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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | erntenens 4,288,508,396 | .....ovorrrirreiirieeinenns | e 4,288,508,396 | .......... 4,092,479,134
2. Stocks:
2.1 Preferred SHOCKS. ..ottt sesst s esniens | eeseneesinees 12,776,167 | oo | eerireeeienenes 12,776,167 | cooovvvvreens 235,284
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 506,073,737 | ..oovveecrerrerierereerieneins | reveveeninns 506,073,737 | ..ovcvvrne 530,505,508
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 867,459,437 | ... | v 867,459,437 | ............. 887,273,641
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,500 [ ..ooeveveereeereeereeeerenes | e 296,500 | .coerereeeee 296,500
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans BAT1AET | o | e, 371,457 | . 3,225,331
5. Cash ($.....105,277,212), cash equivalents (§$.......... 0)
and short-term investments (8.....210,396,481).........ccccuurrurmermmeeeierisecsssesssssessssensss | sereseseenes 315,673,693 | ... | ererieninne 315,673,693 | .....ccoouc 345,361,180
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 263,261,700 | ..ooovevreerereieieierienes | evreeennns 263,261,700 | ............. 247,954 877
7o DBIVALVES. ..ottt | seeiseessenes 25,901,559 |...oovvverirrrreneeerienns | eererieninns 25,901,559 | ..oocovvvvrnne 13,446,313
8. Other iNVESIEA @SSELS..........cveurercrieereeeesie s eess st enssesnins | soessseessaenes 9,787,436 | ..o | e 9,787,436 | ...oovveeveireiieiieieiis
9. Receivables for SECUMEES. ..o s | sosessneiines 11,524,258 | ..o | s 11,524,258 | .....cccooncnnd 6,746,263
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 156,343,844 | ......oovvvreereeeeveeees | e 156,343,844 | ............. 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 6,460,778,184 | ......covvvreeecend (0 [ 6,460,778,184 | .......... 6,302,584,784
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14. Investment income due and CCTUBT.............ccevevvucveieecreieeceee et ssteses s sennes | eveverensesenes 59,371,120 | .o | eveevevernas 59,371,120 | .oovveeee. 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 28,895,047 | ..ooveieieeeieereienns | e 28,895,047 | .coovven. 27,813,814
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.evcueieeveeieeesie et sese s esssssessanns | evessessssessans 6,699,911 | oo | e 6,699,911 | .oovevinee 8,601,779
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUraNCe CONrACES...........cvcveeveievereieieieeeieieisiies | eveviessieeseeseesenas 483 | e | e 483 | e 7,975
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccceeevcevicci | covvverviveinnn. 4,234,549 | ..o | e 4,234,549 | ............... 14,733,309
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 124,253,696 | .....covvvennee 58,987,898 | .......c....... 65,265,798 | .......coo.... 68,790,196
19.  Guaranty funds receivable or 0N dePOSt............cccurieeieiireiciceie e seesesens | everierenienaens 1,755,976 | oovveceeeeeeeieieens | e 1,755,976 | ..coovvevenne 1,845,125
20. Electronic data processing equipment and SOtWArE...........ccoceveiiveieiicinieiieiesieeseesessienies | evseississsenaes 4,026,792 [ ..ooveeeeeereieeeieieen | e 4,026,792 | .oovereins 3,200,317
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerirerenreresrenenns | e 2,563,075 | oo 2,563,075 | oo [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccooeeeieeiieiccceceeeceeiee | e, 58,981,358 | ...ocvevviererieireiieereieens | e 58,981,358 | .....coovu 45,991,791
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 14,625,010 | ...cccveeee. 14,625,010 | .coovvveeiveereecennd 0 [
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 117,464,381 | ............... 22,137,387 | oo 95,326,994 | ....ccov.e. 75,252,948
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,888,282,443 | ............... 98,313,370 | .......... 6,789,969,073 | .......... 6,609,430,822
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 14,132,367,001 | .ooververerereeereisesnes | v 14,132,367,001 | ........ 11,519,577,343
28.  Total (LINES 26 AN 27).......vvuuurrireriririiriseeiseesiesssesssesssesss s ssssesssessssessssesssnsssssesssnnns | seeeeen 21,020,649,444 | ............... 98,313,370 | ........ 20,922,336,074 | ........ 18,129,008,165
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider Charges reCeIVADIE.............c.euiveiriiereie ettt snans | erssessesenas T1,157,376 | v | e 71,157,376 | coevrnee. 59,758,957
2502. Keyman insurance........ 10,637,297 | .. 10,637,297 ...9,324,303
2503. Fund revenue reCeIVADIE............cc.viiiiiiiisie e | s 6,149,728 | ..o | e 6,149,728 5,382,912
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveeierrenisienssiienens | coveiveinnenns 29,519,980 | ..ovovrrneen. 22,137,387 | v 7,382,593 | oo, 786,776
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 117,464,381 | ..cooovvvvennns 22,137,387 | oo 95,326,994 | ... 75,252,948
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE 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 $.....4,655,106,554 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 $.....5,058,662, 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 $.....(226,641,741) 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 $.....1,787,014 agents' credit balances.
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24,02 Reinsurance in UNauthorized COMPANIES...........cceveviurireiseiiieieie sttt bbb bbbttt
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

................... 4,655,106,554

i 631,902,587

.......................... 9,898,662

(226,641,741)
1,965,542

.......................... 4,962,541
........................ 98,449,627
...3,001,031
........................ 25,881,562

85,398,632 | ..

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

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

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

.72,665,551
........................ 13,647,834

4,000,000 |..

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

................. 14,132,367,002

.19,832,813,729 | ..

17,226,492,191

S 10,000,000

...................... 300,221,684 | .

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

10,000,000

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

...575,639,397

................... 1,079,622,344

....892,515,974

....1,089,622,344 | ..

....902,515,974

................. 20,922,336,073

...18,129,008,165

2501.
2502. .
2503.
2598.
2599.

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

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

.......................... 1,537,544

537,544 |

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

1,703,464

3101.
3102.
3103.
3198.
3199.

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

..24,414,958

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health CONtracts.............cccovvveveereeiereeeeeiceee e | cvevenen 2,389,346,833 | ......... 1,509,201,929 | ......... 1,948,437,379
2. Considerations for supplementary contracts with life CONINGENCIES...........cvrvrirrreririniinrireieiesssieee st sessssssssesssnees | ssssssssessessnes 193,136 | oo | e
3. NEtiNVESIMENEINCOME......c.ciiiciiicte ettt b b s b b s s s bt a s s b b ssssessssnsetanans | eresesannas 254,199,923 | ............ 256,885,586 | ............ 339,547,834
4. Amortization of Interest Maintenance Reserve (IMR) 4,426,652 | .. 6,033,377
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES...........vurruirrerrerirerineireieesseinsiseesseressnnes | seeeessssnssssessssesssssnsssees | sesesssssesssssssssssssssesseses | sessssessessnsssessessssssneens
6. Commissions and expense allowances on reiNSUrANCE CEABM.............ovcuireieiieieeiciereieieetese et sessesnss | esessessesinsas 3517547 | ..o 4,183,476 | ...ccucvenee. 5,351,601
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
8. Miscellaneous Income:

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

rOM SEPATAtE ACCOUNLS.........oocveieiecieciiteieitet ettt bttt st bbb s e ssnaessens | sbessesnsas 123,955,364 | ............ 112,523,580 |............ 148,790,146

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

8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........c.cvuiiiiriieirciiieie ettt sssnsens | crsssesiseas 145,777,302 | ............ 125,831,951 |............ 166,188,786
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns 2,922,067,698 |........2,013,053,174 | ........2,614,349,123
10, DEAH DENETIS.....cvucveieecice ettt bbbttt nnanns | enbensesneas 43,508,318 | ....ccounnn 40,461,311
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cc.cueurirerreiiieireeinsieiesene e sessssessessesens | rssessessessssenns 807,760 | ...ooovrrrrrnne 762,037
12.  Annuity benefits ...286,234,266 | .. .262,272,334 | .. ..358,275,309
13. Disability benefits and benefits under accident and health contracts RS O 6,264,072 | ................ 6,679,025 | ......ccco... 8,989,211
14. Coupons, guaranteed annual pure endowments and SimMilar DENEFILS............ccveeiiicieiiiccce e eeins | ceeriee e eseaens | eevereseseses b esesenas
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 125,634,490 ....17,192,320
20. TOtalS (LINES 1010 19)....uiurerrierireeieeteeieise ettt ees sttt s sttt es st st st ansnsns | sntesias 1,140,985,014 | ......... 1,077,093,023
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...193,264,671 | .. 131,918,373 | .. .177,050,516
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............veucuiveireveueieeiseisesesiessesesses s s ssessssessesnss | svessessesesnd 6,051,715 | ..covvennn 7,357,414 | ............... 4,509,310
23, GENETal INSUTANCE EXPENSES.......oueveivreersrieiseiscsesse e sssss s sss st bbbt bbb s a s bbbt bbbt b s s b b s s s bt s s benses e bnans | sbessessesanes 61,497,354 ...52,863,127 | ..o 75,341,619
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...8,602,681 L 7,952,539 | ... 8,694,848
25. Increase in loading on deferred and uncollected premiums JRO IR 2,954,768 |.....ccceone. 1,788,162 | ....coeevev 1,987,267
26. Net transfers to or (from) Separate Accounts net of reinsurance.... IS [P 1,338,187,753 | ............ 626,647,497 | ............ 802,751,321
27. Aggregate write-ins for deductions 7,186,075 | .. 9,920,652 | .. ....12,556,328
28, TOHAIS (LINES 200 27).....vuuieueenirneiieiieiie it ittt ettt s bbbkt snnsnns | chinneas 2,758,730,031 |......... 1,915,540,787 |........ 2,490,652,263
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........ccccovveee | vovvrvirenns 163,337,667 97,512,387 | 123,696,860
30. Dividends t0 POICYNOIAETS. ........cuuvvuierciieiiciieiieis e 34,923,518 | .. 32,199,364 | .. ...45,536,188
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ccoeveveee. 128,414,149 ....65,313,023 |...ccovvnne 78,160,672
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccceeeieveiricreseiee s esseesens | eveeeereninns 12,288,482 |.............. 20,549,167 |................ 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)........ceveviiiieiieieieite ettt sse st st sbes s s st ssesnsans | svsessesanes 116,125,667 | .............. 44,763,856 | .............. 76,063,453
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.....(1,126,277) (excluding taxes of $.....1,126,277 transferred t0 the IMR)..........co.evueereerereeeerceereseeseseeesesseesssesensens | ersereinsenns (37,298,974) ....29,207,465 |............... (2,688,556)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cvuruuierieieeireieieissisieessiessss ettt ettt essss s essenssnssessessassnssnsss | esssssnssess 78,826,693 73,971,321 | . 73,374,897

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 902,515,977 | ....conv 860,700,902 | ............ 860,700,902
37. Netincome (Line 35) . ....13,971,321 ....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 .. .(5,187,577)] ..
41. Change in NONAAMIttEd @SSELS........ovurvririrririeieessriessesie st ssessesssnssesssssesssnssssessesssnsnssessessensnssessensns | vessnnssnssees( Dy 1 T,838) | covrrerrrrrnrenns (991,154)
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in aCCOUNLING PIINCIPIES..........cviviviiueiiiiieieteee ettt b bbb ssssesaes | sebestessssssessssssssssassssns | cressessessssessessssessesssenss | essesssssssssesssssssessesinsas
50. Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred t0 SUMPIUS.......ccceverevereierieeieesseeisseennes
Surplus adjustment:

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

51.

52. Dividends to stockholders 60,000,000) | .....covvn. (68,000,000) |........... (108,000,000)
53. Aggregate write-ins for gains and 10SSES iN SUMPIUS.........c.everrvreninrenrerrininsrnnesesesssesssssssssssssssesssssssssssssssessesssnssesessessensns |sosssssnssnens( 9991 74407) | coververninrenns 4,360,328 |............. (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).........c.covvrrrerrrrerirerseinereieseeseeneessesssenssessessesssensssssenssessnssens | cnnennens 1,089,522,350 | ... 1,074,169,828 | ............ 902,515,977
08.301.  PONCY ChAIGES.....vueveureureuriareseieaesiseeesessesesesssess st est sttt | cbsnsbinnias 101,649,403 | .............. 88,916,114 | ............ 116,569,169
08.302.  FBEINCOME. ....uiuuiriireireireise sttt | cnbsenientaen 31,553,735 ..29,022,094 | ......cco.nc. 38,358,062
08.303. Rider fees 11,398,419 | .. ..6,116,941 ....10,468,545
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page 1,776,802

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 8DOVE).........cuurieiriiiiirisisisesisesisesisess s senssenssenssenssensensnes | svsssssssens 145,777,302 | ....ccvenee 125,831,951

2701.  Reserve adjustment on reinsurance assumed ..6,902,914 | ..

2702.  Health SUITENAET DENEMILS..........cveveevcveeiccse ettt sttt et 3,017,738

2703.  Expenses related to SUMPIUS NOLE ISSUANCE. ..........c.wururreierereireirieireieeeieisessieesese sttt ssessessnsessenns

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

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)... ... euuerurereeesiraressessissessnsssssssssessnssnsssssssssssesssssssssnsssessssassas 9,920,652

5301,  Additional dEfErmed taX @SSBL...........cceieviieiciciicc ettt st nes | ersesiesessesi ettt seebentens | seresaesaesinean 2,212,190

5302.  Prior period adjustment ..2,148,138 | ..

5303.  Voluntary Reserve

5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b 0

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE). .....cuuriuriuiisirisieisieisssisseisseissesssessseesssessessssss s sesssssssessees | sesssssssesnnes (3,917,407) | ..o 4,360,328
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............ccurimmreiiriceierieesiese s ese st esstennsenes | crsesenas 2,388,429,070 |.......... 1,507,862,982 | .......... 1,943,897,696
2. NetiNVESIMENTINCOME. .......ucvitiieictce ettt bbb sae st s st es s sensessssnssnans | sesesassisens 248,759,418 | ............. 253,370,925 | ............. 342,347 542
3. MISCEIlANEOUS INCOME.........ouuiiiiiiiiiiiiii bbb ssssnssnns | onrsseesiens 273,250,213 | ............ 242,539,007 {............. 320,330,533
4, TOtal (LINES 1 HhTOUGN 3)..couuvercerrereiieeieeiseesseees st eess s sess st ses sttt ensssesssnssssassses | sessnneenn 2,910,438,701 |.......... 2,003,772,914 | .......... 2,606,575,771
5. Benefit and 10SS related PAYMENES..........c.ccuevevcieieieiesie sttt b s s saesas s sensssssssssssesans | eveesnnens 1,012,394,592 | .......... 1,030,863,841 | .......... 1,363,726,730
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........coocueveevevcereiercinesieiiens [ e 1,385,422,724 | ............. 597,837,104 | ............. 779,834,313
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cc.ccucveieeieveeisieeseee e | eerereesennns 277,087,597 |............. 211,470,287 |............. 278,555,712
8.  Dividends paid t0 POIICYNOIAETS.........covuevriiiieiicictieie ettt sttt s s snssnnens | sresnsansenses 32,642,535 | oo 29,763,503 | .coverrnnes 40,731,596
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) 1,789,722 |... ...(41,433,037)] ... ...(40,561,038)
10, Total (LINES 5 HroUGN 9)......cuviumiirriiiiriieiieriiie sttt ennenes | reresnens 2,709,337,170 | ..ccoouee 1,828,501,698 |.......... 2,422,287,313
11.  Net cash from operations (Line 4 MIiNUS LINE 10).........ceueriviiiieiieiieieseese ettt s e sssssseses | sssessssssens 201,101,531 | .coveree. 175,271,216 | ............. 184,288,458
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.cuuvereereeeseeseeeseees et eessse sttt nnnnnnntn | sessensssned 446,590,514
12.2 Stocks.... 187,000
12,3 MOMGAGE 0BNS........coieieciiiciee ettt ettt bbbttt st ss s seessnseseesnnas | evssesaesaens 74,671,731
12,4 REAIESIAE. ... | bbb
12.5  OthEr INVESIEA @SSELS.......cuuiieiieiiicii ittt | sberebnebneb bbb rees
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENS............cccovevevevevcerceieeeeeeee e | e
12.7 Miscellaneous proceeds ....22,716,909 | ... ...12,576,102 | ... ....91,614,888
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuereiireeeeeesee sttt ssssessessssessesssessnns | veveesessenes 544,166,154 | ............. 633,326,831 | ............. 895,472,129
13.  Cost of investments acquired (long-term only):
131 BONGS.coivereereeseeseeeseees ettt ennt s st | senienesined 642,937,714 | ..covvvennn 444,709,230 | ............. 510,493,047
132 SHOCKS . vveueeeseriets ittt | criennt s 12,687,000 | ..cvvrnvernes 8,210,524 | .....ccocon.n. 39,116,143
13.3 MOMGAGE I0BNS.......cveuevereeseces ettt nes | crtneeeteneens 56,730,000 | ...ccrvveenne. 70,517,000 | ..cooorevennnc 90,359,000
134 REAIESIALE. ...ttt | reneseeni s anesener | o 153,000 153,000
13.5 10,133,333 | oot | e
13.6  MiSCEllaNEOUS APPIICALIONS. .......c.vveeevecicreieicteteeteees ettt sae s b s besse s ssnssssenans | sesssesessenns 17,233,241 [ ............... 14,832,456 | ................. 9,080,547
13.7 Total investments acquired (LINES 13.110 13.6).......cceiicieieeicceiseee st ssssse e ssens s sessessessnes |ssssssssssans 739,721,288 | ............ 538,422,210 |............. 649,201,737
14.  Netincrease (decrease) in contract [0ans and premium NOES..........c.cvcveieiciieiieiesee e sesessenes | evessnsesenas 15,306,823 | ....coooverrrne (74,509) ] ..oovvrerennn 8,727,263
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).......ccc.ccovrerrrreierneireiesessessiessssssessssessssssssenes | svvsssnsinns (210,861,957)| ..covvvvenne. 94,979,130 | ............. 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 200,057,219 | coovverereveereseieieiseiens | e
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cevururrirerirrerirrirreineie et ssssssssse s ssesssssssesessessssssssesss | ssessssssessessassnsssssessessnnes | seseesessessssssssessessansssssnes | sssessesssssessessnssssssnssessans
16.3 BOMOWED fUNGS......oouvveeiircrirciie sttt nenine | rensssessssesesssesssenssssensss | croenesseensenssensseesssensns | sresssessssenssesssenssesssaeens
16.4 Net deposits on deposit-type contracts and other insurance iabilities...........ccovvreerrrririninrirnnereeeeseseeees | e 33,283,190 |............ (230,279,243) | ....cenvenne (265,756,130)
16.5 Dividends t0 SOCKNOIAETS.........c..uvrimreiriririierireriese sttt essssssssennnns | sersneesenees 100,000,000 | ....covvvvnee 68,000,000 | .....coceevnen 68,000,000
16.6  Other cash provided (APPHEA).........ccccrmmrvireririiinrieceeeesiss s esss st esssssessesssssesssesssnes |ensssesssens (153,267 470)] ............ (114,190,824)|............... (78,166,843)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......c.... | ccovvevrennen. (19,927,061 ....ocevve (412,470,067)] ....ocvenee (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 Lin€ 17).......cccocvvvvvrevecnne | corrrvnveneene (29,687 487)| ............ (142,219, 721)| vevoevrvrenns 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)............... 315,673,693 193,232,846 345,361,180

Note: Supplemental disclosures of cash flow information for non-cash transactions:
T vvvvvvvvvvvv— [ | | |
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

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

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

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

Credit life (group and individual)

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

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

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

A&H - credit (group and individual)

A&H - Other ...

Aggregate of all other lines of business

SUBLOLAL .o

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.......................... 204,263,151 | ......ccoevnee....... 181,621,168 | ... 251,534,057
....................... 2,083,627,652 | ......cccoevnee....1,256,647,432 | ... 1,645,351,725
.......................... 106,087,662 | .........cccov.c.........85,931,834 | ...l 122,920,349
............................ 11,970,613 | oo 12,402,428 | ... 16,376,145
............................................ 0 | oo |
....................... 2,405,949,079 | .......................1,636,602,862 | .......................2,036,182,276
........................................................................... 15,007,421 | .....ccceuuue....... 17,728,561
....................... 2,405,949,079 | .......................1,651,610,283 | .......................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 September 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 September 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 September 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 September 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
CUsIP 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
12489WGES8 3,290,198 3,240,825 49,373 3,240,825 1,805,891
12667FY33 6,946,573 6,926,199 20,374 6,926,199 3,570,140
1729732R9 96,974 95,474 1,499 95,474 72,731
21075WBX2 1,028,503 973,648 54,854 973,648 784,634
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867
45254TPL2 7,662,642 7,545,018 117,624 7,545,018 5,894,080
52520MAE3 2,885,449 2,843,398 42,052 2,843,398 1,611,270
67087TAEL 722,207 687,046 35,161 687,046 431,471
67087TDS7 2,964,616 2,240,261 724,355 2,240,261 939,801
674135EM6 7,331,749 7,124,067 207,682 7,124,067 579,683
68213KAD7 7,331,749 7,124,067 207,682 7,124,067 4,026,880
76110HJ75 7,794,518 7,718,388 76,130 7,718,388 4,919,840
76110WXR2 4,994,245 4,763,985 230,261 4,763,985 2,089,500
86359AK36 2,900,359 2,355,832 544,527 2,355,832 2,266,618
Total $ 72,987,727 $ 69,986,893 $ 3,000,834 $ 69,986,893 $ 40,034,050
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NOTES TO FINANCIAL STATEMENTS

For the 3 month period ended March 31, 2010

Statement as of September 30, 2012 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

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
22540VXF4 660,137 641,000 19,137 641,000 135,838
67087TDS7 2,208,046 1,372,000 836,046 1,372,000 1,286,332
674135DP0 4,855,878 4,277,896 577,982 4,277,896 2,940,065
68213KAD7 6,996,283 6,791,000 205,283 6,791,000 6,290,907
76110HJ75 7,718,388 7,659,200 59,188 7,659,200 5,177,898
76110HQ77 5,667,417 5,611,080 56,337 5,611,080 3,258,445
76110WXR2 4,763,985 4,685,000 78,985 4,685,000 1,871,350
86359APD9 12,760,928 12,726,000 34,928 12,726,000 9,328,093
86359BJ85 4,784,548 4,763,950 20,598 4,763,950 3,495,512
Total $ 69,117,519 $ 66,272,576 $ 2,844,943 $ 66,272,576 $ 46,335,261
For the 3 month period ended June 30, 2010

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

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

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

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

For the 3 month period ended September 30, 2011

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

For the 3 month period ended December 31, 2011

Statement as of September 30, 2012 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

759950CU0 $ 5,000,883 $ 4,759,883 $ 241,000 4,759,883 4,562,900
12668AMN2 90,450 88,856 1,594 88,856 69,225
21075WBX2 771,163 637,654 133,508 637,654 512,833
36157RD93 903,591 881,222 22,369 881,222 829,076
52518RBE5 106,976 104,404 2,571 104,404 73,737
12669GC82 4,479,983 4,471,632 8,352 4,471,632 4,256,609
22540V7Z8 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
22540V7Z8 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
For the 3 month period ended September 30, 2012

73316PHP8 $ 98,306 $ 96,372 $ 1,934 96,372 82,675
12667FR56 6,432,670 6,421,562 11,108 6,421,562 6,421,562
013104AC8 5,868,313 3,276,875 2,591,438 3,276,875 3,276,875
291701CDO 133,120 - 133,120 - -
Total $ 12,532,409 $ 9,794,809 $ 2,737,600 9,794,809 9,781,112

(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).
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Statement as of September 30, 2012 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company's investment income reflects dividends of $26,000,000, $0, $3,200,000 and $672,000 as of September 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 $100,000,000 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 September 30, 2012, ONLIC held the following balances for
the participating entities in Page 2 Line 23 Receivable from parent, subsidiaries and affiliates in the general account as of the
quarterly statement:

LAC $ (70,114,745)
Suffolk Capital Management LLC (731,740)
ONFS (25,004,226)
Sycamore Re, LTD. 172,106,129
ONII (213,237)
Montgomery (18,866,364)
Ohio National Mutual Holdings, Inc. (122,755)
ONFlight Inc (2,064,824)
ON Global Holdings Inc 276,234
Financial Way Realty, Inc. (9,987,506)
Kenwood Re (241,503)
Total $ 45,035,463

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 used proceeds from its sale of the surplus note to
purchase assets which were 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

Q07.3



Statement as of September 30, 2012 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements

A.

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

(1) ) ©) “ ®)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ 105,277,212 $ - $ - $ 105,277,212
Short term 19,396,481 191,000,000 210,396,481
Securities lending collateral - 156,343,844 - 156,343,844
Perpetual Preferred stock
Industrial and Misc. - 174,933 - 174,933
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 174,933 - 174,933
Bonds
U.S. Governments - - - -
Industrial and Misc - 7,963,198 5,005,871 12,969,069
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 7,963,198 5,005,871 12,969,069
Common Stock
Industrial and Misc - 37,793,773 - 37,793,773
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 37,793,773 - 37,793,773
Derivative assets
Interest rate contracts - - - -
Equity put options - 8,412,201 - 8,412,201
Credit contracts - - - -
Futures contracts 17,489,358 - - 17,489,358
Commodity forward contracts - - - -
Total Derivatives 17,489,358 8,412,201 - 25,901,559
Separate account assets 14,132,367,001 - - 14,132,367,001
Total assets at fair value $ 14,274,530,052 $ 401,687,949 $ 5,005,871 $ 14,681,223,872
b. Liabilities at fair value
Derivative liabilities $ 602,599 $ - $ - 602,599
Total liabilities at fair value $ 602,599 $ - $ - 602,599
(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy
Total gains Total gains
and (losses) and (losses)
Balance at Transfers in Transfers out included in included in Balance at
6/30/2012 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 9/30/2012
a. Assets:
Loan-backed &
structured $ 4,175,434 $ $  (469,945) $ - $ 108,835 $ - $ - $ - $ - $ 3,814,324
RMBS - - - - - - - -
Private
placements 2,931,425 (1,468,934) 129,132 113,796 (513,872) 1,191,547
Derivative - - - - - - - -
Total Assets $ 7,106,859 $ $(1,938,879) $ 129,132 $ 222,631 $ - $ - $ $ (513,872) $ 5,005,871
b. Liabilities: - - - - - - - - -
Total Liabilites  $ - $ - $ - $ - $ - $ - $ - $ $ - $

(3) As of September 30, 2012, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6 securities was
$5,005,871. The loan-backed and structured securities are mezzanine and subordinate tranches in securitization trusts with
a weighted-average coupon rate of 6.87% and weighted-average maturity of 12 years. The underlying loans for these
securities are manufactured housing and franchise/equipment loans originated in 1998 and 2000. The private placement
securities have a weighted-average coupon rate of 7.61% 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.

(4) priced by the Company as the securities are illiquid and no price available. Therefore, the Company has classified these fair
values within Level 3.
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Statement as of September 30, 2012 of the OHlO NATlONAL L”:E |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

21. Other
C. Other Disclosures
General Interrogatory 15.2

As of September 30, 2012, the Company holds $8,412,201 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 $228,065,364 in losses in the statement of operations of which $195,024,442 is Funds Withheld
for the benefit of Sycamore Re (an affiliate), netting to $33,040,922 which represented as part of the Summary of Operations
line 34.

22 - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2011 were $62,456,206. As of September 30, 2012, $6,049,145
has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves and
Loss Adjustment Expenses remaining for prior years are now $58,840,232. The decrease is generally the result of the natural
progression of a block of disability income claims and the increase or decrease in original estimates as additional information
becomes known regarding individual claims.

26. - 35. No significant change
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21

22

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3
8.4

9.1

9.11

9.2

9.21

9.3

PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act?

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes [

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist

as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

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

Yes[ ] No[X] NA[ ]

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

12/31/20

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should

be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio Department of Insurance

12/31/20

3/1/2012

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

filed with Departments?

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

10

10

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

Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period? Yes|[
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes|[
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes [
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0OCC FDIC SEC

Ohio National Equities, Inc. Cincinnati, OH YES

The ON Equity Sales Company Cincinnati, OH YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [
(@)  Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes [
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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: T 988,559

PART 1 - INVESTMENT

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

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

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

14,22 Preferred SEOCK.......ceveveieieieiesieieisseie sttt ns st
14.23 Common Stock..........
14.24  Short-Term Investments............
14.25 Mortgage Loans on Real Estate
14.26  All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 aboVe...........cccocvververreeiverrcrerenan.

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

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

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

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

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

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

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

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

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

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

17.2 If no, list exceptions:
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt e
I 10T = T (0PTSRS e
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 867,459,437
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 867,459,437

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

Long-term mortgage loans upon which interest is overdue more than three months
1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb e

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

1.34  Total mortgages with interest overdue more than three months...

Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes e
I T 10 =N T (0PTSRS S
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt e
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 867,459,437

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

Operating Percentages:
2.1 ABH L0SS PEICENL......vurveerieceseiseisesiesess s essssesesssssssessesssssseees s st ss s s ssees s s ee s s £ ee S s s ee S8 £eEs 28448284828 ee SRR e R s e s R R e R e e bt ens EenEiesiesiesiestantsesiestentanesententaneas 38.0

2.2 A&H COSt CONTAINMENE PEICENL..........ivieeiitiiei ettt ettt s bbb bbb bbb s a8 b b a4 bbbt b s s s b s bbb bbb s s b bs faebssesetantes et et essensse et sttt anta 3.7

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?.......

