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Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS. et | eertenens 2,142,610,068 |......coovvvererernerirneerncnns | e 2,142,610,068 | .......... 1,991,095,593
2. Stocks:
2.1 Preferred SIOCKS.........oviiiriirirr s | s 3757484 | oo | i 3,757,484 | oo, 5,735
2.2 COMMON SIOCKS.......oouiiuiiiiiiierisi e nses | cesssisesisesisniins 95,312 | oo | e 95,312 | coovveriris 190,304
3. Mortgage loans on real estate:
31 FIISEIENS...coeevereere st | neesteneans 397,651,853 | ..o | e 397,651,853 | ..ovvvenv 398,170,002
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocviiviiicteiie sttt bbb s sttt s b sensessnns | susssessesssssssessesssessessssans | sbessesssssssessesssessessnsensens | sbessesssssssessessssessesnsnn [0 OO
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cveiviiiirieciiesiseieissiesssissieseses | cevsssesesssssssessessssessesssses | sosessessssessesssssssessessssesses | sssessessssessessssessesesnes [0 O
5. Cash ($.....(2,702,662)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0]ttt ntens | eberensenienes (2,702,662) | ...cvovvrrerreireisrieireisneies | vrverieiernns (2,702,662) | ....oovvevenne (7,874,448)
6. Contract loans (including §.......... 0 PremMiuM NOES)......vvvreeeerrieieineieieiseieseeesessesessssessessssnees | ersssessessens 89,894,353 | ..o | s 89,894,353 | .....ccocvee. 85,786,129
T DIVALIVES......oooiiiiiiiciic bbbt | Shisb s | srienb s | s 0 [
8. Other iNVESIEd @SSELS.........ocveerrceeeieeresrcr sttt eessssssas | seessseesssesssnns 370,344 | ..o | 370,344 | oo 441,962
9. Receivables for SECUNHIES. ..o | srsssssssssniees 809,463 ... | e 809,463 | ....cccovvvieiinan 506,538
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 122,657,710 [ .cooveeeereereeeeveeens | cviveieienns 122,657,710 | .ccvvvenee 97,551,493
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 2,755,143,925 | ...oovveeeeeeenad 0] e 2,755,143,925 | .......... 2,565,873,308
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14. Investment income due and CCTUBT.............ccueveviecveieeceeieecee e es s ssteses s sennes | eveverensesenen 28,997,303 | oo | v 28,997,303 | ...coovueee 25,923,604
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceveeeees | erieeernnenn 12,058,182 | oo | e, 12,058,182 | ..ovvvverneee 13,674,481
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccvevrvrereinires | oveerennes 108,132,739 | coooveevrerereerereiseenies | cereereinnins 108,132,739 | .covovenene 105,498,991
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.cevcueieeveeieeesie et sese e essssssssaes | evssissssessans 5,388,238 | ...oevevierieeereeens | s 5,388,238 | ...cooevevnne 12,686,439
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUranCce CONraCtS...........cccocvevvevevriverereereiereiesiees | ceveeressesesinans 936,134 | ..o | e 936,134 | oo 106,290
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. 6,176,879 | ..ovoverereeeereeeeeeens | e 6,176,879 | ..cooevevneee 16,580,012
18.2 Net AEfErred taX @SSEL.........ccvivceiveeceescecteeeee ettt es et ss et tetennas | evesensesens 104,025,160 | ............... 47,852,905 | ..o 56,172,255 | ....c.coec.d 61,717,682
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,722,581 | oo | e 2,722,581 | oo 2,639,445
20. Electronic data processing equIPMENt @Nd SOMWAIE............coiueiveiciiieicicsieeseiessiesieissenies | eveiessesessssssesssssssesnsas | sesessessssessesssssssesssssssesses | sosessessssessessssessessssnes [0 O
21.  Furniture and equipment, including health care delivery assets ($.......... 0):teriirreneirriereiseiesesies | e | s eseniens | sesesesnssesessssessesnse [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccccoeeviieiiieiccceceeeceeee | e, 70,839,996 | ...oovvirererierireiriieereieens | e 70,839,996 | ............. 143,291,611
24. Health care ($.......... 0) and other amOUNtS FECEIVADIE.............ccveveieiecieeee et | cevestess s sssss e ssssesesas | ersessessssessessssessessssssesens | sesesssssssessessnsessesssanes [0
25.  Aggregate write-ins for other than iNVESted @SSELS...........cevecueieieeieees s | eersesseesnineas 690,172 | ool [0 690,172 | oo, 728,167
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 3,095,111,309 | ..cooorvvrrnees 47,852,905 | .......... 3,047,258,404 | .......... 2,948,720,030
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 240,070,895 | ..o | ereeeennns 240,070,895 | ............. 223,761,892
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,335,182,204 | .....cocevouuu 47,852,905 | .......... 3,287,329,299 | .......... 3,172,481,922
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501, MISCEIANEOUS @SSELS.........vvuveeiiaciiciiciiii ittt nseniens | enisnsisnsisnsiad 437,408 | ... | e 437,408 | ..o 631,996
2502. Fund revenue receivable.. ...65,465 |.. ...65,465 ..61,713
2503. State taxes rECOVEIADIE..........c..coiuiiiiiiiir s sisssienies | nsinsineinsinees 16,106 16,106 | oo 34,458
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevieenisienennniens | coveveieieinsienns 171193 | oo (01 171193 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)..........rvwerreriirernriieirensriessressseissieene | oveessenesesesnns 690,172 | oo (O I 690,172 | oo 728,167
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Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,453,276,334 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 Modco Reserve)
Contract claims:

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

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

Contract liabilities not included elsewhere:
9.1 Surrender values 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 $.....3,967,953, 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 $.....(7,574,054) 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 §.......... 0 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
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns
From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27) .
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

................... 2,453,276,334

........................ 11,076,429
............................. 351,438

(7,574,054)
5,391,164
7,095,578

e 45,829,032 | ..
............................. 868,983

2,500,000 |..

..... 2,374,495,166
..46,805,515
953,238

11,426,300
296,745

......................... (9,116,718)
.......................... 6,230,619

................... 2,728,583,621

...................... 240,070,895

203,761,892

2,968,654,516 | ..

.2,840,076,098

...................... 309,074,779

............ 9,600,005

....322,805,822

...318,674,784 | ..

332,405,827

3,287,329,300

.3,172,481,925

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)...

............................. 205,715

............................. 249,975

...249,975

3101.
3102.
3103.
3198.
3199.

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

..33,310,579

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 LIFE ASSURANCE CORPORAT'ON

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts............ccceveveveieieveesieieseeeeeese s | ceeveeiienas 163,342,772 | ............ 159,832,866 | ............ 205,900,917
2. Considerations for supplementary contracts With life CONINGENCIES...........cururirrierrirrininine e sissiesssssssssssessesses | sessesssssesssssssssessesssnssens | sssessssssssnssessssssessessenes | sossssessessnsssessessessnssnses
3. NEtiNVESIMENEINCOME......c.cviiciiictei ettt bbb b s et s s b bt sa s b b nsss s s snsetanans | eresesnns 114,274,708 | ............ 117,967,012 | ............ 153,838,333
4. Amortization of Interest Maintenance Reserve (IMR) ...1,669,461 21,121,392 .. 1,576,743
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES...........vurruirrerrerirerineireieesseinsiseesseressnnes | seeeessssnssssessssesssssnsssees | sesesssssesssssssssssssssesseses | sessssessessnsssessessssssneens
6. Commissions and expense allowances On reiNSUrANCE CEABM............oruireicuieiieeieiiee ettt sssnes | oeressessesans 36,253,972 | ..............95,235,726 | ............ 108,256,875
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS..........oiveieiieiieeiteie ettt s st ss st ns s bntns | ebsesessesaesans 1,110,498 | ..ooveins 1,178,375 | oo 1,543,207
8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieieteie ettt sntens | cbsnsessesanes 17,233,311 | oo 17,728,458 | .............. 23,530,587
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ...333,884,722 | .. ..393,063,829 | .. ..494,646,662
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits ,763,004
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CoONtracts..............ccoeuveevvcvrireiceccseeceeeeeeeeeee e | e 107,657,435 |............ 133,871,050 |............ 162,210,204
20. TOtalS (LINES 1010 19)...euuiueririireieeeireicieieiieei ettt sttt sttt en st ss st ensnssnntes | sessssnesns 210,065,009 |............ 236,290,359 | ............ 296,997,525
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). .36,847,290 | ..
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM...........c.wurererrurrerneeeeeeessessseesessessesssssssesessesssssssssessessnes | stesssesessesssssnes (7,561)
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 38,775,691 ....38,237,997
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 7,196,515 | .. ....11,155,904
25. Increase in loading on deferred and uncollected premiums (1,118,889) | ...c0vvvvvee. (4,637,566)
26. Net transfers to or (from) Separate Accounts net of FBINSUFANCE............ccvvvevveieirierieisieieeeseessssssesssssssesssssssessesssssssessens | sensersnensennnne(091,491) i 1,213,279 | i 2,281,853
27. Aggregate write-ins for deductions . 2,583,436
28. Totals (LINES 20 10 27)......cucvucreerereeree ettt essss st sses s s sssssssssssssssssssssssssssssesssssssssessssssssssssesses | avnereessnn 290,048,571 | 110000 321,202,488 | ... 402,654,184
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovvveee | covvvvrennens 37,336,151 | .ooevernne 71,861,341 91,992,478
30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt .. e neens
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecoveveenes 37,336,151 | .ooeveine 71,861,341 | ..o 91,992,478
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccccceeeiriereieereiiiee e ssseaens | crersrereninnns 9,506,204 | .............. 50,829,646 | .............. 54,930,774
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LINE 31 MINUS LINE 32)........coviierieiieieireeseesetese ettt st ssses s sss s sssss st s ssssasnsans | sesessessssas 27,829,947 | ...coeune. 21,031,695 |...cceeone. 37,061,704
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(355,121) (excluding taxes of $.....355,121 transferred t0 the IMR)...........ccc.eeuerieriieeirerieeieeieeiesiesiesises s | esssssssssnnes (811,537) [ cevevreererenns (541,916) | .ovooverrenees (2,468,915)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuieeieiieireieieeisisieessse sttt ettt ess st essenssnssessessassnssnsss | esssnsnessee 27,018,410 | ..cccveenee. 20,489,779 | ...cooeune. 34,592,789
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 332,405,822 | ............ 251,177,285 | ............ 251,177,285
37. Netincome (Line 35) 20,489,779 | .. ....34,592,789
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 . ...1,506,794 | .. .(6,798,615) ..
41, Change in NONAAMItIEA BSSELS...........eiviieeiciiieie ettt bbbt s s ae st ssessessntenans | eevssessesanes (2,794,079) ....ovvvevn 4,201,549
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 valuation reserve 7,873,340)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48. Change in surplus notes.
49. Cumulative effect of changes in accounting principles
50. Capital changes:

