1...........
313401 YH  8|FHLMC 15 POOL# 360005 9.500% 07/01/17........... | ..... 06/01/2012| Paydown..........ccvvverrernereneeenions | veves ..181 181 178 179 | v [ |0 | i | 0 | i 181 | e (V1 IO (V1 IO (0 I 7 107/01/2017| 1...........
31359D Y9  8|FNMAREMIC 1993-187 L 6.500% 07/25/23............ | ..... 06/01/2012| PaYAOWN........corvvrrererrrrrnerierins | ceverseeissrsnerieninee | cerveninneenns 75,270 | coovvrernns 75,270 | covvvvrrnens 70,966 | ..oocvvrneen. 74,699 | o0 | e BT | 0 [ 571 | 0 | 75,270 | vvvoererne (V] I 0 07/25/2023| 1...........
31359F AM 0| FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ..... 06/01/2012| PaydOWN........ccovvvmrveerrrierierieerens [ eeererinsieniesierinnns | ceeeeennees 51,332 | oo 51,332 | oo 48,685 | ..o 50,389 | o0 | 943 | 0 ] 943 | 0 51,332 | v (| IS 0 11/25/2023|1...........
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24.............. | ... 06/01/2012| PAYAOWN.......courermrrrvnerierireeens | oereserieniesesnennns | evverinens 110,531 | oo 110,531 | v 105,350 | coovrveneee 108,596 | ..oovvvvvvereen0 | 1,934 | 0 | 1,934 | 0 | 110,531 | oo (V1 I 0 02/25/2024|1...........
31350L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25.........cccovvrvrneer | venee 06/01/2012| PaydOWN........c.ovvrevrreriririernnnns [ ovrrseirerissinninninens | ovrsninennnns 6,521 | oo 6,521 | i 6,521 | .o 6,521 | o0 | 0 [0 | 0 0 | 6,521 | oo (| IO 0 12/25/2025|1...........
313920 SU  5|FNMA 2001-35 ZG 6.500% 08/25/31........cccomurrrererne [ o 06/01/2012| PaYAOWN........corevvrrererrerirnernenins | ceeerseeissinerieninee | cervenesneenns 94,738 | oovvrerine 94,738 | coovrvrnns 91,606 | ..ocvvvnene 93,493 | o0 | 1,245 | 0 [ 1,245 | 0 | 94,738 | v (V1 I 0 08/25/2031| 1...........
31392E  H6  0|FNMA 2002-69 Z 5.500% 10/25/32........cccoovririmrvers | vere 06/01/2012| PaydOWN........ccovvvvreririreririnrirens [ orereninernnnssiennnes | crvveennen 440,423 | ............ 440,423 | ........... 420,279 | ..o 431,547 | cvviiveiel0 | 8876 | 0 | 8876 | 0| 440,423 | .............. 0 [ v 0 10/25/2032
31392K HM  1|FHLMC 2445 0Z 6.500% 05/15/32 .106/01/2012| Paydown. 279,090 279,090 273,787 276,763 279,090 0 0 05/15/2032
31392M U4 2| FHLMC 2463 Z 6.000% 06/15/32.... 06/01/2012| PaydOWN........coovvrveerririerierieerens [ orerersnsisseesiserinnss | seeveesenenes 78,411 | oo 78,411 | o 75,645 | ..coovennee. 77,285 | o0 [ e 1126 | 0 | 1126 | 0 [ 78,411 | v 0 [ v 0 06/15/2032,
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32.........ccmvverereerens | cever 06/01/2012| PAYAOWN.......courvrmrrrenerierirenens | oererserseniesessenins | evserinens 183,776 | covvvenees 183,776 | oo 182,59 | ..oovvnnee 183,026 | .ooovvvvvereen [ i 750 | 0 | 750 | 0 | 183,776 | oo (V1 I 0 06/15/2032| 1...........
31392P  HP 3| FHLMC 2459 LZ 6.500% 06/15/32........ccccvrmrverivnns | verne 06/01/2012| PaYdOWN........coovvvverirriererirerens | orerensnsesieniserinnns | eeeeerenines 98,336 | .coveriinnne 98,336 | .ovvrrenne 94,207 | ovvviennee 96,318 | o0 [ 2,019 | 0 | 02,019 | 0 [ 98,336 | .oovrernnn 0 [ v 0 06/15/2032|1...........
31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32.......ccosvvemmrrmerreris | e 06/01/2012| PAYAOWN.......courvrmrrrvnerierirerens | oereserseeniesessenins | cveerinens 187,169 | .covvvvnnes 187,169 | ..ovvveneee 172,048 | .o 179,852 | coovvevverec0 | e 7,317 | 0 | it 7317 | 0 | 187,169 | c.oovveennnd (V1 I 0 07/15/2032| 1...........
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32........ccevvevurvers | veres 06/01/2012] PaYdOWN.......couveeriiveerierirenins | covrieeerienieninniins | cveveriieend 676,239 | ............ 676,239 651,605 665,787 676,239 0 0 07/15/2032| 1...........
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31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........ccccovurererermivnes | vever 06/01/2012| PaYdOWN.......couveeuriiveirierirerins | ovvvenerienierisneeins | cveeriiens 463,504 | ............ 463,504 | ............ 418,207 | ....coovu. 444335 | ..o 0| . 19,169 | o (V1 IO 19,169 | coovvvennd (U IR 463,504 08/15/2032| 1...........
313920 EE O |FHLMC 2504 Z 6.000% 09/15/32........cccomerreremerrnns | ceves 06/01/2012| Paydown.........ccveveeererereenennns | ceves 365,282 365,282 351,946 360,434 0| rrrnd,848 | o (V1 IO 4,848 0 365,282 09/15/2032| 1...........
313920  JL 9|FHLMC 2499 VZ 6.000% 09/15/32........ccvvvvererreres | vever 06/01/2012| Paydown..........cceverrererenerrerins | veves 614,111 614,111 603,227 610,722 0 (V1 IO 3,389 0 614,111 09/15/2032| 1...........
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32.......covvverereneernnns [ o 06/01/2012| PaydOWN..........cvveererinrinerienins | ceeerenrisersnenineenes | eevneeennnn 491,940 | 491,940 | i 469,841 | ... 483,209 | ..coovvvrnennd 0| 8731 | i (V1 IO 8,731 | e 0 10/15/2032 1...........
31393A VK 0|FNMA 2003-30 HY 5.500% 04/25/33.........cccourrererns | e 06/01/2012| Paydown..........cceveecrrnrrierierens | covveennrienirereneniens | cvvrerenne 84,780 | i 44,780 | oo 42,443 | oo 44,013 | i 0 | coverereen 767 | i (V1 IO Y (1 0 04/25/2033| 1...
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33........ovvvverermrines | cever 06/01/2012| Paydown ..565 562 0 0 (1) 0 03/15/2033| 1...
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........cccovvenee | vonee 06/01/2012| PaydOWN.........cvvrrerrrinirnerienins | ceverrrinernerireninee | eevnerireere 33947 | e 3,547 | s 3,568 | ciovrrierirnn 3,554 | 0 ... ..(8) 0 (8) 0 01/01/2020| 1...
38373M  2F 6| GNMA 2008-80 IO 1.060% 04/16/50...........coovrvrererne | ceres 06/01/2012| Paydown.........cc.oevereerereneenennns | veves 0 (V1 I 133,788 | c.covvrene 132,010 | v 0]... (132,010) | vovvevvrerinnn 0 s (132,010) 0 0 04/16/2050| 1...........
38373M  3S  7|GNMA 2008-86 IO 0.866% 10/16/48.........cccoocvrerrne | cerer 06/01/2012| Paydown..........ccevereererenernerins | veves 0 (V1 I 5,073 | covvrreris 5,008 | ..oovvrirrinnn 0| v (5,008) [ v.ooverrerniens (V1N I (5,008) 0 0 10/16/2048| 1...........
38373M 7D 6|GNMA 2009-37 IO 1.802% 05/16/49.........c.ccocoovurree | e 06/01/2012| Paydown..........ccoevrerenrererinerecenns [ s 0 0 367,477 364,264 0... (364,264) | ..oocvvcrinnn (V] I (364,264) 0 0 05/16/2049| 1...........
38373M  J2 7 |GNMA 2007-52 A 4.054% 01/16/48........cocoorevervrcrnens | ceves 06/01/2012| PaYAOWN.........ouvererrrenirnerierins | coverreissrienienenee | overine 2,170,868 | ......... 2,170,868 ....2,214,455 2,212,621 0. (41,753) | vvvrerreend0 | s (41,753) 2,170,868 01/16/2048] 1...
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32.......cccrsvvrevrerneien | s 06/01/2012| Paydown.... 1,444,788 | ......... 1,444,788 | ......... 1,412,776 1,426,304 0 e 18,484 | o0 | 18,484 1,444,788 11/20/2032| 1...
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32.........ccccomvvenuns | v 06/01/2012| PAYAOWN.......couvvemremirnerierirrens | overreerieniesesenins | creerniens 435,396 | ...ocoovnes 435,396 | ..oooonees 452,132 | ..o 440,843 | .....cocvonnennd 0| v (5,447) [ oo (V1N I (5,447) | vververnns 0 | v 435,396 07/20/2032| 1...........
38373Y D5 0|GNMA 2003-4 MD 5.500% 01/20/32........ccrvvermevennees | o 06/01/2012| PAYAOWN........couevririeneiierirerins | evreeeiseeniesessenins | cvverienes 156,583 | ..covvenees 156,583 | ...ocvenee 156,681 | ..oovvvenee 156,181 | oo 0 | e 402 | oo, (V1 IO 402 | oo (1 I 156,583 01/20/2032| 1...........
38374B 4L 4| GNMA 2003-77 TH 5.000% 07/16/32........ccceevrrmeres [ o 06/01/2012| Paydown..........ccoevereererenernnerins | veves 237,489 237,489 235,299 236,910 (U I 578 | o (V1 I 578 0 237,489 07/16/2032| 1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35..........coccervrcnures | covee 06/01/2012| Paydown..........ccoevenrvnnivcniineiins | cenes 589,263 589,263 589,999 589,887 0 [ e [(c745)) [— (V18 I (625) 0 589,263 03/16/2035| 1...........
911551 AA 7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... | ..... 06/01/2012] VAHOUS......oooveerescerinississsiinnes | ioverssnssssnssssessnsnne | cornenssssenas 23,327 | oo 23,327 123,327 | o 23,327 | o0 [ 0 0 0 0 | s 05/01/2032[ 1...........
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSIMENE........uriiruiisiieieisstisinissr it enisnenns | senene 12,761,625 | ....... 12,761,625 | ....... 12,974,281 0]... (398,128) | .ovovvvveri 0 [ (398,128) | ..vovvvrnennd 0 ]...12,761,625 | .0 | i | 01,318,221 | XXX... |.XXX...
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 06/01/2012| Paydown..........ccovvverneerernrinnirens [ cvvererveresernnneninnns | cvvvrrneee 1951770 | i 151770 | 145,325 | 150,079 | 0 | e 1,691 | (V1 I 1,691 | o 0 06/25/2033| 1FM......
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18..... 06/01/2012| PaYdOWN........overeererenerierienens | ceervnrrnerireriseenee | evvvnernernn80,653 | viiiiernnnn80,853 | 181,107 | 80,725 | 0 | e (172) | s (V18 I (172) | ceoevrnnnnd 0 08/25/2018| 1FM.....
00212P AV 0|ASG RESECURITIZATION TR 3.526% 02/28/37..... | ..... 06/01/2012| Paydown.........ocovvernrerernrineirens [ cvvereriverevernnneninnns | cvvverneern 156,437 | i 156,437 | 1o 153,309 | oovrn155,205 | o0 | e 1,232 | 0 [ e 1,232 | e 0 02/28/2037| 1FM.....
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 06/15/2012| Redemption 0 (44) 0 08/15/2021
004375 AN  1|ACCREDITED MORT LOAN TR 4.980% 10/25/33... | ..... 06/01/2012| PaYdOWN........ovvreirrrineirniieeins | cevrrnsnienrisenieneens | evrneirersene858,736 | cviiiierrrnn85,736 | i 64,731 | 069,896 | o0 | 015,841 | i, (V1 IO 15,841 | v 0 10/25/2033
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ..... 06/01/2012| PaYdOWN.......covereererenerierienens | ceevvnrrnerirerineenne | eevnernnenn39,391 | 39,391 | i 41,606 | oo40,831 | 0 | e (1,440) | oo (V1 I (1,440) | ..cvoornees [V I 08/15/2030| 3AM.....