If yes, please provide the amount of custodial funds held as of the reporting date

If yes, please provide the balance of the funds administered as of the reporting date..
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE

Q10




Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
T XF: Y- 11 Yy Y IO [ 3,852,922 | ...... 12,303,573 790,321 | ...... 17,083,042
2. ALASKA.......oeceeceeeeeeee e sensssensessesnsenses s AK | N.. 46,923 | ... 155,000 | .ooevvveverieeieeeeeee 3,796 [ | e 205,719
3. Arizona.... LAZ L. 2,821,821 | ...... 38,699,827 |....ccoveveveennen..87,007 | ......... 408,499 | ... 42,017,154
4. Arkansas. AR I 1,734,595 | ... 14,852,555 |......ccooeveeveee.88,201 | .........458,668 | ...... 17,134,019
5. California. .CA|..... [ ....10,020,292 | ....129,724,402 | .. ....145,073,732
6. Colorado..... .CO|...... Leveveee [ e 5844315 | ...... 31,147,142 | e 434,729 | 677,084 | ... 38,103,270
7. Connecticut. LCT|...... L. .1,090,688 | ...... 19,856,093 |.........cco............ 154,059 | ........... 135,168 | ...... 21,236,008 | ....109,795, 726
8. DEIAWAIE.......coucveeieeectee et Levoercee | 00,184,849 | . 8,457,429 |..oooverererereennh MT2 | 15,345 | 8,698,795 | ........ 3,100,855
9.  District of Columbia Loooroes | 00000 178,820 | ... 10,864,900 |......cccccooeevnc...a 13,035 | ... 254,433 | ... 11,311,188
10. Florida................. L ...194,942,205 | .. ....206,171,182
11, GEOIGIA...ceicierereiiesreessienessesesssessessssssssssesssssssessessssensens OA | coeeLiviieins | 10000..2,107,282 | ......33,882,954 | ........................239,966 | ........2,069,535 | ......
12, HaWaliocvceeceieseeseseeseiesessenessesesssessessesssessessesense B | ceeedNucieiins | e 79,400 | 8,625 |00 2,596 [ e | e
13. lIdaho... Loeovoes [ c000000e851,956 | ........8,872,908 |....ccocvvirernnn 99,399 | .......2,221,346 | ......
14.  lllingis.. L
15.  Indiana Lo | 003,012,011 ......30,086,190 |........................ 138,205 | ........2,566,689 | ......
16. lowa........ Lo | 001,855,765 | ......21,504,655 |.......ccoeeevee... 147,633 | ........1,916,303 | ......
17. Kansas Lo | 006,215,908 | .....42,621918 |........................280,048 | ........2,953,310 | ......
18.  Kentucky. Lo | 001,262,157 | ......23,519,555 |....cocooeeveenn 105,192 1 1.0.01,032,957 | ...
19. Louisiana Lo | 004,546,937 | ........ 7,344,035 | ..covviivnnn 52,004 | ..........531,486 | ......
20. Maine...... . L rvrnrnrnrnnnnnnnnnnnnn 2 DATO | |
21, MaAIYIANG.......oeoeececeeeeeeeee s L ....125,928,786 ....132,539,056
22, MasSaChUSELES.........cccoviveriiieeeresee et Lo | 001,091,100 | o 57,895,254 |........ccoeveee..... 467,940 | ........... 981,897 | ...... 60,436,191
23.  Michigan...... . L ....120,896,283 |.. ....135,109,072
24.  Minnesota . Loees | +0...3,486,978 | ... 25,668,106 |........................176,665 | ........1,440,305 | ...... 30,772,054
25, MISSISSIPPI......ouvvveiieirieeieteiete st Lo | e0.n...889,150 | ... 9,088,699 |....cccccoveeiernen91,299 | ...........651,080 | ...... 10,720,228
26, MISSOUI.....oucvucreiecicteie ettt s st sees MO|...... Leveeee [ e 2,548,821 | ...... 49,641,292 |...coovvvrrennnn 119,409 | ........2,695,560 | ... 55,005,082
27. Montana.. MT [ 242,325 | ... 3,626,516 |.....cccceoeeec..... 20,866 | ............ 12,350 | ........ 3,902,057
28. Nebraska. .NE|..... L. 2,429,617 | ...... 17,563,397 |...cccveeereeenenn91,982 | ..........886,564 | ...... 20,971,560
29. Nevada........ NV L. 495 | ... 8,518,628 |......coceeveeernnn 58,575 | ......515,229 | ..l 9,974,927
30. New Hampshire... .NH|..... L. 406,141 | ...... 13,799,195 |..ccovvveriveveennan 70,471 | ... 161,886 | ... 14,437,693
31.  New Jersey..... NI L. ..6,208, ....100,762,176 |.. ....108,106,366
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s Luvoveiee | 00000000 265,798 | ... 9,049,384 |....cooevvvrvriren 17,746 | 123,541 |
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i N | c00en.519,247 | 5,206,216 |...ccoocivrerrennnnnn33,223 | ...........440,138 | ........
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i [ 114,821,008
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i Loovecee | 000 816,848 | oo 534,601 |..ccooevvervirennn....86,476 | ........... 705,733 | ........
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L ...136,689,416 |.. 189 736, 458
37. .OK]...... Loeovres | 00002,163,555 | ... 28,388,512 | ...oooivrerrern 102,435 | ............ 405,155 | ...... 31,059,657
38, OFBOON......veeieerecteie sttt OR]|...... Lovorroes | 001,262,667 | ... 21,814,218 | ....ccovveevereern 201,913 | ... 459,027 | ... 23,737,825
39, PENNSYIVANIA.........coeeveereerericeesesesesesee s ssssr s seenens PA|..... I ....128,801,911 ....144,708,243
40. Rhode Island... ..Rl|..... Leooeces | e0re0rnn 201,138 | 10,219,913 | covovvveereeeeeeenD7,812 | e | v
41.  South Carolina. SCl...... Lo | eern....855,014 | L. 51,428,374 |...cccovveeere 91,809 | .0 1,772,514 | .
42.  South Dakota... SD|...... Lo [ 000 212,587 | 1,292,193 | .o 11,230 | 24,034 |
43. Tennessee.. TN|...... Lo | 202,866,189 | ... 36,680,442 |........................457,063 | .......2,919,830 | ......
44, Texas...... JIX [ ...11,322,777 | ....103,450,216 |.. ....122,525,689
45, Utah..... LUT I .1,386,630 | ........ 7125127 | .o 53,943 | ... 120,884 | ... 8,686,584
46.  Vermont.. LVT I ..58,952 | ........ 1,945,334 | .o 3,791 | 7160 2,015,237
A7, VINGINIA. oottt VA|..... Leveeecee | e 5,280,563 | ...... 86,972,790 |......ccooeuc......... 244,512 | .......5,899,639 | ...... 98,397,504
48, WaShiNGION........ccocvueieieectce et enans WA|...... Leveeee [ e 2,489,863 | ...... 28,012,028 |.......ccceeo....... 132,770 | ...........636,613 | ...... 31,271,274
49.  West Virginia... WV ... L. 462,674 | ... 8,347,622 |....ccceeuee...n. 113,268 | ..........485,884 | ... 9,409,448
50. Wisconsin.... LW L. ..9,264,365 | ......42,552,840 |..
51, WYOMING...o ittt WY ... Leveveee [ e 394,028 | ........... 499,675
52, AMENICaN SAMOA.........coevvererrirrriereensenensssssnessssnsensessnsen A | neveeNeviiies [ [
53, GUAM...ceiereereeeeeeseessese s OU | i [ D i |
54.  Puerto Rico......
55, USVirgin Islands............ccccoevrveevereenereveninneesssiesssevessnsren VN | i | | e | o0
56.  Northern Mariana Islands
57. Canada.......ccccccorrrrnnne e | .
58. I
59. . 2,074,578, 675 . .11,807,583
90. Reporting entity contributions for employee benefit plans.............. e XXX s [ e [ e | e
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccceveeeeeeerice e 038,786 | ..o L
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability
or other contract Provisions.............cccceeveieieersieceeeese s XXX | i 407,068 | ........ 9,048, 400 ................................. 9,618,431 | .ovevivireererae
94.  Aggregate other amounts not allocable by State XK e [ e 1,501,638 | o0 |0 [ 0. 1,501,638 | .o 0
95. Totals (Direct BUSINESS).........c.evvrrvrrereerereieranes | XXX ....203,523,755 | 2,083,627, 541 .. ....106,087,663 | .2,405,209,505 | ....296,240,598
96. Plus Reinsurance Assumed XXX ....109,055,235 | ........... 961,397 | .o 3,099,288 | oo 113,115,920 |
97.  Totals (All Business)........ XXX ...312,578,990 | .2,084,588,938 |.. ....106,087,663 | .2,518,325,425 | ....296,240,598
98. Less Reinsurance Ceded.... XXX | v 23,249,849 | ...... 99,123,321 |.iivieieeeerenn6,214,688 | oo ...128,587,858 |...ccooeerersrrnans
XXX ....289,329,141 | .1,985,465,617 ....106,087,663 | .2,389,737,567 | ....296,240,598
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................
9401. Dividends accums used to purchase paid-up additions.. .
9402. Dividends accums used to shorten endow or prem pay.................
0403, ettt aee
9498. Summary of remaining write-ins for line 94 from overflow page.... | .... . .
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Reglstered 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 September 30, 2012 of the OH'O NAT'ONAL LlFE |NSURANCE COMPANY

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

Al subsidiaties are 100% ovned except az noted

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

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

| | | 1 | 1
Rl ; The Ohio Mational Life hso@nce Company
Py Da Jie] by i s Cinesurer - OH) _ _ Suthlk Capital Management, LLC
Sycamore Re, Lid BI:I.I;'.ihu";m - FEI Mo . 31-0307080 O Flight, Inc. Financial Wiay Realty, Inc. FE| Mo . 03-037 4403
FEI Mo, 93-06 02966 ohin Nalonal Fnanola Berdoe g ino MAIC Mo, 67172 FEI Mo 31-1 634249 FEI Mo . 26-4812790 24T memb orchip Inferoctosned b

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 September 30, 2012 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

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

International)

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

Names of
Parent, Subsidiaries
or Affiliates

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

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

Ultimate Controlling
Entity(ies)/Person(s)

Members

€10

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

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

Ohio National Financial Sevices, Inc

Sycamore Re, Ltd

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

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

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

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

The Ohio National Life Insurance Company.

Ohio National Life Assurance Coporation

National Security Life and Annuity Company.

Ohio National Mutual, Inc.

Sycamore Re, Ltd

ON Global Holdings, LLC

Ohio National Financial Services, Inc

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

Ohio National Financial Services, Inc

. | Ohio National Financial Services, Inc...

The Ohio National Life Insurance Company

The Ohio National Life Insurance Company

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,

. |Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

NAIC
Company
Code

Federal
ID
Number

Federal
RSSD

CIK

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

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

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

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

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc

Ohio National Mutual, Inc

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

Ohio National Mutual, Inc.

26-3759151¢

27-3959024

31-1454693

31-1454699

31-0742113

32-0071428

31-0784369

63-1202147

31-1684349

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

Kenwood Re, Inc

Ohio National Investments, Inc

Ohio National Equities, Inc.

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

Ohio National Insurance Agency, Inc

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

Ohio National insurance Agency of Alabama, Inc...

ON Flight, Inc

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

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

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

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

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

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

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

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

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

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

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

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

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

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

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

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

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

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

Ohio National Mutual, INC...........cccccovvvvvrvivrnennn.
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

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

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




Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 A0 AL O 0 00000 RO OO
* 6 717 2 2 0124 900000 3 = * 6 7172 2 0124470000 3 =
T 00 A0 0O LA 0000000000 O
* 6 717 2 2 012 36510000 3 = * 6 717 2 2 012 4 480000 3 =
T 00 A0 A0RIR LA T 00 A0 R0 EUARR LA
* 6 717 2 2 012 4450000 3 = * 6 717 2 2 012 44 90000 3 =
AT 0 AL MR EARRL AT AR o

* 6 717 2 2 0124460000 3 =
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

2506. NSCC deposit
2507. Overfunded pension asset
2508. Prepaid expenses.................
2509. Surplus note issuance cost
2510. Accounts Receivable Separate Accounts
2597. Summary of remaining write-ins for Line 25

6,444,263 | .

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOAWIll........ooveereiieiieieieiessete ettt es s sses s ssesssssssssssssssesssssessesssnsns | senssesiessessensss DS [ nvrssiveieiiesesssessesiesenns | eoverensseneenns 193,314 | ot 747,713
2505. Pension fee income recoverable... .

................................................................................................. 7,382,593
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 COINSUFANCE FISK ChATGE........ccevuiiiririiieiieieissie ettt ettt s snsessessssensessnsns | srsessssessessssnnsesse 1590 | vesessersessees 2,378,223 | ..ovvreinne 3,149,445
08.305. Miscellaneous gains/(I0sses)................. ....(601,421) | .. .(2,356,435)
08.397. Summary of remaining write-ins for Line 8.3 1,776,802 | .....cceueee. 793,010
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE 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

.53,874

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

153,000

3,467,958

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total valuation allowance
Subtotal (Line 11 plus Line 12)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 mMiINUS LINE 14)........vriinriirenierssessesssssessesessssssssssssssssssnsssssssssssesssnesses

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

....56,730,000

...... 1,875,949

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

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

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

867,459,437

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 MiNUS LINE 12)......cvuiieiiiiieieiicieseieississie st sssens s essnans

...... 9,787,435

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

_
N =

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

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS ANA SLOCKS ACUITEH. ... ettt sttt
ACCIUAL OF BISCOUNL. ...ttt
Unrealized valuation iNCrEaSE (ABCTEASE)..........vuwuururrurrerrereeeeeiseeseeise et sse st esa sttt ss st en e essessnen
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other than temporary impairment recognized.....

.4,623,219,922
655,624,714
................................. 4425612
.............................. (23,644,538)
3,098,867
446,777 514
.5,344711

.4,144,055

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

,807,358,297

...4,807,358,297

.......................... 4,623,219,922
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,830,797,736 | ..covververrrirnns 130,848,978 | ....ovvvrrreris 72,122,611 | (190,264,857) | ....cvvovrvrrinnee 2,625,261,011 | .ooovvvererinnes 2,830,797,736 | ..ovvvrrrrrirnnns 2,699,259,246 | .......ccooorrrenncn 2,646,273,409
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,469,612,942 | ..ooovvvrririnnnn. 130,461,250 | ...ooovverrerrirrins 47,700,906 | ....ovvorverrrrrirnns 13,604,643 | ...ovvvrrrnnns 1,405,677,070 | ..cooovrrerrrnnen. 1,469,612,942 | .....oovvvrreanns 1,565,977,929 | ..coovvrrrrrnen. 1,440,902,725
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 158,627,467 | ...oovveirirrnnnd 6,000,000 | ..eoverrirrirriiens 13,870,825 | ..o (8,502,565) | ....ooverrirririnne 168,318,260 | ....coooovvrerrreerenns 158,627,461 | ..ooovvvrrrrirnen. 142,254,071 | oo 177,094,998
4. ClASS 4 (B)..rrerrereereieeise ettt | stens et 55,587,331 | oot | e 87,898 | ..o 77,319 | oo 50,764,268 | .......cooverrrrrirnnn. 55,587,331 | .overreeerierireiins 55,576,752 | ..coovverrerrrirrirnens 54,375,197
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 10,803,735 | oo siesiens | e s 122,770 | oo 5,090,452 | ..ovvverreriiriinns 17,428,201 | oo 10,803,735 | ..ooovvvrreririiene 15,771,417 | o 15,485,002
B.  ClASS B ().....vveveeireriesiesiieiese ittt sttt | eestenst sttt 21,712,332 | | s 474,661 | (1,172,208) | ..o, 20,633,581 | .o 21,712,332 | .o, 20,065,463 | ....coooorerieiins 20,744,119
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4547141536 | ..ccooovrrrrrrirnn. 267,310,228 | ...ovovrrrrrrinns 134,379,671 | .oovveeiereris (181,167,216) | ...ovvvrrrnne 4,288,082,390 | .....ccocoorrvnnn. 4,547,141,536 | ..ooovvrerrerenn 4,498,904,877 | ..oooovvrerrennen. 4,354,875,449
PREFERRED STOCK
8. ClASS Tttt bbb s bt bie | £eeb e bR b et R bR R bRt R btttk Rt | HEthetseREeeb R R ee b bt nbes b ek ens | HRbebet R b ee b bRt h kbR b s b et s | HeREebeE R b et b bR it bkt R R st eetn | £ieetebiet R b et bRt h b s st et | HEseebeb et R bbb R bbbt benbne | Hetheeb R E R bbbt b bbbt | Hieebeeb bbbt
0. ClASS 2ueeeieee st | eesee et 101,234 | oo, 12,500,000 | ..o | sreesseeii ettt ettt | sestest ettt 101,234 | oo 101,234 | oo 12,601,234 | oo 101,234
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClASS oottt | ebtest sttt 166,599 | ..ot | eereesieesi ettt enssnnaes | fenitenat sttt 8,333 [ s 155,789 | ..o 166,599 | oo 174,933 | oo 134,050
13, ClASS B.eueeeeeireseesi ettt s bRk e s R b e enfee | £eEAeEReLEeeEseEeREeeEseRseEReeEsehnEenE | fEieEieeseeEaeEeEsenEeetaeEseeseetsehntens | HeEiehitesenieeteiieniestoetensessontntee | efEiehieeiesieiesiestecsiciesiessesieris | fieiiieiiesesieesesestecsissiessessesioees | eeiemisesiesesiestsesesiessaesoesessantane | dersemeiesetioniettseeentensantaesentantas | erientseses sttt nt et
14, Total Preferred SIOCK........ .ottt sesseestes | sensssssssnsssssssssssnssnean 267,833 | oo 12,500,000 | ..o [0 8,333 | s 257,023 | .o 267,833 | .o 12,776,167 | oo 235,284
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,547,409,369 | ..ooovrvnirnrirnns 279,810,228 | ...cocovvrverieiinns 134,379,671 | oo (181,158,883) | ....evvvnrirrirnes 4,288,339,413 | ..oovveririiene 4,547,409,369 | ...coovvrvrrrenn 4,511,681,044 | ..ccooovrrrine 4,355,110,733
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

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

......... 0.




Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE 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.......vvvvrererecerreriierininns | ceerrireeeiseerneciinnns 210,396,479 |....cccovcvene. )8 SO U 210,396,289 | .....coovvrerrcrirririreninnne 103,317 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 262,396,312 | .oovvvrrereeeieieie 255,831,321
2. Cost of short-term inVEeStMENtS ACUINEM...........ccvuveevieiiieiciete ettt ss s bbb bes s snaas | svsesssssssessesissanens 55,513,977,334 | c.covveeeerrene. 30,634,386,997
3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 22,833 | oo, 112,483
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total gain (I0SS) ON QISPOSAIS........evuieererrireirecerseeeseissseeeeseeseeseessseeese s estessss et ess s s e ss e s st s es s s s s s en s ss s s st e s ses st | aesesssssassassaessessessansnssnssessestnsnnsss | sessessessnsssssessassnssnssnssansnns (2,607)
6. Deduct consideration received 0N QISPOSAIS...........ceviueiiiirireiiieie ettt st b s st ss s b sassesenns | sresisassesessesessanes 55,566,000,000 | ..coooovrererrrennnen. 30,627,931,882
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccooeririerrrrireriesereeeeeeesee e | cvereisseeseseeseseeseesan 210,396,479 | oo 262,396,312
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciuiuiuiiiiiiieteiicieseesisi st sssssaessssssessesssasnsennnes | svsessssssssssesssssssesnaan 210,396,479 | ..covovvereereeenn 262,396,312

QsSl03




Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

10.

1.

3.1
3.2

33
41

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

UNrealized ValUuation INCTEASE (ECTEASE)........uuvrrrurerrerrereereeeseeseeseseseeseesessesssesseesessesssessessessessssssessessssssssessessesssssessessossssssessessessassssssessassassssssessessassssssessassssnnssessess (3,045,276)

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

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

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

Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.ciueiiiiirie et bbbt bbbt et

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

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).occiviciiiiieese ettt naes 8,412,201

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

Statement value at end of current period (Line 9 MINUS LINE 10)........c.cviiiiiiieiiieice ettt bbb bbb sttt s st naes 8,412,201

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOOINOE)..........cciueiiuiiieiciiicicicscee ettt bbbt 27,609,468

Change in variation Margin ON OPEN CONTACES.............uerurururrerreeererseeiseessseeeeesessessssesssseesssssssses st st sses st st s st st assssssessessenssssessees 27,609,468

Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus............cccceceeeveieennee 16,886,759

3.24 Section 1, Column 16, prior year (10,722,709) 27,609,468 27,609,468

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

Variation margin on terminated contracts during the YEar............ccceeevieeisieesee s (228,065,364)

Less:

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

4,22 AMOUNETECOGNIZE. ..o sersersersessessessersresessessessresessessnn (228,065,364) (228,065,364)

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

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

LS B =T To 1o OO OO

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

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 =4.3 - 5.1 =5.2) ...ttt nann 16,886,759

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

Statement value at end of current period (LINE 6 MINUS LINE 7)........ceieiiueireiiiiieiireeisseietse ettt s sttt s ettt 16,886,759

QSl104



Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of September 30, 2012ofthe OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4.t 8,412,201

2. Part B, SECHON 1, COIUMN T4........ooiieiecee ettt sttt bbbttt bttt sa s b 16,886,759

3. TOAI (LINE T PIUS LINE 2)...ucvviieeiiecte sttt ettt ettt sttt b b s sttt s et b st b e s e s b bRt et st b b s s et b s s b b e s b et bbb b s s et b s ae bt as s et et bbb s et et s e aebesansnaas 25,298,960
4. Pt D, COMUMN ...ttt e ettt a ettt ae b s e et et s e et R At s At R et et bRt et s ae b st et ee e et et et et neee 25,901,559

5. PAIED, COIUMN B......oovireieiiieiie st (602,599)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 8,412,201

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 16,886,759

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 25,298,960
10, Pt D, COIUMN B....ovvoreeeeiiseeia ittt 25,901,559

11, Pt D, COIUMN O..ooiee ettt s8££t (602,599)

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

Potential Exposure Check

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

14, Part B, SECHON 1, COIUMN 19, ...ttt bbbt bbb bbb st s bbb bbb ses (56,844,562)

15, Pt D, COIUMN T ettt et (56,844,562)

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

Qslo7



Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01



Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |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

2030

0525574t BAKERSFIELD........ccouuieuiiaeiiniiseise st CA ot [ e 09/25/2012..... | cevvevrvrnes 4750 | oo 1,650,000 [ .oooveveernieaeiieiieriseesss ettt | oeerinsiennienes 2,470,000
1325570. COBEUR D'ALENE.........coouiiaiiriieieeisses st D 08/16/2012.... | ... 5.250 | .ovireerierierieinns 2,000,000 | ..vouvvenrinriereee s 3,755,000
3625566. COLUMBUS......coooieiireiireiiseiieeis s OH..orvrereieriine 07/13/2012.... | ... 4.500 | .o 3,250,000 | ..o 6,250,000
B4255B7 ... s FREDERICKSBURG.......couuiiiriiininississnisnsisesisesseens e T 07/16/2012.... | cccoovvris 4875 | oo 4,050,000 | oo e | e 6,750,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other .. . e bt | cereres PO, SR D, SO s 10,950,000 | ..o 0 | s ..19,225,000
0899999. Total - Mortgages in Good Standing . s OO OO OO OO PO PP POPPOP PP PRTPPTOPRPOURPTORPPOR ITPROON O SN P XXX [ s 10,950,000 | .vooivieiiiiinnisi i 0 [ o ..19,225,000
3309999, TOLA! MOGAGES. ... .vvevveveriraieaeeesees s ees s bbb s8R 8 bbbt eee | Hebie b b et bbbttt | ereins ), 9.0 SN U D0, U P s 10,950,000 | ooouvvneeriieriesieeseeieni (0 [P ..19,225,000
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

Mortgages Closed by Repayment
0024726........ccomvvrmrrinrrinns WEST DES MOINES........cccconvvnnrinne A | s 06/24/1997.... | 07/05/2012.... | ccvooevvrrrrrrirens TABIT | cooeveeeeeennrirneiieis [ i | e | e | e (V1 ORI IV 10,772 [ oo, 10,772 | v | eeeiseissesissiessieeines | e 0
0024858..........cevrrrirerinns LIBERTY LAKE . WA e | e 06/02/1999.... | 09/21/2012.... | w.oovvercrrrnnad 2,120,865 | ..cvooveererrireeinninnens | nereeeiseniseseneniees | nereees s | st | et 0 . 2,039,367 002,039,367 | oo [ e | s 0
0024923..... KNOXVILLE . | TN e 04/30/2002.... | 07/03/2012.... | .......... 2,625,375 | ..o | et | s | e | e 0 . 2,581,254 2,581,254 | i | e | 0
0024934........ccomvvrrriirin HOUSTON.......cooermrireinerinsiienieees L. ST D 07/31/2002.... | 08/30/2012.... | ..oovvererrrrnnne 1,084,914 [ oo | e | s | s | s 0 . 1,020,491 ....1,020,491
0024949 SAVANNAH....... e [GA i [ 10/29/2002.... | 08/09/2012.... 3,752,473 | ... 3,601,580 ....3,601,580
0024951 KISSIMMEE............ooccirierieiineiiens FLuieiiriiies [ 11/08/2002.... | 09/04/2012... | ccvoovvrrerirnens 4,048,308 |... 3,971,547 ....3,971,547
0325436......c.ccevirrierennes MARANA. ..ot AZ..ooviviins | e 05/06/2009.... | 07/31/2012.... | .......... 2,856,208 | ... | e | s | st | e 0 . 2,818,965 ....2,818,965

0R24029.........cccoerrvriinne CHINO......coovmriinniincsrnni CA s | 09/30/1997.... | 08/22/2012.... | ......... 155,401 | oo | cevesinniissinsiienes | e | s | s (V1 OO IR 31,838 | .o 31,838
OR24383.......ccoooerrives JENISON......covvvrirnne M [ 06/25/1997.... [ 07/05/2012..... | cocvvovrirrriinane 51,225 | oo [ e | s | s | o (V1 ORI B 8,613 | .o 8,613
3625084 PLAIN CITY oo OH..oovvvvees [ 07/22/2004.... | 09/06/2012.... 1,686,365 |... 1,569,352 ....1,569,352
3924978. .| CONNELLSVILLE........ccoovvvririrrrinns PA 01/27/2003.... | 08/23/2012.... | . 1,129,028 |... 1,081,641 ....1,081,641

4325254 KISSIMMEE............oocoieieiriineinens FLuitiirriines [ 07/07/2005.... | 09/04/2012.... 1,512,299 | ... 1,483,222 ....1,483,222

53251720 KANSAS CITY. . [ N 09/23/2005.... | 09/21/2012.... | .......... 2,200,456 [ ..o | eevssississsienssnisnes | oessessssssississssssssienes | sessesssesssssssssssssenss | aessesssessesssssssaseies 0 . 1,960,415 ....1,960,415

0199999. Total - Mortgages Closed by REPAYMENL.......c.iiiiiiiis  aorrieiiisiiiesisssissis st snssnesens | sosessssssssesas 23,277,414 0].. 0 0 [0 0 0. 22,179,057 | .oovvvinirs 22,179,057

Mortgages With Partial Repayments

0024502........cconevrrrieiinns HOLLAND TWP.......ovvtmrireirnrieiinns M [ 1116/11993.... [ v | e AT1,525 | oo | seereeiseinesissesessenes | sersesssnessssissssssssenes | sesesssseessessssssenssnens | seessesssssseessnsesessssQ. | vevenessonsinsseseessens | oeeseenes

0024509. NASHVILLE . N 05/11/1994.... 791,669

0024520........ccmeeerririinns MC DONOUGH... [C7. VTN BTN 09/28/1994.... | covoveveerverrene | e 1,020,857 [ .ouovueieeieciierirneiiies | e | nersesisesesessnsesssssns | enssnnssesssessssssssssns | sossesessensssessensneenQ [ e | s