51.

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

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)

51.3  Transferred fromM CAPILAL..........cc.ccveueieiciree ettt sttt bbb sa st s et a s s s bes s tnanns | stssessessnsansesnsssessnsanes
51.4 Change in surplus as a result of reinsurance . 14,077,884 |.. . . ..110,897,460
52. DiVIAENdS 10 STOCKNOIAETS............ovveiiiriiriisiiesie ittt ssns | sbsesssnssans (26,000,000) | ............. (17,920,000) | ............. (24,640,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS...........overurirrrirrerenirssesseseisessessssesesssesssssssssessesssssssssessssssnsssssessessanssesses | snssssssssens (20,150,809) | ......oveve. (19,590,305) | ...vevveneee (32,049,382)
54. Net change in capital and surplus (Lines 37 through 53).... ..(13,731,045) | .. ...90,577,450 |.. ....81,228,537
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveuieiieeieirieiieeee et ssasntens | oraesssnes 318,674,777 |............ 341,754,735 | ............ 332,405,822
DETAILS OF WRITE-INS

08.301.  COICNAIGES.......uuevrvieririctic ettt sttt bbbt s bbbt sten s sanssenns | essensanssnssnn 9,344.911 | .. 9,479,430 | ..coovvrennne 12,623,050
08.302.  SUIENAET CRAIGES. ......cvuvivirieceesiesiesis st s s s bbbt s bt s st st s s ssensantans | essessnssnsans 7,383,579 7,970,947 | .oovvreennne 10,609,109
08.303. Administrative Charges ..504,820 |.. 278,081 |..

08.398.  Summary of remaining write-ins for Ling 8.3 from oVerflow PAGE..........ccocurieiereseeieseesceeeesie e sssesisssesesssnsenes | evverensssesinsesieseesenssns0. | covveeseeseseesesesessnns 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 GDOVE)......civuereerermerrssrsssessssessesssssssesessesssssssssessessensssssesssssans | cossesssssens 17,233,311 . 17,728458 | ... 23,530,587

2701.  Health Surrender Benefits ...2,982,664 | .. ..1,683,564 | .. ..2,583,436

2 (072U ORI

(0 T TSRO OSSOSO

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

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......vcereiruiruerserisreseessissnssesseessessssnssesssssssssssssssssssssesssssssssnsss | sessssesseseees 2,982,664 1,683,564

5301,  Additional dEfErmed taX @SSEL...........cceicieiiiicieciei ettt st bnas | eebenaes bbb ees

5302.  Prior period adjustment .(3,687,443) | ..

5303.  AmOrtization Of COINSUIANCE GAIN............oeeeeeeeeeeeeeee ettt e ettt st s e st et e et e neens ...(16,463,366)

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

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 DOVE).......cueuiuiieriiiiieisiisiiesieissiesiessssessessssssssssessesssssnsessessssessansens | sesessessneas (20,150,809)
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Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............ccuuurmmreiirieierirsies st sst s esstsssseens | seesseenees 152,460,234 | ............... 37,896,593 | ... 79,274,826
2. NetiNVESIMENTINCOME. .......uivctieeictce ettt s sttt ae st es st essesasbensessesnsnnans | sesesassinens 110,831,722 | ............. 114,197,335 | ............. 152,959,114
3. MISCEllANEOUS INCOME.........vuuiiuiiiiiiirienii s s | arniessiinies 31,398,166 | ............... 65,593,787 | ....ccco...... 73,995,287
4. Total (LINES 1 hIOUGN 3).....eeerereiereceieieeeieeseeisecs st seess sttt ess s ssss st sesssensssssssssesssssssnessnns | soneessaseeen 294,690,122 | ....ccconv.. 217,687,715 | ccovvernne 306,229,227
5. Benefit and 10SS related PAYMENTS..........c.ccevevcveieeieiesee ettt st sa s s s sssss s ssasnsesans | seesenssssnees 96,234,395 | ............. 103,904,835 | ............. 135,562,967
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS........c.cocveeivrieierreeeneicieeeens [ e (2,234,155)] v, (400,594) [ ..oocvovvirrn 171,999
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............covvveverieieiceeeeeeeese s | cereriesieiens 87,029,548 | .....couc... 87,780,594 | ............. 109,052,252
8. Dividends paid t0 POIICYNOIAETS.........c.cveieeiciiisieieiieiie ettt ettt s st s s snsessessns | sstessessessssessessnssssessessnss | essessessssessesesessessesnsanss | sersessssassessessnsessessnsensenes
9.  Federal and foreign income taxes paid (recovered) net of § ..0 tax on capital gains (losses) (7,992,507)] ... ....67,320,748 ....714,542 258
10, Total (LINS 5 HroUGN 9)......cuvvumiiriiiriiiirieeric ittt st | eresseeianns 173,037,281 | ..o 258,605,583 | ... 319,329,476
11. Net cash from operations (Line 4 MiNUS LINE 10)..........courruririrrreneirnineinrireisisecssessessesssssssssssssessssssssssssessesssssssssessessesssns | sessessnsens 121,652,841 | .............. (40,917,868) | .....ccenvenn. (13,100,249)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
7200 T = o PPN
12.2 Stocks....
12.3 MOMGAGE I0BNS........ceueeiecieieie ettt as sttt
124 REAIESIAE. ...
12.5  OthEr iNVESIEA @SSELS.......couiiuiiiiiicii ittt
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES...........cccoeveevecceieeeeseeeieeeees | e | ceveres s ssssssens | ceesesessesesesses e sesesseens
12.7 Miscellaneous proceeds 2,500,000 |... 7,963,125
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviuereiireeeeeesee sttt ssssessessssessesssessnns | veveesessenes 178,683,426 | ............. 234,748,073 | ............. 350,753,971
13.  Cost of investments acquired (long-term only):
131 BONGS.couvereeeeeseeseeeseees ettt nnntn | sesienesines 304,703,516 | ..ovvvennee 265,011,508
132 SHOCKS . vvtueveserercee sttt | seineni e 3,758,000 | ..vveurrirrrirerirrerienennns
133 MOMGAGE 0BNS........coieeieciiesieec ettt bbbttt n s snsessesnnas | erntesaesaens 21,470,000 | ......oo....... 30,521,250
134 REAIESIALE.......coeevir sttt nnnen | eresinens st | crieneseeni s neneenees | o
13.5 20,584,723
13.6  MiSCEllaNEOUS APPIICALIONS........c.vvieevecicreieict ettt sae st s s bessesasssnssssenans | sesssesesseens 25,409,142 | ................. 5,211,795
13.7 Total investments acquired (LINES 13.110 13.6).......ccviiieieiriiceiseee st ssenssssessessessees | ssssesssssans 355,340,658 |............. 321,329,276
14.  Netincrease (decrease) in contract loans and premium NOES..........c..cvcuieieiireiieieieeee et sssessenes | cvvesesaesesnns 4,108,224 | ....coevvve 2,682,658 | .....cccoueee. 4,584,100
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).......ccc.ccovrerrrreierneireiesessessiessssssessssessssssssenes | svvsssnsinns (180,765,456)| .............. (89,263,861) ......c00uune 35,614,841
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOES.........vvivecicieiecct ettt bbbt es s ssessans | sbessssssessessestssaessessensanss | sbeessessestenssssessesssssssanns | sbsessesssssessessssssssessestans
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cevururrirerirrerirrirreineie et ssssssssse s ssesssssssesessessssssssesss | ssessssssessessassnsssssessessnnes | seseesessessssssssessessansssssnes | sssessesssssessessnssssssnssessans
16.3 BOMOWED fUNGS......oouvveeiircrirciie sttt nenine | rensssessssesesssesssenssssensss | croenesseensenssensseesssensns | sresssessssenssesssenssesssaeens
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cururierrnririnenrieereserseeenens [ [ e (267,049) | ....cvvrerrennee (331,078)
16.5 Dividends t0 SOCKNOIAETS...........cuvrirreerrirericrirerieriie sttt esssssessssenes | cvsseessseneens 26,000,000 | ...coovvvvnne 17,920,000 | ...cccovnen. 24,640,000
16.6  Other cash provided (APPHEA).........cccuevumrrrererericiiriecss st eesss e sssssesssessenes | enssssessssens 90,284,401 |...coo.cee. 116,044,293 | .............. (26,840,538)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | cocoervennen. 64,284,401 [ .ccoooiinnenns 97,857,244 | .............. (51,811,616)
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).......cccoccvvevrcercnee | covrrrervirennns 5171786 | ..ovvevenee. (32,324,485) .............. (29,297,024)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......ceouririticieiieei ettt | eeniessesnenes (7,874,449 ...coovvvenne. 21,422,576 | ...coocoonnee 21,422,576
19.2 End of period (Line 18 plus Line 19.1)............... (2,702,663) (10,901,909) (7,874,449)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 o | [ |
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Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