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 05/01/2012| PaydOWN........ccovvviveerrriererineerens | eeeerinsissiesierinnss | seeeenniens 90,012 | coerrind 90,012 | o 95,075 | oo 93,303 | o0 | et (3,291) | 0 e (3,291) [ vvvernnnd {0 [ I 90,012 08/15/2030| 3FE......
00922K AB  6|AIR 2 US 144A SERIES B 8.627% 10/01/20............ | ..... 04/01/2012| VAIOUS.........ocvvvereeerrsereessiesienns | cervvessieesiesssssnins | cvoeesiaenns 414,599 | ........... 414,599 | ............ 417,087 | oo 415,582 0 (20) (1 IO 415,562 10/01/2020| 4FE......
01877K AA 1| ALLIANCE PIPELINE LP 14 7.770% 06/30/15.......... | ..... 06/30/2012| Redemption  100.0000... 443331 | ... 443331 | 443331 | i 0 0 06/30/2015| 1FE......
02146P AA 3| COUNTRYWIDE ALTER LOAN 5.477% 08/25/36.... | ..... 06/01/2012| Paydown .225114 224,447 0 .0 08/25/2036| 1FM......
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. | ..... 06/01/2012| Paydown.... 229,025 229,025 228,970 228,737 0 0 229,025 03/25/2058| 1FM.....
030616 AF 3| AMERICREDIT PRIME AUTO 5.350% 03/08/16..... |..... 06/08/2012| PAYAOWN.......couvvrrearrierierirenens | ovrerenseniresesenins | crveriiens 972,950 | .......c.... 972,950 | ......... 1,004,191 985,306 0. (12,356) | v.ovvrererneens (V1N I (12,356) 0 972,950 03/08/2016| 1FE......
03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.... | ..... 06/01/2012| PaydOWN........coovvrveerririerierieerens [ orerersnsisseesiserinnss | seeveesenenes 75,300 | oo 75,300 | .ovvvrne 69,746 | oo THT93 | 0 [ 3,507 | e 0 [ v 3,507 | v 0 02/25/2028| 1FM.....
03235M  AA  0|AMTRAK/PENN STATION 1 9.500% 06/15/17....... | ..... 06/15/2012| Redemption ~ 100.0000............ | ... 218,430 218,430 218,430 0 (15) 0 06/15/2017| 1...........
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 06/01/2012| Paydown ....87,337 86,191 | ciiiin86,265 | i 0 | 1,072 | 0 [ v 1,072 | e 0 06/25/2035| 1FM.....
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 06/01/2012| Redemption ..108,829 08,829 0 0 0 05/01/2016| 2FE......
049164 AU 0| ATLAS AIRINC 1999 1A-1 7.200% 01/02/19........... | ..... 06/07/2012| Redemption  100.0000... ....39,501 ....36,888 (V1 I 73 | e 0 01/02/2019] 3...........
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054638 AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15........ |..... 06/20/2012| PaYAOWN.......courveriiveerierirerins | covrieeerieniereineeins | cveeriiens 414,149 | ............ 414,149 | ............ 403,414 0 0 et 10,735 | covvorinnd (V1 IO 10,735 | oo (U IR 414,149 | ... (V1 IR (V1 IO [V I 873 |03/20/2015| 1FE......
05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... | ..... 06/01/2012| PAYAOWN........couvermrrrereererirerins | eerersersenisesissenins | ceverinees 141,449 | .coooeeee 141,449 | .ccoooeee. 142,421 | o 141,660 | oo (1 [ [VA)) I (V18 I (211) ] coereerreennd (1 I 141,449 | .o (V1 I (V1 IO 0| e 3,631 | 05/26/2037| 1FM.....
055392 AB  0|BFL FUNDING | 144A TRU 7.105% 05/01/26.......... | ..... 05/01/2012| Redemption ~ 100.0000............ | covreeererererererrnins | crvrerirens 444478 | ... 444478 | ........... 444478 | ............ 444576 | .....ocvonnennd (U IO (98) 0 (98) (U I 444478 | ............... (V1 IR (V1 IO 0 . 15,790 |05/01/2026| 1...........
05606T AA  1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 06/02/2012| PAYAOWN.........cveumereurrererrreririeens | orrererseniseeisseinns | ceverenees 109,771 | oo 109,771 | v 109,687 | ..ovvvenee 109,654 | .ooovverciennn 0 | s M7 | e (V1 IO M7 | e (1 I 109,771 | o (V1 I (V1 IO 0| oo 2,333 |03/02/2026| 1FE......
05949A 6H  8|BANK OF AMERICA MORTGAG 3.112% 06/25/35.. | ..... 06/01/2012| Paydown.... 372,642 386,915 06/25/2035| 1FM......
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. | ..... 06/01/2012| Paydown 57,890 05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... | ..... 06/01/2012| Paydown.... ..32,517 31,969 10/25/2020( 1FM.....
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 06/01/2012| PaYAOWN.........ouevvieieneiierirenens | eereeerseniesisseninns | ceveerinees 160,814 159,407 06/26/2021| 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 06/01/2012| PaYAOWN.......covrerrenrinerierirnens | evevreerienisesesnenins | cveveriinens 144,789 145,513 02/26/2020| 1FM......
05955R  AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 06/01/2012| PaYAOWN.........oorvvrrereirerineireiins | ceeerseeinsiseiiesiene | cereeeineenns 13,764 14,530 01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 06/01/2012| Paydown.... 615,071 615,071 611,611 612,370 0] e 2,700 | coovererirn 0 0 615,071 05/26/2036| 1FM......
06052F AD  2|BANK OF AMERICA AUTO TR 3.030% 10/15/16..... | ..... 06/15/2012| Paydown.... 844,006 844,006 843,934 843,987 0 18 0 0 844,006 10/15/2016| 1FE......
116663 AC  9|BRUCE MANSFIELD 6.850% 06/01/34.........ccoocrnee | vevee 06/01/2012| Redemption ~ 100.0000............ | coverureeermrerererererene | corerirneenns 44702 | ovvoine 44,702 | oo 44,702 | oo 44702 | oo (U [T 0 0 0 0 06/01/2033| 2FE......
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 06/01/2012| PaydOwn.........cconverereneeeerienins | ceeriennireersnenirseenns | cvnereene 18,777 | i 155,777 | 155,409 | ... 155,385 | v | 391 [, (V1 IO 391 [ s 0 09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 6.624% 01/01/29........cccevvrs | vevne 06/01/2012| PaYdOWN.......coovereererinerierienens | cvevenrrnerierineenee | evvnernnenn 13,280 | 13,280 [ 13,085 | 13,102 | 0 | 178 | (V1 I 178 | o 0 01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33.......ccocoves | e 06/01/2012| PaYdOWN........cvvvreirrriniireniieeins | cevviesrienrineriereens | evvseernnrnn80,682 | ciiiiern.60,682 | oo 58,299 | 158,299 | 0 | 000ii02,383 | s (V1 IO 2,383 | v 0 01/25/2033| 4FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........ccoce. | vevee 06/01/2012| PaydOwn..........ccereererenerrerienins | cvevvnernerirerineenne | ernerennnn 103,970 | 103,970 | ... 103,710 | oo 103,658 | o0 | 312 |, (V1 I 312 | s 0 08/25/2035| 1FM......
125152 AC  2|CE GENERATION LLC SENIO 7.416% 12/15/18..... | ..... 06/15/2012| Redemption  100.0000... . . 0 (28) 0 12/15/2018| 3FE......
12519B  AA 2 |CHRYSLER FINANCIAL AUTO 6.540% 11/10/14.... | ..... 05/08/2012| PaYAOWN........ouvererrirrrnerierins | reverreisnrierienernee | overene 2,000,000 | ........ 2,000,000 | ......... 2,087,734 | ......... 2,023,629 | .ooovvrierinnn 0. (23,629) | ..overrernnne (V18 I (23,629) | ..vovvernen 0 11/10/2014| 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 06/19/2012| PAYAOWN.........crvvrrireirriineiierins | cevereeiinsisesiieniens | cereneineenns 35,901 [ oo 35,901 | v 35,901 | oo 35,901 | oo (0 IO 0 0 0 (U I 35,901 03/18/2026| 1FE......
125634 AC  9|CLIFUNDING LLC 2011-2 4.940% 10/15/26........... | ..... 06/19/2012| PAYAOWN.......couvrvrmremrrnerierireens | ovrrrserieniesesenins | cvversinens 122,322 | oo 122,322 | v 122,276 | oo 122,272 0 50 (V1 IR 50 | cooererennnd (1 I 122,322 10/15/2026| 1FE......
126185 AA  5|CPS AUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 06/15/2012| Paydown.... 270,662 270,662 270,628 0 0 34 0 0 270,662 06/17/2019| 1FE......
126186 AA  3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 06/16/2012| Paydown 185,889 ..185,889 ..185,864 ...185,869 0 20 0 ...185,889 04/16/2018| 1FE......
126193 AB  7|CPS AUTO TRUST 2010-A A 2.890% 03/15/16....... | ..... 06/15/2012| Paydown.... 349,966 349,966 349,944 349,960 (0 I 7 0 7 0 349,966 03/15/2016| 1FE......
126195 AA  4|CPS AUTO TRUST 2011-B A 3.680% 09/17/18....... | ..... 06/15/2012| Paydown..........ccevereererenernerins | veves 312,677 312,677 312,639 312,641 0 36 (V1 I 36 0 312,677 09/17/2018| 1FE......
12620T AD 3| CNH EQUIPMENT TRUST 200 5.170% 10/15/14.... | ..... 06/15/2012| Paydown..........ovvrevervnrerernnieniens [ overeniverinnserennnes | errneeeenn 839,311 | 439,311 | 0l 460,796 | ..o 445876 | ..ocvvnnnd (0 I (6,566) | ...vovrreren 0 e (6,566) | ...vvvrenne 0 10/15/2014| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 06/01/2012| PaydOWN......cocvvmrererenrinerienins | cvvernerinernenienenee | cevverenneeecd3,973 | i 43,973 | i 44467 | 44157 | oo (U [ (184) | ovvrrvvnnnd (V1 I (184) | covovvrennd 0 05/27/2037| 1FM.....
12643F AA 2| CTL CAPITAL WALGREEN CO 7.270% 11/15/26.... | ..... 05/15/2012| Redemption ~ 100.0000............ | cevererrrerirrsererinnes | crvennn. 168,549 | ... 168,549 | ............168,549 | ............ 168,549 | ..o (01 IO 0 0 0 0 11/15/2026| 1...........
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. |..... 06/01/2012| Paydown 0 0 08/25/2035
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 06/01/2012| Paydown.... 2123 | 2,317 | e 0 11/25/2035
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 06/30/2012| Security Withdraw..............ccc...... .403 440 0 11/25/2035
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 06/01/2012| Paydown.........ovveverneererrnnienirens [ coverennerinnseerennnes | ervveennnnn 173,492 | i 173,492 | e 162,864 | ...oooee 165,532 | o 0 10/25/2035| 1FM.....
12669D CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32... | ..... 06/01/2012| PaydOWN.........cvvveererenrrnerierens | seevsessisersnenineenee | evnernnnn 151,056 | 151,056 [ e 151,795 | cooverenee 151,114 | oo 0 11/25/2032| 1FM.....
12669E 4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. | ..... 06/01/2012| PaydOown.........ocovvernrirernninnerens [ coverennensnnnnneninnns | vvveernneeen 97,811 | 97,811 | 94,266 | ..o 94,754 | v 0 10/25/2033| 1FM.....
12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. | ..... 06/01/2012| Paydown 273,342 273,342 272,495 272,522 0 273,342 05/25/2033| 1FM.....
12669E  S6 4| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 06/01/2012| Paydown.... 321,734 321,734 312,685 318,799 0 321,734 10/25/2033| 1FM.....
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12669E  ZG 4| COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. 06/01/2012| Paydown. 308,356 308,356 307,682 307,339 0 0 308,356 0 0 | o0 | 6,723 | 09/25/2033| 1FM.....
12669F C7 6|COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 06/01/2012| Paydown. 521,096 521,096 505,463 516,015 0 0 521,096 0 (VI IOV 1 I IO 10,512 |07/25/2034| 1FM.....
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34... | ..... 06/01/2012| Paydown..........cceverrererenerrerins | veves 669,454 669,454 656,901 665,768 0 0 669,454 0 (V1 IO 0 . 15,330 | 05/25/2034| 1FM.....
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... | ..... 06/01/2012| Paydown.........cceveeerereneenennns | ceves 299,817 299,817 297,381 298,188 0 0 299,817 0 (V1 IO 0| oo 7,069 |09/25/2035| 1FM.....