0024586..........vveerieerinns BESSEMER . AL | e 12/2011995.... | ..veoevvrirerns | e, 1,289,823 [ ...voueieerierieriieeies | et | e | e | e 0 [ oo | cevrrereneneessnsenenenes [ 89,978 | ot | v | e 0
0024589........ccmerrrrierinns HOUGHTON LAKE...........oocoorriirnnns Mo [ e 12/01/1995.... | veoeerrenerns | e, 1,887,436 | .oovveeeeeieerierirneiiies | oneeieeineinesissinesies | rersensesst s iessns | fressesiesns s ennns | s 0 | eerrenerinninereninees | cerenenenesessssnnsnsesenes | nverensensnennnen 36,808 | covtiiiiriieiinnineienns | s | e 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
0024596.........cevrrrirerinn CHRISTIANA HUN.....ooovvrvcrirrirns DE...oiivnee [ 01/30/1996.... | ccvvoveverererncirans [ e 705,297 | oo [ e [ e | s | oneeseesinns 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 37,573 | oo | ceenerissiessssseenenes | v 0
0024627....... MACOMB........ocoirierrnerieriririrneens I | s 06/11/1996.... | coveorveerirerrane [ e 29,463 | ..o [ e | s | e | e, 0 | e | e s | s 2,449 | oo | e | e 0
0024648..........ocvverrirerann NEW IBERIA.....coooveirierirerireirnnenns LA s [ 09/09/1996.... | covveeveereerirnee [ errrrrirnernnne AT2197 | s | cevneiesissisesinsienns | cetsessesinsssessssisenes | seessesssssssssessesssnenss | ceseseseenns 0 cererererineierieninees | cereees et | e 70,099
0024652... . | VERNON TWP. PA .109/19/199.... | .. 0 84,738
. |PITTSBURGH PA 10/09/1996.... 0 93,405
. | MIAMI TWP. 12/19/1996.... 0 ....106,452
0024669... . | CHATTANOOGA .|TN .1 12/23/199.... | .. 0 56,513
0024673........ccmvvrrrierinns CAPITOL HEIGHTS MD.ovvvev [ e 12/26/1996.... [ ..vvevrrcrreres | s A56,085 | ...vvoorerreinrinriieriens | e | e | e | e 0 oo | v | s 19,015 | oo | e | e 0
0024692.........cmvevrrieiinns ACWORTH [C7. VTN PN 03/10/1997.... | coveveveerirerreee [ e 2,812,132 | oo | e | e | s | e 0 [ eeririeerneieiienieees | eereeeee s | e 107,515 | covoreieiineiseiienieees | cereeensessesiseesssinnns | eeesesissie s 0
0024696..........ovverrieerines COLUMBUS.......coovivimrirerierineriens OH..oovvveees [ e 03/25/1997..... | coveevevererirerirnne | e 5,521,081 | ..ovooierriieeienineiiens | v | et | e | cesreerienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 80,430 | covourirerereerrrinnrienes | cevieriserenieneneenns | e 0
0024715....oovererrrrinerin QUAKERTOWN PA. oo [ 05/28/1997..... | coveeveveerierieee | e 2,678,858 | ...orevcireineineiienins [ e | e | seieesnsisn s | e 0 eereeieerseierienienes | sereeeei s | e 101,889 | vvveeerneirrinerierieees | cerveeesessssineeseninnns | e 0
0024723.......cccmvviriniri FARRAGUT.....cooerimrierierieiienin TN | e 06/17/1997..... | covvoeveevernerens [ e ABT,179 | e | e | e | et | ceesienienes 0 | oot | cerreeniene s | e 29,164 | coooovieecrrnnrnens | e | e 0
0024731 ..o HAVELOCK . NC.ovvvvernes [ 07111997 ... | o [ e 845,402 | ... e [ e | e | s 0
0024739....... CHILLUM. ..o MD...ovovrnnne v | 08/18/1997.... | .. ..3,178,094 0
. | FORT DODGE. 10/10/1997.... .1,297,379 0
. |KANSAS CITY.... 10/22/1997.... 2,373,144 0
0024764... . | SYOSSET 1172011997 | e 3,241,163 0 108,590
0024768....... BEREA........ooireriericeienisseinenins SCvivveneren [ 01/05/1998.... | coveerveerierirene | e 254,587 | ..o | v | e | e | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 82,706 | ovooverrerreririnerienes | cevierinereninreneienes | e 0
0024773.....cvvereirrineiis TONAWANDA.......oovoeirrrinrireiis NY .o [ 02/13/1998.... | covvoeveerireeians [ e 183,950 | civvueierirerieriinniienns | eeerensesineissssinsssnnes | seissessesiesss s ienes | sressesissies s eseseens | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 32,783 | oot | e | e 0
0024774 HUNTSVILLE . AL o | e 03/03/1998.... | coveuereerierirnne | e 3713886 | ..veuvevrircererineirens | v | e | et | cesseenienes (VI O STUROUR EOPOOTOORROSRRTSTOSPPRTION FPTRTRN T19,746 | ovoorcrerieees | cevrieeriesiseesseesssinens | eeeressssee s 0
0024778......ovevvrirrisriinns MASON.....oovviieiierieireeissieii OH.oovvvvees [ 03/20/1998.... | covovvvrerrirerrene | e 3,331,704 | oo | e | e | st | ceeriensienes 0 | eereerrrinnieeienieees | oereeeeene s | s 48,319 [ oo [ e | e 0
0024779....ccvvererirrinerins HEMPFIELD TWP.......oovvirveririininne PA. oo e 03/25/1998.... | ccvvoevererenerens [ v 298,610 [ ..ouverrerereerrerineins e [ e | e | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 9,712 | coveeeeereineierienes | serieenesenssenninnns | e 0
0024783......cvvieeriine KNOX COUNTY TN s 04/01/1998.... | ovvevereerierns | eren A57,342 | oo | et | s | s | e 0 [ e | e [ e 85,457
0024787....... HOPKINS 1 06/23/1998.... [ .ooeverierinee | e 3,207,092 | ..cvoorerereeieieiis . 0 36,327
. | ANDERSON.... 07/22/1998.... 146,515 0 4,238
.| OHIO TWP 11/23/1998.... 2,904,833 0 83,268
0024817... .| SOUTH POINT.....vvvierriiernnicis OH...covvvnee. wevveene [ 1112511998 [ s | e 285,088 0 8,206
0024819.......ccerervrrierinns MADISON |/ D 12/10/1998.... [ oveoeervrineins | v 91,894 | oo [ e | s | s | e (VOO SRUTUROUR EUPOOTOORRORROTORPORRIT PSRRI 2,594 | oo | s | s 0
0024820........couvveerrernnee MOUNT HOLLY. [OOSR 12/15/1998.... | coovvvvvererrveierins | cerveerssiiniinens 1,250,969 | oo [ | s | e | s 0 e | e | e A4 | s e | e 0
0024821.....oovererrrrierinns RALEIGH......... wNCes i 12/16/1998.... [ ovverrrerrenin | s 294,141 | o [ [ | s | e 0 | cereeereeineierseninees | ceerens s | e 34,263 | oo | e | e 0
0024824........coveveinn MT JACKSON VA i [ 12/28/1998.... [ covoveeveeeveis [ v 1,635,407 [ oo [ [ | s | e 0 [ e | e | e AT,365 | v [ e | e 0
0024828....... LYTLE L. ST D 01/21/1999.... | covvvvverrrerirens [ e 94,103 | covoevirererirreerienins | e | e | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 3,972 | oo | e | e 0
0024831.....covvivrriercnnes MONONA.....ooomriereersererinies Wl [ e 02/01/1999.... [ oovrrevieriverins [ e 98,681 | ..o | e | e | s | e 0 [ e | s | s 2,786 [ oo e | e 0
0024834........ccmerrrriirinns STANLEY ... VA o | e 02/24/1999.... | coveovvvrererrnee | e 1,285,893 [ ...voueieerierineerenins | evenieeisseesesissssenies | ererseessesssiensessis | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 35,457
0024839... . | LAREDO .103/09/1999.... 228,768 0 23,582
0024840 . | WESTLAKE. 03/11/1999.... 28,983 0 2,987
0024843... . |LOUISVILLE.... .103/23/1999.... [ cvvvrererirs . 45,429 | ..oovercne . 0 4,849
0024847 .....oovveerrrriseiinns EL PASO.....coviiieriieeiieissriniins L. ST D 03/31/1999.... | covvoererereneeans | e BAT,000 | ..vooerernerrereineriens | rersessineesenineesensens | reesssesens st | et | cessiensenes 0 | cereeererinsierieninees | e | e 86,704 | .oooovireeeirrrineienes | cevrerinenenneieennes | e 0
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0024858.........cvvvrrrierinns LIBERTY LAKE WA e | e 06/02/1999.... | coveurrvererrerirnee | e 2,120,865 | ..ooverneireeineineiienins | e | e sieens | s essenns | e 0
0024861........ccorreerieerinns FRANKENMUTH Mo [ 06/30/1999.... | ccvvoeverererriens [ v A4B,304 | ..o | e | e | e | e 0
0024868..........ccvvrrierinns NEW ALBANY ..o OH.ovvveees [ e 09/23/1999.... | covvvevrnerrrerirens [ cereereierieeieenns 53,153 | coverierireerinrinerienins | et | e | s | cesesineenns 0
0024876... . | INDEPENDENCE..... KY. 112911999 [ e | i 1,411,585 0
0024879 . |KANSAS CITY.... 12/30/1999.... 513,177 0
0024890 . |LAWRENCE 08/07/2000.... ...5,332,059 0
00248%... . | DEERFIELD TWP......ovvorirrrirriins OH...ooovvrs . 12/08/2000.... 999,867 0
0024900.........ccererrieerinne SAN DIEGO......corererrrrnerirerienes [O7. TN B 04/05/2001..... | covvovevereverreiens [ v BA1,255 | ..o | e | e | s | e 0
0024920....... SALINE. ..o M [ 03/20/2002.... | covvoerererinciens [ e 998,007 [ .oouveurerererneererineins [ e [ s | s | s 0 | cerieirerineieriesieees | v | e 16,996 | 1.vvuoevencirerirerireninns | reeieeesenissseesienines | e
0024928.........coovvevriririnns MIDDLEBURY.......ocorrrerrrerierirens LV PSR D 06/26/2002.... | covoovvreerierirene | e 3,302,058 | ..o | e | e | et | cesrerienes 0 [ e | cerrrenseneseesensnsnenenes | s 30, 138 | coviieriierireeinniienienes | sersessen s | e
0024930........cooerrrrierinns COBB COUNTY [C7. VTN PN 07/1712002.... | coveevevererrerirene | e 4,022,161 | oo | e | e | s esienns | e 0 [ cereneernerinnenerenenees | cenenenrensseesseninsnensenes | eervnenenenneensenBB1TAT0 | s | serrerinssssssennnes | e
0024931.....ooverrririerinns SUMMIT TWP......ovvririerirrirneriininne PA. oo [ 07/23/2002.... | ccovoevererernreens [ v 948,339 | ..o [ [ | e | 0 [ e | cenrenseniseeennnnnenenes [ onerssnenennens 19170 | i | e | e
0024933.......cccmerrrieiin WELLINGTON. ... (0] ISR VRN 07/31/2002.... | covoorevreerirerrene | e 1,584,234 | ..o | e | eeeriesiessnsiensenis | s | e 0
0024934... A 07/3172002.... [ oo | v 1,064,914 0
08/07/2002.... 444,815 0
08/21/2002.... ..1,092,819 0 .17,348
0024940....... .109/18/2002.... | .. ...1,930,694 0 69,759
0024941......overririeri ELLENTON. ... FLuoiiiriires [ 09/19/2002.... | cvveeeveerirerireee | o 1,844,243 | ..o | e | e | i | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 29,832
0024943......coconvirriniii VOLUSIA COUNTY....ooovvrrrrinrirnns FLuiriiriiies [ 09/30/2002.... | covvovevererirnciens [ e 930,148 | ..o [ [ s | s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 14,602
0024944........covvvovririri HEMPSTEAD........ccoovvvrerirerireernens NY oo [ 10/04/2002.... | ...cooneevrireris | e, 1,308,043 | .ooooueieerierieerenis | e | eerssessesssesensenss | s | e (V1 ORI RTINSO VTSP 20,218
0024948..........ovvvirrinrrinns ROUND ROCK......ovvvmririrniirniirnes L. ST B 10/24/12002.... | ..cooevrereierins | e 2,003,391 | oo | s | e | st | oesriensienes 0 | e | e s | e 18,326
0024949.......cccnvvrrriirin SAVANNAH [C7. VRN IR 10/29/2002.... | ..ceonvvevrincrns | e, 3,752,473 | oo | reverseeinssnseniensnsinees | e | et | cessesenienes 0 | oot | ceerenieee et | e 38,443
0024951....... KISSIMMEE A FLies [ 11/08/2002.... [ oo [ e 4,048,308 | ..ot | et | s | s | e 0 [ e | e | e 19,526
0024952... . |FISHERS......... .| 11/08/2002.... | .. ..1,291,701 0 11,462
. | TROUTVILLE.. 11/08/2002.... ..1,526,569 0 23,633
.| CORONA. 11/25/2002.... 809,771 0 7,348
0024956... . | COEUR D'ALENE, 1126/2002.... | oo | e 1,368,107 0 16,878
0024957 .....ocveoerrrrinerinn BOYLSTON......ovverierrinriserierines 11/26/2002.... | ..ocooevevrinerns | e 2,709,840 | .ovouverrireererineirees | rererserisssensensnninees | e | e | ceeseenienes 0 | cererererineieriesenees | e | s 41,596
0024958........ccvvvreriernnes OGDEN............ UTeivrens [ 11/26/2002.... | coovvevererinierins | e 1,955,362 | oo et | et | e | s 0 e | e | e 18,122
0024959........ccnerrriirinns ALBUQUERQUE...........ccovvenrririrnnes NM.ivieie [ e 12/02/2002.... | ..vvevrrrcrreres | s 983,309 | ..ouveurerrererrerineins [ e [ e | s | e 0 | cereeererineeeriesenees | cerreresee s | e 13,812
0024960........cccoveveriine BISBEE..........ccoieierieieieieicieiereines Ao | e 12/06/2002.... [ cooovoererrerereis [ e 305,562 [ ouiiiiiieiieeinieens | e | e | e | cererenenens 0 e | e | e 13,546
0024961.......cevmerrrirerinas LAREDO........ovuerieeierirseenssrisinns L. ST D 12/1202002.... [ oveovvrrrnerns | e 215,248 | i | et | e | et | s 0 | cereeererineeerienenees | cerreriesiee s | s 76,589
0024962........ccovvreerrernnes BERMUDA DUNES.........ccooovverernnes (07, SR R 12/1212002.... | coovvevvererenenns | e 11852 [ i [ | v | seeessssssesesssneens | s 0 [ e | e | e 35,019
0024964..........ccvvrrirernnne WASHINGTON TWP.......covvrirrirnens (0] ISR VRN 12/19/2002.... [ ovevvrerrrnerns | e 121,994 | i | e | e | e | cerrenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 33,366
0024965... . | CALUMET CITY IL .112/19/2002.... | .. 0 27,640
0024966 . |AMARILLO.. 12/19/2002.... 0 ..49,344
0024967... . | MIAMI TWNSHP. .112/20/2002.... | .. 0 .19,794
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0024969.........cnevvrrierinns SACRAMENTO....c.ovvvrerirerireirnnenns (07 WU D 12/23/2002.... | ..oveoeeerriseins | e 3,815,391 | oo | e | e | et | cesbeeenienes 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 55,353 | covurrrerirneirneineiienns | seeserissiessssieesnnes | e 0
0024970........ccmrverrirerinns BEVERLY HILLS......cccveviriviirirnnnne [O7. URTN B 12/23/2002.... | ..coorvevrnirns | e 3,720,282 | ..o | s B58 [ ..o [ e | e B58 [ ..o [ e | e 40,389 [ ..o [ | e 0
0024971....... VISALIA......oovoiviericnnne (07 U D 12/23/2002.... | ..oveoeeeerrinerns | e 3,486,907 | ..coouvereereirreineiiens | e 818 [ o [ e | s 818 [ oo [ et | s 39,425
0125359... . | BIRMINGHAM 1 12003/2007.... [ oo | v 1,502,310 0 9,008
0125442 . | MONTGOMERY.. 01/27/2010.... 874,746 0 6,972
0125514 . | BIRMINGHAM 07/06/2011.... ..4,450,928 0 51,971
0125516... . |HUNTSVILLE .107/20/2011.... 2,371,605 0 22,263
0125539....covereririnerinns TUSCALOOSA.........coonrverrrerierirnens AL o | e 111302011 [ o | e 2,500,000 | ..vourerrirrerenirnrerens | e | e | et | e (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 27,784
0125540.......cccvrrrrieinnns PRATTVILLE.....oooiiireineieiinnines AL | e 1211512011 [ e | s 817,000 [ .oooveurererirneirenineinns e [ e | e | s 0 | cerieirerineieriesieees | v | e 12,582
0325066....... TEMPE.......oiierrerieeeerienireeens [V A PO 04/13/2004.... | covoovvvererirerirene | e 911,749 [ s e | e | s | e 0 | oo | cerrerierreesnn s | s 15,677
0325093.......ceerrrrierinas SUN CITY oot LV A DO 09/17/2004.... | covvoevererneians | e ABT,876 | ..veeeiecereeiseiieriens | eeeieesinessesiseisessnns | reesssissess s esssensnne | eessesiess st | cereeeesenes 0 cereeererineierieninees | e ensenes | s 12,237
0325094........ccmvvvrierinns PHOENIX. ... [V AT PO 09/17/2004.... | coovoevereverreens [ e 749,382 | ..o et [ e | e | e 0 | oot | cerrenier s | s 19,001
0325119, TUCSON....cooiirirciineiseeisriesinens VA DO 01/24/2005.... | covoovvvenrirerrene | e 2,492,280 | ..o | e | e | s | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 26,712
0325344... . | GLENDALE. .| 08/30/2007.... | .. ...1,243,056 0 ..14,526
.| TUCSON. 08/30/2007.... ,328,788 0 .15,527
.| TUCSON. 08/29/2008.... 0 56,223
0325424... .| TUCSON . 10/30/2008.... | .. 0 27,570
0325436........ccnvrrrriirin MARANA.......cooorirrerrinnieriresiees [V AT PO 05/06/2009.... | covveereerererenee [ errrrrrrerennenn 2,856,268 | covoiiirvieciierinrienns | cererienininnnnnenes | e | st | s (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI 5,422
0325559......ccereerrrireiinns PHOENIX.....coueiiieiineireriseieenns VA DO 05/22/2012.... | ceveeevierieriiee [ i | ceiessnsississsiesisenns | seresssesseis s ssseenes | st nnnes | sressessnsi s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 16,593
0425045.......ccconvvirinirin ROGERS.......comeiermerierrierienieens 12 ST D 12/05/2003.... | ...coorreevrirers | e 5,393,058 | ..eouveuriieeieninninens | e | e | et | ceesienienes 0 | oot | ceereriereeessr s | s 48,839
0425321 FAYETTEVILLE.......ccooveviiiine AR...oovvvis [ 04/30/2007.... | cooveerereereenes | cereireireieienne 1,213,234 | oo [ et | e sessinns | esesesesseses s | sesesinsenes 0 [ oorrrierereeeeeieiens | e eienes | e einienins 12,177
0425509........ccmerrrierinns LITTLE ROCK.....couvrrerrierirerireens AR s | e 06/29/2011.... | covvoereerierenee [ e 2,842,838 | ..o | e | e | et | sersenienes 0 | oot | ceerenieee et | e 36,072
0524998........cccoviveriiinn SANTAROSA........oooverrieeieiein 05/15/2003.... | ceovveverrreeres | ceveieireieienns 1,051,688 | ..o [ [ | s | e 0 [ e | e | e 15,939
0525008... . |LOS ANGELES... .107/16/2003.... S 2,926,696 0 44,677
0525071 . | LOS ANGELES... 04/30/2004.... 0 50,672
0525083 . |LEMON GROVE. 07/16/2004.... 0
0525099... . | SACRAMENTO... .1 09/30/2004..... 867,151 0
0525147 ..o TEMECULA......coovivrierincererieenns 06/15/2005.... | cocvorerererernerrans [ e TT6,092 | ..o [ e [ ceeseesssisssessess | s | e 0
0525175 HAYWARD.......oovviierininiireriinnne (07, SR R 09/30/2005.... [ ..ovovvvreririrerns [ cevrenrrierinnis 1,613,109 [ v [ [ | e | e 0 [ e | e | e 36,570
0525198.......cererrrrirerinns BARSTOW......ovviirrrierireerenineenns (67 TN B 12/21/2005.... | ..vooevevrincrns | e BA94,TT0 | oooeieerieirerineirnees | reressenssssnessessssssees | eeesessssisessesssesens | eessesssess s | ceeseeesienes 0 | cereeereeineierseninees | ceerens s | e 26,103
0525238......ccvivieriiiines ONTARIO......ooriieirieiereerieine CA o [ e 05/25/2008.... | ceovverrerrirrierins | cereireireieienns 1,375,750 [ v [ [ eeiessinseeieens | e | o 0 [ e | e | e 27,591
0525273....ccovveerrneiserins HOMEWOOD.......coorerrerrireerenens (67 TN D 10/30/2008.... | ...coonvrrrireris | e 5,977,991 | cooooiierireirenineinnees | rerersersssnnessensseesees | eeeressns s | et | cessenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 37,573
0525276.....c.corivrrriercnnes SANTAMONICA........vvierrirrirnnns (07, SR R 11/07/2006.... | cooovvevererirernnes | eriree 960,358 [ ... | e | e | e | seresenerens 0 [ o | s | e 17,699
0525323.....covererirrierins NATIONAL CITY oo (67 T B 05/02/2007..... | coveeevrerierirene | e 4,896,623 | ....ovvonvreeneineiienins | e | s | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 34,825
0525346....... CLOVIS .109/14/2007.... 2,310,654 0 .13,525
0525394 . | FRESNO 05/19/2008.... 2,526,433 0 14,374
0525395... . | CUPERTINO... .| 05/22/12008.... | ...covverierirnns 2,763,891 | .o . 0
0525413.....covveerirrinerin ALTADENA.......cooeierierinerienieens 09/09/2008.... | coveovvrerierinee | e AT23TTT | cooeveneeneineiienin | e | s | s | e 0 | cerereernerinnrererinees | cervenreniseeensnsnenenes | e 20, T84 | it | s | e 0
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SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
0525414.......covrrrinei BREA......ooiireineensise e (07 WU D 09/22/2008.... | coveoveererrerirnee | e 3,296,500 | ..eouveurerrirenieinees | e | et | et | cerbeeeeienes 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 24,020 | oo | e | e
0525441......ovveiririniris MONTEREY PARK........cccouvuirirrinnn [O7. URTN B 12/29/2009.... | ..coovvvrineins | e 4,310,814 | oo [ s | s | s | e, 0 oo | cerreren s | e 55,888 | .vuuvirrirreiirinniienis | cevieriennienierineinnes | e
0525471 ..o SAN DIEGO......coererrerrerirecireenns 10/28/2010.... [ overeerrriners | e 911494 | e e | eoeriseesessssisessesss | soonsesssesssssssessnsinns | oneesssinns 0 | eerereereerneiserieninees | cereeess s ensenes | i 22,025
0525498... . | COSTA MESA. .| 04/26/2011.... | .. ...3,802,159 0 44,166
. | GLENDALE..... 09/28/2011.... ..1,985,616 0 22,431
.| YUCCA VALLEY. 10/18/2011.... 2,690,415 0 29,851
0525557... . |HUNTINGTON BEAC OBMTI2012. [ e | e 0 78,534
0624981.......ccorririerinns HIGHLANDS RANCH.........ccocvrviranee CO.ovvvrs | e 02/21/2003.... | coovoevererercrens [ e TA1,396 | oo [ [ e | e | e (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 24,548
0625177 ..o AURORA.....cooviiiineierierieeiiseens [0 U B 09/30/2005.... | ceveorvererierirnne | e 1,142,939 [ oo [ e | e | e | e 0 eerieeirreeineieienieees | eeeeeesi et | e 25,909
0625310.....covevmrvrrirerinns COLORADO SPRINGS..........ccovurenee CO.ovvr | e 03/19/2007..... | ceveeeveerirerirene | cererireerinnnnd 5,703,520 | ..vouverrercerinirrirens | rerereeiesniensensesesnes | eeesesinneeniess s | et | cesreesienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 57,494
0625525.......ccoervrrierinns WINDSOR......oovvrimrirerierireeereninnens [0 U D 09/28/2011.... | coveerevrerrerinee [ e 4,025,838 | ..o | e | e | s | s 0 [ cerereererineierieninees | cereeessenie s | s 45477
0725266.........cvvvrrricrinne NEW CANAAN.......ooeverrvrerirrirenens (O} IS D 09/18/2008.... | oveourvererirererene [ cerrerererreninns A,244.882 | ..o | e | s | s | e 0 | oot | cerreeniene s | e 27,069
0925303.......cceirreireiinas WASHINGTON DC DC.oovvrerres [ i 01/31/2007..... | coveoevvrerirerirnes [ e 2,875,276 | oooveeieireeiseiiees | ceverseeiessissiienissisees | ereseesins e | eerseei et | cereieesienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 29,578
0R24029... 109/30/11997... [ oo | s 155,401 0 31,544
DOUGLASVILLE.... 09/01/1998.... 566,915 0 83,626
ALAMO HEIGHTS.. 02/02/1999.... 514,541 0 57,404
0R24373... . |STPAUL............... .106/08/2000.... | ..ccererrrrrerirerins [ v 359,954 0 22,748
OR24396.........coovrrierirnns WHITMORE LAKE........cocormrvririnns Mo [ 08/26/1999.... | cvveevvvererirerirene | e 3,040,157 | vvouvererireererinrisens | revereeiessisesiesiesesnes | e | et | s (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 37,990
OR24431......ooeicri WHITMORE LAKE........cocvimrinrirnns M [ 08/26/1999.... | coooovvreerincians | e 273,258 | cooeveereerineiinseiineins v [ e | e | s 0 | eerierieeneiseiienieees | cereeeeen s | s 3414
OR24452........ovvvverreris EL TORO.......oviverieririrseenseiserins (67 U B 11/2411998.... [ v | s 358,944 | ... e [ | e | e 0 | oot | ceereriereeessr s | s 43,721
O0R24568...........cocovvrrnnnn BURNSVILLE...... MN..oiinns | e 12/05/2002.... [ covoveereeiereis [ v 1,073,058 | oo et eisisneies | e sssnns | esessssssesesssessessesees | sesesnsenes 0 [ e | e saenes | s 6,470
OR24871......vovvercris GIG HARBOR WA e | e 12/30/2002.... | ..ovveevvrcrirere | s 731,314 | i [ [ e | s | e (VN OO SRURSTURIUR EOPORTORRRTSTOSPPRRITN PSRRI 4,430
OR24717 ..o DELTATWP....oviiieriirreeea Ml | e 1212712002.... [ covoveeveeiereis [ v 1,809,374 | oo [ [ s | s | e 0 [ e | e [ e 38,083
0824376... INDIANAPOLIS.......cooerrrnririrerirnns IN A 11/0172002.... [ oo | s 685,622 0 10,944
0824404 .| GIG HARBOR 12/30/2002.... 923,877 0 5,594
1025079 . | VIERA. 06/09/2004.... 517,470 0 6,815
1025155... . | LAKELAND.. 107/08/2005.... | ..o | i 2,576,788 0 20,474
1025200.......00mvvmerirerirens SAN CARLOS PARK.......coccmvrvrnrirns FLuitiriiies [ 12/28/2005.... | ..o | e 4,896,140 | ..o [ e | s | s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 36,415
1025265.......c.ccrvvrrerennee WEST PALM BEACH..........ccovvvirnnn. FLuoiiiiiis [ 09/12/2008.... | ..ovorererrrrvererns [ ervees 904,035 [ .oniviiiiieieiiiiieiriieiees | e | e | srereesenee e | seresenenens 0 [ e | s | s 5,720
1025305.......coevveerirerinens ORLANDO.......coevvmrvrrereerrireeneninns FLuitirrirines [ e 02/26/2007..... | coveeerrerierirnne | e A.594,432 | oo | s | s | s | e 0 | cererererineieriesenees | cerreresie s | e 49,823
1025317....... DORAL.....oooieiiiirisieseiesieseieienas FLoviiiiiis | e 0412412007 ... | coovoerereerreres | e 3,091,086 | ..o | e | vt | et | cereeenenens 0 e | e | e 13,375
1025384........ocovverierirns JACKSONVILLE BEACH.................. FLuitiriiies [ 02/22/2008.... | covoovereerierirnee | e 3,227,051 | oooourirerireerenineinens | rerersenissses e | e | et | cessenenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 29,166
1025390.......ccveriirrirircnnen PENSACOLA BEACH.........cccovvrernne FLuiiiiiiis [ 04/11/2008.... [ ovorvrererirerins [ v 1,122,580 | oo [ | e | e | s 0 e | e | e 12,374
1025399....... TAMPA. ..ot FLuitirrirines [ e 06/02/2008.... | coveovveereerirnee | e 157,404 | oo | e | eerieesessnsiensenss | s | e 0 | cereeererineeeriesinees | cerrerienieeess s | s 46,144
1025400....... ODESSA .106/09/2008.... | ..cvervrrrrrirnine 3,066,251 [ ..o 0 27,458
1025490 .| ORLANDO.. 03/25/2011.... 2,855,113 0 29,713
1025520... .| ORLANDO.. .| 0810972011 [ oo 4,635,046 | ......oovverieirins 0 46,930
1025541 ... JACKSONVILLE.........coovrerrrrerirnens FLuwitiirirines [ v 120202011, | v | e, 1,800,000 | .oovvuveeenrrerirrerennes | ereneesesseesesissssenses | e | s | e 0 | oerirereeireierieninees | cerreeres s | e 9,298 | ovorreeirerinnienienes | v | e
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1025549......c.oovrverieriens APOPKA......ooivirineenese e FLuiriinriiies [ 03/2812012.... | ceveeereerirerirnee [ eoreeieeineeiesiseisserissises | ceeiessnsiseisessessseess | cesieessess st nnsenes | et nnes | seessess s essenns | e 0 | cerereererineierieninees | ceeveeesesieeeni s | e 11,355 | e | reesseesenssssensenines | eerseseess e
1125052......cvvrrcrierins FT OGLETHORPE........ccoovverirmrirnns [C7. ORI RPN 01/20/2004.... | covoovvvecrrerrnne [ e 1,259,783 | ot | e | cevineriesiesiesinninnenes | s | e 0 oot | v | s 18,270 | v | rererresesiessiesieninne | e
1125178 CANTON...cooouriercrieiserieeieniiees 10/05/2005.... | ..evevrrenrrnerns | eerernerirneeneeed 1281556 | it | et | e | e | cereeeesienes 0 cereeererineinerieninees | cereeess et ensenes | e 11,291
1125285... . [LITHONIA........ .1 12/13/2006.... | .. 0 29,199
. | COEUR D'ALENE, 10/17/2003.... 0 61,701
. |POCATELLO... 07/30/2004.... 893,797 0 24,067
1325109... . | IDAHO FALLS..... | 1118/2004.... [ oo | s 680,082 0 17,222
1325358......vevrrerierins MERIDIAN.......cvvmremrinrienieireenns Do | s 11/30/2007..... | .ooveoneerrirerns | e 5,559,716 | ..vouverrerrereriinisnens | rerereriesninenienienesees | eeeseniseeniessensens | eerseseeees e | ceereeenienes (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 32,499
1325526.......comrvrerierines COEUR D'ALENE. 105U ISP 09/28/2011.... | coveorevrerierirene | e 3,085,734 | oo | rererenisniesiesinsiees | et | eers e | cerbieesienes 0 eerieeirreeineieienieees | eeeeeesi et | e 22,247
1425025........ovvverieris BUFFALO GROVE.........ccouvenrriiinnne I | s 09/25/2003.... | coveorveerierirene | e ATAB,242 | oo | e | s | s s | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 56,599
1425281 ORLAND PARK......ccooveeerimrirerienes I | s 11/29/2008.... | ..o | e 158,944 | ..o | e | eenieseessnsisessesss | s | e 0 | eereeeeeeinesenierieees | sereeesens s | e 8,457
1425512 WAUKEGAN.......coooveririirinerieniiens I | s 06/30/2011.... | coveeereerierirene | e 1,879,228 | ..o | ereeieriseeiesiessienies | s | s | e 0 | oot | cerrenier s | s 13,100
1425518....ccvvrricrieris WOODRIVER....... I | s 07/27/12011.... | ceveeveereieee [ e 1,570,032 [ oo | eeeeieeiseesssissisesses | eeersiesesessssessessessies | s | seesensins 0 eereeeireeineieiienieees | eeeeeesieei et | e 23,474
1425562... . | CHICAGO HEIGHTS IL | 068/28/2012.... [ oo | e 0
. | FISHERS. IN 07/29/2003.... ...1,232,869 0
. | SELLERSBURG IN 10/06/2003.... 232,692 0
1525053... . [LAWRENCE..........cccooviiieirererirrnnnns IN .102/02/2004.... | ..vorevrvierirerns | v 842,379 0 11,288
1525060........crrvverirerirnns FISHERS......... INGen | s 03/15/2004.... | ccovoevereverreens [ e BA1,25T | oot | e | e | e | s (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI 8,924
1525061 ......vvervrciierins FISHERS......... INGn | s 03/15/2004.... | covvoeveerinciens | e B94,189 | ..vvoeirirreieiieiiees | eerieeseeiiesi s | ettt | et | cereieenienes 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 13,923
1525102 INDIANAPOLIS........ovvvrirrireririrines INGin | e 10/29/2004... | ..o | s 853,888 | ...uveurerriierieninnin [ [ | s | e (V1 ORI RTINSO VTSP 22,085
1525124.......cocvvverrrne, DECATUR.....c.coveverriiinae INCc [ 02/28/2005.... | c.ovvevrerererrerns | eveee 924,789 [ ..ooieeeieirieieeneins | cvveseieisssesessssssienns | evssssssesesessssssiesssns | sessesesessesesesssssssenne | aeesesenens 0 [ e | e saenes | s 7,254
1525125, CARMEL......... INGen | e 03/09/2005.... | covveereerirerereee | e 1,700,443 | oo | e | s | s | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 13,606
1525126......cvviireriins GREENWOOD INce [ 03/09/2005.... | ceovverrerrrreies | e 1,833,106 [ v [ [ | e | e 0 [ e | e [ e 21,137
1525127... . | GREENWOOD IN .| 03/09/2005.... | .. ...1,648,812 0 21,338
1525174 . | FISHERS. IN 09/29/2005.... ..1,588,025 0 20,071
1525213 . | INDIANAPOLIS 02/14/2006.... 708,923 0 ..10,743
1525221... . | INDIANAPOLIS 03/17/2008.... | ..overerrrrrerierns | e 344,836 0 24,451
1525288........ovvvmerierirens INDIANAPOLIS........ovvorrmeinerinrinnes INGin | e 12/20/2008.... | ..o | e 1,881,983 | .oovoeeieerierineerennns | erenieeiseesenisssienis | e | s | s 0 | cererererinereniesenees | cerreresseens s | s 17,398 | v | reerseesesisssesiesines | e
1525296.......cocvrirrrirennen, INDIANAPOLIS.........cooevverrrrrieiians INcceene | s 12/29/2006.... | cvoovvvererirrierins | ceererririinienins 1,987,175 [ oo [ [ e | e | e 0 e | e | e 13,029 | oo | e | e
1525308......ccorvmerirerirens INDIANAPOLIS........ovvorrreirerinrinns INGin | s 03/06/2007..... | ceveeeveerrerirene | e 1,997,047 | oo | renieeiseesesissssesses | eerisessessssissessesss | s | e 0 | cereeererineeeriesenees | cerreresee s | e 16,188 | ..vveveerierireereniies | reeesseesensssssensensnes | eversessess s
1525339....cciiiiiis INDIANAPOLIS.........evevvereirieieians INc [ 08/15/2007.... | cooveerrereirrenes | cereireireienienns 1,459,597 | oo [ [ s | s | e 0 e | e | e 16,513 | oo | e | e
1525348......covvverieriens INDIANAPOLIS........oovoerrmrinerinrinns INGcin | s 09/21/2007..... | ceveeverrrerierirnne | e 1,248,820 [ ...coeeeeeieerieeireeies | reeieeiseesenissnienis | eerieessessnsiensesss | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI T,282 | covoeeieeessineiienes | serisssnesenissessinnns | e
1525418......cviiicne, GREENFIELD INcceee | s 10/01/2008.... | coovvvvererirnieris | cerreerrienirenend 4,826,004 | ..o [ | s | e | e 0 | e | e | e TOA42 | oo | e | e
1525470, INDIANAPOLIS........ovvoerrrirerinnrinns INGein | e 10/28/2010.... [ .verervrirers | e 2,818,157 | vvourererereererineisees | rererseessssnensenissisees | eeeressss s | st | ceesenenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 32,432
1525497... . | INDIANAPOLIS.........cooevverrerereienans IN .104/19/2011.... 2,680,555 0 31,325
1525500 .| CARMEL......... IN 04/28/2011.... ..2,498,057 |..... 0 23,488
1624983... .| JOHNSTON.. IA .102/26/2003.... 2,922,427 0 26,415
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1625051 ..o MASON CITY...oooriverirerrerineireri A | e 01/07/2004.... | covoovevrerierreee | e 2,731,394 | oo | e | s | s | e 0 [ eerereernerrnniererenees | cenereensensseessenennnensenes [ e L9213 | i | s | s
1625063.........covveerirerirns URBANDALE A | s 03/17/2004.... | covoovrvverirerirene | e 3,009,714 | ooooiiriierinniens | e | e | e | e 0 [ e | cerreniernennnnnenenes [ 20,088 | s | s | e
1625524........oovvverieris WEST DES MOINES........cccomerinrine A | e 09/26/2011.... | coveoveerrerierirnee | e 170,202 [ oo | eveeiesiseesesissisesses | eoeriseessessssissessessins | sronssesssessessssessnsins | oneesnsinns 0
1725207... . [LAWRENCE........ccocovvmrirneiiirirniinns KS. .1 02/09/2006.... 2,638,524 0
. | WICHITA KS. 01/18/2007.... 2,925,878 0 29,687
. | FERN CREEK KY. 08/27/2003.... 632,536 0 ..19,453
LOUISVILLE........cooierirerrerieninens [ S | 03M7/2004... [ oo | e 2,774,807 | coooveeeieieeieens 0
1825215, OWENSBORO. ..o 1S ST PR 02/23/2006.... | ccvovererrerreies [ e 999,895 | ....vvurireriierieninniis [ e [ e | s | 0
1825379 COLD SPRING. X FPTRRN DU 01/31/2008..... | covoovevrerierirene | e BL1B,137 | e | e niseisees | et | et | cerbieeeienes 0 eerieeirreeineieienieees | eeeeeesi et | e 29,533
1825386....... LOUISVILLE........cooverrrrrrieirrneriens 1S FPORTTR PN 03/14/2008.... | covoovvreerirerirene | o 1,531,128 [ oo [ ererierisseieniesniesies | ereriessiessssesnessessis | e | e 0 | oo | cerrerierreesnn s | s 17,316
1825472 NEWPORT X FPORTR PN 10/29/2010.... [ overeerrrireins | e AT15,483 | coooreciieeiseineiiieeins [ et | e sieseessssinnens | seeneesnsissss s | e 0 | cerereererineierieninees | cereeessesie s [ e 70,395
1825479....... LOUISVILLE........cooverrerrrierirneriens KY o e 12/14/2010.... [ v | e 4,318,200 | ooouererrinrrierienens [ e | s | s | e 0 | oot | cerreeniene s | e 52,588
1825555, RICHMOND.......coovvririieiniiniinns X FPUTRRN PN 05/171201 2.0 | ceveeevierierinee [ et | ceeiessssissisessessienss | setiesssesssssessesssssennes | seessessesssessssssssissesss | aeesesssssssesssessesssannns | sesesesseenas 0 eereeeireeineieiienieees | eeeeeesieei et | e 35,823
1925041... . |BROSSARD.......... LA S 1172172003.... [ o | s 2,303,925 0 69,311
. | BROUSSARD LA 09/29/2006.... 685,459 0 ..18,822
. |LAFAYETTE LA 05/01/2008.... ..1,150,316 0 ..16,106
1925561... . |KENNER............. LA JOB/MA/2012.... | e | e 0 21,189
2125397 ... ROCKVILLE.......coovvverirerinerirerircens MD..oovver [ e 05/29/2008..... | coveorveerierirene | e 4,870,508 | .ooorernerrinrrierienens [ e | s | s | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 27,174
2125430....... LAUREL. ... MD..ovvri [ e 12/02/2008.... | ...coovvreierins | e 2,583,812 | ovoouieieieirenineinens | e | et | et | cesrieesienes 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 21,254
2125457 ..o GAITHERSBURG.......ccoovvvverirrris MD.oovver [ e 06/10/2010.... | coveerreerirerirnee [ e 4,020,520 | .oovercernieieiienens | s | s | s | e 0 | oot | ceereriereeessr s | s 44,721
2125564.......ceeviriiinns HAGERSTOWN MD..ovvivvi [ e 06/28/2012.... | ceveeeveerirerirees [ i | ceeeessnsississsiessinnes | seeessiessssis s | seieessesse st nnes | seessessnsies s | e 0 | e | e s | e 11,039
2325040.......cccneririerinns INDEPENDENCE TWP........cccoverinnee Mo [ 11/19/2003.... | .oceoerriers | e, B9, 711 | i | e | e | et | cerrenienes 0 | cererereeinnienerenees | ceererieniseseissr s | s 42,502
2325186....c.ceiieriine ANN ARBOR.......... Ml | e 11/01/2005.... [ covoveeveereres [ e 1,260,444 | ...coivieiiiirieieens [ [ s | s | e 0 e | s | s 9,565
2325216....... NOVI .| 03/01/2006.... | .. ...5,564,133 0 39,413
. | WYOMING.. 10/26/2011.... ..1,992,885 0 22,154
. | KALAMAZOQO.. 02/09/2012.... . 0 36,500
2425030....... EAGAN 109/30/2003.... | coovvveerernriieins | e 2,124,914 0 18,342
2425314 VADNAIS HEIGHTS......cocoovvrinrirnns MN.ivvei [ e 04/09/2007..... | coveeevrerierinne | e 3,085,326 | ..o | e | e | et | cessenesienes 0 | cererererineieriesenees | e | s 43,168
2425517 ..o EDEN PRAIRIE MN..ooiines | e 0772172011 [ e [ v 5,408,348 | ..o | et | s | e | e 0 e | e | e 72,287
L7575 & CHESTERFIELD.....ccoovveeeriricinnne MO..ccoovvrens [ e 02/14/2008.... | covoovvrerrerirnne | e T92,446 | oo | cererserisssneseninsisees | eeeressss e | s | ceesinenienes (V1 RO SRUROUR ORISR VSRR 69,246
2625376......coviieriiinns RIVERSIDE.........cocooevrriiririeireias MO [ v 01/28/2008.... | c.ovoerrerrrreres | e 8,081,083 | ...vviviiieieiieieieiiens | eerieieirieeeesieieennnn | ettt | e | cereeenenens 0 [ e | e | e 50,435
2725026........ccmvrrrriririnns BOZEMAN.........coovvvmrireriiriseirsii MT.eierins [ 09/25/2003.... | covvoereerierenee | e 2,999,009 | ..veuvererireerenineirees | e | s | et | ceerenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 39,003
2725242.......cvvivrn BOZEMAN........coovririnereierrcienines MT. i [ 06/13/2008.... [ ..vvvererrrrrererns [ ervees TI3TAN | i | st | et | e | e 0 | e | e | e 44,115
2725476....... KALISPELL MT.iveiins [ 11/23/12010.... [ vvereerrrirerns | e 3,793,980 | ..veuvvrrereereninrinees | rerereniensen s | eeesessns e | et | ceesenenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 55,244
2824984... . |OMAHA... .102/28/2003.... | c.overerrereriinns | i 2,315,965 0 36,413
2824987 03/28/2003.... 644,480 0 ..10,033
2825214... | 02/16/2008.... [ ..cvvorrirrinii | i 1,259,579 [ ..vveirerierieriinine 0
2825220.......cccmeviriiirinns 03/09/2008.... | .cvvovvenerrrerernee | e 2,001,175 | cooooieerineerenineerens | reversenssssnessessssesees | eeesessnsien s | et | cesseesienes 0 | cerreenernnrnereninees | cervnenreniseesensssnenenes | e THBB2. | covieiisiiieiissineiiens | seriesinssesssiennnns | e




Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

12030

1 4 5 6 7 Change in Book Value/Recorded Investment 14 16 17 18
2 Book Value/ 8 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Temporary Deferred Change in Exchange Excluding Exchange Realized Total
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2825307 ..o OMAHA.......oooovevnernnrrnernnnnneninenens | NEoiiiiicinies | s 01/29/2007..... | ceveeeerererirerirnee [ e 128,719 | s | cevneiesinesesissienns | ceiersesissssessssisenes | seessessnsssssssessessienns | ceseseseenns (V1 ORI BRI 1,327 | o e | e 0
2925245.......coovvieirniis LAS VEGAS.......ccoovvemrverinerirerrnes | NVt | e 06/20/2008.... | ccvvorrererererirnne [ errvrinrienne 1,792,844 | it | e | s | s | e, (V1 OOORTOORTORSTURRPOTOOE BRI 35,496 | covouviririnnieis | s | e 0
2925488..........veerrririinn LAS VEGAS.......ccoovvmmermnrrnernernnees | NVeotiiiciiis | s 10/27/2010... [ overrrnrineine | e 193,188 | it | et | s | et | cereieenienes (V1 ORI BRI 26,397
2925481... [LAS VEGAS.......covieirieinerinerienes .112/15/2010.... | .. 0 231,041
. |BRICK TWP..... 07/19/2005.... 0 31,955
. | OAKLAND 03/01/2007.... 0 44,955
3125558... . | WILLIAMSTOWN .105/18/2012.... 0 24,543
3225074 ALBUQUERUQE..........ccoovvvverrerrn | NMeceiiiiiins e 05/19/2004.... | covoorveerirerirnne | o 1,108,110 [ oo [ erenieresseesesiessienines | erersseessessssessessesses | eosensessessesssessnssens | onsesessnes 0 oo | v | s 14,145
3225088........ccneirrrieiinns ALBUQUERUE.........coconmvmmrmnrnnees |[NMeciiiiiiins [ 08/25/2004.... | covoovvveerirerirane | e 277,043 | oo | crrreineiseneseninsins | e | seineesnse s | e 0 | cerietererineieiiesieees | cereeeees s | e 41,604
3225150.......cerririciinns ALBUQUERQUE...........ccouvvemrimerinee | NMeceiiiiins e 06/27/2005.... | coveovrveerirererene | e 4,364,360 | ..oorvrerrinierienins | s | s | s | e (VN OO BRI 54,878
3225210...cccuvereiirrieiinns ALBUQUERQUE...........cconevmmermerinee |NMeciiiiiins [ 02/13/2008.... | coveoeveerrerirane | e 1,972,107 [ oo | ereeiesiseesesissisesses | ererisesesessssessessessins | sronsessssesssssssessnsis | oneesnsinns (VN ORI BRI 22,804
3225389......verririeiin ALBUQUERQUE...........ccovcvmmrrmerinee | NMeciiiiiins e 04/04/2008.... | .ovoovvreerierirene | o 1,800,692 [ ...vouivenrierieerenis [ e | e | e | e 0 | oot | cerrenier s | s 16,182
3325107 ... PULASKI. ... 10/25/2004... | oo | s 955,797 | cooeiverierineeneeineins e [ e | e | e 0 [ et | cereeesiese e snsenes | e 12,185
CLAY. .|12/01/2010.... | .. ...2,157,881 0 23,979
. | BAY SHORE... 10/17/2007.... ,845,424 0 11,145
. | CARLE PLACE 08/21/2008.... 3,739,548 0 ..18,934
3325439... . | WEST SENECA.. .112/22/2000.... | .. ...3,917,607 0 .1,003,661
3325538.......ceiririiin LATHAM. .....cvvvrrmnrnerirennennnennenens | NY i | s 1112812011 [ s | e 2,500,000 | ..vouverrerereniinrerens | e | e | s | e 0 oo | cerrerierseessrenenes | s 17,779
3425039......creeirrieiin CHARLOTTE......oconsveseermmrermnrerneeines | NG [ 11/14/2003.... | oo | e, 1,075,283 [ oo | eeeiesiseisssissisesies | ereeriiesisessssisssssessies | s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 15,380
3425105.......cceerrierinns MATTHEWS.......ccoovvrvervmrinernennnees | NCuirrviiivis | s 11/08/2004... | ...voovvcrrere | s 817,854 | ..o e [ | s | e 0 | et | ceererieneeei s | s 10,629
3425106.......ccevrrrriiiinns WINSTON-SALEM........ccoceomvvrneirneries NG [ 11/08/2004... | ..cvovvvrcrrers | s 834,167 | oo [ [ | i | i 0 | e | e s | e 10,668
3425433......vii CHARLOTTE.......cconsvemermmrrnerinerine | NCrovirvcines [ 01/23/2009.... | covvoereerirerenee [ e 2,529,889 | ..o | e | e | et | cessesenienes (VN ORI BRI 52,417
3425474......ooien GRAHAM.......coovverererrnerereeniernienes | NCoieiiies | e TUAT712010.. [ o [ e 1,703,007 [ oo [ [ | e | e 0 [ e | e | e 12,559
3425482........covvvii CARRBORO .112/20/2010.... | oo, 5,025,982 | ...oovverrerrerieieiins 0 63,034
CARY 05/31/2011.... 2,692,309 0 35,432
. | GREENSBORO.. 09/29/2011.... 2,017,382 0 35,271
3425560... . | CHARLOTTE [05/2912012.... | e | s 0 22,775
3624997.......veeririi LEXINGTON.....courvmrirerirrereniseinne 05/06/2003.... | coveeeveerierirnee | e 1,904,549 [ ..o | et | e | s | e 0 | cererererinereniesenees | cerreresseens s | s 13,513
3624999.......cniirns WASHINGTON TWP.......coovvrerivnieee | OHeiciiis v 05/27/2003... [ ovorerevrrrrrerns [ v T54,067 | ..ooveciiiriieeiiinieies | et | e | e | s 0 | oo | s 24,461
3625022.......ceeerrieiinns COLUMBIA TWP......cocomevermeenmnnnees | OHueciiccs s 09/05/2003.... | coveeeveerierirnne | e 1,598,847 | .oovvueieerierineernenins | ereniesisseesessssssesses | soerisesssessssessensesss | s | s 0 | cererererineieriesenees | cerreresie s | e 48,781
3625027 ... WEST CARROLLTON........cooouverevree | OHuecis [ e 09/29/2003.... | ceovvevrerrirreres | cerrireiseieienns 1,014,493 | oo [ [ s | s | e 0 e | e | e 15,407
3625037 WELLINGTON.....c.cooeverrenrrnenernnennns | OHuceciiics [ 10/24/12003.... | ...coovvevrirerns | e 1,180,440 | oo | | e | s | e 0 | cereeererinereniesenees | cerreriesee s | s 10,310
3625038.....c.cvivrrieines MIAMISBURG........ccovvrernrrreerernnnns | OHucrciens [ 11/1412003.... | coovvvverrerinn | v 710,388 [ .oooiciiiriiieieinnieies | vt | et | e | e 0 | e | e 20,864
3625042.......ceerirrieiinn WASHINGTON TWP.......coooevernvernnnes | OHueciics [ 11/21/2003.... | ovververreris | s 633,509 | ..rvuerereerrieineniens | s | e | e | cesrieenenes 0 | cerereereminererieninees | ceereresee s | e 10,693
3625044... . | COLUMBLUS.... .1 11/24/2003.... 621,084 0 18,103
3625046 . | CINCINNATI 12/09/2003.... ...3,985,383 0 33,916
3625048... . | MONTGOMERY.. .112/30/2003.... | .. .23,037,113 0 202,612
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3625081.....eorererrrieiinn WELLINGTON.....ocvverirrireriseireiinns OH.oovveces [ e 07/07/2004.... | cocooereevinrians | e 571,255 | oo [ e [ e ssssesss | s | e 0
3625084........ccnrvrriiinns PLAIN CITY oo OH..ooovvvieees [ i 07/22/2004.... | covoovrvverirerrane | e 1,886,365 | ...vvuureearieriinriiinies | e | e | e | e 0
3625100........ccoerrrrirerinas DAYTON....oorireirrierierierereesseens OH.ovvveees [ e 10/14/2004... | .ovvovvvvcrrers | s BO7,847 | oo e [ e essessns | s | onessesinns 0
3625128... . | WESTERVILLE... .| 03/15/2005.... | .. 0
3625130 .| VANDALIA.. 03/29/2005.... 0
3625201 . |PLAIN CITY. OH. 12/29/2005.... ,039,201 0
3625279... . |LOVELAND .| 11/28/2006.... | .. ...1,587,143 0
3625300........ccoerrmrinerinns FAIRBORN.........ccovvvirierirerireninnens OH..oovvveees [ e 01/23/2007..... | coveerrrererirerirene | e 1,565,669 [ ...vvuvveureaeriieeienis | erenireresseesessesniesses | s | e | e 0
3625341 ..o ELIDA. ..ot OH..oovvveces [ 08/24/2007..... | coveovvvreerierrane | e 1,307,118 [ oo | e | eeeriesesessssessessessis | coonsisesssessessssessnsins | oneisssinns 0
3625422....... ELYRIA ..o OH..oovvveees [ e 10/29/2008.... | ...coovvevrirerns | e, 3,314,380 | vveuverrereereninniiens | v | et | et | ceerenienes 0 | oo | cerrerierreesnn s | s 17,384 | oo | rerieeesiesresieninee | e 0
3625423....... ELYRIA oo (0] ISP VRN 10/29/2008.... | oo | s 388,131 | oo [ [ e | s | s (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP BUAAT | oo | e | e 0
3625443.......cvirri MARYSVILLE........oevirereriirineri OH..oooveveees [ e 02/18/2010..... | covveereerierirene [ e 3,851,382 | ..veuvereriireienineiiens | e | et | et | ceererienes 0 | oot | cerreeniene s | e 82,270 | covoerirerereeririnerienes | cevieninsreniesieeienns | e 0
3625445......cconeiri WADSWORTH........ovvvrieirneiiniins (0] ISR VRN 03/09/2010..... | ceveurvererrerirene | e 2,058,129 | oo | creeieeiseiseeninnins | e | s | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 25,072
3625465... . | GRANDVIEW HEIGHTS. .1 10/06/2010.... | ..vvvvcrirerirns 7,153,540 0
. | CINCINNATI 10/12/2010.... 2,922,596 0
. | WESTLAKE. 12/27/2010.... 0
3625508... . | GAHANNA.. .106/16/2011.... | .. 0 14,624
3625547......overriirieri LIBERTY TOWNSHIP........ccocorerirns OH..ooveveees [ e 02/29/2012.... | covveerierirerinee [ v | e | e | s | st | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 34,085
3625566........cconervrireiina COLUMBUS.......cooeieiiierieniiens OH.oovvvecs [ 07/131201 2.0 | coveeevierierinee [ e | ceeiessssissisesiesssennes | cetseessesssseessesssssseenes | seesssssessesss s issesss | seessessnssesssessessienns | seeseesenas 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 21,496
3724985......covevrieins TULSA.....ovvvs (0] CRRIN PR 03/03/2003.... | cccvorererrereerens [ v A14,4B9 | ..o | e | e | e | et (V1 ORI RTINSO VTSP 29,753
3725043.....cveiniins TULSA.....ccoovs (0] CHTIIN VRN 11/24/12003.... | oo | e, 2,779,817 | oo | e | ceineieesissessissisnens | senesssnsisssessssnnns | e 0 | eererireineieeiienienes | oeeereesieeie s | i 23,647
3725098........ccneeiirierinns EDMOND........cccovmmermrinerierienireens (0] CHNRIN PRI 09/29/2004.... | covoovevererirerirnee | e 3,054,826 | ....ouveurirerenirinens | e | e | et | cesseenienes 0 | oot | ceerenieee et | e 24,343
3725234 EDOMOND. (0] GO I 04/2712008.... | coovverrerrrrerns | e 1,505,262 [ ..o [ [ | e | e 0 [ e | e | e 10,565
3725268... . | OKLAHOMA CITY... . 09/28/2006.... | .. ...1,388,154 0 14,384
3725282 . | OKLAHOMA CIT 11/30/2006.... ..3,112,921 0 20,428
3825076 . | PORTLAND. 05/27/2004.... 499,794 0 38,222
3825259... . |HILLSBORO.... 108/22/2008.... | c.oovvrererinrieris | e 5,676,760 0 36,552
3825260........cceerrieiinns TUALATIN .o 08/29/2008.... | cvvouevererererernee | v 2,959,293 | ..o | e | e | et | cerrienienes 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 31,287
3825455.....c.oviine SPRINGFIELD.......ccrvvriirirerierninns (0] U IV 07/01/2010.... | coovvevereceierens | e 2,322,891 | oo | e | e | e | sererenenens 0 [ e | e | e 34,272
3825521 MCMINNVILLE.........ccnvverrrerierirns OR..ovvvieees [ v 08/17/2011.... | coveeevrerierieee | e 8,341,885 | ..oouieierireerenineinens | e | e | et | cerrnenienes 0 | cereeererineieriesinees | cerreriesieeess s | e 60,556
3924978......cvviiiin CONNELLSVILLE. . PA. oo | e 01/2712003.... | coovvevereereeres | e 1,129,028 [ ..o [ [ s | s | e 0 e | e | e 12,036
3925016.......cererrrirerinns CECIL TOWNSHIP PA. oo e 08/06/2003.... | coveeeveerrrerernee | cererireereennns 2,273,589 | oo | e | e | et | cesrenienes 0 | cereeererineierieriees | ceerensene s snsenes | i 51,105
3925017 WHITPAIN TWP PA. oo v 08/14/2003... [ ovvvvvereririrerins [ v 1,186,882 | v et | e | e | s 0 e | e | e 18,070
3925018......orererrrirerinns WHITEMARSH TWP, PA. oo e 08/14/2003.... | coveovvrerierirnee | cererirneereninnd 2,196,170 | ovveeieerieerenineirees | rererserssssnessensssssees | eeesessssisensesssnnens | st | ceesenenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 33,437
3925070... . | QUAKERTOWN PA [ 04/30/2004.... | oo | e 523,192 0 20,653
3925343 . | PHILADELPHIA . PA 08/30/2007.... 2,558,513 0 9,931
3925428... . | WASHINGTON PA .| 11/26/2008.... | ...cvvoverierirnnes 3,600,018 | ..oooverrerririciins . 0 19,112
4124976.......ccoevi LEXINGTON.....courrmrirerireereniseinne (SO DR 01/14/2003.... | coovoevererineeens | e 949,187 | oo | e | e | s | e 0 | cereeererinerenesinees | cerreressens s | s 14,455 | oo | e | e 0
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124977 ..o CHARLESTON.......ccorirrrinrirnnrinenes (SO D 01/16/2003.... | coveorveerirerirnee [ e 3,388,734 | oo | ceveeiesinesesinsienns | ceiessesinsssensssisenes | seessessnssssss s essnenns | cesesensenns 0
4125152, NORTH CHARLESTON........c.ccouvvenee SCvvnee [ 06/29/2005.... | covoovreerererernne | errvrinnriennen 7,000,184 | oo | e | s | s | e 0
12531 CHARLESTON......ooorirerinrirnninnes (SO D 03/28/2007..... | ceveeereerererernee [ eerrrrernernnnee T TBABEE | oo | ceveeiiesineisesissienes | seissessesisesssessssisnenes | seessesssssssssessesssenns | cesesesssenns 0
4125401... . | PAWLEYS ISLAND. .| 06/16/2008.... | .. 0
. | SUMMERVILLE.. 10/09/2009.... 0
. | CHARLESTON 12/14/2010.... 848,674 0
4125542... . | CHARLESTON.... 120202017 [ e | e 1,825,000 0
4125545.......covi NORTH CHARLESTON........c.ccocuvnnee SCvvvenenen [ 02/1712012u.. | ceveeerierireriiee [ ererierieeierissiesisssies | crereesnsenesessessienes | ceressesssss s | crressess e sesnnnes | st | s 0
4125556........coeiriiinn ROCK HILL. ..o (SO B 05/171201 2. | ceveeevecrierieee [ et | ceesessnsississsiesssenss | setsesssesssssessessssseeses | seesssssesssessssssssissesss | aeeseesssssessssssesssannss | sesesenesenns 0
4324986..........oeverrinns SEVIERVILLE......cooeviieririiriinins TN | e 03/21/2003.... | coveovrreerirerirene | e 1,053,410 [ oo | e | rversenesesssnessessenss | s | e 0 | oo | cerrerierreesnn s | s 15,927 | ivoeeveerierierernesiins | rerereesesiesresieninne | e 0
4325007 ..o KINGSPORT......... L1\ U D 05/30/2003.... | ccvvoeererererneirans [ e B88,265 | ...vvueeruereineiieiiiees | et | et | et | cerrieensenes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 22,326 | oo | e | e 0
4325031....... MEMPHIS.......ccooerieeiiriieeneisniis TN | e 09/30/2003.... | covvovererererreins [ v 530,936 [ ..ouverrererereriininnins e [ | e | e 0 | oot | cerrenier s | s 16,208 | ...voooveerierirerereriies | e | e 0
4325056........ccneerrrieiinn FARRAGUT.....cooiriiinrirneiseieeii L1\ U D 02/23/2004.... | covoveveerierrane | e TA51,TT8 | i | e | eeesiesisnessssisssssessis | consisssssessessssessensinns | oneesessinns 0 eereeeireeineieiienieees | eeeeeesieei et | e 20,852
BRISTOL .| 06/04/2004.... | .. ...1,486,210 0 39,917
MEMPHIS. 08/04/2005.... ..1,131,009 0 8,429
. | FARRAGUT. 03/01/2006.... 824,835 0 9,397
4325254....... KISSIMMEE | 07/07/2005.... | oo | e 1,512,299 0 7,378
4325537 ..o COLUMBIA........oveeririerieiieeiiens L\ SO D 1112172011 [ e | s 800,000 [ ..ouverrerrererreninren e [ e | e | (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI 9,089 | ovovrercerrinnrienienes | e | s 0
4424979.......co EL PASO.....oviiimiieineeinseseisiins L. ST B 02/04/2003.... | covoovvvrerierirene | e 1,358,199 [ oo | ereeieeiseesesissisenses | eeeerisesssessnsessensesses | crnseeessessessssessnsins | neisnsins 0 [ eerierieeieeieeiienienes | cereeeee s | e 135,832 | ovovrirerinrieiienieees | cereseeeiessesiseessninnns | e 0
4424980..........vevrrinns BOERNE........cooomirerierineenieisninne L. ST D 02/04/2003.... | cccvooevereverrcrens [ v 937,444 | ..o e [ | e | e (V1 ORI RTINSO VTSP 31677 | covereeeeneeinernenns | cevrverisesesiesisesinnes | v 0
4425008..........ovvvrriienns CONROE.......oooirieireiinsireeiieees L. ST B 07/10/2003.... | covoovvvrerrirerirene | e 1,486,000 [ ..o | e | s | s | e 0 | e | e s | e 13,000 | 1vveieiierirerirenines | reerseesseissiesnieesnes | e 0
4425021 ..o HOLLYWOOD PARK........ccocverirnnns L. ST D 08/29/2003.... | cvvveeveerierinne | e 1,823,894 | ..o | e | e | s | s 0 | cereeereeineierieniees | ceerreriereeeisss s | s 16,799 | veereecrierieeenenines | rersseesesssesienieninee | e 0
4425028........cooveen SAN ANTONIO........coeverririieirirnans TXeovieeeiee e 09/30/2003.... | cooveerrerrireieres | e 5,563,084 | ..o | e | s | e | cereesnenens 0 [ e | e [ e 80,181 | oo | e | e 0
4425029... . |EL PASO .109/30/2003.... 594,780 0
4425033 . |EL PASO..... 10/08/2003.... 3,859,486 0
4425049 .| SAN ANTONIO 12/30/2003.... ,847,025 0
4425064... . | SAN ANTONIO... .103/31/2004.... | .. ..2,173,759 0
4425075...c.ovveeririiirin CONROE........coomeerierinrrnerrerennees | T [ v 05/24/2004.... | ccoooeveerineiens [ e 788,132 | oo [ [ e essess | s | e 0
4425085..........ovvveerne SAN ANTONIO....covvvvvrerrrririnrrenns | Terrriiiniins | e 07/22/2004.... | ovovervrvrrerns [ s TTTALA | o | et | et | e | aeeseresenns 0 [ e | e | o2 1,272 | i | s | e 0
4425090........ccmeerrriirinns GRAND PRAIRIE.......c.coovemerenermnnns | TX et | s 09/01/2004.... | covoovvvrerierirnne | e 2,832,331 | oo | e | s | et | cersenienes 0 | verereerenrnnierienenees | cenvrenrensseesensssnensenes [ rneeeesnenennnens 3 1,031 |t | v | e 0
4425103....c.cvne SAN ANTONIO........coeverereerereeees | X e [ e 11/03/2004.... [ oo [ e 1,919,979 [ i [ [ s | s | e 0 [ e | e | e 71008 | i | s | e 0
A425127 o BEE CAVE......coosinennenernenrnennnne | T | s 02/07/2005.... | covooreveerierirnee | e 1,049,516 [ .oovveierierineircnies | ervenieeisseesesissssenses | ereriseessessssissensessis | srnsssssessesssessnsinns | oneesnsinns 0 | cereeererrnnrerieneees | cenvrenrensneesensnsnensenes |8y 048 | it | e | e 0
4425148........co BEE CAVE.......ccoocnmvernnveinnnerenns | T [ 06/21/2005.... [ ..ovovvrererirerins [ v T30 [ s [ [ | e | e 0 [ e | e [ o893 | s | s | 0
4425170...ccooein LAREDO. 09/16/2005.... | covooeveerirerenee | v 2,927,297 | cooooeveerineererineinnens | reverseeisssnsssessssisees | e | et | cessenienes (V1 ORI BRI
4425173... . |EL PASO .1 09/28/2005.... | .. 0
4425182 . |HOUSTON.. 10/31/2005.... 0
4425218... . | PFLUGERVILLE. .103/01/2006.... 929,709 0
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
B4252TT .o SAN ANTONIO......cvorvrrrierircirenns L. ST D 11/21/2006.... | ..o | e, 1,856,857 [ .ooeveeieciierieeinnenins | ereenieniseesesissisesses | ererisesesessssessessessns | sronsissssessesessessnsins | oneesensinns 0 | cerereererineierieninees | ceeveeesesieeeni s | e 14,858 | ..o | eeerneessesiessenienines | e 0
4425297 ... HOUSTON.......cooivririnierieniierienes L. ST D 01/17/2007..... | coveevvererirerreee | e 1,271,862 | oo | et | cveniensiessenissesiesses | e | s 0 oot | v | s 15,527 | v | e | e 0
4425309.......cccieirrineins EL PASO.....coviiierieieeiseiserinsiins L. ST D 03/14/2007..... | ceveoeevrerierinee [ e 2,372,914 | oo | v | s | ettt | certeeeeienes 0 | eerereereerneiserieninees | cereeess s ensenes | i 24,159
4425327........ AUSTIN .1 06/11/2007.... 2,278,390 0 16,477
4425330 .| SAN ANTONIO 06/25/2007.... ...2,699,830 0 35,383
4425391 . | CLEAR LAKE.. 04/14/2008.... 2,964,417 0 27,119
4425405... . |HOUSTON .| 07/10/2008.... | ...ovooeririrnes 1,382,478 0 16,964
4425421 ... HOUSTON.......cooivrmrirermcrieniienienes L. ST B 10/15/2008.... | ...coorvevrirerns | e 7,942,000 | oo | v | e | et | e (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 50,535
4425426..........vvon HOUSTON. ... L ST B 11/21/2008.... | ..o | e 4,595,929 | .o [ e | s | s | e 0 eerieeirreeineieienieees | eeeeeesi et | e 38,585
4425437 ... ALAMO HEIGHTS.......cccovvvvrrrinirines L. ST D 10/06/2009.... | ...coorverrrrerins | e 2,105,280 | ..vouverrireerenirnisens | rerereeiennenienienenees | e | e | cessenienes (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 26,226
4425456..........vverrin CORPUS CHRISTL....c.ovvvrrirrineinns L. ST D 07/01/2010.... | coveorevrrerrerirene | e 917,811 [ i | e | eoerssesssnessssessessessos | sronsesssssesssessssessansinns | oneesssinns 0 [ cerereererineierieninees | cereeessenie s | s 44,365
4425463..........ooveen EL PASO.....covirieriieiinieinerinsiins L. ST D 09/16/2010.... | coveerveerirerirene [ e 1,900,515 [ .oovourveerierieeeieeins | erenireriseesesiesnienines | s | s | e 0 | oot | cerreeniene s | e 22,913
44254B4..........cooo SAN ANTONIO. ... L. ST B 10/05/2010.... [ vereerrrineinns | e 4,881,239 | oo [ e | e | s | e 0 [ e | cereeesese s [ e 78,867
4425478... . |EL PASO | 12/06/2010.... | ovvevrrvcrrerns | e 2,689,182 0 32,157
. | ALAMO HEIGHT: > 06/30/2011.... 981,896 0 11,370
.| CONROCE.... 10/31/2011.... 996,019 0 ..12,385
4425543... . |HOUSTON.. 1212972011 | e | e 3,900,000 | .vouveverierinicirenins 0 43,144
4425567 ... FREDERICKSBURG.........ccccniverrnnne L. ST D O7/1B12012.... | covveerierirerirnee [ e | creeessinesesiessienes | ceressesssssessssssssienes | cesssessesssssensssesnenes | seessessssseesessesseens | e 0 oo | cerrerierseessrenenes | s 15,312 | oo | e | e 0
4525007 ... SALT LAKE COUNTY ....coooomrvrnrirnns UToeieees [ 07/15/2003.... | coveorevrnrierirene | e 1,998,978 | ..o | eeeieeiseisesisssiesies | ereriiesesessnsissensesis | s | e 0 | cereeireeineienienieees | eeeeeenieei e ssisssenes | e 83,326 | covouvireicinineieins | e | e 0
4525097 ... WEST VALLEY CITY ..o UTenees e 09/29/2004.... | covoovvveerierrnee | e 115,913 [ o e | e | s | s 0 | et | ceererieneeei s | s 14,925 | oo | e | e 0
4525255.......oviereieiinn SALT LAKE CITY ..o UTeiii | e 08/07/2008.... | c.vverrerrrrrreres | cereieireienins 5,027,130 [ ovveveeeeirieiieiieiesieies | coveresieisissieseseiisienes | evessiessesesssseseseses | sresesesessessesesiesessenes | snessseneens 0 [ o | et sees | i 85,794 | oo e | e 0
4525328.......ccovvvriii WEST JORDAN UTenees e 06/19/2007..... | coveeevrerierireee | e BA23,3TT | cooooeveeeieeerisriniees | reverseeisssnesiessssenees | eeeseesnsee s | st | seesesenienes 0 | cereeereeineierieniees | ceerreriereeeisss s | s 19,790 | vveeveerierireeereniees | rersseesesssssseniensnee | eversessess e 0
4625460....... BARRE..........c....... VT v 08/26/2010.... | cvovverrerrirrieies | e 4,553,279 | oo | et | et | e | e 0 | e | s | e 102,089
4725136... . [RICHMOND......vtvierriirirrircriniinnes .| 04/29/2005.... | ...vvverierirnes 1,498,596 0 19,058
. | YORKTOWN 03/30/2007.... 2,880,112 0
. | DALE CITY.. 10/29/2007.... 1,257,171 0
4725378... [ NORFOLK......ovviiriciieieieiinins .101/30/2008.... | .. ...7,568,317 0
4725402........ccovvviinns ASHLAND......ovvimrrerieeeierienieenns 06/23/2008.... | covooervrerirerenee [ e 2,809,127 | oovoveerieirenineinees | reverenissieneninninees | e | et | ceesnenienes 0 | cererererinereniesenees | cerreresseens s | s 16,108 | ..voeveerierireeerenines | reeesseesersssssensesines | everseseess e 0
4725407 ..o CHESTER....covvveiereieerieisnienns VA e e 07/29/2008.... | ..ovorvveririrerins [ v 5,783,285 | ..oieiieiiireiciieinies | et | e | e | e 0 [ e | e | e 27,204 | oo | e | e 0
4725453........covvvin ALEXANDRIA.......cooevererrieirnninns LT/ W D 06/22/2010.... | coveorerrrerierirnne | e 3,780,042 | ..oouverireerenineirees | rerererisssenseninsisees | e | et | ceesenenienes 0 | cereeereeineierseninees | ceerens s | e 89,207 | covourvrerereernnriserienns | seeserinsssesseeeensnnes | e 0
4725492......covien WOODBRIDGE VA i [ 04/06/2011.... | ceoveerrereereeies | e 1,618,145 | o [ [ | s | e 0 e | e | e 14,356 | oo [ e | e 0
4725507 ..o CHARLOTTESVILLE VA o | e 05/05/2011.... | coveeeererrerirnee [ e A153,572 | covveeeeeineineiiienins | e | e | s | e 0 | cereeererineierieriees | ceerensene s snsenes | i 20,924 | oo | e | e 0
4725563 RICHMOND......covvveririrririnirninenns VA e e 06/28/2012.... [ evvrvrererirerins [ v | serreserssissssesnnies | e | s | s | s 0 e | e | e T4,552 | oo | e | e 0
4825004.........cnevrriiinns VANCOUVER......... WA e | e 06/30/2003.... | covveerrerirerenee [ errrrirnernnne LATIT2E | s | cevneeiesisesesisssenns | ceinessessnsssessssinenes | seessessssssessessessnenss | ceesenseenns 0 | cereeereeineierieninees | ceerrens s ensenes | e 22,545
4825342... .| TACOMA.......... WA .108/30/2007.... | .. 0 12,779
4825448 . | SNOHOMISH. WA 05/28/2010.... 0 51,614
4925073... .| CHARLESTON........coovmiririrriierias WV | e .| 05/04/2004.... | .. 0 71,129
4925347 ... LEWISBURG........ WV | e 09/20/2007..... | ceveeerrrerererernee | errrrernerenne LTTA90T | i | cevreeiesineisssissinenns | ceesersessnsssessnsisenes | seesessnssssssessesssenss | ceesenseenns 0 | cerereeeeirererierinees | ceerensese s | e 35,148 | covoevieeeeenneineienes | s | e 0