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

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

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

Credit life (group and individual)

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

SUBLOLAL .o

.......................... 366,891,876

................................. 115,195

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

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

.......................... 442,801,318

................................. 506,084

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of September 30, 2012 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

1.

2.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies
A. Accounting Practices

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

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

At September 30, 2012, the Company did not have any statutory accounting practices that differ from NAIC SAP.

Accounting Changes and Corrections of Errors

The Company’s September 30, 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 $4,258,143. The events contributing to the adjustment impact surplus as follows:

Net deferred tax asset (P2, L18.2,C3) $ (4,258,143)
Decrease in surplus (P4, L53, C1) $ (4,258,143)

The Company’s September 30, 2012 financial statements reflect a prior period adjustment relating an overpayment of a
reinsurance expense allowance on disability policies assumed from unrelated parties. As of December 31, 2011, the
overpayment was determined to be $878,000. The events contributing to the overpayment impact surplus as follows:

Commission and expense allowances on reinsurance assumed (P4,L22,C1) $ (878,000)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4,L32,C1) (307,300)
Increase in surplus (P4,L53,C1) $ 570,700

3. - 4. No significant change

5.

Investments
D. Loan-Backed Securities —

Q) 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 Recognized
Value Amortized Other-than- Amortized Cost
Cost Before temporary After Other-than-
Current Period Projected Cash Impairment in temporary
CcusIP OTTI Flows Current Period Impairment Fair VValue

For the 3 month period ended September 30, 2009

20846QHE1L $ 4,453,937 $ 3,929,360 $ 525,533 $ 3,928,404 $ 1,852,681
674135ECS8 1,279,009 1,055,146 913,046 365,963 529,646
70556MAB8 2,310,000 2,161,839 148,162 2,161,838 2,161,838
76110HJ75 1,984,052 1,948,630 34,965 1,949,087 1,277,300
Total $ 10,026,998 $ 9,094,975 $ 1,621,706 $ 8,405,292 $ 5,821,465

For the 3 month period ended December 31, 2009

02660TBUG $ 1,004,887 $ 1,000,218 $ 4,669 $ 1,000,218 $ 646,615
12667FY33 992,368 989,457 2,911 989,457 510,020
1729732R9 4,751,720 4,678,250 73,471 4,678,250 3,563,803
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867
52520MAE3 1,923,633 1,895,598 28,035 1,895,598 1,074,180
52520MAGS8 4,863,405 4,832,391 31,014 4,832,391 3,743,950
674135ECS8 940,840 389,032 551,808 389,032 1,091,442
7609857E5 4,939,343 4,416,147 523,196 4,416,147 1,171,126
76110HJ75 1,948,630 1,929,597 19,033 1,929,597 1,229,960
90263BHE1 2,114,729 2,096,365 18,363 2,096,365 1,127,402
94982WAZ7 4,873,404 4,775,310 98,094 4,775,310 3,819,300
Total $ 31,313,426 $ 29,951,082 $ 1,362,344 $ 29,951,082 $ 20,234,664

For the 3 month period ended March 31, 2010

12667FY33 $ 989,457 $ 978,750 $ 10,707 $ 978,750 $ 569,346
12668AMN2 4,569,828 4,493,300 76,528 4,493,300 3,209,098
12669GEZO 989,361 985,500 3,861 985,500 842,566
20846QHE1 4,145,183 3,209,000 936,183 3,209,000 2,421,741
52520MAG8 4,832,391 4,785,000 47,391 4,785,000 3,837,150
76110HJ75 1,929,597 1,914,800 14,797 1,914,800 1,294,475
76110HQ77 246,409 243,960 2,449 243,960 141,672
86359BJ85 975,244 971,050 4,194 971,050 712,497
Total $ 18,677,471 $ 17,581,360 $ 1,096,111 $ 17,581,360 $ 13,028,544
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Statement as of September 30, 2012 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

For the 3 month period ended June 30, 2010

02660TBU6 $ 1,000,218 $ 998,437 $ 1,781 998,437 717,528
12667FR56 2,954,273 2,863,549 90,724 2,863,549 2,088,660
12668AMN2 4,495,787 4,413,636 82,151 4,413,636 3,487,957
20846QHE1 3,198,464 3,172,740 25,724 3,172,740 2,508,231
52520MAE3 1,895,598 1,877,112 18,486 1,877,112 1,149,060
76110HJ375 1,914,800 1,889,610 25,190 1,889,610 1,410,020
76110HKS7 4,981,820 4,938,090 43,730 4,938,090 3,909,360
86359DJT5 4,959,101 4,944,500 14,601 4,944,500 3,837,320
Total $ 25,400,061 $ 25,097,674 $ 302,387 25,097,674 19,108,136
For the 3 month period ended September 30, 2010
02660TBU6 $ 998,437 $ 831,600 $ 166,837 831,600 736,510
20846QHE1 3,165,190 1,805,528 1,359,662 1,805,528 2,518,581
7609857E5 4,416,147 4,341,500 74,647 4,341,500 1,811,500
76110HJ75 1,889,610 1,878,000 11,610 1,878,000 1,467,258
86359DJT5 4,878,495 4,848,380 30,115 4,848,380 3,903,626
Total $ 15,347,879 $ 13,705,008 $ 1,642,871 13,705,008 10,437,475
For the 3 month period ended December 31, 2010
02660TBU6 $ 831,600 $ 828,800 $ 2,800 828,800 715,744
94984FAV1 4,960,988 4,793,032 167,956 4,793,032 4,444,615
Total $ 5,792,588 $ 5,621,832 $ 170,756 5,621,832 5,160,359
For the 3 month period ended March 31, 2011- NONE
For the 3 month period ended June 30, 2011
90263BHE1 2,096,365 2,041,682 54,683 2,041,682 1,573,995
Total $ 2,096,365 $ 2,041,682 $ 54,683 $ 2,041,682 $ 1,573,995
For the 3 month period ended September 30, 2011- NONE
For the 3 month period ended December 31, 2011
22541NLU1 $ 2,892,515 $ 2,882,410 $ 10,105 $ 2,882,410 $ 2,804,187
76110HQ77 244,236 241,014 3,222 241,014 213,212
12668AMN2 4,432,054 4,353,949 78,105 4,353,949 3,392,020
12669GC82 1,791,993 1,788,653 3,341 1,788,653 1,702,643
86359DJT5 4,282,373 4,206,684 75,689 4,206,684 4,205,928
Total $ 13,643,171 $ 13,472,709 $ 170,462 $ 13,472,709 $ 12,317,990
For the 3 month period ended March 31, 2012
12667FY33 $ 978,750 $ 931,000 $ 47,750 $ 931,000 $ 802,475
12668AMN2 4,357,690 3,990,070 367,620 3,990,070 3,696,320
Total $ 5,336,440 $ 4,921,070 $ 415,370 $ 4,921,070 $ 4,498,795
For the 3 month period ended June 30, 2012
12667FR56 $ 2,872,269 $ 2,754,657 $ 117,612 $ 2,754,657 $ 2,565,960
73316PHP8 1,900,000 1,864,082 35,918 1,864,082 1,495,300
12669GC82 1,708,951 1,687,625 21,326 1,687,625 1,687,625
94984FAV1 3,904,254 3,756,729 147,525 3,756,729 3,714,802
Total $ 10,385,474 $ 10,063,093 $ 322,381 $ 10,063,093 $ 9,463,688
For the 3 month period ended September 30, 2012
12667FR56 2,756,859 2,752,098 4,761 2,752,098 2,752,098
73316PHP8 1,867,326 1,831,066 36,260 1,831,066 1,570,825
Total $ 4,624,185 $ 4,583,164 $ 41,021 $ 4,583,164 $ 4,322,923
4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary

impairment has not been recognized in earnings as a realized loss (including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment

remains):

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

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

6 -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 ASSURANCE CORPORAT'ON

10.