12669G C8 2|COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 06/01/2012| PaYdOWN.......coovevriiverierirerins | ovrieeerienieresnenins | v 131,519 | v 131,519 | v 131,124 | e 131,144 | i 0 06/25/2035| 1FM......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 06/01/2012| PAYAOWN.......courvmmrrrenerierirerens | eererserseniesissennns | evverinens 142,635 | .oovvenees 142,635 | ..ovvveneee 142,635 | c.ovvvenee 141,257 | oo 0| e 1,378 | i 11/25/2035| 1FM.....
170356 AA 7| CHOCTAW GENERATION SERI 8.368% 06/15/23.. | ..... 06/15/2012| Redemption ~ 100.0000............ | covveeererererevernenins | crverieens 109,295 | ..ovvvnee 109,295 | .oovvveenee 109,295 | ..oovvveneee 109,295 | oo (U [T 0 06/15/2023| 6FE......
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16.......ccccvvveveres | vevee 06/05/2012| PaydOwn.........coouveerenrenerienins | ceversnrinnninerienenee | covvreenneecd 1,807 | i 41,807 | i 41,807 | s 41,807 | oo (1 [T 0 11/05/2016| 2AM.....
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16........cccvvveverer | cevee 05/05/2012| PaYdOWN.......cocvvrrerrreerinerienins | ceverneniennrnerirenenee | covereneeenn82,609 | iiiirnrnnn82,689 | 82,659 | oo 82,659 | ..ocvvrrrns (U [T 0 11/05/2016| 2FE......
172973 2R 9|CITICORP MORTGAGE 5.625% 09/25/35.. .106/01/2012| Paydown. 2,032 0 96 09/25/2035| 1FM.....
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21.. .106/01/2012| Paydown. ...45,081 02/25/2021| 1FM.....
17310A AG  1|CITICORP MTGE SECURITIE 5.750% 04/25/36...... | ..... 06/01/2012| Paydown. 884,384 04/25/2036| 1FM.....
17311A  AD 7 |CITICORP MORTGAGE 5.500% 12/25/21.........ccoce. | vever 06/01/2012| PaydOWN.......cocvvrrererenrrnerienins | coververiennrnerirenenee | covirerneenn 20,496 | 25,496 | 22,691 | oo 23,691 12/25/2021| 1FM.....
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.......c.ccooee | vonce 06/01/2012| PaydOWN.........ccvueererierinerienens | cevriennreennenirseenns | covverenen 140,427 | i 140,427 | e 139,725 | e 139,740 09/25/2037| 1FM.....
208245 AA 8| CONN FUNDING II LP 2012 4.000% 04/15/16......... | ..... 06/15/2012| Paydown 0 04/15/2016| 2AM.....
20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ..... 06/01/2012| Paydown .05/01/203Y 6FE......
21075W BA 2| CONTI MTGE HOME EQUITY 8.700% 06/15/25...... | ..... 06/01/2012| Paydown 06/15/2025
21075W BX 2| CONTI MTGE HOME EQUITY 7.330% 03/15/27...... | ..... 06/01/2012| PaydOWN........ccvvurerereneeeerieeins | ceerinnnienrieriseeens | evvneinneen 14790 | i 14,790 | i 11,261 | 11,261 | 0 | 00003,529 | i, 03/15/2027
21075W CJ 2| CONTI MTGE HOME EQUITY 7.000% 03/15/27.... 06/01/2012| Paydown. 5,305 | covieeern8,305 | 0 | e 161 | . L0 20 | 0] . 03/15/2027
21075W ER 2| CONTI MTGE HOME EQUITY 7.620% 04/15/28. .1 06/01/2012| Paydown. 29,615 0 04/15/2028
210805 AN 7| CONTINENTAL AIRLINES SE 7.820% 04/15/15. .| 06/12/2012| Redemption 55,337 55,337 0. 04/15/2015
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 06/15/2012| Paydown 378,310 378,310 344,617 362,355 | ..ocovvcveen0 | 115,955 | L 0 [ oo 15,955 0 378,310 03/15/2028,
22540V MK 5| CSFB TRUST 2001-HE30 M- 7.650% 07/25/32........ | ..... 06/01/2012| Paydown..........cccevemeererenernenens | veves 0 0 0 0 (1 [T 0 0 0 0 0 07/25/2032
22540V ZZ  8|CSFB TRUST 2002-5 4B1 7.500% 02/25/32........... | ..... 06/01/2012| Paydown..........ccvvverrernereneeenions | veves 247,772 247,772 223,614 234,472 0 e 24224 | ... 10,924 | .......... 13,300 0 247,772 02/25/2032
2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 06/01/2012| PaYAOWN........corvvrrererrrrrnerierins | ceverseeissrsnerieninee | cerveninneenns 75,299 | oo 75,299 | oo 76,993 | oo 76,421 | oo 0 | (1,121) [ s (V1 I (1121) | v (0 I 75,299 10/25/2019
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 06/30/2012| Redemption ~ 100.0000..........c. [ evererrrerermrirerinnns | vevreerernens 42,997 | oo 42,997 | oo 42,997 | oo 42,997 | oo (0 I I 0 0 0 {0 [ I 42,997 03/30/2025| 2FE......
24648* AA  6|DELAWARE TR CAP MGMT (G 8.490% 05/01/13... |..... 05/01/2012| Redemption ~ 100.0000............ | ... 530,634 | .. 530,634 530,634 530,569 0. 68 (V1 I 68 0 530,637 05/01/2013| 1...........
25087 AA  1|DETROIT INTL BRIDGE COM 4.780% 09/02/14...... | ..... 06/02/2012| Redemption ~ 100.0000............ [ overerrrerrmrreerernnes | crrveirinnns 101,306 | .coocvuvenee 101,306 | .oovvernne 101,306 | .ooovvenene 101,306 | oo (01 IO 0 0 0 0 09/02/2014| 2Z........
294751 DQ 2|EQUITY ONE ABS INC 2004 4.145% 04/25/34........ | ..... 06/01/2012| PaYAOWN........corevvrrererrerirnernenins | ceeerseeissinerieninee | cervenesneenns 50,645 | ..cooverene 50,645 50,772 0 (I [ (126) | ovevrevnernnnd (V18 I (RP) ) 0 04/25/2034| 1FE......
29476Y AN 9|EQUIVANTAGE HOME EQ 199 7.700% 09/25/27.... | ..... 06/01/2012| Paydown 0 0 0 09/25/2027| 1FM.....
30273@ AA  3|FPL ENERGY ROCKAWAY PEA 7.110% 06/28/20. .| 06/30/2012| Redemption 0 0 0 06/28/2020
30277M  AA 2 |FUEL TRUST 2011-1 4.207% 04/15/16........ccccrurevves | s 06/06/2012| Tax Free Exchange 0 0 0 04/15/2016|
31953* AL  6|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2012| Redemption ~ 100.0000............ | covermervenerenerierernee | cererirneenns 14,012 | oo 14,012 | oo 14,012 | oo 14,012 | oo (1 [T 0 0 0 0 10/15/2027 1...........
31953* AM  4|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2012| Redemption ~ 100.0000............ [ ovrrrvererrrrrrrerneirens | ovrviireiinns 1,408 | oo 1,408 | .o 1,408 | oo 1,408 | o (0 I I 0 0 0 0 10/15/2027| 1...........
31953* AN 2| BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2012| Redemption ~ 100.0000............ | coeeereererrererneernes | vevrreernerenn 8,911 | v 8,911 | oo 8,911 | e 8,911 | coorer (1 [T 0 0 0 0 10/15/2027 1...........
31953* AP 7|BNSF RAILWAY COMPANY SE 5.960% 10/15/27.. | ..... 05/15/2012| Redemption ~ 100.0000............ | covveerrrererirerererenes | veverrerrninns 3,609 | oo 3,609 | v 3,609 | oo 3,609 | oo (U [T 0 0 0 0 10/15/2027| 1...........
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31953* AQ  5|BNSF RAILWAY COMPANY SE 5.960% 10/15/27.. | ..... 05/15/2012| Redemption ~ 100.0000............ | covveerrrerereerererenes | veverrerriennsd AT87 | s AT787 | s 4787 | o 4787 | oo (U [T 0 0 0 (U I 4787 | (V1 IR (V1 IO [V T 143 | 10/15/2027 1...........
31953* AR 3| BNSF RAILWAY COMPANY SE 5.960% 12/13/27... | ..... 05/15/2012| Redemption ~ 100.0000............ | coverervreernerererirnee | cerveeirneenns 17,085 | coovevrrnne 17,085 | oo 17,085 | oo 17,085 | v (1 [T 0 0 0 (1 I 17,085 | oo (V1 I (V1 IO 0 | v 509 [10/15/2027|1...........
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 06/01/2012| Paydown..........cceverrererenerrerins | veves 510,728 510,728 505,620 507,828 0].....2899 (V1 IO 2,899 0 510,728 0 (V1 IO 0 . 11,166 |05/25/2034| 1FM.....
32051D Z3 9 |FIRST HORIZON ASSET SEC 5.250% 06/25/34..... | ..... 06/01/2012| Paydown.........cceveeerereneenennns | ceves 917,685 917,685 880,404 901,914 0 e 15,771 | o (V1 IO 15,771 0 917,685 0 (V1 IO 0| .. 22,604 | 06/25/2034| 1FM.....
32051D ZH 8 |FIRST HORIZON ASSET SEC 5.250% 08/25/33..... | ..... 06/01/2012| PaYdOWN........oouverirerrierinerienins | ceverreinnrienieninns | v 1,976,891 | ......... 1,976,891 | ......... 1,977,199 | ........ 1,971,017 | i 0] 5874 | o0 | 5,874 | 0| e 1,976,891 | oo (V1 IR (V1 EOVPORRPRRPON 1 I IO 46,333 |08/25/2033| 1FM.....
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 06/01/2012| Paydown 907,782 907,782 897,569 902,961 0 0 907,782 0 (VI IOV 1 I IV 19,884 |01/25/2035| 1FM.....
33761N  A* 0 |FIRST SERVICE CORPORATI 5.440% 04/01/15..... | ..... 04/01/2012| Redemption ~ 100.0000............ .. 800,000 800,000 800,000 800,000 0 0 800,000 0 0 | 0 | s 21,760 | 04/01/2015| 2...........
35669%# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 06/30/2012| Redemption ~ 100.0000............ | coverervreermerirerirens | cerveeineenns 59,151 | oovvvrris 59,151 | e 59,151 | oo 59,151 | v 0 (U I 59,151 | coovvrerind (V1 I (V1 IO 0 e 1,922 | 06/30/2025| 2FE......
36157R D7 7 |GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... | ..... 06/01/2012| PaYAOWN.........oucvvrrerereerienerienins | covereeiserinerieniene | cerenerneenns 74,667 | c.oovvverne. 74,667 | c.ovvvrneens 75,227 | v 75,117 | oo 0 | covrrene(d49) | v [ i (449) | 0 | e T4,667 | oo (V1 IR (V1 IO 0| et 2,021 | 04/25/2029| 2FM.....
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 06/01/2012| PaYAOWN.........oorvvrrereirerineireiins | ceeerseeinsiseiiesiene | cereeeineenns 28,163 | oo 28,163 | oo 26,642 | ..ocoonnen. 27,197 | v 0| 1,529 | 563 | 0966 | (1 I 28,163 | oo (V1 I (V1 IO (U I 762 |04/25/2029| 1FM.....
36161F AD  7|GE EQUIPMENT MIDTICKET 3.130% 11/16/20...... | ..... 06/15/2012| PaYAOWN.........ouvvrrerrrinerrierierins | coverreisssierienenee | oveiies 1,424,149 | ......... 1,424,149 | ........ 1,423,827 | ......... 1,424,050 | ...covvvvnncnd 0 | veirereree 100 | i [ i 100 | 0| e 1,424,149 | ..ccoonve. (VN IR 0 | 0 | s 18,413 | 11/16/2020 1FE......
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 06/01/2012| Paydown.... 211,664 211,664 213,252 212,403 0 0 211,664 0 0 | a0 | 4,453 | 07/25/2035| 1FM.....
36242D RF 2 |GSR MORTGAGE LOAN TRUST 5.500% 01/25/20. | ..... 06/01/2012| PAYAOWN.......couvvemremirnerierirrens | overreerieniesesenins | creerniens 468,552 | ............ 468,552 | ............ 481,437 | oo 481,038 | ..o 0| .nn(12,485) | o0 | i (12,485) | e 0 | v 468,552 | ......c...c.... (V1 IR (V1 IO 0 . 10,740 |01/25/2020( 1FM.....