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

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

5024997 TWO RIVERS....ccoooeriireierieiins |/ D 03/31/2003.... | covvoerererirneerans [ e 565,238 | ..ouveurirrirenrneinenins [ e [ e | s | s 0 [ eerieerreereeierierienes | cereees s | e 113,004 | oooooeirieiienieees | cerveeeessesiseeseninnes | e 0
5025072.....cverrvirriiiin OSHKOSH......coomveririirieieiineiiens Wi | v 05/04/2004.... | ccooovvreerierrnns | v 2,935,423 | oo | e | e | e | e 0 oo | cerreren s | e 24,083 | oooovrirnnieies | s | e 0
5025077 ..o WAUWATOSA |/ D 06/03/2004.... | covoovvveerrerirene | e 1,057,330 [ .oucevueeeerierieriineenes | eeeseesseisesssssinenses | rersessesssessssesessns | sressnssesss s ensns | s 0 | e rierieees | cereeeees e esennsenes | s 9,243
5025087... | OSHKOSH.......oovviricririeiieniiens .| 08/11/2004.... | .. 56,376
5025104 . | MARSHFIELD 11/04/2004.... .45,734
5025122 . | HARTLAND. 02/15/2005.... ,398,140 11,378
5025176... . | PEWAUKEE TWP.......ccooveverinrirenns .109/30/2005.... 916,328 20,778
5025208.........cnvverrinirinns PEWAUKEE . L[/ D 02/09/2008.... | .oveerrererirerernne | e 1,018,220 [ .oovoueeenrencrieriienies [ veeienieeesseisnsienies | eriens s | e | s 0 oo | v | s 14,542 | oo | et | e 0
5325172 KANSAS CITY ..o [T PN 09/23/2005.... | covoovrveerierinee [ v 2,200,456 | ..ooovvnrerriieiinrinees | ceeineisenissieenieniees | et nssieees | eeeiens et sniinns | st 0 eerieeirreeineieienieees | eeeeeesi et | e 81,268 | .ooouvieeirciieeineieeins | ceereriesiesnsisesnnes | e 0
5325336.......rereririirin MT PLEASANT.....c.oovvviererrereriinis SCivvenenen [ 08/03/2007..... | coveererereriererene | o 1,889,779 [ 1ooveeiericriesiinenies | veeieriseesesssssienies | reriesseessessssssssses | s | s (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 36,805 | ovourerrereeneierieies | e | e 0
5325337 ..o OMAHA. ..ot NE. ... [ 08/03/2007..... | ceveeevrerreriraee | cererereereninns 2,829,807 | coouvereireeisrineriienins [ ceneriesiieesiesinessnnins | e | sriesesesssississsenens | s (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 32,849 | oo | e | e 0
5325360........ccorrrrirerinns [0 =3 1 20 P Mo [ 12/06/2007.... | ..oceonvverrirerns | e 8,521,140 | ..ovouverrirreicriirinens | rererreeissisesiesieniees | rerereess s | e | et 0 | oo | e | e 150,298 | .ooooeorierierieninees | cerrreerienienesneeisninens | e 0
53254%4......ovinisi SEDALIA. ..ot MO..cooovnens s 04/07/2011.... | coveovrenrieiinne | e 2,097,868 | ...oveereiriiisiineiinnis | e | e | crrenesesssssssss s | s {0 OO ORUIOTR) [OOSR OOTORTORPPURPOYN [PPPPTORTOON 30,364 | oo | e | e 0
0299999. Total - Mortgages With Partial REPAYMENES. ... woriiiiiiiieriissessensseesssrssnnssens s snsssenssnes | oonsssenssenens 873,661,605 0. 1,476 .0 [ TATE | i 0 [ oo [ 14,317,306 | .o (1 I 0 0
Mortgages Disposed
0024930... . | COBB COUNTY. GA | ... | 08/27/2012.... | . ....1,093,399 .(1,093,399) . 2,400,000 | ..oooiiiiiinnns 2,400,000
0399999. Total - Mortgages DISPOSEd...........cuuuiiiiiiiiiniiiiiiinns oo sssisssisesienns ....1,093,399 .(1,093,399) 0. 2,400,000 | ..coooviiiniinnns 2,400,000

0599999. Total MOMGAGES............orvrirriiriiriniinriieiincinniinnins v | 900,961,180 | o0 | i 1476 | 1,093,399 | .o [ — (1,091,923) 0]... 24,579,067 | ...cccoovvrene KRR S T — [ - 0 0
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
AIRCRAFT INVESTMENT FUND, LLC SUPERIOR .. | KESTREL AIRCRAFT COMPANY 04/20/2011.... 1 4,133,333
KESTREL MANUFACTURING INVESTMENT FUND, LLC SUPERIOR . | KESTREL AIRCRAFT COMPANY 08/02/2012.... 1 6,000,000
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 10,133,333 0 0
3999999. Subtotal - Unaffiliated 10,133,333 0 0
4199999. Totals. 10,133,333 0 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/A.CV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE D - PART 3

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

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

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

29270C YT 6 [ENERGY NORTHWEST 3.403% 07/01/25.........cesevviiieiesrirssssssosessssssssssssssssssssssssssssssssssssssssesssssssssssssssnss | sossessenns ....08/16/2012 | Bank of America 1,000,000 1,000,000 1FE

647200 W8 3 |NEW MEXICO ST MTGE FIN 3.550% 09/01/32........ccouervevrrmermeemreemerismeesssssenesssssssessssssesssssssssssssssessssssnne | sesseneees ....08/15/2012 | RBC Capital Market: 2,000,000 2,000,000 1FE

649883 TM 7 |NEW YORK HOUSING 4.203% 10/071/27......coerreermerresmeeressisesessisssessssssssssssssssssssssssssssessssssssssssesessenss. | sevsennenes ...07/12/2012 | Morgan Stanley & Co. 3,000,000 3,000,000 1FE

658207 PA 7|NORTH CAROLINAHSG FIN 4.319% 01/01/29 ....07/10/2012 | Bank of America 1,000,000 1,000,000 1FE

672319 CE 8| OAKLAND CA PENSION OBLG 4.350% 12/15/23 ..07/13/2012 | RBC Capital Markets 2,953,320 3,000,000 1FE

724581 ME 0|PITTSBURG CA UNIF SCHD 4.920% 08/01/34 ....07/25/2012 | George Baum 2,750,000 2,750,000 1FE

797669 UP 1| SAN FRANCISCO CA BAY AR 4.087% 07/01/32........iiiverrissreesssesressssssssssssssssssssssssssssssssssssssssssssssssssssssssees | sesssssenes ....09/21/2012 | RBC Capital Markets 4,000,000 4,000,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 16,703,320 16,750,000 () I YOS S—
Bonds - U.S. Special Revenue and Special A t

3136A4 AE 9| FANNIE MAE 2012-22 NY 3.500% 03/25/27 ...08/27/2012 | Citi 2,623,864 2,434,435 6,864 |1

3136A7 XG 2|FNR2012-87 CV 3.000% 08/25/32 ...07/30/2012 | Barclays Capital Inc 10,404,688 10,000,000 833 |1

3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38..........cvvveeummereeimmmrrerieresessssmsessssssesssssssssssssesssssssessssssssessssssne | sessenseres ...08/06/2012 |{UB S 7,955,759 7,345,190 20,709 |1

3137AF X3 1 [FHR 3944 LM 3.000% 10/15/26........ccccmerrvermmrerisrmsessissssessssssssssssssesssssssssssssssssssssssssssssssssssssssessssssssssssssns. | sossessenes ...07/26/2012 | KGS - Alpha Capital 11,109,340 10,466,624 26,167 |1

3137A)  JK 1| FHR 3962 EB 3.500% 11/15/26.......cooeurmrrveerrereriireesiisssesisssssessssesssssssesssssssesssssssesssssssesssssssessssssnessssssnns | sessessnnes ...08/27/2012 | Citi 3,227,978 2,993,199 8,439 (1

3137AR HC 3|FHR 4057 DV 3.500% 04/15/31 ....08/07/2012 | Deutsche Bank Securities 10,768,750 10,000,000 8,750 (1

3137AR WS 1 |FHR 4073 HC 3.500% 03/15/35 ..08/06/2012 | Goldman Sachs & Co. 5,397,090 4,988,644 3,880 (1

313970 YM 5|FNR2011-68 CB 3.000% 07/25/26 ....08/03/2012 | Bank of America 5,183,844 4,898,000 2,857 |1

38375C BD 1| GNMA 2012-57 DA 5.460% Q4/20/42...........oovvveeeeseereesseereeesseeessessessssssssssesssssesssssssossssssssssssssssssssssssssssssannns | coseesseees ....08/03/2012 | KGS - Alpha Capital 12,877,082 11,766,608 12,476 |1

46637Q  AA 4| JP MORGAN TAX EXPT PASS 3.000% 01/27/38......ciuumreerisserresissssssssssssessssesssssssssssssssssssssssssssssssssssssses | sersssenes ...07/30/2012 | J P Morgan & Co. 15,806,711 15,434,437 25453 | 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 85,355,106 80,327,137 116,428 |.......... PO S
Bonds - Industrial and Miscell IS

00003# AB 9| A&E TELEVISION NETWORKS 3.630% 08/22/22.........ccoomrrvvvvverrresssssneeeesssssssissssssssssssssssssssssssssssssssssssssssssss | sovsessnnns ....08/22/2012 | Bank of America Merrill Lynch 2,000,000 2,000,000 2z

008912 3% 0 |KESTREL MANUFACTURING | 5.000% 08/01/19.........ccoommmmmerrrreeemimmmmmssssissssssessssissessssssesssssssssssssssssssses | cossssseees ....08/02/2012 | Direct 4,500,000 4,500,000 2z

018522 E# 5| ALLETE INC 3.200% 07/15/26.......c0occuuerveermereesmmseesessssessesssnesssssssesssssssssssssssssssssssssssssssessssssssssssssnsesssssnns | sessenenes ...07/02/2012 | Wells Fargo Securities 4,000,000 4,000,000 1Z

05564E BM 7 |BRE PROPERTIES INC 3.375% 01/15/23......c.vvvvurmeiriiinesiisssssissssssssmsesssssssssssssssssssssssssssssssssssssssssssses | sessseres ....08/28/2012 | Various 2,982,290 3,000,000 1,688 | 2FE

05606U AA 8|BXG RECEIVABLES NOTE TR 2.660% 12/02/27. ...09/06/2012 | BB&T Capital Markets. 1,999,989 2,000,000 1FE

12502Y AP 8[CCRINC MT100 PYMT RIGH 4.750% 07/11/22 ..07/06/2012 | Wells Fargo Securities 3,000,000 3,000,000 1FE

12572Q AE 5|CME GROUP INC 3.000% 09/15/22 ....09/05/2012 | Bank of America 4,984,550 5,000,000 1FE

12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32........ccccmmmrveriinrrieiisesriiiimsssssisssssisssssssssssssssssassssssssssnss | sessessas ...09/01/2012 | Interest Capitalization 61,868 61,868 1FM

127055 AH 4| CABOT CORP 3.700% 07/15/22.......ccmerveeieerreeeiesssseeossessesesssssesesssssssssssssssssssssssssssssssssssssssssssessssessssssinses | sevsseiinne ....07/09/2012 | J P Morgan & Co. 1,798,056 1,800,000 2FE

14754D B@ 8|CASH AMERICA INTERNATIO 6.000% 08/28/19..........evrveummmrreermmerressssnsesssssssssssssssssssssssssssssessssssssssssssnes | sessessans ....08/28/2012 | Key Banc Capital Markets. 4,000,000 4,000,000 2

151020 AH 7|CELGENE CORP 3.250% 08/15/22 ....08/06/2012 | Bank of America 999,490 1,000,000 2FE

205887 BJ 0|CONAGRAINC 3.250% 09/15/22 ..09/10/2012 | J P Morgan & Co 994,420 1,000,000 2FE

237194 A# 2|DARDEN RESTAURANTS INC 4.520% 08/28/24 ....08/28/2012 | Bank of America Merrill Lynch 5,000,000 5,000,000 2z

34354P AC 9| FLOWSERVE CORPORATION 3.500% 09/15/22.........cmvvvererereereimssesseiesssssesissessssssssssssssssssssssssssssssssssssnns | sossosneees ....09/06/2012 | J P Morgan & Co. 996,150 1,000,000 2FE

345397 WB 5| FORD MOTOR CREDIT 2011- 4.207% 04/15/16.........cvveuuuerreumerreemnnenesrissssssssssessssssssssssssessssssssssssssnsesses | sevseneenes ...09/21/2012 | Tax Free Exchange 1,000,000 1,000,000 2FE

345397 WF 6| FORD MOTOR CREDIT CO LL 4.250% 09/20/22 ...09/20/2012 | Morgan Stanley & Co. 495,550 500,000 2FE

36962G 6F 6|GENERAL ELECTRIC CAPITA 3.150% 09/07/22 ..09/04/2012 | Citigroup. 2,995,650 3,000,000 1FE