NOTES TO FINANCIAL STATEMENTS

Information Concerning Parent, Subsidiaries and Affiliates.

During 2012, the Company paid dividends to its parent, Ohio National Life Insurance Company ("LIC"), totaling $26,000,000.

Effective July 1, 2012, the Company amended its existing 100% coinsurance reinsurance agreement with Montgomery Re, Inc
(“MONT”), an affiliate. The agreement was amended to include an additional 100% coinsurance reinsurance agreement to cede
an inforce block of business to MONT. The ceded business consisted of 10, 15, and 20 year term policies issued from 1/1/11 to
12/31/11. Related to this amendment, MONT sold a surplus note to LIC in the amount of $100,000,000. The proceeds from the
sale of this note were used to acquire assets to be held in a trust to support some (or all) excess reserves insured by MONT.
Additionally, effective July 1, 2012, MONT amended its existing YRT reinsurance agreement with LIC to include business ceded
from the Company effective July 1, 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 LIC 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 LIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the common
account. ltis LIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid investments. LIC will
credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on any
negative balances. Interest credited for the nine months ended September 30, 2012 was $70,868 and $157,420 for the year
ended December 31, 2011. 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 LAC had $70,114,745 in the common account agreement.
This amount was included in total assets, Page 2, Line 23.

LAC does not own any subsidiaries, controlled entities, or affiliates that exceed 10% of admitted assets.

11. - 16. No significant change

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

C. Wash Sales

The Company has no wash sales.

18 - 19. No significant change

20. Fair Value

A.

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

(1) (2 (3) (4) (%)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ (2,702,662) $ - $ - $ (2,702,662)
Securities lending collateral - 122,657,710 122,657,710
Perpetual Preferred stock -
Industrial and Misc. - 7,484 - 7,484
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 7,484 - 7,484
Bonds
U.S. Governments - - - -
Industrial and Misc 411,580 2,082,914 2,494,494
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 411,580 2,082,914 2,494,494
Common Stock
Industrial and Misc - 95,312 - 95,312
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 95,312 - 95,312
Derivative assets
Interest rate contracts - - - -
Foreign exchange contracts - - - -
Credit contracts - - - -
Commaodity futures contracts - - - -
Commodity forward contracts - - - -
Total Derivatives - - - -
Separate account assets 240,070,895 - - 240,070,895
Total assets at fair value $ 237,368,233 $ 123,172,086 $ 2,082,914 $ 362,623,233
b. Liabilities at fair value
Derivative liabilities $ - $ - % - $ -
Total liabilities at fair value $ $ $ $
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Statement as of September 30, 2012 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

(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 $ 1,672,194 $ - $ - $ - $ 14271 $ - $ - $ - $ (14,936) $ 1,671,529
RMBS - - - - - - - - - -
Private
placements 1,412,303 - (979,289) 129,132 23 - - - (150,784) 411,385
Derivative - - - - - - - - - -
Total Assets $ 3,084,497 $ - $ (979,289) $ 129,132 $ 14,294 $ - $ - $ - $ (165,720) $ 2,082,914
b. Liabilities: - - - - - - - - - -
Total Liabilites  $ - $ - $ - $ - $ - $ - $ - $ - $ - $ -

3) As of September 30, 2012, the reported fair value of the reporting entity’s investment in Level 3, NAIC 6, securities
was $2,082,914. The loan-backed security is a mezzanine tranche in a securitization trust with a coupon rate of
7.69% and maturity of 21 years. The underlying loans for this security are manufactured housing loans originated
in 2001. The private placement security has a coupon rate of 0% and maturity of 4 years. These securities are all
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 this fair value within Level 3.

21. - 24. No significant change

25. Changein Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2011 were $21,417,375. As of September 30, 2012,
$2,435,224 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 $20,274,554. 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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

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

required by the Model Act?

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 O.N. Equity Sales Company Cincinnati, OH YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [
(@)  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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9.31

10.1

10.2

1.1

1.2

14.1

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ 1]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: B 70,839,996
PART 1 - INVESTMENT

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]

If yes, give full and complete information relating thereto:

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

14.22 Preferred Stock...
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...........cccoccvvevverrecrverrererennnn.

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

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

. 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

U.S. Bank NA P.0O. Box 2504 Schilitz Park, Suite 300, Milwaukee, WI 53201

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

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

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

1 2 3 4
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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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 397,651,853
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 397,651,853

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 397,651,853

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......vurveirierereiseisesiesess st sessesesse st s s s ssee s s st ss s ssee s s e s sEee S e s ee R e 8 e S seE eSS 28488 SE eSS R e R e R s e s R R e R s et et ens  EenEieEiesiesistnssesiestentenesestentaneas 44.0
2.2 A&H COSt CONTAINMENE PEICENL..........ivitiiiiiiiei ettt a bbb s bbb bbb bbb b s s eS8k b8 bbb bbb s s s s st s bbb s s s e bs faebssesetantes et et essenssssns sttt anta 4.6
2.3 A8&H expense percent eXcluding COSt CONTAINMENE EXPENSES. .......uvuuririreririrreesiseisessessssseeseesesssssssssessessssssssessessesssessessessasssssessessessssssessessessenssnssess  fessassssssessasssssssssassassansessessassanes 19
Do you act as a custodian for health savings accounts?....... Yes[ | No[X]

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 LIFE ASSURANCE CORPORAT'ON
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlADAMA.....ceeecreeereseesseseeessssessesessessenssssssesnnsndAL | i S O 3,682,630 | ..ooeereeerenna180 [0 305,420 [ oo | e
2. AIESKA.......oeeveceeeeree s AK Noorooes | e 103,464 | ...oooeeeeeeereeeen [ eveereeeeeerrieeeneen 3,407 | e | e
3. Arizona.... LAZ L. 3,656,977 | .ooeeeieeeenn270 [ e 70,550 | e | e
4. Arkansas. VAR | I 3,176,301 |.. . .
5. California. .CA|..... I ....32,634,100 |.. e | .. I
6. Colorado..... .CO|...... I ....11,296,363 |.. | .. I ..
7. Connecticut. LCTH. Lo | e 5,721,585 | ..oecveveveeererieens | eereeeerireeieienenen 19024 | s | e 5,801,209 |..
8. DEIAWAIE.......coucveeieeectee et DE|..... Lo [ 000e0ei2,956,514 | oo [ eeveeieiineieeeeenn 28,724 | s | e 2,983,238
9. District of Columbia...........cccevurieerrirrireieiieieie e DC|..... Lo [ oo B14,225 | e | eveeiieiieieeeen28,198 | e | e
10. Florida................. LFL Lo [ 017,613,385 | o824 {805,394 | s | e
11.  Georgia... LGA|.... Lo [ 0000 9,498,136 | | eeerieniinniennennnenni 270,220 | e | e
12.  Hawaii. LGHH Nurrioe | eereeeeeee82,159 | v 10,486 | v | e
13. lIdaho... ..D]...... Luvvveiee [ 00000002,886,028 | oo eeverierisiinnieeeen 192,201 | e | e
14.  lllingis.. OO | Luvvveiee [ 00000i20,154,423 | oo [ eeierierinninenenen233,815 | s | e
15.  Indiana LaIN Lovreees [ 000ene8,438,355 | v | vreieniinniennrnnnnni 206,803 | oo | e
16. lowa........ LA Lo [ eeeeeee, 502,656 | oo | veenennnniennnnnen 128,687 | s | s
17. Kansas KS|...... Lo [ 000006,572,959 | 02,200 | v 261,648 | s | e
18.  Kentucky. LWKY Lo | 003,486,792 | oo i 195,215 | e | e
19. Louisiana LA|...... Lo [ 000000e3,298,015 | v | vevrvneinnieneennen 135,302 | e | e
20. Maine...... ME|...... Lo | eeieeeeand TA3758 | e e 1192 e | i
21, Maryland.......c.ooeeerecree s MD|...... Levooeooe | 00D 713193 | 977 | 00000294622 | | e
22, MasSaChUSELES.........cccoviveriiieeeresee et MA]..... Lo | oo 8A78T79 | s e 126,160 | e | e
23.  Michigan...... M L . 532,268 | ..o | e ,908, .
24.  Minnesota WMN .. Lo | e 7,825,186 | oo | e 162,923 | e | e 7,988,109
25, MISSISSIPDI. euereeeeeeeereiseeseeereeeeeeseseseesesssesess s eesessesssesessessesens MS|...... Lo [ oo 1BT5,742 | e | e 134,483 | i | e 1,810,225
26, MISSOUI.....cuvvieecriicereessee ettt et sesenaes MO|...... Lo | 007,329,402 | o100 [0 192,970 | e | e 7,522,472
27. Montana.. MT Lo [ 00000ei2,218,808 | o | eveieveeiieieeeeenn28,178 | s | i 2,244,986 |..
28. Nebraska. .NE|..... Levveriee | eereennh,899,867 | oo eeeeiereieeieeeeenn86,294 | s | e 4,986,161
29. Nevada........ NV L
30. New Hampshire... .NH]..... L
31.  New Jersey..... SN L
32. ICOLuvuevierreiieiesesisssessesessesssssessesssssesssssessessssseeseene s NM s L
33, NEW YOrK.....oooeverererreierienesesseesssssssssssessssessssssesssssssennnens NY | i N
34, North Carolina........c..cccoveuverernerreierierssseriessssessesesiesssseenn NG | i L
35, North Dakota.........ccouevveverereriseseieresssseesesesesssessesesssenenedND | i L
36, ONI0....ceieiererseieiesssessiesssisssessesessesssssesessessssssessessens s OH | i L
37. .OK]...... L
38, OFBUON....cveeevctce ettt OR|...... L
39, PennSYIVaNIA........covvvreiriiireienee e PA|...... L
40. Rhode Island... ..RI[...... L
41.  South Carolina. .SC|...... L
42.  South Dakota... .SD]...... L .
43. Tennessee.. LIN | IS ....13,194,419
44, Texas...... JIX | I ....24,556,409 | ..
45.  Utah..... LUT I ..6,526,314 |..
46.  Vermont.. WVT | IS .395,151 |..
A7, VINGINIA. oottt VA|..... Leveeecee [ e 6,688,905
48, WaShiNGtON..........ccvvevriiiiereiceee et WA[...... Lo [ e 5,222,243
49.  West Virginia... WV ... [ .1,015,965 | ..
50. Wisconsin.... LWL I 5,147,073 |..
51, WYOMING..teiiiieicicieeee et WY |...... Lo [ e 635,451
52, AMENICAN SAMOA......cccviurireireeriierieieissiese st ssssssennas
53. Guam............
54.  Puerto Rico......
55.  US Virgin Islands........
56.  Northern Mariana Islands
57. e | -
58. JUOK0 1 O | ) [P
59. . . 115,195 |.. 12,218,302 | ..... .
90. Reporting entity contributions for employee benefit plans.............. SO0 0.0/ GO ORI FOPURRURRRIOR BT PRSP PO
91. Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccceveeeeeeerice e e XXX ois e [ e | e ssessnes | sreseresnsresessnssenes | esisesesseresesinns [0
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOG. ........cu.rvuwerurerrereeeneereieeseesseeseeseeseeseeeseenees e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS...........eveeecurrerneenseneereeseeesseseieesenessenns e XXX s [ 0343272 |
94.  Aggregate other amounts not allocable by State XXX . .0
95.  Totals (Direct BUSINESS).........cccerreverrererericrrans o [ XXX 115,195 |..
96. Plus Reinsurance Assumed XK e | et reverieriersennneneennn021,502 | | i ..
97.  Totals (All Business)........ XXX ....365,038,488 | .. 115,195 |.. ...378,870, 287
98. Less Reinsurance Ceded.... XXX ...207,399,185 | ..o .. ...217,371,441
XXX ...157,639,303 | ........... 115,195 ....161,498,846
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................
9498 Summary of remaining write-ins for line 94 from overflow page.... | .... . .
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ .0 .0