36962G B5 2| GENERAL ELECTRIC CAPITA 5.600% 04/25/18..... | ..... 04/25/2012| Call  100.0000.........covmrerernns [ v | e 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ...coovvvvnnennd (1 I 0 0 0 0 . 10,000,000 | ...oovvernvene (V1 I (V1 IO 0. 280,000 |04/25/2018| 1FE......
372109 AA  6|GENEVAILL PRD FAC LICE 5.400% 10/01/13........ | ..... 06/01/2012] VAHOUS..........oveoveeereeeeeeesneeniennes | covesseessiesssisneiens | enviens 3,416,051 | ......... 3,260,067 | ......... 3,260,067 | ......... 3,260,067 | .ooovrvnrennn (U [T 0 0 0 0| e 3,260,067 | ..oovvvvnrena 0. 155,985 |..... 155,985 | ... 83,669 | 10/01/2013| 2...........
393505 CV 2| GREEN TREE FINANCIAL CO 8.300% 07/15/19..... | ..... 06/15/2012| Paydown 0 24 0 07/15/2019| 1FE......
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19..... | ..... 06/15/2012| Paydown.... 0 40 0 11/15/2019
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 06/01/2012| PaydOwn.........coomvererrrrinerineeins | cevereeninseiserissieee | covnennn 114,546 | 114,546 | ... 104,239 | ........... 106,567 | cooovvvencnen 0| e 7,979 | e 0 09/25/2037
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 06/01/2012| Paydown..........ccouvererenrinerirerins | cevernneisnrnerireneinee | eovveenee T4LAT8 | i 147,178 | 134,668 | o 142,101 | e 0| e 5,077 | v 0 02/25/2036
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 06/01/2012| Paydown 0 51 0 08/20/2028
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.245% 07/25/33....... | ..... 06/25/2012| PaYOWN........oocvvrrererrrinerienins | coeerneeissinerinenieee | cerveninneenns 26,867 | ..oooverenee 26,867 | ..ovvvrrnenn 23,106 | ...... 23,977 0].....2890 0 07/25/2033
45254T PM  0|IMPAC SECURED ASSETS CM 4.825% 08/25/34... | ..... 06/01/2012| Paydown.........ocovvernreernneneirens [ everernerenernnineninnns | vevveerenieen 1,967 | ciiiiriencnd 71,967 | i 70,752 | i 70,763 | 0 | 1,204 | 0 08/25/2034;
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 06/15/2012| Paydown.... 0 12/15/2048
46626A AA 2| JP MORGAN H&Q BUILDING 7.100% 09/15/17..... | ..... 06/15/2012| Redemption ~ 100.0000... . . 0 . 09/15/2017|1...........
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 06/01/2012| Paydown..........ccoevereererenernerins | veves 211,744 211,744 208,039 210,555 0| e 1,190 [ v, (V1 IO 1,190 0 211,744 05/25/2036| 1FM......
46629E  AA 1| JP MORGAN ALTERNATIVE L 5.950% 09/25/36..... | ..... 06/01/2012| Paydown........c..ccoevrereeerernerreans [ eves 210,000 210,000 210,854 209,823 (0 177 | e {1 IO 177 0 210,000 09/25/2036( 1FM.....
477874 AD 3 |JOHN DEERE OWNER TRUST 3.960% 05/16/16.... | ..... 06/15/2012| PaYAOWN.........ouvvrrererinrierienins | seeerseisssssesseninnee | eoneenn 2,093,665 | ......... 2,093,665 | ......... 2,092,357 | ......... 2,093,326 0. 339 (V1 IO 339 [ s 0| e 2,093,665 05/16/2016| 1FE......
49228R  AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.... | ..... 06/30/2012| Various 88,627 | i 67,779 | 68,233 0 [ eirirenen38 | iiiiieeen0 | 38 | i (V1 I 68,271 07/31/2016| 1FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.541% 06/27/25... | ..... | 06/27/2012| Paydown.... ..519,184 504,201 0 0 519,184 06/27/2025| 1FE......
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... | ..... 06/15/2012| Redemption  100.0000... 6,038 | .iiiernn6,038 [ oo 6,038 | .o (V1 I 0 0 0 (V1 I 6,038 06/15/2033| 3FE......
52176Y AA  2|LEAF I RECEIVABLES FUN 1.700% 08/20/18........ | ..... 06/20/2012| PAYAOWN.......couvvermrrarvaerierirnens | oeressrseniesessenins | cveeriiees 222,534 222,534 220,197 (U I 2,337 | e (V1 IO 2,337 | e (1 I 222,534 08/20/2018| 1FE......
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. |..... 06/08/2012| Redemption ~ 100.0000..........c. [ overerrrrerrermrrrerinnns | vereererines 48,732 | oo 48,732 | v 48,732 | 48,732 | oo (01 IO 0 0 0 {0 [ I 48,732 06/08/2021|1...........
52518R BE  5|LEHMAN STRUCTURED 0.000% 08/26/24.............. | ..... 06/01/2012| Paydown..........cccvveverernrererireens 1,521 | o387 | e 73 | 0 [ 460 | (1 I 1,981 08/26/2024| 6AM.....
52518R BE  5|LEHMAN STRUCTURED 0.000% 08/26/24 N 05/01/2012| Paydown..........cvoeverenrernnrnniinnnnns [ ovnnerersnisnersnnens | cvvvveineinenn 3,918 [ 3,915 | i, 3771 | 3,006 | .oooverrenn765 | o144 | 0 | 909 | (V1 I 3,915 08/26/2024|6Z........
536885 AA  4|LITIGATION SETTLEMENT 6.950% 01/26/32.......... | ..... 04/25/2012| Paydown 232,865 232,865 219,633 228,225 0 232,865 01/26/2032| 2AM.....
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ... 06/01/2012] PaYdOWN.......courvvmieriveerierirenins | covrienerienieneneiins | cveveriinens 156,168 | ...ccvvvvve 156,168 | ............ 156,754 | ..coovonve 156,276 | ooovvvevveeen | ciieens(107) | 0 | e (107) | s (U [ 156,168 12/25/2018| 1FM.....
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57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31... 06/20/2012| Paydown. ...105,583 .105,583 ...105,581 105,582 0 1 0 2105,583 | o0 | 0 | 0| 2,084 |07/20/2031| 1FE......
57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32... 06/20/2012| Paydown. 252,761 252,761 252,734 252,737 0. 24 (V1 I 24 0 252,761 | o0 [ 0 | 0 | 3,758 |10/20/2032| 1FE......
589497 AA  4|MEREY SWEENEY LP 144A 8.850% 12/18/19....... | ... 06/18/2012| Redemption ~ 100.0000............ | coverrreeerrrererirererene | corerirneenns 75,054 | ..oovvennce. 75,054 | coovvvennes 75,054 12/18/2019
59549P AA 6| MID-STATE TRUST IV A 8.330% 10/01/15......cccouves | vonee 04/01/2012| PaYdOWN........oovvvurererinrererienins | ceereenerseenienineesens | ceevnerrennenn 18,803 | i 18,803 | o 10/01/2015
59549W AA 1| MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 06/15/2012| Paydown..........ccevvveerrnnrirerierins | cevvennrverireninenens | cvenerieene 17,104 | i 17,104 | s 07/15/2038
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 06/15/2012| PaYdOWN........oocvvmrirerinrirerienins | ceeresnrnnnieninensens | ceevnerennn 80,465 | i 40,465 | oo 07/15/2038
59549W AA 1| MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 05/15/2012| PaYdOWN.......covverreerrnnrierienins | cvvvvnerieenienenenns | cvvnereennn 23,361 | 23,361 | o 07/15/2038
595600 AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 06/01/2012| PaYdOWN........overrirrreerirerienins | evreneisennieninennns | cvevnerienneen 28,175 | i 24175 | 08/15/2037
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45 06/01/2012| Paydown 12/15/2045
60040# AA O |MILLENNIUM PIPELINE LLC 5.330% 06/30/27.. .106/30/2012| Redemption  100.000 25,251 06/30/2027
60685@ AA  2|MO DATA PROPERTY LESSEE 5.630% 11/11/23. .105/11/2012| Redemption  100.000 50,102 11/11/2023
61745M VY 6 |MORGAN STANLEY CAPITAL 5.000% 11/25/33.... | ..... 06/01/2012| Paydown ...170,646 ..170,419 11/25/2033
63937W AE 5| NAVISTAR FINANCIAL CORP 6.160% 05/18/18..... |..... 05/18/2012| PaYOWN.......couverrerrrieirerierins | coverreissrierienenee | ovevene 2,000,000 | .........2,000,000 | ......... 1,984,269 05/18/2018
65488B AA 7| SOUTHWESTERN ENERGY CO 7.150% 06/01/18. ] ..... 06/01/2012| VAMOUS........oovvrrerrirreiseirerinnes | ceverseeississrseniens | cerneeineenns 45,000 | .............45,000 | ..oooeernce 44,548 06/01/2018] 2...........
66416T AF 2| NORTHEAST GENERATION CO 8.812% 10/15/26. |..... 04/15/2012| VAIOUS........ooverrereerrirnerinrinens | cveveesersersnenirseenee | wvvnerenen 124,297 | 124297 | e 10/15/2026| 3FE......
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ..... 06/01/2012| PaydOWN.........ocourerriranieerieiins | cevererrinneieninsniene | everneennnerenn8,807 | i 8,807 | i 12/15/2026| 6FE......
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32.........c..c.. | ce.e. 06/01/2012| PaYAOWN.......covverrrerrrerierienens | ceverserinenienenennens | cevverennnd5,324 | i 45,324 | i 06/15/2032| 6FE......
675748 CF 2| OCWEN RESIDENTIAL MBS C 6.753% 06/25/39.... | ..... 06/01/2012| PaYAOWN.........ourvvrrireirerineiieiins | ceeerseeiseieeiieniene | cerneeineenns 06/25/2039)| 6FE......
68213K AD 7| OAKWOOD MORTGAGE INVEST 6.810% 12/15/31 | ..... 06/01/2012| Paydown........c..ccvevverernriernnnns 12/15/2031| 4AM.....
68240M AE  8|SECURED LIEN HOME OWNER 7.600% 02/15/29.. ] .... 06/01/2012| Paydown..........ccceverrvmerererercens . 02/15/2029| 1FM......
68240M AF  5|SECURED LIEN HOME OWNER 7.960% 02/15/29.. ..... 06/01/2012| Paydown..........cccvevvvvenriernnnns . 02/15/2029| 1FE......
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. | ..... 06/15/2012| Redemption  100.0000. 03/15/2022| 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32 .| 06/01/2012| Paydown. .150,280 149,825 05/15/2032,
69144W AA 9| OXFORD FINANCE FUNDING 3.750% 03/15/17.... .| 04/15/2012| Paydown. .106,254 106,287 03/15/2017
69144W AA 9| OXFORD FINANCE FUNDING 3.750% 03/15/17.... 04/27/2012| Tax Free EXchange.........coccvevvee [ ovrverernnnvrninens | v 2,431,304 2,431,862 | ......... (278) ] 0 | (278) | 0] 2,431,304 | 0 |0 ] 0 03/15/2017,
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 06/15/2012| Paydown..........ccevereerereneenenens | veves 216,839 216,839 216,672 | o0 [0 | 168 | 0 [ 168 | 0 | 216,839 | 0 [ 0 [ 0 [ 03/15/2017| 1FE......
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 04/27/2012| Redemption ~ 100.3635. I 102 102 .102 0 (0 I I 0 0 0 (01 I 102 | o () IO 0 | e (V1 IO 0 |03/15/2017| 1FE......
693659 AC  8|ARIZONA PUBLIC SERVICE 8.000% 12/30/15........ | ..... 06/30/2012| Redemption ~ 100.0000............ | ... 606,000 606,000 638,586 616,735 0| (P:1:10)) E— (| (2,550) 0 614,185 0/ (8,185)] ....... (8,185)] ...... 24,240 | 12/30/2015| 2FE......
73316P EZ 9|POPULAR ABS MORTGAGE 5.537% 09/25/35....... | ..... 06/01/2012| PaydOWN........coovvvieerrieierinrinerens | overersnsesseeniserinnns | seeveerenenes 71,021 | e 71,021 | e 71,554 | oo 71,518 | o (V1 I (497) [ v (U1 IR (T T4 ) — (V1 I 71,021 | oo 0 [ e {1 IO (0] 1,768 |09/25/2035| 1FM.....