50540R AL 6|LABORATORY CORP OF AMER 3.750% 08/23/22 ....08/21/2012 | Various 3,031,120 3,000,000 260 | 2FE
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Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
524660 AW 7 [LEGGET & PLATT INC 3.400% 08/15/22.........ccmvevrreerrrervesssmmmsseesssssessssmsssesssssssssssssssesssssssssssssssessssssssssses. | soesssseees ....08/08/2012 | J P Morgan & Co 997,060 1,000,000 2FE
615369 AB 1|MOODYS CORPORATION 4.500% 09/01/22.........ccmmrveeereereeeeiesseeeeisssseesesssssssessssessossesssssossssessonsesssssesssssssen | sornesseees ....08/16/2012 | Various 3,531,070 3,500,000 375 | 2FE
620076 BB 4 |MOTOROLA SOLUTIONS INC 3.750% 05/15/22.......ccccmmeeerrererrmvesssmmnssesssssesssssssssessssssssssssnssssssssssssssssssnss | sossssseees ....07/31/2012 | Morgan Stanley & Co 5,152,400 5,000,000 40,625 |2FE
626717 AD 4| MURPHY OIL CORP 4.000% 06/01/22.........coccumuervermmrreemmesessssssessssssesssssssssssssssssssssessssssssssssssessssssssses | sevsneenes ...07/17/2012 | Bank of America 4,146,760 4,000,000 27,556 | 2FE
67103H AC 1|O'REILLY AUTOMOTIVE INC 3.800% 09/01/22 ....08/17/2012 | US Bancorp 1,011,150 1,000,000 106 |2FE
68268N AJ 2|ONEOK PARTNERS LP 3.375% 10/01/22 ..09/10/2012 | RBS Securities Corp 2,987,280 3,000,000 2FE
69144X AA 7 |OXFORD FINANCE FUNDING 3.900% 03/15/17 ....04/127/2012 | Tax Free Exchange (202) 1FE
709599 AH 7 |PENSKE TRUCK LEASING 14 4.875% 07/11/22.........commmimmnrreervvecomsisssssesesssesssssssssssssssssessssssssssssssssssssssssnns. | sossssseees ...07/11/2012 | Bank of America 4,966,050 5,000,000 2,031 | 2FE
761694 AG 8 |REYES HOLDINGS LLC SERI 5.130% 07/31/22......cceeerrvvvvveeemmmmseeesssesssssssassssssssessssssssssssssssssssssssssseees | seeesssnens ....08/07/2012 | J P Morgan & Co 5,000,000 5,000,000 3z
78403D AC 4 |SBA TOWER TRUST 144A 2.933% 12/15/42........ccommimmmrseerevvveommissnssessssseesssssssssesssssssssssssssssssssssssssssssssseees | sesessesees ...07/26/2012 | Barclays Capital Inc 2,000,000 2,000,000 1FE
786514 BU 2 |SAFEWAY INC 4.750% 12/01/21 ....07/13/2012 | Goldman Sachs & Co 3,731,372 3,800,000 23,565 | 2FE
81721M 20 8 |SENIOR HOUSING PROP TRU 5.625% 08/01/42 ...07/17/2012 | Wells Fargo Securities 4,000,000 4,000,000 2FE
82651U AB 9 |SIERRA RECEIVABLES FUND 3.420% 03/20/29.........cccommmmmeeerereeseemmmmmssssesssssssssssssssssssssssssssssssssesssssssssnns. | seeessesees ...07/11/2012 | Credit Suisse 4,999,622 5,000,000 2AM
85171W AA 1 |SPRINGLEAF MORTGAGE LOA 2.220% 10/25/57........ccomrrevvermeerissnssssissssssssssssssssssssssssssssesssssssssssssnsesses | sesseneeses ....07/31/2012 | Bank of America 2,749,688 2,750,000 6,254 |1FE
852891 AC 4| STANCORP FINANCIAL GROU 5.000% 08/15/22.........cvvvermmcrreemmrressanersesssnessesssnesmsssssessssssnsssssssessssssnnees | sevseneeees ....08/06/2012 | Various 1,001,870 1,000,000 2FE
854502 70 5|STANLEY BLACK & DECKER 5.750% 07/25/52 ....07/18/2012 | Bank of America 2,500,000 2,500,000 2FE
891027 30 2|TORCHMARK CORP 5.875% 12/15/52 ..09/17/2012 | Wells Fargo Securities. 1,000,000 1,000,000 2FE
939653 AM 3| WASHINGTON REAL ESTATE 3.950% 10/15/22 ....09/12/2012 | J P Morgan & Co 994,380 1,000,000 2FE
96032T AA 4| WESTGATE RESORTS 2012-2 3.000% 01/20/25 | ....09/14/2012 | Amherst Securities 2,000,000 2,000,000 1FE
96950F AJ 3| WILLIAMS PARTNER LP 3.350% 08/15/22..........cevvvirmverieresressnssssesisssesssssssesssssssssssessssssssssssssnssssssssnnes | sessessones ....08/10/2012 | Various 5,021,970 5,000,000 279 | 2FE
878742 AY 1|TECK RESOURCESLTD 3.750% 02/01/23. A ....07/31/2012 | Various 1,984,950 2,000,000 2FE
C0445# AM 8| ARC RESOURCES LTD SENIO 3.810% 08/23/24. A ....08/23/2012 | Citi Global Markets Inc. 2,000,000 2,000,000 27
03512T AC 5|ANGLOGOLD HOLDINGS PLC 5.125% 08/01/22 Frvirons ....07/26/2012 | Various 5,006,860 5,000,000 2FE
05530Q AF 7|BRITISH AMER TOBACCO IN 3.250% 06/07/22 |- ....07/06/2012 | RBC Capital Markets 2,997,600 3,000,000 9,208 | 2FE
37952U AA 1 [SEACO CONTAINER 2012-1A 4.110% 07/17/27 |- ...07/25/2012 | Deutsche Bank Securities 4,999,009 5,000,000 1
65504L AJ 6 |NOBLE HOLDING INTLLTD 3.950% 03/15/22 |- ....08/20/2012 | BB&T Capital Markets 3,133,780 3,000,000 61,774 | 2FE
D5861# AA 7|NUPLEX INDUSTRIES GMBH 6.125% 07/30/19 ....07/30/2012 | Commonwealth Bank of Australia 3,200,000 3,200,000 2Z
D6574* AB 5| CLAAS KGAA MBH SENIOR 3.980% 08/15/22 ..08/15/2012 | Barclays Capital Inc 6,000,000 6,000,000 2
G1257* AE 1|BOREALIS FUNDING COMPAN 4.460% 07/10/22. ...07/10/2012 | Barclays Capital Inc 3,000,000 3,000,000 2z
L5115# AC 8|INGENIUM FINANCING SA S 4.970% 09/26/22 Frviree ....09/26/2012 | ING Baring (US) Securities 8,000,000 8,000,000 2Z
N4282* AE 6| KLONINKLIJKE 4.010% 08/30/22 S ...08/30/2012 | ING Baring (US) Securities 6,000,000 6,000,000 27
N6508# AA 3| NUPLEX INDUSTRIES BV GT 6.125% 07/30/19 |- ...07/30/2012 | Commonwealth Bank of Australia 2,800,000 2,800,000 27
Q1629 AE 7 |BRISBANE AIRPORT CORP P 4.040% 08/22/24 ....08/22/2012 | Commonwealth Bank of Australia 4,000,000 4,000,000 2Z
Q3079 AC 2|DBCT FINANCE PTY LIMITE 3.840% 09/12/24 ..09/12/2012 | HSBC Securities 2,500,000 2,500,000 2Z
Q3946* AE 3| FOXTEL MANAGEMENT PTY 4.270% 07/25/22 ....07/25/2012 | Commonwealth Bank of Australia 1,000,000 1,000,000 2z
Q3946* AF 0| FOXTEL MANAGEMENT PTY 4.420% 07/25/24 Fns ...07/25/2012 | Commonwealth Bank of Australia 2,000,000 2,000,000 2Z
Q7450@ AA 8| PERTH AIRPORT PTY LTD P 4.470% 07/26/22 | ....07/26/2012 | Commonwealth Bank of Australia 4,000,000 4,000,000 2z
3899999. Total - Bonds - Industrial & Miscellaneous 165,251,802 v 164,911,868 | oo 173,721 XXX
8399997. Total - Bonds - Part 3 267,310,228 261,989,005 290,149 XXX.
8399999. Total - Bonds 267,310,228 261,989,005 290,149 XXX
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Preferred Stocks - Industrial and Miscell
064058 20 9|BANK OF NEW YORK MELLON ...09/12/2012 | Bank of America Merrill Lynch 80,000.000 2,000,000
49446R 77 8| KIMCO REALTY CORP PFD S ....07/16/2012 | Bank of America 2,500,000.000 2,500,000
55261F 70 8|M&T BANK CORPORATION PF ....08/17/2012 | Bank of America 4,000.000 4,000,000 3,320
74460W 80 0 |PUBLIC STORAGE SERIES V. ...09/11/2012 | Bank of America 160,000.000 4,000,000
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 12,500,000 XXX 3,320
8999997. Total - Preferred Stocks - Part 3 12,500,000 XXX 3,320
8999999. Total - Preferred Stocks. 12,500,000 XXX 3,320
9899999. Total - Preferred and Common Stocks 12,500,000 XXX 3,320
9999999. Total - Bonds, Preferred and Common Stocks 279,810,228 XXX 293,469
(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
152383 AA 3| CENT AMER BK FOR ECON | 10.375% 02/01/14..... | ..... 08/01/2012| VAMOUS........ovvvveerneereiseriseeirnens | eeressersesssesessenins | cvseesenens 180,475 | covvvvs 180,475 | coovvvennee 180,475 | coovvvrne 180,475 | oo [ e (V1 IO IS 180,475 | covovvervvrernens [ e [ e 0| . 18,724 |02/01/2014/1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 09/01/2012| PAYAOWN........corvernirnreanerierirenens | coreesernersenesenenes | veveseesnenins 1,935 | oo 1,935 | v 1,921 | v 1,927 [ v | e 8 8 | oo | e 1,935 [ o v | e [V I 104 | 11/15/2016] 1...........
36235* AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 09/15/2012| Redemption ~ 100.0000............ | covermererrernerrrenirnee | cereeirneenns 91,118 | oo 91,118 | o, 91,118 | s 91,118 [ oo | e (VI TR ISV 91,118 [ o [ [ e 0| oo 2,874 | 06/15/2030| 1Z........
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ..ce 08/10/2012| Redemption  100.0000.......cc. | covernriennmnninnnirnne | corvenirnniens 40,380 | ..o 40,380 | ..o 40,380 | .cooovris 40,380 | .o [ {1 [FROROTR [FSTPR 40,380 | oo v [ 0] . e 1,809 | 08/10/2018] 1...........
0599999. Total - BONdS = U.S. GOVEIMMENL. .....reuuiiuieieietiseisssissers ettt 313,908 313,908 313,894 313,900 [ 8 0 8 0 313,908 0 (V)] [P 0] .. 23,511 | ... XXX... |.XXX....
Bonds - U.S. States, Territories and P ion
20774W  H2  0|CONNECTICUT STHSG FIN 5.000% 11/15/41...... | ..... 07/12/2012| Redemption ~ 100.0000............ | ..... 345,000 345,000 349,313 349,163 | ..vveveiiciiens | e (REE) ) T IS (189) 348,975 05/15/2021
57586P PK 6| MASSACHUSETTS ST HSG FI 5.400% 12/01/37... 07/02/2012| Call  100.0000 1,022,500 06/01/2018
60416Q EP 5| MINNESOTA ST HSG FIN AG 4.450% 07/01/31. .107/01/2012| Redemption  100.000 20,000 .20,000 07/01/2031
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20.. .109/01/2012| Redemption ~ 100.000 85,000 .85,000 06/01/2020
677555 UW 2| STATE OF OHIO OHIO 7.050% 03/01/17..ccccocvovvrre [ e 09/01/2012| Redemption  100.0000... .65,000 65,000 03/01/2017
1799999. Total - Bonds - U.S. States, Territories & Possessions. . . et | e 1,515,000 | .........1,515,000 | ......... 1,541,813 | ... 1,639,253 | ..ooviinn0 [ (442) | 0 | (442) ] 0] 11,638,812 0] 00(23,812) ] L(23,812) 52,428 1 XXX..
Bonds - U.S. Special Revenue and Special A
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31........oeverevrrivinens [ o 09/01/2012| Paydown.........cceuevereererenernerins | vever 243,424 243,424 245,499 243,508 | ..oovoerieriens | e (84) (84) 243,424 08/15/2031| 1...........
313390 7A  O|FHLMC 2417 KZ 6.000% 02/15/32.......cccomvvemrrvmris | veres 09/01/2012| PAYAOWN.........ovrvrmiriereiierirerins | ervirseiserieeisnsnins | cveeerinenns 473,554 | ............ 473,554 | ...oooue 463434 | ............ 468,518 | ..o | i 5,036 | .cvereeciinins | e 5,036 | .covereeriiein | s 473,554 02/15/2032| 1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31.......ccvverrerirmcrnes | cenee 09/01/2012| Paydown..........ccoevereererenernrerins | veves 286,299 286,299 287,494 286,206 . (KT IR (SRR 93 286,299 10/15/2031 1...........
31339M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31.....cvvvrvrenerveiis | ceres 09/01/2012| PaYAOWN........oouvvrrireirrriseiienins | ceeerserissisnesinsines | oneines 1,053,479 | ..cooouc. 1,053,479 | .....cc....d 995,325 | ......... 1,041,104 [ .o | v 12,376 | oo | s 12,376 | oo | e 1,053,479 12/15/2031] 1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32.. 09/01/2012| Paydown. 940,797 940,797 864,764 908,715 | ..eoveerieririces | e 32,082 940,797 01/15/2032
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32.. .109/01/2012| Paydown. 610,901 610,901 589,595 600,703 04/15/2032
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.. .109/01/2012| Paydown. .82,102 82,102 . ...79,786 11/15/2023
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29 09/01/2012| Paydown. 264,403 264,403 250,902 259,567 264,403 01/15/2029
3133TJ HS  5|FHLMC 2125 JZ 6.000% 02/15/29.........cccomvremerreris | ceves 09/01/2012| Paydown.........ccoevemeererenerernns | venes 210,800 210,800 201,961 207,246 210,800 02/15/2029| 1...........
313401 YH  8|FHLMC 15 POOL# 360005 9.500% 07/01/17........... | ..... 09/01/2012| Paydown..........ccoevrerveerernnrevians [ eves 93 |...... 93 92 | ... 92 | s [ e 1 1 93 07/01/2017| 1...........
31359D Y9  8|FNMAREMIC 1993-187 L 6.500% 07/25/23............ | ..... 09/01/2012| PAYAOWN........couvvrrerrrrrrnerienins | coverseessensnerieninee | cereninneenns 57,683 | coverernens 57,683 | .covvvrrens 54,385 | ..ocoovnen. 57,248 | ..o | e 438 [ e | e 438 [ e | s 57,683 07/25/2023| 1...........
31359F AM 0| FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ..... 09/01/2012| PaydOwN.......c.ovvriveeriiererinirrirens [ orereninersssseirennnes | crvveinennns 107,012 | oo 107,012 | e 101,494 | ... 105,047 | .o | e 1,965 | oo | e 1,965 | oo | e 107,012 11/25/2023|1...........
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24.............. | ... 09/01/2012| PAYAOWN........courvrmrrrvnerierireens | oeresserseniesessenins | evverinens 123,684 | ..coovenee 123,684 | ...ccoooee. 117,886 | cooovevenee 121,519 | oo | v 2,164 | oo | e 2,164 | oo | e 123,684 02/25/2024|1...........
31350L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25.........cccovvrvrneer | venee 09/01/2012| Paydown..........cooeveverrenernnrininnns [ covrnrrersnssirnnnens | vvvnnrnennnnn8,708 [ i, 6,708 | .coccvvrrnne 6,708 | ..o 6,708 | ..o | e 12/25/2025|1...........
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38............. | ..... 09/01/2012| PaYAOWN........couvvrererinerrerienins | cveernrrnersenineenes | evvenernnenenn 15,023 | o 15,023 | oo 16,272 | oo 02/25/2038 1...........
3137AR WS 1|FHR 4073 HC 3.500% 03/15/35. e 09/01/2012| Paydown. ..11,393 12,326 03/15/2035
313920 SU  5|FNMA 2001-35 ZG 6.500% 08/25/31 .109/01/2012| Paydown. 129,125 129,125 124,856 127,429 29,125 08/25/2031
31392E  H6  0|FNMA 2002-69 Z 5.500% 10/25/32.........ccovvvvrricnnns [ 09/01/2012| Paydown. 387,969 387,969 370,224 380,151 387,969 10/25/2032
31392K HM 1| FHLMC 2445 0Z 6.500% 05/15/32.........cccomvvemmerneres [ v 09/01/2012| Paydown.........ccevereererenererens | veves 235,477 235,477 231,002 233,514 | oo | e 1,963 [ oo | e 1,963 235,477 05/15/2032| 1...........
31392M U4 2| FHLMC 2463 Z 6.000% 06/15/32.......cccrevvvrvrermrrens [ s 09/01/2012| PaydOWN........ccovvrvrerveirerrninrerens [ coverensnersnssserennnes | crvvrennnnns 130,238 | oo 130,238 | .covvenne 125,643 | .coovene 128,368 | ..covvevvivienns | e 1,870 | o | e 1,870 | o | v 130,238 06/15/2032|1...........
31392M U5 9|FHLMC 2463 ZB 6.500% 06/15/32.........ccosvvvrerercrenn | cenes 09/01/2012| PAYAOWN.......courvrrvrenerierirerens | eeressersesienesnenins | cvverenens 305,246 | ............ 305,246 303,283 303,949 | .ooovveiiinns | e L1251 T SO IV 1,298 305,246 06/15/2032| 1...........
31392P HP 3| FHLMC 2459 LZ 6.500% 06/15/32..........ccoevveemrrverns | s 08/01/2012] PaYdOWN.......couveeieiierierirerins | ovrvenenienienesnniins | cveverieens 146,157 | covvverne 146,157 | cocvvreenee 140,020 | ..covveneee 143,157 | oo | v 3,000 | oo | e 3,000 | oo | s 146,157 06/15/2032| 1...........
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31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32......ccovvrvrrvverervrrns | voree 09/01/2012| Paydown. 258,633 258,633 237,738 248,522 258,633 [ .ovverereeeens | eveereerierennes | evriverienien0 | e 10,547 |07/15/2032/1..
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32.......ccmvvemeranres | cever 09/01/2012| Paydown. 506,616 506,616 | ...covonvn 488,161 | ..o 498,723 | ..o, 506,616 | ...vvvrrreries [ overrrerireriinee | cerrrvrrinenend0 | s 7,444 107/15/2032| 1..
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........cocovurrrerermennee | verer 09/01/2012| Paydown.........ccoevereererenerrerins | veves 396,983 396,983 358,187 380,569 396,983 | ...vverrerirns [ | s 0| et 5,448 |08/15/2032] 1...........
313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32........cccoomvrveremennns | cever 09/01/2012| Paydown..........ccoevereernerereenernns | ceves 289,570 289,570 278,998 285,728 289,570 [ ..oveerrreries [ v | e 0 . 10,983 |09/15/2032 1...........
313920  JL 9|FHLMC 2499 VZ 6.000% 09/15/32........cccvvvvrerereris | vever 09/01/2012| PaYAOWN.......courevuiiiveerierirenins | oveveeerienienesnneins | creverieend 685,906 | ............ 685,906 673,750 682,005 685,906 | .....oovrierires [ e | e 0 . 11,395 |09/15/2032| 1...........
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32.......ccovvverererneernnns [ o 09/01/2012| Paydown.........ccoeveeernereneenennns | ceees 345,134 345,134 329,629 339,008 345134 | .o [ | s 0 . 12,649 |10/15/2032[ 1...........
31393A VK 0|FNMA 2003-30 HY 5.500% 04/25/33.........ccccourrererns | o 09/01/2012| PaYAOWN........couvvernrvrrnerierirrens | oevvreerienieeesnenins | eveereinens 130,436 | .ooeveree 130,436 | ..ooovvevnee 123,629 | oo 128,554 | oo | e 1,882 | s | e 1,882 | | i 130,436 04/25/2033| 1...........
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33.......c.ovvvrereerenes | cever 09/01/2012| Paydown.........ccveveeernereneesennns | veves 537,496 537,496 540,603 538,021 537,496 03/15/2033| 1...........
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........cccovvenee | vonee 09/01/2012| PAYAOWN........corvernermreenerierirenens | coveenernerienirenenes | veveeeesnesind 4,061 | oo 4,061 o B,085 | o089 [ | e (T) [ e (7) [ | e 4,061 01/01/2020] 1..
38373M  2F 6| GNMA 2008-80 IO 1.014% 04/16/50. .109/01/2012| Paydown. 7,248 04/16/2050] 1..
38373M  3S  7|GNMA 2008-86 IO 0.865% 10/16/48 .109/01/2012| Paydown. 10/16/2048| 1..
38373M 7D 6|GNMA 2009-37 IO 1.685% 05/16/49........cccovvrrerrne | veres 09/01/2012| Paydown. . 05/16/2049] 1..
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32........cccmvveevvrrneres | v 09/01/2012| PaYAOWN........couvvrerrrinerierierins | coverreissrienienenee | ovevies 1,844,233 | ......... 1,844,233 | ......... 1,803,370 | .......1,820,552 | .....oovvvirrvirrs | v 23,681 | .o | e 23,681 | oo | e 1,844,233 11/20/2032 1...........
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32........ccoccmvrmnrns | s 09/01/2012| PAYAOWN........coueernieieaeiierireeens | eereeerseesiesessenins | cvveriennes 401,178 | oo 401,178 | oo 416,599 | ...ccoone. 406,197 | .o | e (EHVLEE) T U I (5,019) [ oo | e 401,178 07/20/2032| 1...........
38373Y D5 0|GNMA 2003-4 MD 5.500% 01/20/32........cccrvvervvenees [ e 09/01/2012| PAYAOWN........couvvrmreaernerierirerens | oeerrerieniesessenins | cveeeiinens 175,167 | coveveres 175,167 | oo 175,276 | oo ATATAT | e [ v 450 [ | e 450 [ v [ e 175,167 01/20/2032| 1...........
38374B 4L 4| GNMA 2003-77 TH 5.000% 07/16/32........cccccmmrvrmrrer | o 09/01/2012| Paydown.........ccovvverrvernereneieninns | veves 374,153 374,153 370,704 373,242 | oo | i I [ s | e 911 374,153 07/16/2032| 1...........
38374N  JX  6|GNMA 2006-42 B 5.222% 08/16/46...........ccovvevcerries | veves 09/01/2012| Paydown..........ccoevereererenernrerins | veves 394,403 394,403 | ............ 431,594 | ....co..u. 430,752 | oo | s (36,349) [ ..ovvrrercriines | v (36,349) 394,403 08/16/2046] 1...........
38375C BD  1|GNMA 2012-57 DA 5.460% 04/20/42...........cccooveeues | oenee 09/01/2012| Paydown.........c.veveeernereneenennns | veves 545,269 545,269 596,729 | ..ovveeerrerierinenns v | e (51,460) [ ..o | e (51,460) 545,269 04/20/2042|1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.........covcverrrneres | covee 09/01/2012| Paydown. 92,253 (98) 03/16/2035| 1...........
46637Q AA 4| JP MORGAN TAX EXPT PASS 3.000% 01/27/38.... |..... | 09/01/2012| Paydown...........ccccoeuvvevireninrians [ covevniverreniinniinnis | ceeirenend870,261 | 1000 870,261 | vt 886,578 | oo | e [ oo (16,316) | s | e (16,316) | ... 01/27/2038
48730P AB 6 |KEENAN DEV ASSOC OF TN 8.000% 07/15/28.... .107/15/2012| Various, .194,700 0 07/15/2028
62621D AA  8|MUN CORRECTIONS FINANCE 8.470% 08/01/16.. | ..... 09/05/2012| Redemption ~ 100.0000............ | coverevrvrmereerrmirnns | 003,159,439 | ........ 3,159,439 | .........3,159,439 | .........3,158,983 | ...cevvvrrvmrines | v BT [ | v 51 | s 3,159,034 08/01/2016| 2FE......
911551 AA  7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... | ..... 09/01/2012] VAIOUS. .......cvvoereerreseresriinriienns | eorrenireeniisssiieniinns | cviennrennsnn23,950 | woivvrsinan 23,956 | oo 23,956 | oooerrnnn23,954 | i | 2 2 e | e 23,956 05/01/2032[ 1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment . SRR [N 16,851,414 | ....... 16,851,414 | ....... 16,751,585 | ...... 15,669,518 | ..o 0]... (130,409) | .oocvierinnn 0. (130,409) | ..o 0. 16,851,009 | ...occoeeee0 | e 406 | .........406 |..1,213,582 |...... XXX... [.XXX:
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 09/01/2012| PaydOwN.......c.ovvriveeriiererinirrirens [ orereninersssseirennnes | crvveinennns 110,619 | ccocenev 110,619 | v 105,922 06/25/2033( 1FM.....
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18..... 09/01/2012| PaYAOWN........corvvrrererrerinerrenins | ceeersersssinerieninee | cernenisneenns 57,415 | oo 57,415 | v 57,810 08/25/2018| 1FM.....
00212P AV 0|ASG RESECURITIZATION TR 2.167% 02/28/37..... | ..... 08/01/2012| PaydOWN........ccovrvveerrrierienirerens | overemsnsisseseniserinnss | eeeveerensnes 23,339 | oo 23,339 | oo 22,873 02/28/2037| 1FM.....
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 09/15/2012| Redemption ~ 100.0000............ | covermerrrernereerernee | cererirneenns 81,720 | oo 81,720 | ccovrrrns 83,899 08/15/2021| 1...........
004375 AN 1| ACCREDITED MORT LOAN TR 4.980% 10/25/33... | ..... 09/01/2012| Paydown. 46,909 ...46,909 35,417 10/25/2033
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30.... .109/01/2012| Paydown. 139,729 139,729 147,589 08/15/2030
008812 3% 8| AIRCRAFT INVESTMENT FUND 09/01/2012| REVETSAL......oovvvrrireririeinrieiniins [ v | v 4,133,333 .4,133,333 4,133,333 04/20/2018| 22
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22..........coovvervemeres | o 09/20/2012| PAYAOWN.......courvrmrrarvnerierireeens | oerererseniesessenins | cvserisnees 225,165 225,165 205,100 217,852 | oo | e AR XTI [ 7,313 | e | e 225,165 [ ..oovvvcrierires [ e | e 0 . 14,534 |09/20/2022| 3AM.....
02005F AD  9|ALLY AUTO RECEIVABLES T 3.000% 10/15/15...... | ..... 09/15/2012| PaydOWN........coovvrvrerveireriiirerens [ corereninersnssseennnes | covvrennnnns 724,239 | ........... 724239 | ........... 724190 | oo 724,222 LA [N ISR 17 | s [ v 724,239 | oo [ v | e 0. 15,883 [10/15/2015| 1FE......
02146P AA 3| COUNTRYWIDE ALTER LOAN 5.418% 08/25/36.... | ..... 09/01/2012| PAYAOWN.......couevrmrvrenerierirerens | eeresserseniesesnenins | ceveerinens 170,452 | oo 170,452 | .oovvveneee 170,185 | oo 169,899 | .ooovvvvvrinciies [ v 553 [ v | e 553 [ e | e 170,452 | oo | e [ e (U I 2,339 | 08/25/2036| 1FM.....
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. | ..... 09/01/2012] Paydown.........cceverrerrvenrinerine | veves 220,079 220,079 220,027 219,803 276 | oo | e 276 220,079 | .ovvvververres [ v | s 0 et 7,581 | 03/25/2058| 1FM.....
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03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.... | ..... 09/01/2012| PaYAOWN........couvvrrerrierienerienins | cevernrrinnienerieniens | cevenirnneens 56,623 | ..covverecs 56,623 | ..cocoeern 52,447 | i 53,986 | ...overeririins | e 2,637 | oo | e 2,637 | oo | e 56,623 | .ooovvvrrvens | e [ e 0| et 2,665 |02/25/2028| 1FM.....
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 09/01/2012| PAYAOWN.........ouvvrrireirerirnnirenins | ceeerserissinnsisenieee | cerneeineenns 34,502 | oo 34,502 06/25/2035| 1FM.....
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 09/01/2012| Redemption ~ 100.0000............ | covveeerererererernenins | crvverirens 113,514 | v 113,514 05/01/2016| 2FE......
049164 AU  O|ATLAS AIRINC 1999 1A-1 7.200% 01/02/19......c.e. | .ence 09/02/2012| Redemption ~ 100.0000............ | ovrererrererererneninns | ceverieens 125,958 | covvrennes 125,958 01/02/2019) 3...........
054638 AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15........ |..... 09/20/2012| Paydown.... ..468,965 03/20/2015| 1FE......
05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... | ..... 09/01/2012| Paydown ..109,445 05/26/2037| 1FM.....
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 09/02/2012| Paydown.... ..101,106 ...100,997 03/02/2026| 1FE......
05949A 6H 8|BANK OF AMERICA MORTGAG 3.111% 06/25/35.. | ..... 09/01/2012| Paydown..........cccveeerrenrirerirrens 284,317 273,066 06/25/2035| 1FM......
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. | ..... 09/01/2012| Paydown..........cccveeereenerirerereens 05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... | ..... 09/01/2012| Paydown..........cccoevevivnrircrirnns 10/25/2020( 1FM.....
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 09/01/2012| Paydown.... 06/26/2021| 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 09/01/2012| Paydown.... 02/26/2020| 1FM.....
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 09/01/2012| Paydown..........cccveerrvenerererereens 01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 09/01/2012| PAYAOWN........couvvrieieaeiierirenens | eereeeiseeniesessenins | cvveerinnes 189,992 | .oovrenee 189,992 | ..ovvveneee 188,923 | ..covvenee 189,158 834 [ oo | e 834 [ i [ e 189,992 | .oovvvvvvives [ e [ i 0 e 5,668 |05/26/2036| 1FM.....
06052F AD  2|BANK OF AMERICA AUTO TR 3.030% 10/15/16..... | ..... 09/15/2012| PaYAOWN........oouverererinrrnerienins | reverseisersenieninee | oveiins 1,314,976 | ......... 1,314,976 | ......... 1,314,865 | ......... 1,314,947 29 | | s 29 | | e 1,314,976 | ..o [ | v 0 . 26,526 | 10/15/2016| 1FE......
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 09/01/2012| PAYAOWN.........ourvrmiraiereiierirenins | erveresisesiesesssnins | cvveerienns 138,745 | cooovenee 138,745 | .ovvvenee 138,418 09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 6.613% 01/01/29.....ccccevers | vevee 09/01/2012| Paydown.... ....12,080 11,857 01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33............... | ..... 09/01/2012| Paydown.... ....49,905 47,945 01/25/2033| 4FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........ccoce. | cevee 09/01/2012| Paydown..........ccoevereererenerrerins | veves 283,545 283,545 282,836 08/25/2035| 1FM......
1248P8 AC 3 |CREDIT-BASED ASSET SER 5.970% 10/25/36...... | ..... 09/01/2012| PaYdOWN.........ouvvrrirrrinrieerieeins | cevereneienisenineenns | evnneinenenn82,331 | i 82,331 10/25/2036| 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 09/17/2012| PaYAOWN........corvvrercrinerierienins | cverirerserienineenee | cvvenernennn 36,449 | coviirniinns 36,449 03/18/2026| 1FE......
125634 AC  9|CLI FUNDING LLC 2011-2 4.940% 10/15/26........... | ..... 09/17/2012| Paydown.... 122,989 10/15/2026| 1FE......
126158 AM 2| CNH WHOLESALE MASTER NO 8.742% 07/15/15. | ..... 07/15/2012| PaYAOWN.........oucvvreererineinerrenins | ceeerssrissssenieninnee | oneenn 3,200,000 ,200,000 07/15/2015| 1FE......
126185 AA  5|CPS AUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 09/15/2012| Paydown.... 265,418 265,418 265,385 KT IR (ST 33 265,418 06/17/2019| 1FE......
126186 AA  3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 09/16/2012| PAYAOWN........couvvermrearrnerierireeens | ovrrrnerieniesessenins | cveeeinens 161,763 | covvvernes 161,763 | c.ooveveneee 161,741 | oo 161,746 L S I L/ [T IO 161,763 04/16/2018| 1FE......
126193 AB  7|CPS AUTO TRUST 2010-A A 2.890% 03/15/16....... |..... 09/15/2012| Paydown..........ccoevrerveerernerevinns [ eves 385,222 385,222 385,198 385,215 [ oo | e 7 7 385,222 03/15/2016| 1FE......
126195 AA  4|CPS AUTO TRUST 2011-B A 3.680% 09/17/18....... | ..... 09/15/2012| PAYAOWN........courvrmrrrvnerierirenens | oeresersensesessenins | eveerinens 188,655 | ..vvvvvees 188,655 | ..vvvvevnee 188,632 | cvoovvvenee 188,633 P72 I (SRR 72 IR ISR 188,655 09/17/2018| 1FE......
12620T AD 3| CNH EQUIPMENT TRUST 200 5.170% 10/15/14.... | ..... 09/15/2012| Paydown.... 560,355 560,355 587,760 568,730 | .coevvcrrvrccren | rereeene(8,378) [ e | e (8,375) 560,355 10/15/2014| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 09/01/2012| Paydown (33) 05/27/2037| 1FM......
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. | ..... 09/01/2012| Paydown..........ovvvverrnrerernnirrerens [ corerennnrssinnseninnns | seveerenreen3 1,007 | vviiirennne 37,507 | 36,710 | oo | e | evveeennned T7 | | s T97 | oo 08/25/2035| 1FE......
12667F KH 7| COUNTRYWIDE ALTERNATIVE 6.000% 07/25/34.. | ..... 09/01/2012| Paydown..........cccevereererenerrenens | veves 1 1 1 LI SN DR 0 LI ST ISP ISR (1 I 07/25/2034| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 09/01/2012| PaydOWN.........ovvrevrrerernrinernnins [ v | e 3,284 | oo 3,284 | oo 2,674 | oo 2,918 | oo | e 612 | oo 246 | o 366 | .o 11/25/2035| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 09/30/2012| Security WIthdraw............ccevevner | covrevermnerinerenenons | cerenersiesineenennee | ceeneesinsies 1,563 | e 1,273 | e 1,389 [ | e 5| s M7 | (GNP I— 11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 09/01/2012| Paydown..........ccveverenrerenrnniinnnns [ ovenrnerinniseerennnns | evvveinnnne 173817 | it 73817 | 100 162,982 | 1o 166,139 | e | v TAT8 [ v | v, TAT8 | .o 10/25/2035| 2FM.....
126690 CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32... | ..... | 09/01/2012| Paydown (2) 11/25/2032| 1FM.....
12669E  4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. | ..... 09/01/2012] PaydOWN........ceverrerrveerinerirenins | covenrrienrnerireniinee | coverireeeee8 1,804 | i 87,804 | 84,621 | ciriiir00n85,080 | oo | v 2,744 | | e 2,744 | ..o, 10/25/2033| 1FM.....
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12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. 09/01/2012| Paydown. ...422,639 422,639 ...421,329 421,371 822,639 [ [ | 0| 15,557 | 05/25/2033
12669E  S6 4| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 09/01/2012| Paydown. 231,574 231,574 225,061 229,461 231,574 | v [ | 0| 7,379 |10/25/2033
12669E  ZG 4| COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. | ..... 09/01/2012| Paydown.........ccoevereererenerrerins | veves 217,124 217,124 216,649 216,408 217124 | s s | e 0| et 7,287 | 09/25/2033
12669F C7 6|COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 09/01/2012| Paydown..........ccoevereernerereenernns | ceves 297,410 297,410 288,487 294,510 297,410 | .oovveeercrns [ | s 0| oo 9,602 | 07/25/2034
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34... | ..... 09/01/2012| PaYdOWN.......couveviirivierierirerins | ovvvenerieniesisneeins | cveverieens 743,565 | ............ 743,565 | ............ 729,624 | ............ 739,614 | oo | 3,951 | [ e 3,951 | | s T43,565 | ..oovveerrerres [ v | v 0| et 9,582 | 05/25/2034
12669F ZQ 9| COUNTRYWIDE HOME LOANS 5.250% 07/25/34... | ..... 09/01/2012| Paydown.........ccoeveeernereneenennns | ceees 354,939 354,939 332,755 347,865 354,939 [ ..o [ | s 0 . 13,482 | 07/25/2034
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... | ..... 09/01/2012| Paydown..........ccoevereererenerrerins | veves 286,288 286,288 283,962 284,792 286,288 | ... [ e | s 0| e 4,186 | 09/25/2035
12669G C8 2|COUNTRYWIDE HOME LOANS 5.500% 06/25/35... ] ..... 09/01/2012| PaydOWN........ccvvurirerenrireneienins | ceverseiserinenineeens | eevneenenneee 10,716 | i 70,716 [ 069,634 | i 70,514 | s | e 1,081 | 00880 | 201 [ 06/25/2035
12705Q  AJ 4 |CABOT CORP 8.220% 08/13/12.......cveererervrinens | veves 08/13/2012| VaIOUS. .......ccvvererrirrrrerisrienses | oo 08/13/2012
12705Q AL  9|CABOT CORP MTN 8.270% 08/14/12. .| 08/14/2012| Maturity... 08/14/2012,
141781 G# 5|CARGILL INC SR NOTE 7.280% 06/30/23.. .| 06/30/2012| Redemption  100.000 200,000 200,000 200,000 200,000 06/30/2023
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 09/01/2012| PaYdOWN........ccvvmrerrirnrineiienins | ceeerseeinneisenineniene | eoeneennen. 109,824 | i, 109,824 | ............ 109,824 | ...cco..ce. 108,963 | ..oouvvvvrvvernes | errernrnnB80 | s | 880 | i 11/25/2035
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16........cccvvvveres | covee 09/05/2012| PaydOWN........ccververrrenrrnerirenins | vevernreiesernerireninne | eovnennen 127,361 | i, 127,361 | v 127,361 | v 127,361 | cvvovvenerveres [ v 0 11/05/2016
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 09/01/2012| PaYdOWN........ouvvrrierrinnircrirerens | reereeenisecninseienenns | cevernerenneenc 859 | i 4,459 | oo 4,258 4,258 Y2 [ IS 202 09/25/2035
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | c.... 09/01/2012| PaYAOWN........couvvrererenerierienins | cevrvnerserienineenee | eevenerrneeneD8,672 | o 58,672 | covvvvrrnnn 57,535 | covvrerenene 57,893 | oo | e A4 T [N I T79 [ 02/25/2021
17310A AG  1|CITICORP MTGE SECURITIE 5.750% 04/25/36...... | ..... 08/01/2012| PaYdOWN........covvvvrirrierienciierins | ceverereinnsisnineniene | covneennenn 142,671 | i, 142,671 | oo 143,276 | .ocvenee 142,691 | oo | e, (20) (20) 04/25/2036
17311A  AD 7 |CITICORP MORTGAGE 5.500% 12/25/21.........ccoce. | vever 09/01/2012| PaYdOWN........couvvreererenerierienins | ceerenerserierineenee | evenernnenn39,231 | i 39,231 | v 34,915 | v 36,454 | ..ovveieceins | e Y ISR [ Y I 12/25/2021
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37........cccooee | vonce 09/01/2012| PaYdOWN........cvvvmrerrirrreneiienins | ceverenrisneisenneninne | eveneennenn 117,881 | i, 117,881 | oo 117,292 | oo 117,304 | oo [ v LY 47 [N IO Y4/ 09/25/2037
208245 AA 8| CONN FUNDING Il LP 2012 4.266% 04/15/16......... | ..... 09/15/2012| Paydown. 465,076 ..462,142 2,934 | oo | s 2,934 | . ...465,076 04/15/2016
20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33. .109/30/2012| Paydown. .18,201 .18,201 . |.05/01/203¢
21075W BA 2| CONTI MTGE HOME EQUITY 8.700% 06/15/25. .109/01/2012| Paydown. 3,499 06/15/2025
21075W BX 2| CONTI MTGE HOME EQUITY 7.330% 03/15/27.... 09/01/2012| Paydown. .54,763 03/15/2027
21075W CJ 2| CONTI MTGE HOME EQUITY 7.000% 03/15/27...... | ..... 09/01/2012| PaYdOWN........ocvvmrererrnrenerrrenins | cvvernerinsernenienenee | cenenennennnn 10,148 | 10,146 | 9,846 | 9,846 | s [ 299 [ | 299 | s | e 10,146 03/15/2027
21075W ER 2| CONTI MTGE HOME EQUITY 7.620% 04/15/28...... | ..... 09/01/2012| PaYdOWN.........ovvvrrirrriniinrirnenins | cevererrinneienriieneens | covvnrnneesn22 1T | i 22187 | 022,143 | i 22147 | s [ [ | o0 e | e, 22,147 04/15/2028
210805 AN 7| CONTINENTAL AIRLINES SE 7.820% 04/15/15...... | ..... 07/15/2012| Redemption ~ 100.0000............ | covveurrrrereererneeres | veverieernenenns 9,872 | oo 9,872 | oo 9,872 | v D872 | i [ | e [0 | | e 9,872 04/15/2015
211327 AB  7|CNAFINANCIAL CORP 8.375% 08/15/12......cccccouvs | evee 08/15/2012| VAMIOUS........ouevvrerereerreriieirinninnes [ evieireieriesesesenns | veveeensd 4,925,000 | ......... 4,925,000 | ......... 4,910,036 | ......... 4,923,731 | oo | e 1,269 | oo | e 1,269 | o | e 4,925,000 08/15/2012| 2FE......
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 09/15/2012| Paydown..........ccoevereererenernennns | venes 337,736 337,736 307,657 323,493 | .o | s 14,244 | oo | v 14,244 337,736 03/15/2028| 1FE......
22540V MK 5| CSFB TRUST 2001-HE30 M- 7.650% 07/25/32........ | ..... 09/01/2012) PaYAOWN........cvouvrieeirrirerinririrens [ orerersersmsnsiernnes | consseeenssissrnsienss | ceneseessnssssessens | sernnsnssesnssesens | s | e | s 0 [ [ | e | | e (V1 I 07/25/2032| 5FM.....
22540V XF 4| CSFB TRUST 2002-HE4 MF2 7.420% 08/25/32....... | ..... 09/30/2012| Security WIthdra............cceveeerer | coverrermererinneennes | vevrnseineriessineenens | coneesnneenns 27,167 | v 5,985 | oo 3,938 | ..o 2,047 | oo [ | e 2087 [ | 8,985 [ i | 2000(5,985) | .......(5,985) | ... 1,583 |08/25/2032| 5FM.....
22540V ZZ 8| CSFB TRUST 2002-5 4B1 7.500% 02/25/32........... | ..... 09/01/2012| Paydown. .156,496 141,350 | oo | e 15,145 | o | e 15,145 | i | e 156,498 | e | e | 0| 3,375 |02/25/2032| 1FM.....
2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19... .109/01/2012| Paydown. 141,274 .143,378 (2,104) | .. 10/25/2019| 1FM.....
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 09/30/2012| Redemption ~ 100.000 ..42,997 2,997 [ | e [ |0 | | 82,997 | i | e | 0| 1,262 | 03/30/2025| 2FE......
25087* AA  1|DETROIT INTL BRIDGE COM 4.780% 09/02/14...... | ..... 09/02/2012| Redemption ~ 100.0000............ | ovrererrnerererernenins | crverinens 102,612 | covvrerees 102,612 | oo 102,612 | oo 102,612 | covovveveriernns [ evvenernnniinens [ v | o0 o | e 102,812 | e | e | e | 3,276 |09/02/2014| 2Z........
294751 DQ 2|EQUITY ONE ABS INC 2004 4.145% 04/25/34........ | ..... 09/01/2012| PaydOWN........ccovvrvrerveirerrninrerens [ coverensnersnssserennnes | crvvrennnnns 109,374 | ............ 109,374 | 1o 109,647 | e e [ e (273) [ vererrervernnns | ervrrereeens2T3) | v | v 109,374 | s [ | v [ i 1,881 | 04/25/2034| 1FE......
29476Y AN  9|EQUIVANTAGE HOME EQ 199 7.700% 09/25/27.... | ..... 09/01/2012| PAYAOWN........couvvrirereneiienienins | eervseenenseniseeines | ceevseessesend ATT2 | s AT72 | e BT84 | ATT2 | o e | e | o0 | | e 772 | s e [0 | s 246 |09/25/2027| 1FM.....