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

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

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)

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.

Cl

Ohio National Mutual, Inc.

Sycamore Re LTD

ON Global Holding, 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 LIFE ASSURANCE CORPORAT'ON

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 LIFE ASSURANCE CORPORAT'ON

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 LIFE ASSURANCE CORPORAT'ON
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

A0 O AL O A0 00 R OO
* 8 92 06 20124 900000 3 = * 8 92 06 2 0124470000 3 =
A 00O O OO A0 00 IR0 OO
* 8 92 06 20123650000 3 = * 8 92 06 2 012 4480000 3 =
A0 0O AT LA A A0 AR UARR LA v
* 8 92 06 2 0124450000 3 = * 8 92 06 2 01244 90000 3 =
AT A0 AL MR EARRLAATAROAL a

* 8 92 06 2 0124460000 3 =

Q14



Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Accounts Receivable Separate ACCOUNLS..........cccuiveieiiinieiieiiissieiessies et ssssssessesns | sresssssssessssnnes 171,193 | oo | e 171,193 |
2597. Summary of remaining Write-=ins for LINE 25...........cccviiiiiieiiicesicteeseeeeetesesesesesesserensnnaens | aevereresinesenns 171,193 | oo [0 171,193 | v 0

Q15




Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

2.1 Actual cost at time of aCqUISIION. ........cc.covvrvrrrnrerrereieinrirninns

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 depreciation

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)..

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

13.
14.
15.

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

Cost of acquired:

2.1 Actual cost at time of aCqUISItION. ..........cocuruererrrereerrreecnens

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

Book value/recorded investment excluding accrued interest at en

d of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

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

Subtotal (Line 11 plus LINE 12).......ccevreererrnrirrireieeeneeseeseeseseneens
Deduct total nonadmitted amounts...........ccccrereenincneinininens
Statement value at end of current period (Line 13 minus Line 14)

............................. 398,170,002

....21,470,000

............................. 399,059,777

.................................... 264,639

398,170,002

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.

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

. Deduct current year's other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

.................................... 441,964

................................. 1,921,485

..175,033

12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 mMINUS LINE 12).......cueviiieieiiiiiiieiisisseieississiessisseesessssessesssssssessesssssnenss | snvssesssssssessessssessesssssnsessd L0300 | trreriirisrerssissessesssssssasanns 441,964
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

© © N>R WD =

_
N =

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

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

of prior year

...1,991,291,629

..154,478,435
2,247,643

..... 778,771 ...5,622,492
,146,462,861 .1,991,291,629
...2,146,462,861 | ...coooovvviiinins 1,991,291,629
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B) ettt bbbttt sttt enst s | seentnstnntnniis 1,119,666,825 | ....oovvvnrerierienn 48,946,798 | ....covorvrrriiene 26,317,175 | oo (10,729,302) | ..ovvevvvrrerienns 1,086,846,702 | ......cevvvrrrnnn. 1,119,666,825 | .....coovvrrenrenne 1,131,567,146 | ...ovvrrvrrrnnen. 1,060,433,559
2. ClASS 2 ():vverveerererieeiieiieiseeie ittt | erteetns st 820,965,273 | ..oovvvrrivriierieienns 36,835,226 | ....oovvreriiriiniiene 2,497,982 | ..ovvorieenins 9,141,711 | s 785,508,813 | ..o 820,965,273 | ..oovverrrerrierines 864,444,228 | ......cooovverinnnn. 780,281,392
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 110,501,676 | ..o 3,000,000 | cooovrerrririerieiis 9,000,624 | ....ooorreris 991,529 | .o 116,076,622 | ....covvevererrreenns 110,501,676 | ..ooevvvrrrrirnnen. 105,492,581 | ..oovvverrrerrireienns 110,489,231
A, ClASS 4 (B)..rrerrerrieeieeise ettt | stent et 25,168,730 | ..ooereereereieieeiesiiesiieeiieiins | e BYATA | oo 1,031,626 | ..ooovrerirrierinns 25377411 | oo 25,168,730 | ..ooovrerrirrieiinns 26,140,882 | ....ovvvrriirnns 27,125,913
B ClASS 5 ():vvervrerveerireciisirsiisisessesie sttt | srsessess sttt enes 9,018,436 | ..o | e 66,072 | .oooovreeereiees 1,197,173 | e 9,011,743 | oo 9,018,436 | ..oovvvrrrrirriiene 10,149,536 | ...covoevvrrrienirns 7,451,503
B, ClASS 6 ()...uoevverveerirecirciisiieiiessesisss sttt | crsnns ettt 5,807,840 | .o | s 36,587 | oo (955,356) | ..vovverreinisnisninae 5,393,660 | ..ooooiieieiieiins 5,807,640 | .o 4,815,697 | .o 5,313,997
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,091,128,580 | ...ccovvrrvrrrrrirnnns 88,782,024 | .....coooovrrrrrrinns 37,977,914 | oo, 677,381 | .o 2,028,214,951 | ...ccovvrreerinne. 2,091,128,580 | ...coocovvvrrrrne. 2,142,610,070 | ..coovovrrrrrrenne. 1,991,095,595
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 2u.eeeeieeett ettt | stttk bbbt | setseee et 3,750,000 | 1ot | feesseess ettt | ettt s st | Hhebb bt s bbbt ettt | eniaent st 3,750,000 | .oooverieeineieeee e
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClaSS oottt | ent ettt TA2T | ooseeeeeienieens | ettt sssnstnns | shtestest sttt K A N 8,665 | ..oveeieieieeeeees TA27 | s TABA | s 5,735
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........ oottt essses | senbsns st st TA27 | s 3,750,000 | v [0 357 | s 6,665 | ..o TA27 [ 3,757,484 | i 5,735
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,091,135,707 | coovvorrrerererrieeienns 92,532,024 | ....ovvrrrrris 37,977,914 | oo 677,738 | oo 2,028,221,616 | ....ccooovverrennen 2,091,135,707 | ..ovvvrreerirnnns 2,146,367,554 | .......covvrrrennc. 1,991,101,330
(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 LIFE ASSURANCE CORPORAT'ON
SCHEDULE DA - PART 1