73664# AA  8|PORTLAND NATURAL GAS TR 5.900% 12/31/18... | ..... 06/30/2012| Redemption ~ 100.0000............ | covermerrerermerienernne | cererirneenns 89,625 | ..covverene 89,625 | ..oovvvnnens 89,625 | ..oocvvrnvns 89,625 | ...ocvverirnns (1 [T 0 0 0 (1 I 89,625 | .o (V1 I (V1 IO 0| e 2,644 |12/31/2018| 2...........
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... | ..... 04/15/2012| Redemption ~ 100.0000............ [ evererrmrerrermmrrerinnns | verveererinns 13,408 | ..o 13,408 | ..o 13,408 | ..ccovcrenee 13,408 | ..o (V1 I 0 0 0 {0 [ I 13,408 | ............... () IO 0 | e (V1 I 481 |07/15/2027|52Z........
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 06/15/2012| Paydown..........ccevereererenernernns | veves 224,775 224,775 224,736 224,773 (1 [T 2 0 2 0 224,775 0 (V1 IO 0| e 5,289 | 04/15/2017
74160M CN 0 |PRIME MORTGAGE TRUST 20 5.500% 01/25/34... | ..... 06/01/2012| Paydown. 971,341 971,341 971,948 968,484 0].....2857 (V1 IO 2,857 0 971,341 0 0| o0 | s 21,930 | 01/25/2034
743263 AJ 4| PROGRESS ENERGY INC 6.850% 04/15/12.. .| 04/15/2012| Maturit 4,900,000 | ......... 4,900,000 5,401,221 | ........ 4,925,233 0 [0 | 0 | 167,825 | 04/15/2012
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... |..... 06/01/2012| Paydown. 57,251 57,251 57,251 57,251 el [0 0 1,389 | 02/26/2036/
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74929W AA  0|RBSSP RESECURITIZATION 2.950% 10/20/13...... |..... 06/20/2012| Paydown. 833,333 833,333 833,236 833,255 0 78 0 0 833,333 0 (V1 EOVPORRPRRPOON 1 I IO 11,267 |10/20/2013
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 06/01/2012| PAYAOWN........couvermrrrereererirerins | eerersersenisesissenins | ceverinees 147,584 | ..ccoonee 147,584 | ............ 148,783 | c.covvvene 148,001 | oo (1 [ (A17) ] v (VN RPN (- ' 1 o (1 I 147,584 | ..covvnnnd (V1 I 0 | a0 | e 2,301 | 06/27/2032
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21.....] ..... 06/01/2012| PaYAOWN........couvermrerinerierirenens | ovrvreerienieeesnenins | cveverinens 180,612 | vovvveree 180,612 | vovvvveeeee 171,69 | v 173,712 | v (U I 6,900 | .ovvrierirn 0| 8,900 | i (1 180,612 | coovveennnnd (V1 IR (V1 IO 0| et 3,947 | 10/25/2021
760985 B8 3 |RESIDENTIAL FDG SEC COR 6.040% 10/25/33..... | ..... 06/01/2012| PAYAOWN........oouvvrrereireresnisenins | ceeerneeissinsnseninne | cernenineenns 24,490 | ..o 24,490 | ..cooovrrrne 24375 | oo 24379 | oo 0 | s M| 0 | v 1T | (1 I 24,490 | .o (V1 I (V1 IO (U I 644 |10/25/2033
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 06/01/2012| Paydown..........cceverrevrrenrrnenine | veves 216,378 216,378 205,795 213,701 (U I 2,676 | oo 0 0 216,378 0 0 | e 0| oo 4,292 | 05/25/2033
760985 XV 8 |RESIDENTIAL FDG SEC COR 5.861% 08/25/33..... | ..... 06/01/2012| PAYAOWN.......courvmmrrrenerierirerens | eererserseniesissennns | evverinens 151,070 | oo 151,070 | coovvreneee 150,849 | c.ovvvnnee 150,662 | ovooeernrennn (1 IO 408 | .o, 0 | v 808 | s (1 I 151,070 | v (V1 I (V1 IO 0| e 3,725 | 08/25/2033
76110G J3  6|RESIDENTIAL ACCREDIT LO 6.350% 08/25/32...... | ..... 06/01/2012| Paydown..........cccevereererenernerins | veves 211,412 211,412 217,556 211,117 0 296 0 0 211,412 0 (V1 IO 0 et 5,581 | 08/25/2032
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29..... | ..... 06/01/2012| Paydown 09/25/2029
76111X KA O|RESIDENTIAL FUNDING MTG 4.500% 05/25/19..... | ..... 06/01/2012| Paydown. 05/25/2019
76111X SD  6|RESIDENTIAL FUNDING MTG 4.750% 02/25/20... .106/01/2012| Paydown. 02/25/2020
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27..... .106/01/2012| Paydown. .98,187 07/20/2027
82651L AA  1|SIERRA RECEIVABLES FUND 4.480% 07/20/26.... |..... 06/20/2012| Paydown. ...101,043 07/20/2026
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 06/20/2012| PaydOWN..........cveurererinerinerirenins | ceveeenrirerinenirneenee | eenerenenn 169,063 | ... 169,083 | .o 169,223 11/20/2025
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... |..... 06/20/2012| PaYdOWN........ooverrieerenriinerienins | ceevenniennsienisenens | cevneeeennnn 93,284 | 193,284 | il 93,274 11/15/2025
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18...... | ..... 06/20/2012| Paydown 06/20/2018
82652A AA  4|SIERRA RECEIVABLES FUND 2.840% 11/20/28.... |..... 06/20/2012| Paydown..........c.ovvurienirniircnins | coreeniiennissivenens | e 131,943 | i, 131,943 0 11/20/2028
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 06/01/2012| Paydown..........ccrevereererenerrerins | veves 257,329 257,329 257,126 05/16/2022
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 06/01/2012| PaYAOWN.........ourvvrrireirerineiieiins | ceeerseeiseieeiieniene | cerneeineenns 17,483 | oo 17,483 | oo ATATA | 17,468 05/16/2022
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 05/01/2012| Paydown. 46,849 46,849 46,809 05/16/2022
82894* AR  8|JR SIMPLOT COMPANY SER 7.920% 04/03/12.... .1 04/03/2012 3,300,000 ..3,300,000 ..3,300,000 04/03/2012
844895 AS 1| SOUTHWEST GAS CORPORATI 7.625% 05/15/12. | ..... | 05/15/2012 6,625,000 ..6,625,000 ..6,627,700 05/15/2012
859245 AA 0| STERLING BANK TRUST FSB 2.041% 04/26/26..... | ..... 06/26/2012| Paydown..........ccoevrervrerernerrinns [ eves 0 0 [ o861 | 43,222 04/26/2026|1...........
863572 5B 5| STRUCTURED ASSET SECS 7.271% 03/25/31...... | ..... 05/01/2012| PAYAOWN........convvrernrenreierirenens | cveevsersnensesisseenes | seesseesneninns 3,425 | o, 3,425 | cvieni2,610 | i 2,610 03/25/2031| 1FM.....
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. | .... 06/01/2012| PaYAOWN.........ourvvrrireirriineiieiins | cerereeiinsissiinsiens | cereneinnenns 1,277 | v 11,277 | v 11,350 | s 11,346 03/25/2032| 1FM......
86359A DL  4|STRUCTURED ASSET SECURI 6.580% 11/25/32.. |..... 06/01/2012| PaYAOWN.......couvvvrmreirnerierirenens | oveeserseniesessenins | cvverinnens 145,023 | .oveveneee 145,023 | ........... 148,422 | ........... 146,810 11/25/2032| 1FM.....
86359A KD 4|STRUCTURED ASSET SECURI 4.730% 01/25/33.. | ..... 06/01/2012| PaydOWN........ccovvvmveerrriererirerens | eeererinsisseesierinnns | seeeeensens 48,010 | oo 48,010 | .oooeeerer 47,800 | o 47,821 01/25/2033[ 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 06/01/2012| PaYAOWN.......corcvvrrererrerinnerrenins | cevereessernerieninee | cereninneenns 62,547 | oo 62,547 | ..ccce00rn.59,263 | oo 59,998 02/25/2020
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. | ..... 06/01/2012| PaydOWN........ccovvvrrvrervrirerrninriens [ orerenrnersssssiennnes | crvvrenennns 112,304 | .o 112,304 | oo 111,883 | oo 111,905 03/25/2035,
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. |..... 06/01/2012| PaYAOWN........coucvvrrereererirnerrenins | ceeerneriseisnerieninee | cernenineenns 49,303 | oo 49,303 | ..o 43,017 | oo 44,700 05/25/2034
863590 GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 06/01/2012| Paydown 392,683 392,683 380,258 385,727 12/25/2034
869434 AB  6|SUTTON BRIDGE FIN LTD 1 7.970% 06/30/22....... .| 06/30/2012| Redemption ~ 100.000 .85,665 ...85,665 85,665 ...85,665 06/30/2022
870537 AA 5| SWEETWATER INVESTORS LL 5.875% 05/15/14.. | ..... 05/15/2012| Redemption  100.0000... 231,286 231,286 231,286 231,286 05/15/2014| 2...........
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... |..... 06/22/2012| PaYOWN........ouevvrrereererinerienins | ceeernerissisnssieninee | cerenineenns 50,000 | ..ooverrnee 50,000 | covrrrneens 50,000 | .oovrirnens 50,000 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... | ..... 06/22/2012| PaydOWN........coovvrvverirrierierirerens | ereersnsisseeninerinnns | seeveeenenns 62,500 | .cooveriennnd 62,500 | ..o 62,500 | .oovernnee 62,500 01/20/2026| 1FE......
875127 AS 1| TAMPAELECTRIC 6.875% 06/15/12........ccccomvvemeres [ e 06/15/2012) MALUILY.......cvooeereerererierirneirns | ceeereeiseeseenieninee | oneenne 2,000,000 | ........ 2,000,000 | ......... 2,053,880 | ......... 2,003,293 06/15/2012| 1FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 06/15/2012] PaYOWN.........oucvvrrerriaerinerienins | revernreisniineiieniene | cevenennneens 75,000 | cooovvrereees 75,000 | oo 75,000 | .ovverneene 75,000 06/15/2026| 1FE......
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88641T AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... | ..... 06/15/2012| PaYdOWN.......coorveuviiieerierirerins | ovvveerienienenniins | cveverieens 181,417 | v 181,417 | o 181,404 | ............ 181,413 | oo (U [T 4 0 4 (1 I 181,417 | o (V1 IR (V1 IO 0| oo 4,425 |05/15/2017| 1FE......
89655V AA 0| TRINITY RAIL LEASING Il 5.640% 11/12/26............ | ..... 06/12/2012| Redemption ~ 100.0000............ | ovrererrererererneninns | ceverinens 116,200 | covvvenees 116,200 | ..oovvveeeee 116,200 | c.oovvveneee 116,200 | cooooeerrennn (0 IO 0 0 0 (1 I 116,200 | coovvveeennnd (V1 I (V1 IO 0| e 2,733 | 11/12/2026| 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 06/16/2012| PaydOWN........ocvvrrercrenrinerienins | ceverrerinsrrenirerenee | ceverennereen 33,766 | i 33,766 | i 33,766 | v 33,766 | ..oorvrernes (U [T 0 0 0 (U I 33,766 | cooovrrerene (V1 IR (V1 IO [V I 731 |10/16/2040| 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... | ..... 06/14/2012| Paydown..........cccveeverenrercrineens 0 (1 [T 3 0 3 (1 I 25,000 | .ocvorrenne (V1 I (V1 IO (1 IO 64 |05/14/2027| 1FE......
90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... 06/10/2012| Redemption ~ 100.0000............ | coveerverrrverirerernee | ceverrnenn28,925 | 128,925 | oo 28,925 | e 28,925 | oo 0 0 0 (0 I 28,925 05/10/2025
902635 AA 9| UNITED CAPITAL MARKETS 2.300% 11/08/27....... | ..... 05/25/2012| Paydown.... 0 0 0 0 0 0 11/08/2027
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 06/23/2012| Redemption ~ 100.0000............ | coveevreverrerirerernee | cevverrnenn53,925 | 153,925 | 153,925 | v 53,925 | .ovrvrirnns 0 0 0 (0 I 53,925 09/23/2030| 1...........
91913Y AD  2|VALERO ENERGY 6.875% 04/15/12........covcermrrrnens [ 04/15/2012| MaLUIItY.......cooorvvererrrciieeineins | ceeereeriineieesienines | 1,925,000 | .........1,925,000 | .........1,999,498 | ......... 1,927,998 0 (V1 I (2,998) | oo 0| e 1,925,000 04/15/2012| 2FE......