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 07/10/2012| Redemption ~ 100.0000............ | coveerrveermrererirerirene | corerirneenne 25,928 | .o 25928 | ..oceeern25,928 | e 25,928 | ..o | e | e | e | | 28,928 | s [ [0 | 1,968 |07/10/2018| 3Z........
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32051D 3U  4|FIRST HORIZON ASSET SEC 5.250% 09/25/34..... | ..... 09/01/2012| Paydown. ..784,377 784,377 ...756,557 770,605 | ..ovvocriernens | e 13,772 | v | e 13,772 WTBA3TT [ v | evvverieennd0 | s 12,057 |09/25/2034
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 09/01/2012| Paydown. 391,277 391,277 387,364 389,056 2,221 391,277 | o [ [ cverieecnnenn0 [ 15,984 | 05/25/2034
32051D Z3 9 |FIRST HORIZON ASSET SEC 5.250% 06/25/34..... | ..... 09/01/2012| PaYAOWN........ouvererrrenrrierierins | coverreissrienienenee | overies 1,238,314 | ......... 1,238,314 | ......... 1,188,007 | ......... 1,217,033 [ oo | e 21,281 [ | 21,281 [ | 01,238,314 | s [ [ veieinnenn0 [ 06/25/2034
32051D ZH 8|FIRST HORIZON ASSET SEC 5.250% 08/25/33..... | ..... 09/01/2012| PAYAOWN.........ouvvrrirerrnrierrenins | ceeererissisessesinnee | oneenne 1,892,346 | ......... 1,892,346 | ......... 1,892,641 | ......... 1,886,723 [ ..coovvvvverien | 5,823 [ i | 5,623 [ [ 001,892,346 | s [ [ 0| 08/25/2033
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 09/01/2012| PaYdOWN.......couveviirivierierirerins | ovvvenerieniesisneeins | cveverieens 772,769 | ...once. 772,769 | ............ 764,075 | ............ 768,665 | ....covvvverrncns | v, 104 | s [ o104 | s | el TT2,769 [ s [ [ verreennnn0 [ 01/25/2035
345397 VY 6|FORD MOTOR CREDIT 2011- 4.207% 04/15/16..... |..... 09/21/2012| Tax Free EXChange.........occveees | vevereeeneesneriienines | oveinns 1,000,000 | ......... 1,000,000 | ......... 1,000,000 [ .ooovermeerrrenerrenins [ rererneerneniineis | eevveninneenennns [ eovneneennennens | onrernennneennen0 [ [ 1,000,000 [ 2o v | o0 | s 04/15/2016
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 09/30/2012| Redemption ~ 100.0000............ | coverureeermrererirerernne | cererirneenns 60,056 | .....cocvone 60,056 | ..oovvvnecn 60,056 | ...ocvovnven. 60,056 | ...cooerererirnns 06/30/2025
36157R D7 7 |GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... | ..... 09/01/2012| PaydOWN........ccvvmrererenrinerienins | ceversnrinnninenieninee | eovvnrnneee P29 | il 72911 | 73,458 | e 73,323 | oo 04/25/2029
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 09/01/2012| PaydOWN.......cocvvrrererenrrrerirenins | ceverseriennrnenireneinee | ceverinneeni2,026 | vviirneenn27,026 | vivririn25,667 | v 26,099 | ..o 04/25/2029
36161F AD  7|GE EQUIPMENT MIDTICKET 3.130% 11/16/20.... .109/15/2012| Paydown. ..1,046,380 ..1,046,307 11/16/2020
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. |..... | 09/01/2012| Paydown. 134,928 .135,399 07/25/2035
36242D RF 2 |GSR MORTGAGE LOAN TRUST 5.500% 01/25/20. | ..... 09/01/2012| Paydown. 385,817 396,098 | ..o | e (10,281) 01/25/2020
39121  A* 1| GREAT RIVER ENERGY 2009 5.810% 07/01/21..... | ..... 07/01/2012| Redemption ~ 100.0000............ | covveeerererererereniens | crvrerireens 186,047 | ..coovvnee 186,047 | ............ 186,047 | ........... 186,047 07/01/2021
39153V AR 5| GREAT AMERICA LEASING R 3.190% 12/15/13..... | ..... 09/15/2012| PaYAOWN.........ourvvrrereirerinerieiins | ceeerneeisninerieniens | cereeeineenns 76,471 | v 76,471 | oo 76,465 | e 76,469 12/15/2013
393505 CV 2| GREEN TREE FINANCIAL CO 8.300% 07/15/19..... | ... 09/15/2012| PAYAOWN........couvvrrererrrrnnerienins | ceverseeissrsnerinenieee | cerveninneenns 91,846 | ..cooverenee 91,846 | .............90,956 | ...coonnne 91,810 07/15/2019
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19..... | ... 09/15/2012| PaYAOWN.........ouvvririirriierienins | ervieeisesiseissenins | eveeerienns 103,944 | .ocovonee 103,944 | ........... 103,327 | .ccooonee. 103,902 11/15/2019
40405T AA  1|H&P INV PARTNERS-CARM 8.700% 02/15/21...... | ..... 08/15/2012| VarIOUS. ......oueverrerrererrerirserineees | veves 294,000 294,000 294,000 02/15/2021
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 09/01/2012| PaYAOWN.........ourvvrrereirerineireiins | ceeerseeiseiseiieniens | cereeeineenns 69,600 | ..coovevenen 69,600 | ...ccoee.n.63,337 | i 64,841 09/25/2037
412824 AB 0 |HARLEYSVILLE GROUP INC 5.750% 07/15/13....... | ..... 07/13/2012| Call ~ 105.1740......ccvverrrrrvrrrs | ovrrrerirerereceriseiens | s 13,067,868 | ....... 12,425,000 12,418,506 07/15/2013
428236 AG 8|HEWLETT-PACKARD CO 6.500% 07/01/12... .107/01/2012| Various, ..1,425,000 ..1,423,863 07/01/2012
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36... .109/01/2012| Paydown. .131,906 02/25/2036
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 09/01/2012| Paydown. ..17,892 08/20/2028,
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.217% 07/25/33....... | ..... 09/23/2012| PaYAOWN........couvvrirerinrrrerienins | cvervnernerseniseenee | evvnernnenenn 13,692 | o 13,692 | oo T1T75 | 12,220 | s [ e TAT3 | s | v TAT3 | i | e 13,892 | e [ [0 [ s 07/25/2033
452547 PM  0|IMPAC SECURED ASSETS CM 4.742% 08/25/34... | ..... 09/01/2012| Paydown.......c.ovorveevnriernrinrerens [ orererinniesennireninnns | vevvreieneeend5,529 | o 45529 | oo AATB | i BATB8 [ | e T2 [ | e 702 e | 85,529 | s | e | 0 | e 08/25/2034
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 09/15/2012| PaYdOWN........couvvmeercrinerinerienins | cvvvinernerienineenee | evvvnernnene81,530 | o 61,530 | coverrerrncB1,518 | 81,518 [ | 12 [ [ 12 e [ e 81,530 [ [ | 0| 12/15/2048| 1FE......
46626A AA  2|JP MORGAN H&Q BUILDING 7.100% 09/15/17..... | ..... 09/15/2012| Redemption ~ 100.0000............ [ overerererrmrrierernnes | crrvrireenns 172,626 | ............ 172,626 | ... 172,626 | ............ 172,626 | .o [ 0 o [ e 172,626 | .o | v [ i (0] 8,175 [09/15/2017|1...........
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 09/01/2012| Paydown..........ccevereererenernerens | venes 216,317 216,317 212,531 215,102 [ .oveveernciiens | e 1,215 [ e | e 1,215 216,317 [ v [ | e 0| e 8,055 | 05/25/2036| 1FM.....
46629E  AA  1|JP MORGAN ALTERNATIVE L 5.950% 09/25/36..... | ..... 09/01/2012| Paydown..........cvoevrerervererrnnvirians [ eves 210,000 210,000 210,854 209,823 | ..oovvivieicnes | e ATT [ oo | s 177 210,000 | .coeveverierens [ v | e (V1 I 8,236 |09/25/2036| 1FM.....
482439 AA 4 |KCT INTERMODAL 6.884% 08/01/18.......ccvvveveenee | ceves 08/01/2012| Redemption ~ 100.0000............ | ovrererrerereeernenins | crverinens 185,600 | ..oovvvvees 185,600 | ..ooovveneee 185,600 | c.oovvveneee 185,600 | .evouvveerreries [ e (V1 ISR ISP 185,600 | .ooouvvvuvrenenns [ eervrineriienins [ v 0. 12,777 |08/01/2018| 1FE......
485260 BH  5|KANSAS GAS & ELEC 5.647% 03/29/21.......cccvvves [ s 09/30/2012| Redemption  100.0000... L3918 | 13,918 | e 03/29/2021
49228R  AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.. .109/30/2012| Redemption 67,779 17 07/31/2016
49327H AE  5|KEYCORP STUDENT LOAN TR 0.444% 06/27/25...| ..... 09/27/2012| Paydown..........ovvevererrenrrnninnnnns [ coversnrersniseerennnns | evvvernnend T2 | i ATT 112 | i 454,449 | 483,343 | e | e 13,768 | oo 06/27/2025
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... |..... 09/15/2012| Redemption ~ 100.0000............ | coverrrrererrnerererernee | wevrnerirnerseny 983 | o 4,983 | s 4,983 | oo 4,983 | oo [ 06/15/2033| 3FE......
52176Y AA  2|LEAF Il RECEIVABLES FUN 1.700% 08/20/18........ | ..... 09/20/2012| Paydown..........cvvvverrneerernnieniens [ coverernerinnsereninnes | errveennnnn 188,167 | 11 188,167 | oo 184,820 | ..coveuvne 186,725 | oo | e 1,442 | .o 08/20/2018| 1FE......
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. | ..... 09/08/2012| Redemption ~ 100.0000............ | coveerrerrmrererenceans | cevrrereenn 7,888 | i 47,888 | oo 47,888 | oo 47,888 | ..o | e 06/08/2021| 1...........
52518R BE  5|LEHMAN STRUCTURED 0.000% 08/26/24..............] ..... 09/01/2012] PaydOwN.........cvvrrerrrenirnerienins | vevenrrinernerirenenee | eeviverreneeenD,8572 | e ,572 | s 5,367 | coovrrierir 4,332 | o 1,048 | oo 193 | e 08/26/2024| 6FE......
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53117C AG  7|LIBERTY PROPERTY LP 6.375% 08/15/12........cccc. | ... 08/15/2012) Maturity...........ccevvevrvrmrrerrerrns | veves 2,900,000 2,900,000 | ......... 3,136,466 | ......... 2,908,301 | .ooovveeriveries | i (8,301) [ ceooevrrereirens | s (8,301) [ oo | e 2,900,000 | .ovovveerirenes | e | e 0] .. 92,438 | 08/15/2012| 2FE......
536885 AA  4|LITIGATION SETTLEMENT 6.950% 01/26/32.......... | ..... 07/25/2012| Paydown..........ccvevereernereneenennns | cenes 244,833 244,833 230,921 239,955 | ..ovveerinririnns | e 4879 | oo | s 4,879 244,833 | ..o [ | e 0| . 12,762 |01/26/2032| 2AM.....
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 09/01/2012| PaydOWN........ccverrerrrinrrnerirenins | ceverereinernerireninne | eovneennnnn 166,281 | i, 166,251 | ............166,875 | ............ 166,365 | ..oovveveevcrnes [ e (114) | cevvvreerns | s () U I 166,251 | oo [ e [ e 0| et 5,500 | 12/25/2018| 1FM.....
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 09/20/2012| PaYdOWN........oucvvmeerrrenrinerienins | ceeereneinersneniseenns | evenernneenn 30,508 | o 90,506 07/20/2031| 1FE......
57165A AA  6|MARRIOTT VACATION CLUB 2.510% 05/20/30..... | ..... 09/20/2012| Paydown.... ..160,882 05/20/2030| 1FE......
57165A AB 4| MARRIOTT VACATION CLUB 3.500% 05/20/30..... | ..... 09/20/2012| Paydown .107,254 05/20/2030| 2AM.....
57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32..... | ..... 09/20/2012| Paydown.... X ..193,840 10/20/2032| 1FE......
58526# BE  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2012| Redemption ~ 100.0000............ | covrerrvrererererneeinns | cererienns 128,733 | v 128,733 01/01/2021| 1...........
58526# BJ  7|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2012| Redemption ~ 100.0000............ | covreeerererirererenins | crverireens 112,643 | oo 112,643 01/01/2021| 1...........
58526# BN  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2012| Redemption ~ 100.0000............ | ovrerrrrererererneeinns | cerverienns 103,062 | .cvvvenees 103,062 01/01/20211...........
59549P AA 6| MID-STATE TRUST IV A 8.330% 10/01/15.......cccoees | vonee 07/01/2012| Paydown.... 10/01/2015| 2AM......
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 09/15/2012| Paydown.... 07/15/2038| 1AM.....
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 09/15/2012| Paydown..........cccvveervenerirerereens 07/15/2038| 2AM.....
595600 AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 09/01/2012| Paydown..........cccovverrvnriircrins 08/15/2037| 3AM.....
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 09/01/2012| Paydown..........ccoeverrvmereerircens , 12/15/2045| 1FM.....
60685@ AA 2| MO DATA PROPERTY LESSEE 5.630% 11/11/23... | ..... 08/11/2012| Redemption ~ 100.0000..........c. [ evererrrrremermrirerinnns | veveereriens 50,807 11/11/2023|1...........
61166W AA 9| MONSANTO CO SENIOR NOTE 7.375% 08/15/12.. | ..... 08/15/2012| VarIOUS. ......oueverrerrererrerirserineees | veves 8,225,000 08/15/2012| 1FE......
61745M VY 6 |MORGAN STANLEY CAPITAL 5.000% 11/25/33.... | ..... 09/01/2012| PAYAOWN........coueririeneiierirerens | evreeeeseesiesessenins | ceverinnes 104,573 104,573 11/25/2033| 1FM.....
61980A AA  1|MOTIVAENTERPRISES LLC 5.200% 09/15/12...... | ..... 09/15/2012) MAEULILY.......ceoovenreerrrerirenirneerns | ceeerreinersenienernee | oveiees 1,520,000 | ......... 1,520,000 09/15/2012| 1FE......
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ..... 09/01/2012| Paydown..........cccvvevrrenrirerirrens 12/15/2026| 6FE......
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32............... | ceoe. 09/01/2012| Paydown..........cceeevemerveerierircens 06/15/2032| 6FE......
675748 CE 5| OCWEN RESIDENTIAL MBS C 6.746% 06/30/39.... | ..... 07/01/2012| Paydown.... 06/01/2020| 6FE......
675748 CF 2| OCWEN RESIDENTIAL MBS C 6.746% 06/25/39.... | ..... 07/01/2012| Paydown.... 06/25/2039)| 6FE......
67740Q AC  0|OHIO NATIONAL FINANCIAL 6.350% 04/01/13....... | ..... 07/11/2012| Call ~ 104.1750.... 04/01/2013| 1FE......
68213K AD 7| OAKWOOD MORTGAGE INVEST 6.810% 12/15/31 | ..... 09/01/2012| PaydOWN........ccovvrrvrerirererrnireens [ corereninersnsssirennnes | covvrennnnns 131,090 | oovcrenee 131,090 | oo 131,090 | .oovveene 131,090 | o [ 0 oo [ e 131,090 | oo | v [ e (V1 I 6,152 | 12/15/2031| 4AM.....
68240M AE  8|SECURED LIEN HOME OWNER 7.600% 02/15/29.. ] ..... 09/01/2012| PaYAOWN........orevvrrererrerirnerrenins | ceverseeissinerieninee | cereninneenns 49,395 | ..o 49,395 | .o 49,379 | oo 49,254 | oo | e 141 | s | e L3 TN ISP 49,395 | ..o [ e [ s 0| e 2,558 |02/15/2029| 1FM.....
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. | ..... 09/15/2012| Redemption ~ 100.0000..........c. [ overerrrrerrermmirerinnn | verreererines 33,075 | o 33,075 | o 33,075 | oo 33,075 | v [ 0 oo | e 33,075 | oo [ e | e 0 . 2,028 |03/15/2022| 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32.. | ..... 09/01/2012| PAYAOWN.......couvermreairnerierireens | oeerserieniesessenins | eveeeiinens 142,092 | oo 142,092 | oo 141,661 | cooovvreneee 141,671 | o [ v A2 [ e | e 2 RS R 142,092 | oo [ e [ i 0| e 6,774 | 05/15/2032| 1FE......
69144W AA 9| OXFORD FINANCE FUNDING 3.750% 03/15/17..... | ..... 04/27/2012| Redemption ~ 100.3635............ | ..... ..102 102 .102 102 | oo | e 0 oo [ e 102 | oo e | e 0 . 2,787 |03/15/2017| 1FE......
69144W AA 9| OXFORD FINANCE FUNDING 3.750% 03/15/17..... | ..... 08/01/2012| Tax Free Exchange..........ccoeeene | veves ...(102) (G107 - (102) (4107 [ PO 0 oo | erverrrerrnennnee(102) [ o [ [ vveinennnn0 [ 30,388 | 03/15/2017| 1FE......
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 09/15/2012| PaydOWN........ccovvvrvreririrerininnerens [ overeninersnsseiennnes | crvvrennnens 740,738 | ............ 740,738 | ..cooeonvn 740,165 567 | vvveeeeeien | e 567 | ovvveerecnns | e TAOT38 | s v | cverieeend0 [ (2,431) | 03/15/2017| 1FE......
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 08/01/2012| Redemption ~ 100.3635............ | ..... ...(102) (G107 - (5107 ) [T ISP DO 0 | eerrveernerrnnnn | erverremnrrnennnee(102) | o [ [0 [ 03/15/2017| 1FE......
693320 AF  0|PHH CORP MEDIUM TERM NO 7.125% 03/01/13.. |..... 08/23/2012| Redemption  103.3550............ | coveeurveenmreverireniens | vvienes 3,100,650 | ........ 3,000,000 | ......... 3,306,300 | ........ 3,055,164 | ....ocovvrivirs | s (29,881) [ .ooverrercriines | cevirenns (29,881) | vooverererrerees | cerrens 3,025,283 | ...covcververr | e 75,367 | ... 75,367 | ..... 209,000 |03/01/2013| 3FE......
69352B AC 8| PPLMONTANA LLC PASS 8.903% 07/02/20........... | ..... 07/02/2012| Redemption ~ 100.0000............ | ovrererrererererneeinns | ceverirnnns 362,485 | ............ 362,485 362,485 362,485 | ...oovcrierinens | e 0 362,485 | ..o [ e | s 0 . 32,272 | 07/02/2020| 2FE......
73316P EZ 9|POPULAR ABS MORTGAGE 5.537% 09/25/35....... | ..... 09/01/2012| Paydown.........cvoevrererererrnnvinirans | eves 203,886 203,886 205,415 205,314 | .o | v () R IS (1,428) 203,886 | ..o | oo | e (V1 R 7,637 |09/25/2035| 1FM.....
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73664# AA  8|PORTLAND NATURAL GAS TR 5.900% 12/31/18... | ..... 09/30/2012| Redemption ~ 100.0000... 89,625 0 12/31/2018
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... | ..... 07/15/2012| Redemption ~ 100.0000... .13,666 0 07/15/2027
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 09/15/2012| PaYAOWN........couvvvrmrenrreerierirenens | covvrreerienieeesnenins | cveeriinens 192,468 2 04/15/2017
74160M CN 0 |PRIME MORTGAGE TRUST 20 5.500% 01/25/34... | ..... 09/01/2012| PAYAOWN.......couevrmrvrenerierirrens | eeressersenissisnennns | cvserienend 605,495 605,873 803,714 | .ooovceriiens | e LI I PO IV 1,781 | 01/25/2034
74730 AH 5| QUAD GRAPHICS INC 7.560% 09/01/15.........ccccuen. | vevee 09/01/2012| Redemption ~ 100.0000............ | ..... 500,000 500,000 500,000 500,000 | ..oovveerieriiens | e 0 500,000 09/01/2015
749270 AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 09/01/2012| PAYAOWN........corvvrrireirerirnnirenins | ceeernerississisenieee | cerneeineenns 56,313 | oo 56,313 | covrvrens 56,313 | .ovvrreeens 56,313 [ cooucrererirciriens | e (VI OO ISV 56,313 02/26/2036
74929W AA  0|RBSSP RESECURITIZATION 2.950% 10/20/13...... |..... 09/20/2012| PaYAOWN.........ouverrerrrinereerierins | coverseissrsenienenee | overies 1,250,000 | ......... 1,250,000 | ......... 1,249,853 | ......... 1,249,883 | ... | e LA TN ISR LA TN IR 1,250,000 10/20/2013
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 09/01/2012| PAYAOWN........couvrnivriaeiierireeins | eereeerieniesesseiins | ceserieenes 495,937 | oo 495,937 | oo 499,966 | ............ 497,338 | oo | e (1A01) [ | s (1,401) [ oo | v 495,937 06/27/2032
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21.....] ..... 09/01/2012| PaYAOWN........couvvvrmrvairnrierirrens | evvvrserieneresesnenins | cveeriinens 112,890 | v 112,890 | cooovvreneee 107,316 | coovvreneee 108,577 | cvvevveververrns | e, 313 | | s 4,313 | oo | e 112,890 10/25/2021
754427 AA 0|RAVENSWOOD UNIT 04 TRST 5.996% 01/15/19... |..... | 07/15/2012| Redemption 233,652 233,652 233,652 233,652 0 233,652 01/15/2019
75952A AF 4| RELIANT ENERGY MID-ATLA 9.237% 07/02/17..... .107/02/2012| Redemption ..183,777 783,777 797,769 07/02/2017
760985 B8 3 |RESIDENTIAL FDG SEC COR 6.040% 10/25/33..... | ..... 09/01/2012| Paydown 45,186 ...45,186 ...44,982 204 10/25/2033
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 09/01/2012| Paydown.........ccoevereererenerrerins | veves 284,734 284,734 270,809 281,212 3,522 | .o | s 3,522 284,734 05/25/2033
760985 XV  8|RESIDENTIAL FDG SEC COR 5.808% 08/25/33..... | ..... 09/01/2012| Paydown.........cccveveeernerereenenins | veves 202,993 202,993 202,696 202,446 | ..o | s BA8 | v | e 548 202,993 08/25/2033
76110G J3  6|RESIDENTIAL ACCREDIT LO 6.350% 08/25/32...... | ..... 09/01/2012| PAYAOWN........couvvvrmreaernerierirrens | oerererienseeesenins | eveersiees 480,292 | ..ovvornes 480,292 | ..ovvvrnees 494,251 | ....coeve 479,621 | .ovevecerins | e (VAT [N IR (YA [ 480,292 08/25/2032
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29..... | ..... 09/01/2012| PaYAOWN.........ourvvrrireirniineiieiins | cevereeeinsisseiieniens | cerneeinnenns 16,997 | oo 16,997 | oo 16,990 | cooovrrvnnes 16,926 T | s | i, U4 T SO ISV 16,997 09/25/2029
76111X KA  0|RESIDENTIAL FUNDING MTG 4.500% 05/25/19..... | ..... 09/01/2012| PAYAOWN........couvvermrerrnerierireeens | oevesnerieniesessenins | eveeriinens 112,121 | s 12,121 | e 113,056 | cooovvreneee 112,625 | oo [ s ((C1015) ) T IO ((1015) ) FURTN IO 112,121 05/25/2019
76111X QK  2|RESIDENTIAL FUNDING MTG 5.500% 12/25/34..... | ..... 09/01/2012| Paydown.........c.veveeernereneenennns | veves 842,738 842,738 834,311 838,294 | ..o | e 4444 | o | i 4,444 842,738 12/25/2034
76111X SD  6|RESIDENTIAL FUNDING MTG 4.750% 02/25/20... 09/01/2012| Paydown 76,589 ...76,589 77,738 02/25/2020
76126C HZ  8|RACERS (BELL SOUTH) 144 6.735% 07/15/21.. .107/15/2012| Redemption ...120,811 120,811 ...140,289 (10,223) 07/15/2021
76169# AC 7 |REYES HOLDINGS LLC SENI 6.080% 07/31/12. .107/31/2012| Maturity.. 5,500,000 5,500,000 5,500,000 07/31/2012
78487Y AA  1|SVO VOIMORTGAGE CORP 3.650% 07/20/27 09/01/2012| PaydOWN........ccovvvriveeirneierieiineerens | eeererinsieneenierinnns | ceeeeeniees 94,759 | .cocvend 94,759 | .o 94,758 07/20/2027
811543 B# 3| SEABOARD CORPORATION SE 6.920% 09/30/12. | ..... 09/30/2012| MALUILY ... oo | eerrierseneseessnins | eveees 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ..eeouvvrmrerrenns | verrrerireereninns 0 | | 20000210,000,000 | covovrcircins [ e 09/30/2012| 2...........
82651L AA  1|SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... 09/20/2012| PaYAOWN.........crvvrrireirriineiieiins | ceverereissiesiiieniens | cerneeinnenns 94,379 | oo 94,379 | oo 94,362 | .ovvrvrnn. 94,356 24 | s | e, 24 | | e Q4379 | s [ 07/20/2026| 1FE......
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 09/20/2012| PAYAOWN.......couvrvrmremrrnerierirnens | oerrrerieniesessenins | cveveeinens 145854 | ....oooeee. 145,854 | ............ 145,992 | coovvreneee 145,958 | .oooovverineres [ e [RL0X)) T IS (103) | coververceinenn | e 145,854 | s [ 11/20/2025| 1FE......
82651P AA  2|SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | ..... 09/20/2012| PaydOWN........ccovvvmrveerinrierierirerens | eeererinsisneenierinnns | ceeeeensees 85,991 | oo 85,991 | oo 85,982 | oo 85,976 16 | oo | e 16 | oo [ 85,991 | [ 11/15/2025| 1FE......
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18...... | ..... 09/20/2012| PaYAOWN........orcvvrrereererenerrenins | ceeerseesnsisnesieninee | cerenisneenns 59,800 | ..oovrerene 59,800 | .ovvvrnnens 59,794 | oo 59,795 | .ooeveneerierines | e 5 5 | ovverrereinee | e D9,800 | i | e 06/20/2018| 1FE......
82651U AB 9 |SIERRA RECEIVABLES FUND 3.420% 03/20/29.... |..... 09/20/2012| PaydOWN........ccovvrrvreririrerininnerens [ corereninernnsssirennnes | crvvrennens 483,989 | ...coeenu 483,989 | ... 483,952 37 [ | v 37 [ | e 483,989 | ..o [ e 03/20/2029| 2AM.....
82652A AA  4|SIERRA RECEIVABLES FUND 2.840% 11/20/28.... |..... 09/20/2012| PAYAOWN.......courvrmvrrvnerierirnens | oereserseniesesnenins | cvverinens 138,293 | covvvrnes 138,293 | .oovvveneee 138,263 29 | | s 29 | | s LIS T U IO 11/20/2028
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ | ..... 09/01/2012| Paydown. 210,315 210,315 210,197 210,150 [ oo | v 166 [ .o 210,315 05/16/2022,
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22 .109/01/2012| Paydown. 52,579 52,553 | ..ot 52,515 64 05/16/2022
844741 AG 3| SOUTHWEST AIR 93-B 6.260% 09/24/12 09/24/2012| Redemption  100.000! 58,520 | .ovvrirnin. 60,517 332 09/24/2012,
85171W AA 1| SPRINGLEAF MORTGAGE LOA 2.220% 10/25/57.. | ..... 09/01/2012| Paydown..........ccceevererneerreeireens 99,542 11 10/25/2057
859245 AA  0|STERLING BANK TRUST FSB 2.037% 04/26/26..... | ..... 09/26/2012| Paydown..........ccoevrererererinnvinians [ eves 43,528 | oo 41,659 | v [ e (41,659) [ .vvvrverrrrnine 04/26/2026|1...........
863572 5B 5|STRUCTURED ASSET SECS 7.271% 03/25/31...... | ..... 09/01/2012| PaYAOWN........oouvrrrereirrinrisenins | ceeerneeiseinssnsenieee | cerenineenns 20,909 | .coooverenee 20,909 | .cooovrrrne 15,934 | .o, 15,934 [ .o | i 4,975 | oo 03/25/2031| 1FM.....
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. | .... 09/01/2012] PaYAOWN.......courveuviivierierirenins | evrienerieniererneeins | creeriiens 408,207 | ....coovue 408,207 | ...cooovee 410,860 | ............ 410,705 | ..o | v (2,498) | ..oovvvrreiin 03/25/2032| 1FM.....
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86359A DL 4 |STRUCTURED ASSET SECURI 6.580% 11/25/32.. |..... 09/01/2012| PaYdOWN.......couvvrerrrienrrierirenins | corveerinerierienenes | e ...128,307 .128,307 129,888 2 (1,880) [ oo | e 128,307 | e | e | e | i 5,825 | 11/25/2032
86359A KD  4|STRUCTURED ASSET SECURI 5.230% 01/25/33.. |..... 09/01/2012| PaYdOWN........oevvmrererenrernennenins | ceeereerinnrseniseenes | eenneenneenn33,209 | riiirnnnn33,200 [ 133,004 | oiiirni33,074 | s | e 135 i | e 135 i | ore0e33,209 | e e | e | s 377 [01/25/2033
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 09/01/2012| Paydown..........cccvveervenerererirnens L7V [N ISV 820 [ .o [ everrrerrnen 1,003 | s e | 0| 288 |02/25/2020
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. | ..... 09/01/2012| PaYdOWN........ouvvurirerenrirenienins | seerveneiserseniseenns | cevnerenes 143,886 | i 143,886 | ..o 143,346 | i 143,374 | s | s B12 [ e | e B12 [ e [ e 143,886 | e | e | 0| 4,681 | 03/25/2035
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. |..... 09/01/2012| Paydown.........cvevveervenrinerirenins | covenerienernenirenenee | ceverieneenn 59,455 | 159,485 | i 51,875 | e 53,905 5,551 | oo | e 5,551 | oo | 59,455 | s [ [0 | 2,135 | 05/25/2034
863590 GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 09/01/2012| PaydOWN........ccvvrrererrneenrirenins | cevernerinseinensseninne | enneennen 405,363 | i 405,363 392,537 398,182 | ..vcveerieciiens | e TA81 | o | v TA81 | o | rreeeereni05,363 | oo [ [ verinenenn0 [ 14,243 | 12/25/2034
871928 AX 5|CORP BOND BACKED CTF 8.125% 09/15/17......... | ..... 09/15/2012| Redemption ~ 100.0000............ | covverrrererererermeernne | vovvereeen 164,541 | 164,641 | 198,304 | 179,051 | s | evreenn(2,080) [ oo | s (2,080) [ ..oovercervrine | v 176,971 | s | e(12,430) | ....(12,430) | ... 09/15/2017
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... |..... 09/23/2012| Paydown..........cccvvverrenrirerirnens 0 oo | eernereeend50,000 | oo [ e [ 0 [ s 10/20/2025
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 09/23/2012| Paydown. 0 01/20/2026
875127 AU 6| TAMPAELECTRIC 6.375% 08/15/12.. .1 08/15/2012| Maturity... 08/15/2012
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. | ..... | 08/01/2012| Redemption (46) 02/01/2030
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 09/15/2012| Paydown .75,000 0 06/15/2026
88641T AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... | ..... 09/15/2012| PaYAOWN........couvvvrnriarrmerierirerens | ovevreerienieeesenins | cveerinens 142,414 | o 142,414 | 142,404 | 142,389 | | 2D [ [ e 25 | 05/15/2017
89655V AA 0| TRINITY RAIL LEASING Il 5.640% 11/12/26............ | ..... 09/12/2012| Redemption ~ 100.0000............ | ovrerrrrererererneeinns | ceverienns 117,626 0 11/12/2026
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 09/16/2012| PaYAOWN........couvvrrererrrvrnerienins | reverneeissnsnerienieee | cereninneenns 34,255 0 10/16/2040| 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... | ..... 09/14/2012| PaYdOWN.........ovvvrrireirnrineiieiins | cevereeiississiiesiens | cereeeineenns 75,000 9 05/14/2027| 1FE......
90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... 09/10/2012| Redemption ~ 100.0000............ | covermreverermerererernne | cererirneenns 30,995 0 05/10/2025| 2...........
902635 AA 9| UNITED CAPITAL MARKETS 2.300% 11/08/27....... | ..... 07/25/2012| Paydown.........c.ooevereernerenneernennns | venes ABAB2 | oo | e [ 0 11/08/2027| 1FE......
90781# AE  2|UNION PACIFIC RAILROAD 4.910% 07/02/16........ | ..... 07/02/2012| Redemption  100.0000... 239,496 239,496 239,496 239,496 0 239,496 07/02/2016
91155@ AA 8| ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... |09/23/2012| Redemption ~ 100.000! .54,636 54,636 0 .54,636 09/23/2030
921796 GR 3| VANDERBILT MORTGAGE 199 7.415% 07/07/29... |..... | 09/01/2012| Paydown. 47,090 47,090 07/07/2029
927188  AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ..... 09/15/2012| Paydown. . A77,185 . A77,185 10/15/2015
92922F  JJ 8| WASHINGTON MUTUAL 2003- 2.466% 10/25/33.... | ..... 09/01/2012| PaYAOWN........corvvrrererrerirnersenins | coverneesnersnerieninee | cereninneenns 19,302 | oo 19,302 | oo 12,546 | oo 13,931 [ | e 5,371 | e | v 5,371 | e | e 19,302 10/25/2033
92922F JY 5| WASHINGTON MUTUAL 2003- 5.500% 01/25/34.... | ..... 09/01/2012| PAYAOWN.........ouriririireiierirenins | ervereerieniesisesnins | cvveerienns 775,036 | ...oonc... 775,036 | ....coeoen 758,083 | ..covvee. 770,766 | ..ocvoereriinns | v 4271 | s | s 4271 | s | v 775,036 01/25/2034
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... | ..... 09/01/2012| PAYAOWN........couvvrrerrrrrrnerienins | coverseessensnerieninee | cereninneenns 94,362 | ..o 94,362 | ..ovvvrrnen 95,483 | ..vvvernene (S0 0 R R [C315) ) N IS (C315) ) IR IS 94,362 12/25/2018
92922F KX  5|WASHINGTON MUTUAL 2003- 2.503% 02/25/34.... | ..... 09/01/2012| PaydOWN........ccovvvmveerreierierineerens | eeererisisneesierinnns | ceeeeeniees 23,437 | v 23,437 | oo 14,766 | .............. 16,764 | .o | e 6,673 [ .o | e 6,673 [ .o | e 23,437 02/25/2034{ 1FM.....
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 09/01/2012| PAYAOWN........courvrmrrrvnerierireens | oeresserseniesessenins | evverinens 135,955 | covvvvrees 135,955 | wooovvvennee 136,380 | vooovvveneee 135,939 LS [ I LS [T IO 135,955 07/25/2034| 1FM.....
949762 AC 2| WELLS FARGO MBS 2003-10 4.500% 09/25/18...... | ..... 09/01/2012| Paydown..........cvoevrerervererrnnvirians [ eves 231,940 231,940 214,255 227,079 .o | e 4861 [ oo | e 4,861 231,940 09/25/2018| 1FM.....
94978# AH  0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... 09/10/2012| Redemption ~ 100.0000............ | covermrrvrerrnerierernee | cererirneenns 51,256 | .covvverrne 51,256 | covvrrnnens 51,256 0 01/10/2024| 2...........
94978# AJ 6 |HY-VEE INC CRD TN LEASE 7.420% 10/05/21 09/05/2012| Redemption  100.0000... 33,992 0 10/05/2021
94978# BY 2 |HUGHES SUPPLY INC PASS 5.262% 05/10/19. .109/10/2012| Redemption ~ 100.000 140,686 0 05/10/2019
94979F AC 0| WELLS FARGO MBS 2003-12 5.000% 11/25/18 09/01/2012| Paydown .59,996 ...59,996 59,958 | ... 159,880 [ .ovvvrieiien | e 115 [ [ s M5 | 11/25/2018
94980K AG  7|WELLS FARGO MBS 2004-4 5.500% 05/25/34....... | ..... 09/01/2012| PAYAOWN.......couvermrrrvnerierirenens | eereserseniesessenins | cveeriinend 687,829 687,829 638,928 | ............ 673,660 | ...oovvereerirncns | e 14,168 | ..o | v 14,168 | .o | v 05/25/2034
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 09/01/2012| PaYdOWN........covvvverirrierierirerens [ rverersnsisseeniserinnss | eeeveerenines 53,731 | oo 53,731 | oo 53,815 | oo 53,697 34 [ | e 34 | | e 12/25/2018| 1FM.....
94981A AC 7 |WELLS FARGO MBS 2003-14 4.500% 12/25/18...... | ..... 09/01/2012] PAYAOWN.......couevmmrvrineererirerens | eeresnerseniesesnenins | cvverinnes 108,212 | covvvenees 108,212 | oo 108,990 | coovvvvneee 108,291 | oo | e (79) (U4S) ] IS O 12/25/2018| 1FM.....
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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)
94982C AF  5|WELLS FARGO MB TRST 200 2.615% 01/25/35..... | ..... 09/01/2012| Paydown.........cccevevrerrvenrrnenine | veves 388,450 388,450 379,953 385,611 ceererere2y839 [ | 2,839 388,450 [ ..o [ e | e 0| et 7,012 | 01/25/2035
94982 AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 09/01/2012| PAYAOWN.......couevrmrrarinerierireeens | eererserseniesisnenins | ceverinens 778413 | .ooonee. 778413 | .....c...... 791,062 | ............ 786,479 | ..vvvecreriicns | cervrn (8,068) [ ..ooevrrveeirces | rerraens (8,068) [ ..oovvrrerrree | crrireiinns TT8A413 | e [ | v 0| . 27,448 | 08/25/2035
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 09/01/2012| PAYAOWN........correrermrernerierirenens | coveenernersreneeeenes | veveseesnesinns 3,259 | oo 3,259 | v 3,095 | ... 3,169 90 | ceveerereerenine [ s 90 | coveerrerieeen | e 3,259 | oo | e | e [V I 119 | 10/25/2035
949835 AS  1|WELLS FARGO MORT BACKED 6.000% 07/25/36. |..... 09/01/2012| PAYAOWN.......couvvrmrrrenerierireens | eeressersenisesisnenins | ceverinens 139,087 | .ovvvvnees 139,087 | cooovvveneee 122,049 | oo 125,511 | oo | e 13576 | s | e 13576 | e | v 139,087 | ooovvervrernens [ e [ e 0| oo 5,571 | 07/25/2036
97180* YL  6|WILMINGTON TRUST CO 7.190% 07/02/14............ | ..... 0712712012 VAHOUS........ooverrerreeiriiniieiienns | ceversneisssisesienines | v 1,097,606 | ......... 1,097,606 | ......... 1,097,606 | ......... 1,007,608 | ...coovverrrven | verevrinnrennnns [ e | evveevenneeen [ [ oo 1,007,606 | ...ccoovvvvrrres | ovrrverierinne | cevriverirenns0 | 154,427 |07/02/2014
65656M AA 9 |NORTEL NETWORKS 2001-1 11.629% 08/09/16.... | A.. | 09/12/2012| Paydown.... 363,089 363,089 249,279 249,316 363,089 | ..ovvvrreeins [ e [ verieeinnenn0 [ 31,470 | 08/09/2016
878742 AD  7|TECK COMINCO LTD 7.000% 09/15/12..........c0ornc A.. [09/15/2012[ VariOUS...........ooeoeveerreesrrcsnreeris | o 2,545,000 | . 2,545,000 2,593,158 2,549,584 | ....oovovrerine | e (d,584) [ | e (4,584) | e | s 2,545,000 | .ooovvrierieres | verrerineennnn | 0 | 178,150 |09/15/2012
89346D AA  5|TRANSALTA CORP 6.750% 07/15/12.......cccvvrerennc A.. [07/15/2012[ Maturity.........ccoovrerremerrerineianns | cenee 2,925,000 | ......... 2,925,000 3,067,214 2,935,641 | ooovvvecrvernee | oo (10,641) [ s | e (10,641) | s | e 2,925,000 | .oooevvrcrienen | e | e 0. 197,438 |07/15/2012
C6573# AC  1|NORTH ATLANTIC REFINING 6.700% 08/12/14..... I....| 08/12/2012| Redemption ~ 100.0000............ | ..... 800,000 800,000 800,000 800,000 | ..oovvrererererens | v 0 800,000 | ..ovvvuerieriree [ ererirerineeies | v 0 . 53,600 | 08/12/2014|2...........
21238A  AJ 6| CONTROLADORA COMERCIAL 7.000% 06/30/18. [F...[08/13/2012 Call ~ 100.0000..........ccecemmrernee | crvrmrrrmmrrrmrincirinees | cerieees 3,095,000 | ......... 3,095,000 2,500,000 2,500,000 | oo [ e 0 06/30/2018| 3...........
227170 AC 1| CRONOS CONTAINERS PROGR 4.210% 05/18/27 |F...|09/18/2012| Paydown...........cccoevrvererererernennns | cervmerrerirmeennnnnnns | woverirnnenen 9,000 [ iviiiiieec 75,000 | oo 74,991 | i | e [ e 9 9 05/18/2027| 1...
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...|09/17/2012| Paydown.... LA IR I LA I— 07/17/2027|1...
68210 AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... [R.. [07/12/2012| Redemption ~ 100.0000............ | ceerrrerererererneennnes | ovrrivcris 15,949 | .ovvrrin 15,949 07/12/2016| 1...........
902118 BM 9| TYCO INTERNATIONAL FINA 4.125% 10/15/14...... F...|08/15/2012| Call ~ 107.6680........ccccverrrrere [ errerrerirncirneiseiis | cereeeens 1,076,680 | ......... 1,000,000 998,422 | oo | o 78,258 | ... 78,258 | ... 34,375 | 10/15/2014| 1FE......
D3917# AH  1|DEUTZ AG SERIES C 8.195% 03/31/15........cc0unne F...|07/16/2012| Redemption ~ 100.0000............ | covrrrrererererneerreerns | crverenens 174,551 | v 174,551 | oo | e TAT [ | i3 | [ everinninenned | | e, 150 | e [ e 174,401 |..... 174,401 | ...... 24,153 | 03/31/2015| 5*.........
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. | F... | 08/15/2012| Redemption  100.0000.........c.. | cooovioniionnivnninnies | covicnniiaas 150,783 | oovvvs 150,783 | .ooioie0rn21,628 | i 21,628 | o687 | oiiienna(664) | oo |23 | | i, 21,651 | oo [ 129,132 |..... 129132 |, 12/02/2016[6*.........
3899999. Total - Bonds - Industrial & MISCEIIANEOUS..........uuuuiweurisiririerisrisris s . N 121,715,166 | ..... 120,714,948 | ....120,316,274 | ... 115,311,143 | ........7,147 | ....198,847 | ... 1,783 | ......204.211 | ..c........0 | . 119,809,271 ..1,905,896 |..1,905,896 |..6,096,585 | ...... XXX... [.XXX....
8399997. Total - BONAS - PAM 4. s | s 140,395,488 | ..... 139,395,270 | .....138,923,566 | .....132,833,814 | ........7,147 | .......68,004 | ........ 1,783 | ..........73,368 | .0 | .. 138,513,000 ..1,882,490 |..1,882,490 |..7,386,106 | ...... XXX... |.XXX....
8399999. TOHAI = BOMAS. ettt | e 140,395,488 | ..... 139,395,270 | .....138,923,566 | .....132,833,814 | ........7,147 | ........68,004 | ... 1,783 | ........73,368 | ...........0 | oo, 138,513,000 | ..ovvernrennd 0 ]..1,882,490 |..1,882,490 |..7,386,106 | ...... XXX... [.XXX....
9999999, Total - Bonds, Preferred and Common Stocks.......... FESSTTUOTRRTRRTRRIRN RPN 140,395,488 | ........... XXX..oooo. | .....138,923,566 | .....132,833,814 | .........7,147 | .......68,004 | .........1,783 | ........73,368 | .............0 | ..... 138,513,000 | .cooovreveen 0 {..1,882,490 |..1,882,490 |..7,386,106 |...... XXX... [.XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 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................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/03/2017| ............. 370 | ........ 532,149 |....1,438.0000 | ........ 216,283 | ..o | e | s 104,653 | ....... 104,653 (25,985) [ ... [ e N/A