Short-Term Investments

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

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

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI.......c..cviuiiieiieiiisiieiciseie ettt sttt ssesnns | stesessssessessssessessessssessessssessessnsan (0 24,992,969
2. Cost Of ShOMt-termM INVESIMENES CQUINET. .......cvurvuiecieeeiei et tiees ettt et et sb b s s bbbt et bt sent s | 4eE8eeseebee b s e s b ee b s s e bt s e s b st | et e bseesesbae bt e s b st bbbt
3. ACCTUAL OF BISCOUNL.......ooiiici bbb | sebb bbbt
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total QaiN (I0SS) ON QISPOSAIS.........rvurereriirrireerieeseeiseiseessseseese s ssess st essesese s st ess s e ss e s st et s st ees e s sses s st ess et essensansnsss | 1essessassssssssessassaessessessassanssesessessas | eesusesessossnsssssessessansnssessessnsnnsnnees
6. Deduct consideration reCeIVEA 0N QISPOSAIS............cccuiciiviieireiiiiie ettt sttt ae bbbt s s s bssebesans | sbetesssetesssesessssssebessetetessssebessnsesens | bebesssesesssetessssssesasans 25,000,000
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt

8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes

9. Deduct current year's other than temporary impairment rECOGNIZEM.............eveuieieiiirieeee ettt sseses | crsssesses st ess st ssses bt s bt snsanseeaes

10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-8-T+8-9).........cerrrrrurrerrirninenrereeseiisiesnsinsiseennes | sreesesssssssessssssssssssssessessesssssessens 0 | e e 0

11, Deduct total NONAAMItIEA BMOUNTS...........ciiiiieieiiieie et s s b st s b b s s sse s s s ssessssentesse | 4esassessssansessessnsessessesessessnssnsansessnsas | aesessessnsensassessnsessassnsansansnsansassessnsan

12. Statement value at end of current period (Line 10 MINUS LINE 11).... oot ssssnssnsssessesssssnesns s snssnssnessessess | ssesssssssssssssssssssssssssssssssssssssssssens 0