921796 GR 3| VANDERBILT MORTGAGE 199 7.415% 07/07/29... |..... 06/01/2012| Paydown..........cccvveeervenerererereens 064 | .........52,064 | ..........51,205 | ...cccoooones 51,400 0 (VN I 664 | ..o (U I 52,064 07/07/2029| 1FE......
927188 AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ..... 06/15/2012| Paydown..........ccccvenrinniicniinnin | cenes 307,668 307,668 307,665 10/15/2015| 1FE......
92922F JJ  8|WASHINGTON MUTUAL 2003- 2.467% 10/25/33.... | ..... 06/01/2012| Paydown.... 12,954 | 8420 | 9,323 10/25/2033| 1FM.....
92922F JY 5| WASHINGTON MUTUAL 2003- 5.500% 01/25/34.... | ..... 06/01/2012| Paydown.... 1,013,092 ,013,092 1,007,509 1,013,092 01/25/2034| 1FM.....
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... | ..... 06/01/2012| PaYAOWN........couvevnreaivnerierirerens | ovvrreerieniresessenins | cveverieens 158,211 | v 158,211 | oo 160,089 | ...covveveee 158,906 | ..oovvevvvreen0 [ eriirecee(698) | 0 | iiieecnd(695) | viieenl0 | 158,211 12/25/2018| 1FM.....
92922F KX  5|WASHINGTON MUTUAL 2003- 2.502% 02/25/34.... | ..... 06/01/2012| PaYAOWN.........oorvvrrireirnrineiieiins | ceverseeisniserieniens | cerveeineenns 23,247 | oo 23247 | oo 14,646 | .cooovvenee. 16,628 | ..ooovvvivrernc0 | eeerenn6,619 | 0 [ 6,619 | 0 | 23,247 02/25/2034| 1FM.....
92922F VE 5| WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 06/01/2012| Paydown..........ccoevereererenernnerins | veves 228,016 228,016 228,728 227,988 228,016 07/25/2034| 1FM.....
94403 AY 2| WAWA INC SENIOR UNSECUR 5.870% 05/04/16.. | ..... 05/04/2012| Redemption ~ 100.0000............ | covverrvrmrererirnnninns | crvererenns 440,000 | ...ccoovee 440,000 | ..oovoonees 440,000 | ............ 440,000 | ...ocoovvonnennd (0 IO 0 0 0 (VI I 440,000 05/04/2016| 2Z........
949762 AC 2| WELLS FARGO MBS 2003-10 4.500% 09/25/18...... | ..... 06/01/2012| Paydown 627,866 627,866 579,991 614,706 0 e 13,160 | coovveinnnnd (V1 IO 13,160 0 627,866 09/25/2018| 1FM.....
94978# AH  0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... 06/10/2012| Redemption ~ 100.0000..........c. [ overererrrrmmrirerinnns | cevrerreriens 50,303 | .ovvrrrnn 50,303 | cooerirnns 50,303 | coovrireeens 50,302 | coovreerirns (1 I 0 0 01/10/2024| 2...........
94978# AJ  6|HY-VEE INC CRD TN LEASE 7.420% 10/05/21....... | ..... 06/05/2012| Redemption ~ 100.0000............ | coverureeerrrerererererene | cererirneenne 33,369 | o 33,369 | oo 33,369 | oo 33,369 | .ovrerrins (U [T 0 0 10/05/2021 1...........
94978# BY  2|HUGHES SUPPLY INC PASS 5.262% 05/10/19...... |..... 06/10/2012| Redemption ~ 100.0000............ | voverrrrriemriirerirene | corverirneenns 39,684 | ..cooverene 39,684 | ..ocooonec. 39,684 | ..oocoonncn. 39,684 | ..o (0 IO 0 0 05/10/2019] 2...........
94979F AC 0| WELLS FARGO MBS 2003-12 5.000% 11/25/18...... | ..... 06/01/2012| Paydown..........ccovverereeernerineeins | voverneriesernerineneinee | cernerennennn0,630 | i 90,530 | v 90,473 | 090,356 | e (U I, 174 | 0 11/25/2018| 1FM.....
94980K AG  7|WELLS FARGO MBS 2004-4 5.500% 05/25/34....... | ..... 06/01/2012| Paydown..........ccvreverenrerernnieeens [ orereninerinnnerennnes | crvnrennenn 189,181 | 189,181 | i 175,731 | e 185,284 | e (V1 3,897 | oo 0 05/25/2034| 1FM.....
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 06/01/2012| Paydown 0 49 0 12/25/2018
94981A AC  7|WELLS FARGO MBS 2003-14 4.500% 12/25/18...... | ..... 06/01/2012| Paydown.... 55,761 | v 0 [ e (114) | v 0 12/25/2018
94982C AF  5|WELLS FARGO MB TRST 200 2.616% 01/25/35..... | ..... 06/01/2012| Paydown..........ccoevereererenernerins | veves 354,022 346,277 351,434 0| e 2,588 | v (V1 IO 2,588 0 354,022 01/25/2035
94982) AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 06/01/2012| Paydown........c..ccoevrereeerernerreans [ eves 804,883 817,962 813,223 (0 I (8,340) [ voovverrires 0 e (8,340) 0 804,883 08/25/2035
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 06/01/2012| PAYAOWN........corverirnrenerierirenens | cveersersnenserisseenes | sevsseesnerennd 4146 | s 4146 | oo 3,937 | e 4,031 | e (1 I 15 | (V1 IO 15 | (1 IO 4,146 | v (V1 I (V1 IR (1 IO 97 |10/25/2035
94983S  AS 1| WELLS FARGO MORT BACKED 6.000% 07/25/36. | ..... 06/01/2012| Paydown.........vvrvvernriernninnirens [ overenrnerenesnseninnns | vvverrnneeen LI | i 77,911 | 068,367 | 0 70,306 | o0 | i 7,605 | i 0 [ v 7,605 | ..o 0 07/25/2036
97180* SC 3| WILMINGTON TRUST CO 9.030% 11/27/14 .105/29/2012| Redemption  100.0000... 0 0 0 11/127/2014
97180* SD  1|WILMINGTON TRUST CO 9.030% 11/29/14.... .1 05/29/2012| Redemption  100.0000... 0 0 0 11/29/2014
97180* SE 9| WILMINGTON TRUST CO 9.030% 11/28/14............ | ... 05/29/2012| Redemption ~ 100.0000. 0 0 0 11/28/2014 1...........
97180* SF 6| WILMINGTON TRUST CO 9.030% 11/29/14............ | ..... 05/29/2012| Various 0 0 0 11/29/2014( 1...........
97180* SG  4|WILMINGTON TRUST CO 9.030% 11/29/14............ | ..... 05/29/2012| Various, 0 0 0 11/29/20141...........
97180* SH 2| WILMINGTON TRUST CO 9.030% 11/28/14.... .| 05/29/2012| Redemption  100.0000. 0 0 0 11/28/2014/1...
97180* SR 0| WILMINGTON TRUST CO 8.740% 06/29/15 .| 06/29/2012| Various 0 0 0 06/29/2015] 1
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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)
97180* SS 8| WILMINGTON TRUST CO 8.740% 06/29/15............ | ..... 06/29/2012| Redemption ~ 100.0000............ | vovevrrveermrererirerirene | corerirerenns 45516 | ..cooverene 45516 | .coovvvrne 45519 | .o 45,518 | ..o (U [T 0 0 0 (U I 45518 | oo (V1N I (V] - (V2] 1,989 |06/29/2015| 1...........
97180* ST  6|WILMINGTON TRUST CO 8.740% 06/29/15............ | ..... 06/29/2012| Redemption ~ 100.0000............ | coverervrrernerrrenirnne | cerrerirneenns 45516 | oo 45516 | .cooovrernes 45516 | .oooocrennes 45516 | .ooorerirns (1 [T 0 0 0 (1 I 45516 | oo (V1 I (V1 IO 0| e 1,989 |06/29/2015| 1...........
97180* SU 3| WILMINGTON TRUST CO 8.740% 06/29/15............ | ..... 06/29/2012| Redemption ~ 100.0000............ | covernreeermrererirererene | corerirneenns 45516 | ..oooverene 45516 | .coovrvrne 45518 | .o 45517 | oo (U [T 0 0 0 (U I 45517 | oo (V1 I ()] E— (D] e 1,989 |06/29/2015| 1...........
067901 AJ  7|BARRICK GOLD CORP 144A 3.850% 04/01/22....... A.. | 06/14/2012| Tax Free EXchange..........ccocceeee [ cevvmrvnernerinncennnes | ceviees 1,998,877 | ......... 2,000,000 | ......... 1,998,860 0 0 17 (V1 I 17 | s 0| e 1,998,877 | oooovvvren. (V1 I (V1 IO (1 I 0 |04/01/2022| 1FE......
10549P AE 1 |BROOKFIELD ASSET MGMNT 7.125% 06/15/12.... | A.. | 06/15/2012 Maturity..........ccecorvrremmrverrmrernens [ rervrvreninerveniineens | cviens 10,000,000 | ....... 10,000,000 | ......... 9,945,400 | ......... 9,996,629 | ....covvverennn 0 | 3371 | 0 [ 3371 | 0 . 10,000,000 | ....ovvoneee 0 06/15/2012| 1FE......
30217V AC  1|EXPRESS PIPELINE LP LP 7.390% 12/31/17......... | A.. [ 06/30/2012[ VariOUS..........ceccreerrrinerrcrinnis | conee 539,762 539,762 518,147 531,911 0 0 533,142 0 12/31/2017| 2FE......
305915 AC 4| XSTRATA CANADA CORP 7.350% 06/05/12........... | A.. [ 06/05/2012) MAtUIY.........ccvoevercerrrinrrrcrires | veriererneerneissninens | cveerenens 450,000 | ...cvornes 450,000 | ..ovovnees 449,433 | ............ 449,967 0 | o33 | 0 [ 33 | (U I 450,000 | .c.ovvernveee 0 06/05/2012| 1FE......
65656M AA 9 |NORTEL NETWORKS 2001-1 11.629% 08/09/16.... | A.. | 06/12/2012] PaYdOWN..........ccveervrrerreirerinees e | cevverinneens 19,984 | oo 19,984 | .ooooivenne 13,720 | oo, 13,722 | oo 185 | ooiree8,077 | civiiiiecn0 | 6,262 | e (U I 19,984 | .o 0 08/09/2016| 6FE......
893526 CC 5| TRANS-CANADA PIPELINES 8.625% 05/15/12....... A.. [ 05/15/2012 MAtUTiY........ccooeerveerierirerernirinns [ e | cevieend 6,000,000 | ........ 6,000,000 | ......... 6,030,854 | ......... 6,001,173 | oo 0 | oo 1173) | e [ ieenee(1173) | e 0| e 6,000,000 | ..ovvvunrened 0 05/15/2012| 1FE......
227170 AC 1 |CRONOS CONTAINERS PROGR 4.210% 05/18/27 | F...| 06/18/2012| PAYdOWN..........ccoomrvrerirrerriinnes [ e | cevverenenns 25,000 | ..... 25,000 24,997 0 (0 I 3 0 3 (1 I 25,000 | .ocvrrrinne 0 05/18/2027| 1...........
23406# AA  6|DAK AMERICAS LLC GRUPO 6.850% 06/23/14...... R.. | 06/23/2012| Redemption ~ 100.0000... 571,429 571,429 571,429 571,429 0 0 0 0 571,429 0 06/23/2014
68210* AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... R.. [ 04/12/2012| Redemption ~ 100.0000............ | coereerrerrrerirneennnns | coveiriciis 15,942 | oo 15,942 | oo 15,942 | oo 15,942 | oovvinnd 0 0 0 (1 I 15,942 | v, 0 07/12/2016
83363R AA  5|SOCIEDAD CONC AUTOPISTA 6.223% 12/15/26... | R.. | 06/15/2012| Redemption ~ 100.0000............ | ..... L3130 313 2321 | .. 319 (U [T 0 0 0 [V I 318 | e 0 12/15/2026
880334 AA 5| TENGIZCHEVROIL FINANCE 6.124% 11/15/14..... F...|05/15/2012| Redemption ~ 100.0000............ | cooverrrrrererneeraneinns | crverinnns 124,886 | ...ccoooe.. 124,886 | ............ 125,511 | v 125,056 | cooovvernrennn (U IO (30) 0 (30) (1 I 125,027 | oo 0 11/115/2014
D7625# AB  8|SOLARWORLD AG SENIOR 6.020% 12/21/16........ F...|05/25/2012| Redemption ~ 87.0000............. [ rerererercemvmrnerins | cerenens 2,610,000 | ......... 3,000,000 | ......... 3,000,000 | ........ 3,000,000 | .oooerrnrennn (O IO 0 0 0 0| e 3,000,000 | coovvrrnrene 0 12/21/2016| 3...........