S & P 500 EUROPEAN PUTS Product

01/31/2017 Variable Annuities................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008(.01/31/2017| ............. 375 | .. 517,766 |....1,381.0000 | ........ 205,656 96,938 | ..cooet | cerrennne 96,938 (25,248) | ..o | e, N/A

S & P 500 EUROPEAN PUTS Product

01/31/2018 Variable Annuities................... Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008{.01/31/2018| ............. 275 | o 473,825 |....1,723.0000 | ........ 208,728 | ..o | e | e 133,507 |....... 133,507 (23472) [ oo | s N/A

S & P 500 EUROPEAN PUTS Product

01/31/2020 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... [.03/23/2010[.01/31/2020] ............. M5 | s 158,700 |....1,380.0000 | .......... 37,835 36,517 | coover | cevrennne 36,517 | oo (A L) | RN I N/A

S & P 500 EUROPEAN PUTS Product

02/28/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008.02/28/2017| ............. 780 | ... 1,122,420 |....1,439.0000 | ........ 455,992 224,755 | ...... 224,755 (CAICI£:) | [ O N/A

S & P 500 EUROPEAN PUTS Product

02/28/2018 Variable Annuities.................... Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008(.02/28/2018 ............. 450 | ........ 743,850 |....1,653.0000 | ....... 320,843 200,482 |...... 200,482 (LA ) | [ O N/A

S & P 500 EUROPEAN PUTS Product

02/28/2020 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... |.03/23/2010.01/28/2020] .............. 65 | .. 89,700 |....1,380.0000 | .......... 21,385 20,650 | .cover | cerrennne 20,650 | ..ocvenee (4,082) [ ..o | e N/A

S & P 500 EUROPEAN PUTS Product

02/29/2016 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).02/29/2016 .......... 1,115 | ... 1,542,045 |....1,383.0000 | ........ 614,204 255,175 |....... 255,175 (94,781) [ oo | e N/A

S & P 500 EUROPEAN PUTS Product

03/29/2018 Variable Annuities.................... Exhibit 5. | equity risk | JPMorgan.............. .12/31/2008.03/29/2018 ............. 200 | ........ 330,600 |....1,653.0000 | ....... 142,403 88,956 | ..ooo. | cerrennne 88,956 (VX)) [ O N/A

S & P 500 EUROPEAN PUTS Product

03/29/2019 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... [.04/21/2009/.03/29/2019 ............. 800 | ........ 680,000 | ...... 850.0000 | ........ 205,000 95,155 | voover | vevrennne 95,155 (e ) R IO N/A

S & P 500 EUROPEAN PUTS Product

03/31/2014 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2014] .......... 1,580 | ..... 1,811,944 |....1,147.0000 | ........ 623,394 98,638 | ..ove. | verrennne 98,638 (144,734) | oooooevcnens [ e N/A

S & P 500 EUROPEAN PUTS Product

03/31/2015 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).03/31/2015] .......... 1,985 | ..... 2,518,568 |....1,269.0000 | ....... 948,161 287,558 |....... 287,558 (203,354) | ...oooerrreeirens [ e N/A

S & P 500 EUROPEAN PUTS Product

03/31/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... |.12/31/2008).03/31/2017] ............... 90 | .o 128,070 |....1,423.0000 | .......... 51,711 25,335 | oo | v 25,335 | .ooovene (5,989) [ ..oovvreererieenns | e N/A

S & P 500 EUROPEAN PUTS Product

04/28/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.04/28/2017| ............. 265 | ........ 389,285 |....1,469.0000 | ........ 159,657 80,833 | .oover | cerrennne 80,833 (QIARECL:) | [ IO N/A

S & P 500 EUROPEAN PUTS Product

04/29/2016 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.04/29/2016) ............. 385 | ....... 552,475 |....1,435.0000 | ........ 225,567 | .oovvrerierineinns | cevieiieniennnen | e 100,000 | ....... 100,000 [EC G110 R IO N/A

S & P 500 EUROPEAN PUTS Product

04/30/2018 Variable Annuities.................... Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009.04/30/2018| ............. 170 | e 191,930 |....1,129.0000 | .......... 68,063 33,464 | ..o | v 33,464 | ........... [T 707 | RN IO N/A

S & P 500 EUROPEAN PUTS Product

04/30/2019 Variable Annuities................... Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009.04/30/2019 ............. 295 | ... 338,955 |....1,149.0000 | .......... 90,323 65,524 | .o | crvrennn 65,524 (13,493) | ..ovvvvererrnrins [ e N/A

S & P 500 EUROPEAN PUTS Product

05/31/2016 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.05/31/2016] ............. 810 | ..... 1,214,190 |....1,499.0000 | ........ 509,129 239,259 |....... 239,259 (IR L) R IO N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable Annuities.................... Exhibit 5. | equity risk | Societe Generale... .12/31/2008|.05/31/2017| ............. 415 | ... 622,500 |....1,500.0000 | ........ 257,995 | ..ovverierineins | e | s 134,020 | ....... 134,020 (P10 ) R O N/A

S & P 500 EUROPEAN PUTS Product

05/31/2017 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.05/31/2017| ............. 545 | ... 851,524 |....1,562.0000 | ........ 362,705 | ..ovvecrierineinns | e | ceeeenienes 196,378 | ....... 196,378 (G R E:) | R IO N/A

S & P 500 EUROPEAN PUTS Product

05/31/2019 Variable Annuities................... Exhibit 5. | equity risk | BNP Paribas.......... .06/17/2009(.05/31/2019 ............. 385 | ........ 442,365 |....1,149.0000 | ........ 117,336 86,151 | .oovee | cerreenne 86,151 QY41 | [ IO N/A

S & P 500 EUROPEAN PUTS Product

06/30/2014 Variable Annuities.................... Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008).06/30/2014] .......... 1,285 | ... 1,504,992 |....1,171.0000 | ........ 529,298 | ..o | e | e 102,600 | ....... 102,600 (122,537) | covooerieeneinens | e N/A
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
06/30/2015 Variable AnnUIties............ccocoervnn Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.06/30/2015] .......... 1,870 | ..... 2,555,168 |....1,366.0000 | ..... 1,012,094 364,152 | .coov | worreene 364,152 | ....... (205,119) | cvvvrereerreirnens [ e 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 58,108 | ..covee | vevrrennne 58,108 | ......... (20,101) [ cooverrereerenins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
06/30/2017 Variable Annuities............c.ccccuv. Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.06/30/2017] ............. 300 | oo 464,307 |....1,548.0000 | ........ 196,568 | ...oovvurercrieies | e | e 106,455 | .coooee | covs 106,455 | ......... (26,598) | ...vvvrercrrrrins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
07/29/2016 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | Societe Generale... .12/31/2008.07/29/2016] ............. 545 | ... 739,020 |....1,356.0000 | ........ 290,971 | .ovvverierneins | e | e 125,838 | .cooer | v 125838 | ......... (G0 K) | U IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2015 Variable Annuities...........cc.cccouvue Exhibit 5. | equity risk | Barclays Capital..... [.12/31/2008.07/31/2015] ............. 655 | ........ 815,082 |....1,244.0000 | ........ 303,606 99,250 | .ooovnt | ceirennne 99,250 | ......... (7K1 | R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2017 Variable Annuities...........cc.ccceuv. Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.07/31/2017| ............. 400 | ........ 624,972 |....1,562.0000 | ........ 265,607 | ..ovvvcrieriieeins | e | oo 145,788 | ..ot | v 145,788 | ......... [C10L: 7 | R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
07/31/2018 Variable Annuities............c.ccccou. Exhibit 5. | equity risk | BNP Paribas.......... .02/05/2009|.07/31/2018| ............. 435 | ... 491,115 |....1,129.0000 | ........ 167,962 88,091 | ..ot | v 88,091 | ........ (P21 7 | N O 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 [ .oovvvreerierieeins | e | e 132,863 | .cooves | covs 132,863 | ......... (LA L) | R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
08/31/2017 Variable Annuities...........cc.cccouv Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008.08/31/2017] ............. 550 | oo 851,230 |....1,548.0000 | ........ 359,756 | ..ovvverierieeins | cereeiiesineiinnes | e 197,451 || v 197,451 | ......... (G223 | [ O 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 44,020 |....... 44,020 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 | ...ooooerverienins | e | e 183,032 [ | e 153,032 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 | ..... 1,069,095 290,198 | .coee | evrenes 290,198 | ....... (241,661) | covvovereeirrieens [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2015 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008|.09/30/2015| ............. 980 | .....1,232,840 |....1,258.0000 | ........ 448,262 | ... | e | s 153,939 | oot | e 153,939 | .coccou (74,992) [ ..ovvvvvrerrireinns | e 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 81,921 |t | v 81,921 | ... (46,096) [ ...vvvvvrrrierrnns | errereriseieninns N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2016 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | Societe Generale... |.12/31/2008|.09/30/2016) ............. 605 | ........ 831,270 |....1,374.0000 | ........ 329,719 [ o | e | s 148,153 | .oovvv | v 148,153 | ....... (44,997) [ ovvvverinireinns e N/A N/A
S & P 500 EUROPEAN PUTS Product
09/30/2019 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.09/30/2019) ............. 240 | ... 328,800 |....1,370.0000 | .......... 81,238 76,168 | .ot | v 76,168 | ......... (10,294) [ oo | cerrereriseireninns 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 31,697 | v | e 31,697 | oo (V2K 1<) N DO N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2016 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Societe Generale... .12/31/2008.10/31/2016 ............. 625 | ... 867,500 |....1,388.0000 | ........ 345,759 | ..o | s | e 158,397 | .ooover | coves 158,397 | ......... (45,734) [ .ocveevercrrerns | e, 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 | ....... 490,100 280,516 | ..o | ovrenes 280,516 | ......... (36,874 [ ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
10/31/2019 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.10/31/2019 ............. 305 | ........ 417,850 |....1,370.0000 | ........ 103,102 97,179 | oo | e 97,179 | oo (12,641) [ oocveeverererinns [ e, N/A N/A
S & P 500 EUROPEAN PUTS Product
11/29/2019 Variable Annuities............ccoceervn Exhibit 5. | equity risk | BNP Paribas.......... .01/05/2010[.11/29/2019 ............. 150 | ..o 205,500 |....1,370.0000 | .......... 50,664 48,070 | .o | verrrene 48,070 | ........... (5,999) [ cvoovvvrirriieni | e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2015 Variable Annuities............ccocoerven Exhibit 5. | equity risk | BNP Paribas.......... .12/31/2008(.11/30/201| ............. 680 | ... 930,920 |....1,369.0000 | ........ 357,972 | oo | e | e 140,420 | .cooer | v 140,420 | ......... (54,186) [ ..ovvvverererirrins | e 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 76,260 |....... .76,260 N/A N/A
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
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 80,145 | ..ot | v 80,145 | ...coo.uce (9,853) | .ovoevrrirerieein | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/29/2017 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | JP Morgan............. .12/31/2008(.12/29/2017| ............. 215 | . 370,445 |....1,723.0000 | ........ 163,433 | oo | e | v 104,107 | ccover | covs 104,107 | ........ (G 723) | [ IO 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 | s 726,327 | ...... 988.2000 | ........ 220,437 20,004 | ..o | v 20,004 | ......... (G Y44 | [ O 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 | ........ 978,823 282,105 | .cooee | ovrenas 282,105 | ....... (PATIKI0) ) R DO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2015 Variable Annuities...........cc.cccouvue Exhibit 5. | equity risk | Barclays Capital..... |.12/31/2008|.12/31/2015] ............. 630 | oo 857,430 |....1,361.0000 | ........ 339,097 | .o | e | s 135725 | coovir | v 135725 | ......... (64,145) | ..o | s N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2018 Variable Annuities...........cc.ccceuv. Exhibit 5. | equity risk | Barclays Capital..... |.04/21/2009|.12/31/2018 .......... 1,600 | ..... 1,360,000 | ...... 850.0000 | ........ 409,728 | ... [ | s 186,148 | ..oooo | v 186,148 | ......... (ECE) | R IO N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2019 Variable Annuities............c.ccccou. Exhibit 5. | equity risk | Barclays Capital.....|.03/23/2010].12/31/2019 ............. 190 | ..o 262,200 |....1,380.0000 | .......... 62,700 60,189 | .o | werrrrnne 60,189 | ......... (11,755) [ oocvererereeeirnrinns [ e, 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 | ........ 612,719 304,670 | .o | v 304,670 | ......... (82,607) [ .vovvvrercirrrins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
6/29/2018 Variable Annuities...........cc.cccouv Exhibit 5. | equity risk | BNP Paribas.......... .01/28/2009|.06/29/2018| ............. 640 | ........ 722,560 |....1,129.0000 | ........ 256,288 | ..o | e | s 128,569 | ..oooo | v 128,569 | ......... (33,986) [ ..ovvverercerrrins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
9/28/2018 Variable Annuities. . | Exhibit 5. | equity risk | BNP Paribas. . |.02/05/2009{.06/28/2018 .............655 | ........ 739,495 |....1,129.0000 | ........ 252,601 [ .ovvvrevnnrernns | cerverserveiiennnen | cvrneeenennn 135,075 [ | e 135,075 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 65,557 |....... 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 52,180 | .ot | verrennne 52,180 | ......... (11,990) [ ..ovvvvereereiins [ e N/A N/A
S & P 500 EUROPEAN PUTS Product
5/29/2020 Variable Annuities............ccccovivinene Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.05/29/2020] ............. 135 | e 141,615 |....1,049.0000 | .......... 41,303 26,489 | .ot | e 26,489 | ........... ({21 I R N/A N/A
S & P 500 EUROPEAN PUTS Product
6/30/2020 Variable Annuities............ccccovivienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.06/30/2020] ............. 120 | ... 125,880 |....1,049.0000 | .......... 35,208 23,669 | .o | e 23,669 | ........... [GTEK1) R R N/A N/A
S & P 500 EUROPEAN PUTS Product
7/31/2020 Variable Annuities............ccccvuvienne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.07/31/2020] ............. 105 | ........ 110,180 |....1,049.0000 | .......... 30,864 20,784 | .o | e 20,784 | ........... (4,801) | oo v N/A N/A
S & P 500 EUROPEAN PUTS Product
8/31/2020 Variable Annuities............ccccovivinnne Exhibit 5. | equity risk | Barclays Capital..... |.10/05/2010|.08/31/2020] ............. 120 | ... 125,920 |....1,049.0000 | .......... 35,348 23,884 | .o | e 23,884 | ........... () R N/A N/A
S & P 500 EUROPEAN PUTS Product
9/30/2020 Variable Annuities............ccccovuvieene Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011|.09/30/2020| ................ 20 | v 22,824 |...1,141.0000 | .......c... 4,658 | oo [ e | s 4,887 | o | 4,887 | oo (72 [N IR N/A N/A
S & P 500 EUROPEAN PUTS Product
10/30/2020 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.10/30/2020] ............... 25 | s 29,582 |....1,183.0000 8,185 | ..o [ e | e 6,539 | .oooes | v 6,539 | ...ccoonnnd (1,154) [ oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2020 Variable Annuities............ccocoevven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.11/30/2020] ............... 45 | ... 53,125 |....1,181.0000 | .......... 11,122 1,770 | oo | s 11,770 | oo (2,048) [ ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2020 Variable Annuities............ccccoevvs Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.12/31/2020] ............... 65 | .. 81,747 |....1,258.0000 | .......... 17,796 19,059 | oooee | o 19,059 | ........... (2,987) [ oo | e N/A N/A
S & P 500 EUROPEAN PUTS Product
1/29/2021 Variable Annuities............ccoceervn Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011(.01/29/2021| ............... 75 | v 96,459 |....1,286.0000 | .......... 21,324 22,942 | .o | v 22,942 | ..cooone (3,420) | ..oovvvvvirieni | e N/A N/A
S & P 500 EUROPEAN PUTS Product
2/26/2021 Variable Annuities............ccocoerven Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011[.02/26/2021] ............... 95 | . 126,086 |....1,327.0000 | .......... 28,446 30,689 | ..ot | v 30,689 | ..o (4,813) | oo | e N/A N/A
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (a)
S & P 500 EUROPEAN PUTS Product
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 50,133 | coovee | v 50,133 | .covvrene (7,092) [ ..o | e N/A N/A
S & P 500 EUROPEAN PUTS Product
4/30/2021 Variable ANNUItIES...........cververrenes Exhibit 5. | equity risk | Credit Suisse......... .05/18/2011{.04/30/2021| ............. 120 | .. 163,633 |....1,364.0000 | .......... 37,620 40,850 | ..o | verrrnne 40,850 | ........... (5,459) [ ..oovvvrererinein | cevrreerneriseiens N/A N/A
S & P 500 EUROPEAN PUTS Product
5/28/2021 Variable ANNUItIES...........covevvrrenne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.05/28/2021| ............. 393 | ... 494,237 |....1,257.6000 | ...coorvrrrirrncis | e 145214 | oo | v 119,327 | cooiir | v 119,327 | ... (P74 | [ IO N/A N/A
S & P 500 EUROPEAN PUTS Product
6/30/2021 Variable ANNUItIES...........coevvverenne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.06/30/2021| ............. 621 | ... 780,970 |....1,257.6000 | ....cocoovrvmrrrens | crreen 230,056 | ..ovvvrirerineins | e 189,184 | .oooo | co 189,184 | ......... (40,872) [ ..ovevrerrirnrins | e N/A N/A
S & P 500 EUROPEAN PUTS Product
7130/2021 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.07/30/2021| ............. 203 | ........ 255,293 |....1,257.6000 | ..oovvrvrerniienies | coreriinns 75,313 | oo | e 61,959 | .| v 61,959 | ......... (13,354) [ oovvvrererirrneins [ s N/A N/A
S & P 500 EUROPEAN PUTS Product
8/31/2021 Variable ANNUItIES............oovvvrrvnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.08/31/2021| ............. 223 | ... 280,445 |....1,257.6000 | ..ccoooovrrerriienies | e 83,041 | oo | s 68,377 | oo | v 68,377 | ...coouc. (14,664) [ ..o | e, N/A N/A
S & P 500 EUROPEAN PUTS Product
9/30/2021 Variable ANNUItIES...........ceevvervnnn Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.09/30/2021| ............. M4 ... 143,366 |....1,257.6000 | ...cooverrvrrermrrns | v 42,517 | e | e 35,031 | oo | ceeennne 35,031 | oo (LG IR IO N/A N/A
S & P 500 EUROPEAN PUTS Product
10/29/2021 Variable ANNUItIES............ovrvnrvnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.10/29/2021| ............. 211 | e 265,354 |....1,257.6000 | ...coovrrririienien | e 78,819 | oo | e 64,943 | o] o 64,943 | ......... (QEETL) | [ O N/A N/A
S & P 500 EUROPEAN PUTS Product
11/30/2021 Variable ANNUItIES............evvvervnne Exhibit 5. | equity risk | JP Morgan............. .01/25/2012(.11/30/2021| ............. 235 | .. 295,536 |....1,257.6000 | ...cooorrreriienins | corrrennd 88,085 | ....cvvrrireriieis | s 72,618 | oo | v 72,618 | ......... (15,487) [ ..ovvvvererrrninns | o N/A N/A
S & P 500 EUROPEAN PUTS Product
12/31/2021 Variable Annuities. . | Exhibit 5. | equity risk | JP Morgan.... .01/25/2012[.12/31/2021] ...........517 | ....... 650,179 |....1,257.6000 | ...cccoovrvrmrcnnrs | vrrrenne 194,165 | ..o | oo 160,080 | v | e 160,080 | ......... (34,085)
0099999. Total-Purchased Options-Hedging OthEr-PUt OPHONS. .. ... .. v eeses e se e eeseesasses e eeseesnssmssee | eesseasseeseseesesaeseesee et seseeseeseeseEeesee et ses et ee e eereesenseesnsnes . 17,437,316 | ... 937,209 | ..o 0 | o .8,412,201 | XXX ... 8,412,201 | ....(3,045,276)
0149999. Total-Purchased OPtioNS-HEAGING OfhET. ... .. vttt stttk ek ee£e £ ee e b e k8t .. 17,437,316 | ........ 937,209 [ ...ooovieen0 | e .8,412,201 | XXX .. 8,412,201 | ....(3,045,276) | ...
0379999. Total-PUrchased OPtIONS-PUE OPHIONS. ... ....ruurrssersstessirsssersserssemesesssees s ses et es 888884 £EE R8s 17,437,316 | ...l 937,209 | o0 | s 8,412,201 | XXX | ... 8,412,201 | ....(3,045,276) | ...
0429999, TOtaI-PUICNASEA OPHONS. ... veitseserttieessst sttt 88808828k 8 10 404188 oe 8888 E ettt .. 17,437,316 | ....... 937,209 [ ..ooveviennn0 | i 8,412,201 | XXX] ..... 8,412,201 | ....(3,045,276)
1409999. Total-Hedging Other..... ....17,437,316 .937,209 . ..8,412,201 ....(3,045,276)
1449999, TOT AL ...ttt ettt 1 2180881018848 8 4481080848004 e0 1000014041100 4LE1eE 1 o0 L4 E 4L b ... 17,437,316 | ....... 937,209 | ..o | i, 8,412,201 ....(3,045,276)




Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

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
BPZ2....cc.. | v (2,306) |(1,441,250) | BP CURRENCY FUTURE...........commrrrrerrrrrrirnennes Variable Annuities Exhibit 5........| equity risk [.12/19/2012...| CME.............. 09/13/2012... | .o 161.1169 | ..o 161.3600 (350,344) (350,344) (350,344) (350,344) (3,459,000) | N/A
Product
VGZ2....... | woveeee. (3,459)| ....(44,500) | DJ EURO STOXX 50......crvvevrmurrvermierisrnerrissnn Variable Annuities Exhibit 5........| equity risk |.12/24/2012...| EUR............. .09/18/2012... | ...... 2,534.7676 | ....... 2,455.0000 3,549,659 3,549,659 3,549,659 3,549,659 (8,236,957) [ N/A
Product
ECZ2...cco. | v (706) pt####H## EURO FX CURRENCY FUTURE.........ccovvvvmnicnnes Variable Annuities Exhibit 5........| equity risk [.12/19/2012...| CME............. 09/13/2012....| oo 1.2909 | coovvvvre 1.2862 | .o 418,800 | ...oocrvenns 418,800 | ......c..... 418,800 | ............ 418,800 (2,118,000) [ N/A
Product
277l (2,461)] ....(39,740) | FTSE 100 Variable Annuities Exhibit 5........| equity risk |.12/24/2012... | LIF............... 09/19/2012... | ....... 5,835.8237 | ....... 5,713.0000 | .......... 4,881,016 | .......... 4,881,016 | ......... 4,881,016 | .......... 4,881,016 | .vvevvecrririrenneens | cevvreeeneiseneniis | o (11,922,068) | N/A.......oovvrrrirs
Product
Y22 | (238) | ..(297,500) | JPN YEN CURRENCY FUTURE.......cccocorrmvvrrinrne Variable Annuities Exhibit 5........| equity risk |.12/19/2012...| CME.............. 09/13/2012.... | . 1285175 | oo 128.3200 58,763 58,763 58,763 58,763 | cooveervvveeeermmssrneees [ eevmmeeneeeeesseiisnns | cereeeeeenns (714,000) [ N/A......covvvveernnnnnns
Product
NQZ2....... | v (1,969) | ....(39,380) | NASDAQ 100 EMINL........covsvvrrerrerreireeneeenennne | Variable Annuities Exhibit 5........| equity risk [.12/21/2012...| CME............. 09/17/2012... | ...... 2,846.0279 | ....... 2,792.0000 | .......... 2,127,618 | .......... 2,127,618 | .......... 2,127,618 |......... 2,127,618 | oo | cerrerineeseiessnninns [ e (3,938,000 | N/A........oooomnerrenrns
Product
NKZ2...oooo. | o (337) [ vovver (4,332) | NIKKEI 225. Variable Annuities. Exhibit 5........| equity risk |.12/14/2012...| OSE............. 09/11/2012... | ...... 8,824.2423 | ....... 8,880.0000 (241,542) (241,542) (241,542) (241,542) | oo | cevreineeeeiissessiis [ e (1,169,537) | N/A......ovvvvrerrinnns
Product
TAZ2....... | coveenee (2,370) | ..(237,000) | RUSSELL MINI FUT.......cocovvvrrrrerreererrriirinnennnnnns | Variable Annuities Exhibit 5........| equity risk |.12/21/2012...| NYF.............. 09/19/2012... | .o 851.7270 | ..covenns 834.4000 |.......... 4,106,510 | .......... 4,106,510 | .......... 4,106,510 | .......... 4106,510 | .oveveecrrirrreeneens | cevvreerniisenssiis | o (14,220,000) | N/A....oovornvrrrirs
Product
. ..(158,100) | S&P500 EMINI FUT.. . | Variable Annuities Exhibit 5........| equity risk | .12/21/2012... .09/14/2012... | ....... 1,448.9772 | ....... 1,434.2000 | ..........2,336,280 | ..........2,336,280 | ..........2,336,280 2,336,280 | oo | | o (11,067,000)
13429999. Total-Short FUIUIES-HEAGING Ofher. ... ..o s s fffees R0 4400088000000 S0bbE bbbt ssnsssssnnssssssssssssssssssssnsssssesssssnns | svssiens 10,080,799 | cossrves 16,886,759 | ........ 16,886,759 | ........16,886,759 0 0 [...... (56,844,562)
1389999, TOAI-SNOM FUIITES. ... rvevseseereesssseereesseeesses s esses 1881811080440 408140008100 444LEE R4 E AR 1001 4EEE 1444 E LR E At fh e a st st ssnnnsssnnsssssnnnsssssnnsssennesssssnnesnsnns | onnnens 10,880,799 | wovveres 16,886,759 | ........ 16,886,759 | ........ 16,886,759 0 0 [...... (56,844,562) | ...
1409999, TORAI-HEAGING ONET.........rovivveessoiieisieesssssssss s seessssssss iR R0 AR nnesssbsiss s sssssssssssssnnsnssssssssssnsnnnnssssssssnnennsnssessssnnsnnsseees | s 10,886,709 | wovvvees 16,886,759 | ........ 16,886,759 | ....... 16,886,759 0 0 | (56,844,562)
1449999, TOTAL ... oovoeeeeeeeeeee s sssee e sssss e ssss s ss bbbttt bbbt b b e st e s s fiiiessssssesessssss | eeessssiiiessstiesesssseeess s ssssene | sssssissessstansssssessssssessssssssensssssssesssessssssssesssssssssssensssssesssnss | ovneess 10,086,759 [ covinins 16,886,759 | ........ 16,886,759 | ........ 16,886,759 0 0 ... (56,844,562)
Broker Name Net Cash Deposits
Brokers
GolmanSachs e 27,609,468

TOTAI NEE CASN DEPOSIES. ...rvrerrreererresersssssseerssseseesessseessessessesssee st esssesees s eeseee a8 ee o088 o888 0840880841408 408884080808 4eE 140840 eE 1408 E 8408810840408 o0 R L1 ee e E o0 s eeE o0 b eeEseeteet e 4E1eeEeeEaeesaesseseeEoeeeesoeEeE o0t e Esee e e oL s o0 e o0 1 oeE oL 1oL 8oL et 4eE 408400 E et 0880kt .. 27,609,468
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE |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 .. | ..... 17,489,358 | oo (602,599)| ............................ 17,489,358 | ...ovoviivieiiiiininins 17,489,358 | ..... I602,599)| . 17,489,358 | ..o (56,844,562)| ............................ 17,489,358
NAIC 1 Designation

BARCLAYS CAPITAL....ocvvurirrirniinerieriseisneesssisssssssssssessssessessnsssssssessns | sreneYevserineennee | reeY erietineeins | soviesiseeesssisesssssessssssssssssssns | sovsesssssssssessessnssnes 3,276,783 3,276,783 | oo 3,276,783 | oo | cerieninenns 3,276,783 | oot | et 0
SOCIETE GENERALE.........ooveriiierieicrieerienieeesesessenns ...2,135,020 002,135,020 [ ..o 2,135,020 2,135,020 .0
JP MORGAN CHASE...........cooviiiiniicissicesis s . ...1,298,569 |.... 1,298,569 1,298,569 .0
DEUTSCHE BANK.......oevircerriirierienieesesise et 13,618 | oo | e 113,618 113,618 113,618 .0
BNP PARIBUS........c.oooverererrerians 1,401,341 ...1,401,341 .1,401,341 1,401,341 0
CREDIT SUISSE. 186,869 | .o | e ..186,869 | ... 186,869 |... . 186,869 . .0
0299999. Total NAIC 1 Designation . .. . . 8,412,201 | ..... 0 8,412,201 [ 8,412,201 | oo, [ 8,412,201 | oo 0 .0
0899999, TOAIS. ..ot | annsrensensesnssesnen | 25,901,559 | oo (602,599) | ..oovvveiriiiriiniiies 25,901,559 |... 25,901,559 | ..... (602,599) . 25,901,559 | ..o, (56,844,562) | .....cocoriiisiiiniiin 17,489,358




Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 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. . 156,343,844 | oo 156,343,844 | ..oovovviinis
7499999, Total - Common Stocks - Money Market Mutual Funds........... .. 156,343,844 | ..o 156,343,844
7599999. TOHAI = COMIMOM SHOCK. ..ttt sttt EE 8888188ttt | freeisensnnissnses 156,343,844 .156,343,844
7699999. Total - Preferred and Common Stock...............ccccererrucuerennen.e. 156,343,844 156,343,844
9999999. TOHAIS .o 156,343,844 | ..ooovvvviinei 156,343,844
General Interrogatories:
1. The activity for the year to date: ~ Fair Value $.....156,343,844  Book/Adjusted Carrying Value $.....156,343,844
2. Average balance for the year to date:  Fair Value $.....158,096,129  Book/Adjusted Carrying Value $.....158,096,129

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

QEO09



Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 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 $.....156,343,844  Book/Adjusted Carrying Value $.....156,343,844
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Statement as of September 30, 2012 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
US Bank. Cincinnati, OH .40,174,438 ..55,633,895
Goldman Sachs NEW YOrK, NY cooooiieriiriicriinerineniinenes [ e [ cnesiiessinenins | sersisesssesssnesssesssnens | sesssssnessssssssnessssssses | sesve 133,320,541 | ........ 154,386,536
Northern Trust Chicago, I 150,031 150,002 298,296 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DEPOSHONIES..........cvrererersrrreseressrirnees ID.0.0 S XXX 170,459 170,460 170,459 | XXX..
0199999. Total Open Depositorie: XXX [ e XXXeoenee 0 0 [ 173,815,469 | ........ 210,340,893 | ........ 105,272,212_| XXX..
0399999. Total Cash on Deposit 0 0 [ 173,815,469 | ........ 210,340,893 | ........ 105,272,212 | XXX..
0499999. Cash in Company's Office L0, SR [T .0, SN [ DS SR XXX 5,000 5,000 5,000 | XXX..
0599999. Total Cash XXX [ e XXX 0 0. 173,820,469 | ....... 210,345,893 | ........ 105,277,212 | XXX..
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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