QsSl03



Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QSI04, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
1025565........ouvvrriinriiciies TAMPA ..ottt e FLu e 07/03/2012.... | covoovrerrinnee 4875 | oo 2,800,000 | ..vvuvieeniiiiiiiieer et | erereeni e 6,000,000
1025575. TITUSVILLE. ...ttt | 09/26/2012.... | ... 5.000 [ ..oivererirrrierirenns 825,000 | ..o 1,440,000
1525573. GRIFFITH. oottt IN 09/11/2012.... | ... 5.000 | .oorveerrrieeneiieneiinns 2,000,000 | ..ooorieiieienis 4,600,000
2825572 MAPLE GROVE..........coiiiiiiiiiiesiieeisesis sttt MN 09/04/2012.... | covoovreerrenes 4750 | oo 1,450,000 [ .oooverneenieeiiieriereeeieses et | e 3,100,000
BB255B8........coourereiiiiie s PATASKALA. ..ottt OH.ooeieeeeeeeesneins [ e 07/20/2012.... | cevooevrerrinnee 4.500 | oo 1,650,000 [ .ooovernirniiaeineieesieesss ettt | oeersnseennienes 2,930,000
3625569........ceerririienieeeis s COLUMBUS.......coomeiiiiierierieseeesssis et OH.oocierinsierienissessseins [ e 07/20/2012.... | coveorrerrrnnee 4750 | oo 1,125,000 [ coooerneeeeierierieees st | it 1,500,000
AA255T1 s EL PASO....oiiiiiitiiieiisi st TXeoerinirississrieninees 08/28/2012.... | ... 5125 | 1,400,000 [ 1ooieriirieiisiei et | e 2,220,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All O . ..ot en e eessssssssssssssssssnsssssssesssssnsesensessnsesessnnsnsenensees | sereene X urrene | nersereenerneess KKK orsreersrnannns | cosesesssssssnssnssnsesssesssassssessesssessssesesssansanes 11,250,000 0 ..21,790,000
0899999. Total - Mortgages in GO0 STANGING. ... ...ruutureieieriiriersis sttt skttt snsenssnssnsenssnnsenssnsenssnsensenssnsnnsennnnsansensnnss | aneeer o XKurerers | ersnnerensersne KKK unmssnnsersansnne | onmsmssnsssssserssseessesssnsssssensenssnssessenssesaneas 11,250,000 0 [ oo ..21,790,000
3399999, TOLA! MOMGAGES. .......evveeeeeeeaeeseesseeseetseees e ees sttt nent s ansnnnns | aniensnsnesiessnssssensssssssssnssnensansssnsnsnnsnnenses | oeeeos KKK urerne | worerernerseee XKKutneerinirnnrins | vevvsesssesseees st esssens 11,250,000 | ovooveneverieeieeeee i (0 [N ..21,790,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024719.....cvverrrrinrrinns PLAINFIELD.......... NG | s 06/12/1997.... | 07/11/2012.... | covooeverererns B7,141 | oo | e | e | s | e 0 [ o | e 11,360 [ oo, 11,380 | v | e | e 0
0024741 ..o ONONDAGA........ AINY s e 04/30/2001.... | 08/15/2012.... | ......... 110,080 | ovvueeeerreriereieerines | vevreriseessersssssessenes | sersessssessesisssssessenes | sesessessessesss s | seesessess s eseeenas (V1 ORI IO 12,370 [ oo 12,370
0024744 EL PASO ] TX e | s 08/28/1997.... | 09/05/2012.... | ......... 203,689 [ ..o | et | e | e | a0 | e | 23,022 | .o 23,022
0024947. . | COLUMBIA .|MD 10/15/2002.... [ 08/03/2012.... | . ..1,529,861 1,488,477 ....1,488,477
0R24066.... GREELEY ..o CO.overes | e 07/31/1997.... | 08/02/2012.... 36,779 | covveiverierineeiiniinis | rereneessesissnenieniees | v | oo | o0 | e | o 4,540 | ............ 4,540
3625340.......ceeerrrieiinns ATHENS.......coovvrericnnne OH..oovvevees [ e 08/16/2007.... | 08/08/2012.... | ...vvererrnenad 2,183,721 | coocieieenrineienins [ et | e | s | s 0 2,034,757 ....2,034,757
4425114..... ALLEN. L. Y I 12/20/2004..... | 07/23/2012.... | .......c. 331,204 | i i | | s | e 0 312,956 | oo 312,956
0199999. Total - Mortgages Closed by REPAYMENL.........coiiiiiies ettt sns et ensenssssnsensenss | cssssnsssssnsensees 4,462,455 0 0 0 [ 0 0 3,887,482 ....3,887,482
Mortgages With Partial Repayments
0024695 COEUR D'ALENE... 04/30/2001.... 1,526,977 [ ooevoeeoeereerieeeieeenes | oeeveeseieesessiesssessiees | eensiissiessssssessssssiins | oesssesssiesssnssessssssens | cosesessssssssessenssiseenQ [ ormvoiessiessssssesssessies | soessiens 25,012
0024741 ONONDAGA........ 04/30/2001..... | covoovreerirerirene [ e 110,080 | ovovreeniierieriieniines | cevierisresesissiiesienes | cereereessenessnssenienes | sesseensensensnesnsiens | seenesensenenennnnQ. | e | e
0024744........coovvvirrnirs EL PASO 08/28/1997.... | ceveveverreriraee [ e 203,689 [ ..ouveerierireerneineiin [ e [ e | s | s (V1 ORI IR
0024745.......ccconivvrriniris SAN ANTONIO L. ST D 08/29/1997..... | coveevevererirerirene | o 1,044,113 [ o | e | e | e | e (V1 OO OTORIRRIIOTE EPPPOON
0024750........ccmeerrrierinns DOUGLASS TWP......ccoverrerirerrnens PA. oo [ 09/30/1997..... | ceveuveererierirene | e 1,186,329 [ .ooeerrieiierieriineiiies | eeereesneineeissinenies | rersens e | e ensns | et (V1 ORI IR
0024762 SODDY-DAISY...... TN e [ e 04/30/2001..... | covoovreerirerirene [ e 135,258 | ovoueieiierieriineniines | cevierissiinssissiiesienes | sevsessiessensssnsessenns | sesseessensenenssnsinens | seesesennesennnnnQ. | e | e
0024786 COLUMBUS........coooerieireriseireri [C7. VTN PR 06/03/1998.... | covoovvrrerreriane [ eevreens A95,284 | ..o | e | eeesnninensessessessnns | seensenssessssssssnssens | sesseessseensesssesennens0. | e | oo
0024798........ccomvvrrrierin FAYETTEVILLE. NC.vvvvevres | v 09/30/1998.... | cevvovreerirererene | vevienes 106,082 | .vvovvverrererirerereeiines | vertrerisneeserssssinessenes | serssesssessessssssessenes | sessssessess s ssiens | seesessess st eseseeies 0 | oo | cerrrereneneeensenenenes | s 33080 | ciiiiiens | s | e 0
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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
0024807 ..o BROKEN ARROW........cocooerirrrinnens (0] CHIRIN YN 10/2211998.... [ ovvorrrrerreris | s 281,007 [ cooeveerierinerrenineens e [ e | e | e 0 [ cerereernerinneererinees | cenereenressneesseninsnensenes [ rnerensenenennens 12T | it | rerserissesseninnes | e 0
0024809........ccmvverrirrinns COLONIAL HGTS......ovvrrinerieriens TN | e 10/30/1998.... [ ..oveorvverriverns | e 1,010,140 [ oo e | e | e | s 0 [ e | cervenersneennnnenenes [ 20,321 | s | s | 0
0024872......oveerrrriserinn OAKWOOD........covmirmrirereereeineens [C7. VTN RN 10/2211999.... [ ovverrrrcrrers | s AB6,898 | ..o | et | e | eerseni e | cesreenrenes 0
0024881... . |ELKTON .102/15/2000.... [ ..ovveerieriiei | v 2,773,060 0
. |LOS ANGELES... 04/26/2000.... 421,818 0 28,022
LOUISA 04/28/2000.... ..1,370,384 0 30,234
BEAVERCREEK TWP........ccoconvrunnee OH...ooovvrs <eeeenee | 05/11/2000.... 926,752 0
0024891.....coverririrerinns TAYLORS......ovvimriririirinerinerieniiens SCvvvenenen [ 09/07/2000.... | coveorreerirerirene | e 8,089,128 | ...oourerrercererineinens | v | et | e | e 0
0024893........ccmervrrieiinns ALBUQUERQUE..........ccoovveniriniinnes NM.iveis [ 11/06/2000.... | ...cooverrrireins | e, 1,229,036 [ ..uvvueererierierireinns | eeeieeiseisesissiiesses | erersiesisessssessessesses | crnsieessessessssessssins | s 0 eerieeirreeineieienieees | eeeeeesi et | e 23,479
0024902........ccmvvrrriirinns HALLS CROSSROAD.........cccovvvrnn TN | e 05/16/2001..... | covvovverererrrens [ e B0B,077 | ..veorereeirinerieriens | eeeeessiesiesissesessens | e | et | ceerenienes 0 | oo | cerrerierreesnn s | s 19,727
0024905........ccoervrierinns BATTLE CREEK.......c.oovverineiineinns Mo [ 08/30/2001..... | ceveeevrerrerirnee | eerererreereninnd 2,071,741 | oo | e | e | s | e (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 93,933
0024906..........ccvenrieerinns OLIVE TWP.......ccorvvernene v [N e 08/30/2001..... | coveervererirerirene [ e 1,001,636 [ ..oveeieerierineercnins | e | s | s | s 0 | oo | cerrerierreennn s | s 45,422
0024907 ......ocveoeirrieianns TOWNSEND TWP.......cccnvvinererin 08/30/2001..... | ceveoevrerierirene [ e 1,295,473 | oo | eeeieeiseessesissisesses | ererisesisessnsisessessies | s | e 0 eereeeireeineieiienieees | eeeeeesieei et | e 58,732
0024909... . | KNOX COUNTY .| 08/30/2001.... 695,128 0 39,228
. |ROWAN COUNTY 08/30/2001.... ...1,035,870 0 ..46,967
.| VERNON TOWNSHIP.... 09/10/2001.... 484,975 0 21,539
0024913... . | KNOX COUNTY A 10M2/2007 ... [ oo | i 1,476,114 0 25,991
0024917 ..o MUSKOGEE..... 12/21/2001.... [ oo | e, 1,234,830 [ .ooveuieerierieeeicnins | e | e | e | e (VI OO ROSOPURPURTOOE ERPORTOURRORRTRTOSPIRPPOROOTN PSTRRPOON 24,883
0024922.......cccomvvirriirinns BIRMINGHAM AL | e 04/09/2002.... | coveovvvrerierirane | e BA8B3,275 | ooooieerieeiieiinsinees | ceversenississisesiesisees | et | et | certieesienes 0 [ eerierieeieeieeiienienes | cereeeee s | e 120,714
0024924.........covvvririririn COLUMBUS.......cooeeireimerinrieriens (0] ISR RN 05/01/2002.... | cvveeereerierereee | e 1,186,498 | ..o [ e | e | e | e 0 | et | ceererieneeei s | s 10,631
0024926..........ovverririenns EL PASO......oviimiirinicinnsseiiniis L. ST B 05/17/2002.... | covooevveerrerrnes | v 2,551,501 | oooiiieciineieeis | s | e | et | oeseiensienes 0 | eererireineieeiienienes | oeeereesieeie s | i 97,467
0024927 ......vverevrrrinerins BROOKSVILLE.........ccrvvereeririrerin FLuoiiriinee [ 05/20/2002.... | covvoerererereeiens [ v 911,334 | oo [ [ | e | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 14,971
0024947 ..o COLUMBIA..........ooiiereieierieine MD..oovvniis | e 10/15/2002.... [ covoveeverieiereis [ e 1,529,867 [ v [ [ | e | s 0 e | s | s 6,014
0125139... . |PHENIX CITY...... .| 05/17/2005.... | .. ..1,819,319 0 23,016
0125329 . | MOUNTAIN BROOK... 06/21/2007.... 478,819 0 24,861
0125488 . | BIRMINGHAM 03/09/2011.... ,213,266 0 30,203
0125523... . | FORT PAYNE .108/30/2011.... | .. ...1,674,801 0 26,258
0325132 TUCSON....oouriereeieierissieniiens [V A DO 04/07/2005.... | cccooeverererneerns [ e BA3,560 | ..vvoeerrerieineiieriens | eerieeseneni i | e | et | cesriensenes (VOO SRUTUROUR EUPOOTOORRORROTORPORRIT PSRRI 5,049
0325153, GILBERT....vvveirereierieierisisienins AZ..ooviviins | 07/07/2005.... | .ovovverervrirerins | cevvenniierinnis 1,035,441 | oo [ [ | e | o 0 [ e | s | s 8,030
0325357 ..o LAVEEN. ...t [V A DO 11/30/2007.... | oovvererrerreri | s 864,204 | ..o e [ | s | e (VOO SRURTUROUR EUTORTOORRORRTSTORPPRRITN PSRRI 9,991
0325372...cccviviieriiiinns SCOTTSDALE.......ooieeeieirieine Ao | e 01/07/2008.... | ceovoererrrreies | cerrireireieienns 1,076,997 [ o [ [ | s | e 0 [ e | s | s 5,538
0325431 ..o TUCSON...coorirereeieierisrissiiens [V A DO 12/05/2008.... | ...cooeervrirerns | e T425,164 | ..o | e | eerinesiessnsisensessis | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 7,361
0325510.....c0ieivririeiennes CHANDLER.......ovvmrieririeierinsiinnns AZ.ooiviins | e 06/29/2011.... [ oovorveriririrerins [ v 1,383,067 | oo et | et | e | s 0 e | e | e 10,602
0325548........ccmerririnirinn MESA ..o [V A DO 03/20/2012.... | cevveerierirerernee [ et | creessssiessesiessenns | sereessess s | e | atesessssse s | e 0 | cerereereminererieninees | ceereresee s | e 14,783
0425231... . |LITTLE ROCK. .| 04/25/2008.... | ..cvrvrrrrrirnnne 3,016,320 | ..oovveeririricicii . 0 53,929
0524992 . |DEL AIRE.... 04/10/20083.... 2,976,675 0 ..46,095
052499%... .| TUSTIN... .| 04/17/2003.... 2,812,213 0
0524995........ccnervrriirinns FRESNO.......oovoirrinerierierineennens (67 TN D 04/23/2003.... | coveovevrerierirnne | e 1,126,720 | oo | erenieeiseesenisssiesses | eerssessessnsisensesss | s | s 0 | cerreenernnrnereninees | cenvnenensseenenssnenenes | e 10,017 | roiiiiinciiens | v | e 0