F1068# AA 5|BONDUELLE SCA SENIOR NO 8.530% 06/07/12... |R.. | 06/07/2012| Redemption ~ 100.0000............ | ..... 800,000 800,000 800,000 800,000 (0 IO 0 0 0 0 800,000 0 06/07/2012| 2...........
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. |F...|05/11/2012| Redemption ~ 100.0000............ | coererererermeermmmernens | corerinrinens 5,465 | ... 5,465 784 | .. 784 | oo 25 | o122 | s (V1 I 147 0| e 931 0 12/02/2016| 6*.........
G9284# AJ 6| VITOL FINANCE LTD GUAR 7.450% 06/28/12........ R.. | 06/28/2012| Redemption  100.0000... 214,286 214,286 214,286 214,286 0 0 0 0 214,286 0 06/28/2012| 2...
Q1403 AD  5|BLUESCOPE STEEL LIMITED 8.210% 06/30/18..... F...|05/08/2012| Redemption  100.0000........ccc. [ orvrermmenmmmnnmmnnnns | cornenens 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | oo [\ 0 0 0 0 | s 4,000,000 | ..o 0 [ e [V 0 ... 272,052 | 06/30/2018|3...........
3899999. Total - Bonds - Industrial & MiSCElIANEOUS. ..........cuiiiiiiiiiiirsiissieni s . N 108,706,954 | ..... 108,942,386 | ..... 109,305,324 | ..... 105,284,158 | .......... 1,362 | ... 183,888 | ........ 11,720 | ........ 173,530 | oo 0]... 108,943,801 | ..cvvernnncd 0 | ..(236,844) | ...(236,844)|..3,218,839 |...... XXX... . XXX....
8399997. Total = BONAS = PAM 4. | e 122,223,058 | ..... 122,458,490 | ..... 123,034,069 | ..... 119,198,378 | oo 1,362 | ..... (214,230)| ...oeee 11,720 | ....... (224,588) | ....oovvieennd 0. 122,459,905 | ..ovvovinnnnd 0 | ...(236,844) | ...(236,844) | ..3,556,963 | ...... XXX... [.XXX....
8399999, TORAI = BONGS. ... bbbt | enis 122,223,058 | ... 122,458,490 | ..... 123,034,069 | ..... 119,198,378 | ......... 1,362 | ... (214,230)] ........ 11,720 | ...... (224,588) | ...ooovvennnd 0]... 122,459,905 | ............... 0 | ..(236,844) | ...(236,844) | ..3,556,963 |...... XXX... [.XXX....
Common Stocks - Industrial and Miscellaneous
18462F  $0 1] GLOBAL ENERGY INC......coooiiiiiniiiniiieiissiisiissnin | ..... |06/05/2012| Direct 0 0 (V) 0 0 0 0 (L] I [V I 0. XXX.oo [Luvrinns
9099999. Total - Common Stocks - Industrial & Miscellaneous...... 0 0 (O I 0 0 0 0 0 | o [V I 0 ... XXX... [.XXX
9799997 Total - Common Stocks - Part 4........cccoevniieiniiininninns 0 0 [ [ 0 0 0 0 0 ] e [V I 0 ... XXX... [.XXX
9799999. Total - COMMON SOCKS. .....vesieierriserreriseis st 0 0 [ 0 0 0 0 [V () I 0 [ XXX... [.XXX:
9899999. Total - Preferred and Common Stocks...........cccvvenee. 0 0 [ [ 0 0 0 0 0] i [V I 0. XXX... [.XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccuueveuremerinriierieeneeinsiserssssssiseesssssessessesssensssssssssssssssesssessessnnnes | eonee 122,223,058 | covvreres XXX vviier | s 123,034,069 | ..... 119,198,378 | ..ccoonue. 1,362 | ... (214,230) | ..ovene 11,720 | ....... (224,588) | ..vcovvrn0 | 122,459,905 ...(236,844) | ...(236,844) | ..3,556,963 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

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 0 | o0 | s 114,161 | oir | v 114,161 | ......... (16,A477) [ oo | s 0 0 |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 | ....coorrienrnne (V1 PPN | I SR 106,159 | .coover | covr 106,159 | ......... (16,027) | oo | e, 0 0 |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 0 | o0 [ s 143,230 | coooer | v 143,230 | ......... (13,749) | oo | s 0 0 |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 0 39,924 | .o | v 39,924 | ..o (3,708) [ oo | v, 0 0 |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 0 243671 | oo | v 243671 | ......... (33,062) | ..oovererereieenn0 | s 0 0 |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 0 216,152 | .cooes | v 216,152 | ......... (22,119) [ o0 | s 0 0 |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 0 22,637 | oo | v 22,637 | o (P01 RN | I IO 0 0 |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 0 290,001 | .o | ovvenns 290,091 | ......... (59,865) [ ..vvvvvererreernnc0 | s 0 0 |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 0 96,331 | .oovee | cevrennne 96,331 | .overenne (9,628) | ..oovvrverernnc0 | i, 0 0 |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 | ..oooeourrinrnne (V1 PPN | I R 114,656 | .coooee | v 114,656 | ......... (18,689) [ .vovvvvererveernnc0 | s 0 0 |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 (V1 PRI | I O 150,182 | covves | vovr 150,182 | ......... (93,190 [ wvovverervrnernn0 | s 0 0 |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 0 365,009 | ..o | ovrenns 365,009 | ....... (125,903) | .vovvverrrnens0 | i 0 0 |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 0 27,634 | .o | v 27,634 | ..o (3,690) [ cvvocvvrrerernnc0 | s 0 0 |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 0 87,518 | .oover | cerrennne 87,518 | ..ccouue. (10,683) [ .voovevererneernnc0 | i, 0 0 |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 | ..ovveoeriirnna (V1 PPN | I R 115,609 | .ovooer | covr 115,609 | ......... (24,071) | o0 | s 0 0 |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 0 37,301 | oo | e 37,301 | o (RS RN | I IO 0 0 |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 0 71675 | oo | e 71,675 | oo (7,342) | o0 | i, 0 0 |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 0 273,103 | .o | e 273,103 | ......... (51,468) | ...ocvvvvrrerrnn0 | e, 0 0 |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 | ..o (V1 PPN | I TR 144179 | o | v 144179 | ......... (16,250) | .vovveerererrnn0 | o, 0 0 |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 0 216,589 | .o | evvenas 216,589 | ......... (29,107 | coovvverrnernn0 | s 0 0 |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 0 94,100 | .ooovee | corrrennne 94,100 | .oovvenee (9,287) | covoeveerirneenn0 | i, 0 0 |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 | ...covovririinnn 0 | o0 | s 147,330 | coover | v 147,330 | ......... (77,807) | coovvvverrecrnn0 | i, 0 0 |N/A N/A
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
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 | ..... 1,012,094 | ..o (V1N (U [ 443,635 | .ot | v 443635 | ....... (125,636) | -.cvoocvvervrenns0 | i 0 0 |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 0 0 66,012 | oo | o 66,012 | ......... (12197) | w0 | s 0 0 |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 | ..ooovvrcirnnne (V1N 0 | oo 17,354 | oo | v 117,354 | ......... (15,697) | cooevvverrerrnn0 | i, 0 0 |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 | .o (V1N (U [ 142,376 | coooir | v 142,376 | ......... (25,545) | ..ocvverierrnn0 | s 0 0 |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 | ..cooorrinnnn (V1N (1 [ 123,676 | ccooee | cov 123,676 | ......... (38,509) [ ..ooveverererrnn0 | e, 0 0 |N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2017 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.07/31/2017| ............. 400 | ........ 624,972 |....1,562.0000 | ........ 265,607 | ..oovorriiinan (V1N (U [ 160,276 | .coooee | covre 160,276 | ......... (20,594) [ ..oovveverrerrnn0 | i, 0 0 |N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2018 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009(.07/31/2018| ............. 435 | ... 491,115 |....1,129.0000 | ........ 167,962 0 0 97,495 | ..o | v 97,495 | ........ (13,278) | oo | i, 0 0 |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 | ..ooveerririinnnd (V1N (U [ 148,332 | coover | v 148,332 | ......... (23,747) | o0 | 0 0 |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 0 0 217,070 | oo | v 217,070 | ......... (27,607) | coovvverrerenn0 | i, 0 0 |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 0 0 48,578 | ... 48,578 0 |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 | ........ 262,906 160,421 | .covee | v 160,421 0 |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 0 0 380,474 | .| e 380,474 | ....... (151,385) | vvevvvverrenns0 | i 0 0 |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 | ...cvvvienn 0 [ e (V1 I 181,650 | .ocovr | ovrene 181,650 | ......... (47,281) [ covvvervreeernn0 | s 0 0 |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 | .o 0 [ o (V1 I 100,429 | ..ooooo | o 100,429 | ......... (27,588) [ ..vvevervrrreran0 | s 0 0 |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 | v 0 [ e (V1 I 165,832 | .oovet | overnee 165,832 | ...oo.oo (27,318) [ wovevervreeeren0 | s 0 0 |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 0 0 81,229 | .ot | e 81,229 | ... (5,233) | cvvververerieenn0 [ 0 0 |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 0 0 40,811 || e 40,811 | oo (13,222) [ coovevervreeeren0 | s 0 0 |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 | ........ 345759 | ..o (V1 I (U [ 176,341 | coovir | v 176,341 | ......... (27,790) [ .vooevvverreeenn0 | i, 0 0 |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 0 0 294,666 | ......| cooveee 294,666 | ......... (22,724) | o0 | i, 0 0 |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 | covoveverrirene (V1N 0 | oo 103,418 | .cooer | v 103,418 | oo (6,402) | c.oocvverirenen0 | i, 0 0 |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 0 0 51,035 | .ot | v 51,035 | .cooveneen (3,034) [ o0 | i, 0 0 |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 | .ovvvvrrnn (V1N I 0 | oo 160,289 | .cooee | v 160,289 | ......... (B4317) [ o0 | i, 0 0 |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 0 0 84,436 |....... .84,436 0 |N/A N/A
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
11/30/2017 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Societe Generale... .12/31/2008.11/30/2017| ............. 195 | ... 320,580 |....1,644.0000 | ........ 138,306 0 83,949 | ..o | v 83,949 | ... (6,049) [ ..oocvverieenn0 | e, 0 0 |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 | v (V1 PRI | I OO 112,155 | coooir | v 112,155 | ..oeee. (10,877) | o0 | i, 0 0 |N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2013 Variable ANNUItIES...........covevvrrenne Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.12/31/2013] ............. 735 | o 726,327 | ...... 988.2000 | ........ 220,437 0 35,703 | .ot | v 35,703 | ......... (A AL:) ] [P | B I 0 0 |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 0 363,755 | .coover | woeene 363,755 | ....... (134,480) | vvovvvvverrenn0 | i 0 0 |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 | .ovvirriiinnn 0 | coovverrerreen0 [ s 160,967 | .coooer | covrs 160,967 | ......... (38,903) [ ..o | e 0 0 |N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2018 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009].12/31/2018| .......... 1,600 | ..... 1,360,000 | ...... 850.0000 | ........ 409,728 0 224,499 | ......| s 224,499 | ......... (38,399) [ ..oocvveriiernn0 | i 0 0 |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 0 66,044 | .......| e 66,044 | ........... (5,900) [ cvoocvveriieen0 | i, 0 0 |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 0 338,599 | .o | et 338,599 | ......... (48,678) [ ..oocvevvrrerrnn0 | e, 0 0 |N/A N/A
S & P 500 EUROPEAN PUTS Product
6/29/2018 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009(.06/29/2018| ............. 640 | ........ 722,560 |....1,129.0000 | ........ 256,288 | ..o (V1 OO | I OO 142,631 | oo | v 142,631 | ......... (19,924) | ..o | s 0 0 |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 | ........ 252,601 148,788 | ..ocoot | ovene 148,788 0 |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 0 74,227 |....... 0 |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 0 59,070 | .o | v 59,070 | .coovenee (5,100) [ cvvoevverirerennc0 | e, 0 0 |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 0 30,155 | vt | e 30,155 | oo (2,621) | e [ 0 0 |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 0 26,933 | .o | e 26,933 | ........... (2,271) | e [ 0 0 |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 0 23,652 | .covies | v 23,652 | ... (1,933) | e [ 0 0 |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 0 271475 | oo | e 27175 | oo (2,144) | e [ 0 0 |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 0 [ o0 [ 5,290 | oo | e 5290 | .coovenend (518) [ woveerrrrveren0 | s 0 0 |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 6,185 0 [ o0 [, 7,040 | oo | v 7,040 | oo (653) | overrvrrireeen0 [ i 0 0 |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 0 12,667 | oooee | o 12,667 | ..ooovee. (1151 | o0 | i, 0 0 |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 0 20,335 | .o | v 20,335 | .o (17D | e | s 0 0 |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 0 24,250 | ..o | v 24,250 | ..covonee (2,112) | o0 | s 0 0 |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 0 32,395 | .ot | v 32,395 | .o (2,708) | cooovveerirenen0 | s 0 0 |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
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 0 52,886 |..ccoo. | v 52,886 | ....oo..... (4,339) | coooerverieenn0 | i, 0 0 |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 0 42,925 | .| i 42,925 | ..oovune (3,384) | coververiinenn0 | e, 0 0 |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 | ...ccovvvrrrnnes 0 e 145214 | o0 | 130,879 | covover | cevs 130,879 | ... (14,335) [ o0 | i, 0 0 |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 | ....ccccoovrvrnc 0 e 230,056 | ..coovvvrrerrnn0 | i, 207,493 | .o | v 207,493 | ......... (22,563) | ..oocveerrerrnn0 | i, 0 0 |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 | ...ccoovrvrrrnne. 0 | oo 75,313 | o0 [ s 67,924 | .ooooo| oo 67,924 | ........... (7,389) | coovvveriierennc0 | i, 0 0 |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 | ...cccorvrrrnne. 0 | oo 83,041 | o0 | s 74,882 | .o | v 74,882 | ..o (8,159) [ cvvvevverireeennc0 | i 0 0 |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 | ..cccoovvverrenad (I I 42,517 | 0 | 38,357 |.oovee | cerrennne 38,357 | .ooerene (4,160) | cvooeveerieennc0 | e, 0 0 |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 | ...ccovvvrrrnncns 0 | oo 78,819 | o0 | s 71,103 | | v 71,103 | oo (7,716) | o0 | v, 0 0 |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 | ...ccoorvrrrnncs 0 | oo 88,085 | ..ooovvvrrrenn0 | s 79,452 | oo | v 79,452 | oo (8,633) | cvvvevverieennc0 | i 0 0 |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 | .... Ol 194,165 | .0 | oo ATHATT | 175177 | oo (18,987)
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 | .i..9,624,433 | XXX ... 9,624,433 | ....(1,833,044)
0149999. Total-Purchased OPtioNS-HEAGING OfhET. ... .. vttt stttk ek ee£e £ ee e b e k8t .. 17,437,316 | ........ 937,209 [ ...ooovien0 | .nnn..9,624,433 | XXX ... 9,624,433 | ...(1,833,044) | ...
0379999. Total-PUrchased OPtIONS-PUE OPHIONS. ... ....ruurrssersstessirsssersserssemesesssees s ses et es 888884 £EE R8s 17,437,316 | ...l 937,209 | o0 | i 9,624,433 | XXX ... 9,624,433 | ....(1,833,044) | ...
0429999, TOtaI-PUICNASEA OPHONS. ... veitseserttieessst sttt 88808828k 8 10 404188 oe 8888 E ettt .. 17,437,316 | ....... 937,209 [ ..oovvienn0 | i 9,624,433 | XXX] ..... 9,624,433 | ...(1,833,044)
1409999. Total-Hedging Other..... ....17,437,316 .937,209 . ..9,624,433 ....(1,833,044)
1449999, TOT AL ...ttt ettt 1 2180881018848 8 4481080848004 e0 1000014041100 4LE1eE 1 o0 L4 E 4L b ... 17,437,316 | ....... 937,209 | ..o | e, 9,624,433 ....(1,833,044)
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE 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
BPU2....... | cooeeees (2,991)((1,869,375) | BP CURRENCY FUTURE...........commrrvrerrrrrernennes Variable Annuities Exhibit 5........| equity risk |.09/19/2012...| CME............. .06/20/2012.... | ..o 154.9528 | .......... 156.7700 | ......... (3,397,019) | ....cc. (3,397,019) (3,397,019) (3,397,019) 0 0 [ (4,486,500 | N/A..........coomverrennne
Product
VGU2....... | coveeee. (5,137)| ....(65,191) | DJ EURO STOXX 50.......ccvvvvmmerrvermerrirrsnrisres Variable Annuities Exhibit 5........| equity risk |.09/24/2012...| EUR.............. .06/22/2012... | ...... 2,142.2223 | ....... 2,255.0000 |......... (7,352,089) | ......... (7,352,089) | ......... (7,352,089) | ......... (7,352,089) 0 0 [ (11,004,257) | NIA....oooorrrrins
Product
ECU2.ces | v (879) it ###H## EURO FX CURRENCY FUTURE.........ccovvvvrncnnns Variable Annuities Exhibit 5........| equity risk [.09/19/2012...| CME.............. 06/12/2012...| wovvverrennne 1.2519 | v 1.2668 |......... (1,640,875) | ......... (1,640,875) | ......... (1,640,875) | ........ (1,640,875) 0 0 (2,637,000) | N/A
Product
AU 7S (3,464) | ....(54,331) | FTSE 100 Variable Annuities Exhibit 5........| equity risk |.09/24/2012... | LIF............... .06/20/2012... | ...... 5414.7185 | ...... 5,523.0000 |......... (5,883,044) | ......... (5,883,044) | ........ (5,883,044) (5,883,044) 0 0 [ (16,299,332) | N/A.....ooovrrrrirns
Product
JYU2. e | (277) | ..(346,250) | JPN YEN CURRENCY FUTURE.......cccooormmvvrrinrne Variable Annuities Exhibit 5........| equity risk [.09/19/2012...| CME............. 06/12/2012.... | .. 125.9884 | .......... 125.3500 221,056 221,056 221,056 221,056 0 0 (831,000) | N/A
Product
NQU2....... | e (2,809)| ....(56,180) | NASDAQ 100 EMINL........coesvvrrerrerreireeneennnnnne | Variable Annuities Exhibit 5........| equity risk [.09/21/2012... | CME.............. 06/11/2012... | ...... 2,556.7562 | ....... 2,609.7500 (2,977,189) (2,977,189) (2,977,189) (2,977,189) 0 0 (5,618,000) | N/A
Product
NKU2....c.. | oo (387)] ...... (4,850) | NIKKEI 225. Variable Annuities. Exhibit 5........| equity risk |.09/14/2012...| OSE............. .06/06/2012... | ...... 8,377.5227 | ....... 9,010.0000 |......... (3,067,515) | ......... (3,067,515) | ......... (3,067,515) | ......... (3,067,515) 0 0 [ (1,600,577) [ N/A ...
Product
TAU2...cooo | corned (3,905) | ..(390,500) | RUSSELL MINI FUT.......cooovvvrmeerriererrriinnennnnnns | Variable Annuities Exhibit 5........| equity risk |.09/21/2012...| NYF............. 06/19/2012... | ..o 766.0831 | .......... 795.4000 |....... (11,448,250) | ....... (11,448,250) | ....... (11,448,250) | ....... (11,448,250) 0 0 (23,430,000) | N/A
Product
. ..(218,600) | S&P500 EMINI FUT.. . | Variable Annuities Exhibit 5........| equity risk | .09/21/2012... .06/19/2012... | ....... 1,322.2367 | ....... 1,356.4000 |.........(7,468,090) | ......... (7,468,090) | .........(7,468,090) | .........(7,468,090) 0 0 . (15,302,000)
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 (43,013,015) | ....... (43,013,015) | ....... (43,013,015) | .......(43,013,015) 0 0 .. (81,208,666)
1389999, TOAIFSNOM FULTES...........ooooevvveereevveeeeevvee v s s s e ssssssss anssssssesssssasesss sbsssssssssssssssssssssesssssssssssssssesssss | sosiessssssssssssss s ss s s sssssess s sssssesss s esssessssssesesssssssssssessons | crveins (43,013,015) | ....... (43,013,015) | ....... (43,013,015) | ....... (43,013,015 0 0 .. (81,208,666) | ...
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 (43,013,015) | ....... (43,013,015) | ....... (43,013,015) | ....... (43,013,015) 0 0 ... (81,208,666) | ...
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 (43,013,015) ] ....... (43,013,015) | ....... (43,013,015) | ....... (43,013,015) 0 0 ... (81,208,666)
Broker Name Net Cash Deposits |
Brokers
Golman Sachs .(32,290,306)

TOTAl NEE CASH DEPOSIES. ... eveereerererserssessreersssssseessssessssseesees s ses st eee et ees e E s 8848828888284 E 8808408100808ttt enias sbsntes .(32,290,306)




Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE 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 XXX . 221,056 | oo (43,234,071)| ................................ 221,056 | i 221,056 | .o (43,234,071)| ................................ 221,056 | oo (81,208,666)| ................................ 221,056
NAIC 1 Designation

BARCLAYS CAPITAL....ccvrriirirerineinerierieeisnensssisessessssssssssssessssssnsssssssns | ceneeYomnenssnnnens [ oo Y evnsiinesins | eoineisesissiesssssse s (1 N 3,979,704 | ..... 0 3,979,704 | 3,979,704 | ..o (U 3,979,704 | oo 0 0
SOCIETE GENERALE.........ooveriiierieicrieerienieeesesessenns .0 2,335,779 | ... 0 02,335,779 | oo 2,335,779 2,335,779 | oo 0 0
JP MORGAN CHASE...........coooimiiininniiniinsisssssissississssssssisenssssienns | oeeeY v | o Y 0 e 1,413,134 | ..... 0 ...1,413,134 1,413,134 1413134 | s 0 .0
DEUTSCHE BANK.......oivirreeiiirierierirneeissisensesssnessenssssessssssssssensensssesses | eveeYevevineninee | coeee Y. | s 141,240 | ..... 0] .. ..141,240 141,240 141,240 | oo 0 .0
BNP PARIBUS........c.oooverererrerians 0 oo 1,656,789 | ... 0 ....1,556,789 ..1,556,789 1,556,789 | ..o 0 0
CREDIT SUISSE. 0 197,787 | ..... 0] .. .197,787 197,787 197,787 | oo 0 0
0299999. Total NAIC 1 Designation . . . . 0 [ 9,624,433 | ..... 0 ...9,624,433 |.... 9,624,433 9,624,433 | ..o 0 .0
0899999, TOAIS. ...t 0 | 9,845,489 | ..o (43,234,071) | oo 9,845,489 | ..o 9,845,489 | ..o (43,234,071) | oo 9,845,489 | ..o (81,208,666) | .....coorerieiriiiiiiienes 221,056
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Statement as of June 30, 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. . 180,881,620 | ..oooviviniiiniinns 180,881,620 | ...oovvvviiicris
7499999, Total - Common Stocks - Money Market Mutual Funds........... .. 180,881,620 | ...ovvovvvercennns 180,881,620
7599999. TOHAI = COMIMOM SHOCK. ..ttt sttt EE 8888188ttt | freeisensnnissnses 180,881,620 .180,881,620
7699999. Total - Preferred and Common Stock...............ccccererrucuerennen.e. . 180,881,620 .180,881,620
9999999. TOHAIS .o . 180,881,620 | ...oooovvevrirerinnns 180,881,620
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....180,881,620  Book/Adjusted Carrying Value $.....180,881,620
2. Average balance for the year to date:  Fair Value $.....166,275,387  Book/Adjusted Carrying Value $.....166,275,387
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QEO09



Statement as of June 30, 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 $.....180,881,620  Book/Adjusted Carrying Value $.....180,881,620
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Statement as of June 30, 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 0 0 ..37,152,527 ..30,982,188 35,778,340 | XXX..
Goldman Sachs New York, NY. 0 0| v 114,766,438 | ........ 118,748,287 | ........ 130,175,518 | 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 0 0 320,459 599,714 320,459 | XXX..
0199999. Total Open Depositorie: XXX [ e XXXeee 0 0 [ 152,239,424 | ....... 150,330,189 | ... 166,274,317 | XXX..
0399999. Total Cash on Deposit 0 0 [ 152,239,424 | ....... 150,330,189 | ........ 166,274,317 | XXX..
0499999. Cash in Company's OffiCe..........cuurruinnmiriissnirinssiirssssiessssessssssssssessessssssssssessessens | eorXkusmnnees | conee XK [ oneineees DS SR U XXX 5,000 5,000 5,000 | XXX..
0599999. Total Cash XXX [ e XXX 0 0. 152,244,424 | ....... 150,335,189 | ........ 166,279,317 | XXX..

QE11
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Statement as of June 30, 2012 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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