2’2030

Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
0525116.....covererrrierinas SAN DIEGO.......comrererrnrinericrienes (07 WU D 12/29/2004... | ..coovvrincins | e B0BBTY | it | et | e | et | ereieenienes 0
0525133....ccoverririeii PACOIMA.......cvvviriniirnrinerierinens [O7. URTN B 04/20/2005.... | covoovvreerirerirnne [ ervrrinnniennene2, 797,310 | it | cevverierisrinnssnienes | ceineriesissiensssenes | sresnesnsees s | e 0
0525142....cooveieiinriseris FRESNO......ovieirinerierienineereens (07 U D 05/31/2005.... | coveeevrrerirerirnee [ e 3,151,085 | oo | cevreiieniseiseninsienns | ceeersesissssesinsienes | seessesssssessessessenns | ceseseseenas 0
0525227.... .| SAN DIEGO.... .| 04/03/2006.... | .. 0
0525241 . | SANTA ANNA. 06/07/2006.... 0
0525267 .| SAN DIEGO. 09/27/2006.... ,807,339 0
0525291... . |LONG BEACH. .| 12/27/2006.... | .. ...1,573,924 0
0525295.......cooeviirierinn MISSION VIEJO......ccovvvrrinriicrins [O7. TN B 12/28/2008.... | ..o | e, 1,659,449 | ..o e | e | e | s 0
0525315, SACRAMENTO........ovorirrriniisriis (07 TN B 04/16/2007..... | cvveovevrerierirene | e 1,524,699 [ ..o | e | eeerieseessssisensenis | s | e 0
0525373....ccovereririnerins WINDSOR.....covvvimimrierirereierirnens (67 U B 01/15/2008..... | coveerveerirerirene | e 3426443 | ..o | e | e | e | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 20,752 | coveerierineenneieserinenes | e | e 0
0525396.......cccvmerrrrinerinns MORGAN HILLS........svvrrrinrrrcrienns (07 U D 05/22/2008.... | covooveererierirene | e 2,763,897 | oo | e | e | s | e 0 cereeererineierieninees | e ensenes | s 19,406 | ..vveeeecrierireeirenines | reerseesesissseensenines | ererseseess e 0
0525404.........covvverrincrins LOS ANGELES........cocrvvereririerin [O7. TN B 07/09/2008..... | covoovveerierirene | e 1,816,658 | ...coevveureeerirceiiris | ereriesesseesesiessienies | veriseessessssessessensis | e | e 0 | e | ceereerer s | s 8,590 | ovovrireeiirirnrenienes | et | s 0
0525417 ..o DEL MAR.....cooooiimierineireeiieeieens (07 T B 09/30/2008.... | coveoevrerierirane | e 1,820,128 | ..o | et | eeriesisessssissessenis | i | i 0 [ et | cereeesiese e snsenes | e 16,392
0525425... .| 10/30/2008.... 2,553,314 0 13,673
SUNNYVAL 06/17/2010.... 1,011,927 0 7,322
. | DANA POINT.. 08/19/2011.... ,285,942 0 14,649
0625232... . | DENVER .| 04/25/2006.... | .. ..1,313,336 0
OR24066............ovvrererenne GREELEY ..ot CO.ovvr | v 07/31/1997.... | oo [ e 36,779 | coooevierereeinrineriienins | e | s | s | e 0
OR24234........ovvrrrri NEW BRIGHTON MN.ovieis [ e 04/29/1999.... | covovvveerrerrens [ e 21,803 | oo | e | s | s | e 0
0R24298........covvverierirs ALBUQUERQUE..........ccovverrrinirnnes LSRR U 08/24/1999.... | covvoevererenieens [ v 223,993 | ..o [ [ | s | e 0
1025057......cveverrerrirines LAKELAND........cotviieiriieieiceens FLooiiiiins | e 02/2712004.... | coovoerervrreins | e 1,900,733 | oo et esienenes | e sesssnns | esesessssesesssessensenes | seesesinsenes 0
1025169......cvvvrrerierirns PALMETTO.....ccouerierirrereerieinnerinn FLuoiiriinee [ 09/16/2005.... | coveoeveerierernee | e 1,834,311 [ o | e | eoverseesiesssssssensensis | s | s 0 | cereeereeineierieniees | ceerreriereeeisss s | s 13,755
1025205......ccccerirerriiiinns PORT STLUCIE......ccoveieierirreiene FLoviiiiins | e 01/31/2008.... | oo | evene 656,544 | ..o | s | s | s | e 0 e | s | s 6,731
1025264... . | WEST PALM BEACH .| 09/07/2008.... | ...cvvecrirerirnnn 1,587,873 [ .o 0 6,657
. | FORT LAUDERDALE. 12/18/2006.... 2,263,430 0 ..14,556
. | PLANTATION.. 05/14/2007.... 787,592 0 .10,776
1025349... . | WINTER HAVEN. .109/28/2007.... | coovererrvereriieins [ s 751,716 0 14171
1025363......ccorvmerirerirns CORAL SPRINGS........ccosverrrierinns FLuitiriiies [ 12/20/2007..... | ..oveoeervrirerns | e 1,714,899 [ oo | et | ererisessessnsissensessis | s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 21,527 | oo | ceverinsnesssieennes | e 0
1025381...cvcvciircnaee ROCKLEDGE..........coovneeirivririrnnns FLuoiiiiiis [ 01/31/2008.... | evovvvvereririnne | v 2,555,986 | ...ouiviiiiiieieiieieiniiens | et | e | e | seresesenens 0 [ e | e | e 30,439 | oo e | 0
1025398....... TAMPA ..ot FLuitirrirines [ e 06/02/2008..... | covooeveerierinee | e 1,093,042 [ oo | ereniesiseesesissnienis | eerieessesssisensesss | s | e 0 | cereeereeineierseninees | ceerens s | e 34,809 | oo | e | e 0
1025434......cooviiin POMPANO BEACH........cccorerrrrnn. FLoviiiiiis | e 02/1712009.... | coovvevereerieres | evene 730,881 [ oo | eevreieirieeeieieeienens | eeeeeretensseisesn e enen | ereeeseretee e | crererenenens 0 [ e | s | s Q44 | oo [ | 0
1025473 JACKSONVILLE..........coovrerrrrerirens FLuitiriiies [ 11/01/2010.... [ oo | e 1,827,575 | .ooeoeeeerierineenncnins | eveniesisseesssissssnesses | eresisssssessssessessessis | srossssessessssssessnsins | e 0 | cereeererineierieriees | ceerensene s snsenes | i 24,140 | oo | e | e 0
1025485.......cocvrivirnnee, GROVELAND.......c.ovvririnrieiininins FLuiiiiiiis [ 01/26/2011.... | e | e 2,334,351 | oo | e | s | e | sererenenens 0 [ e | e | e 20,884 | oo | e | e 0
1025486.........covverirerirns GROVELAND......cc.oovvererieireirerins FLuitirrirines [ e 01/2612011.... | covvoerevneeens [ e A3T,689 | ..o | eerienseesesissieniens | e | e | cessienienes (VI OO SRUTURIUR EOPORTORRRRTSTORPPRRITN PRI 3,916
1025489... . | ORLANDO. .103/24/2011.... 971,789 0 11193 | o
1025495 .| ST PETERSBURG.. 04/07/2011.... 0 23,356
1025502... . | BRADENTON .105/25/2011.... | .. 0 23,799
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1025503.......covvvmerierinnns JACKSONVILLE.........ccooervnrirrrirens FLuiriinriiies [ 05/27/2011.... | covereeeerierireee [ e 1,518,596 [ .ouvvueeeenereacrirneincenns | erveeresisseessesissssessnes | ererssesesessssessessnssins | sressssssssesssesessessnsinns | oseesensins 0
1025505....... TAMPA ..ot FLuoiiiriines i 06/03/2011..... | coveerveerierirene | e 119,573 [ e | e | e | s | s 0
1025515....... KISSIMMEE Pl e 07/07/2011.... | coveeeeerierieee [ e 182,987 [ oo | ereeieeiseesesissisesses | eoerssesssessssissensessins | sronseesssessesessessnsins | e 0
DESTIN 07271201 | i | s 2,972,262 0
.| ORLANDO.. 09/29/2011.... [ ovverererreirerns [ e 989,188 0
TAMPA 07/03/2012.... 0
TIFTON..... | 11/2972004.... [ oo | 388,378 0
1125183 OAKWOOD........coomemrirrrierirerireens [C7. VU PR 11/01/2005.... | ..ocoonvvevrirerns | e 2,120,805 | ..vooverrirrerenininens | e | e | et | e 0
1125258......ccovrieiierins DALTON.......... [C7. VTN PN 08/21/2008.... | coveovvrerierirane | e 2,419,793 | oo | e | s | s | e 0
1125338....ccvvrricrierins OAKWOOD........coomvmmrirrrierirerireens [C7. VU RPN 08/13/2007..... | covveveverererrerens [ cvreene 502,778 | .ooeveereerenenieninnenns e [ s | s | e 0
1125362....c.cverreerierinens SAVANNAH [C7. VTN PN 12/20/12007..... | .oveoeveerrineins | e 2,132,500 | cvoorereireeineineiienins | e | e | seeness s essenns | cesessneenns 0
1125483......ovvrers SAVANNAH [C7. VUSRI RN 12/22/2010.... | ooverreevrrrerns | e, 140,627 | ..o | e | s | e | e 0
1125531 SAVANNAH 10/20/2011.. [ v | s 881,357 | .ooivecreerineiienineins [t [ e | e | e 0
1325092... . | COEUR D'ALENE, 1 09/16/2004.... | ..ocvrveiereins [ e 595,288 0
. | COEUR D'ALENE 03/30/2006.... 443477 0
. | KENILWORTH.... 06/08/2005.... 989,855 0
1425236... . | MIDLOTHIAN ] 05/15/2008.... | cvovvveererinrieris | e 1,198,256 | ..ooovvveriiereierinins 0
1425304........ovvvrererins ARLINGTON HEIGHTS........ccocvornee. I | s 02/01/2007..... | coveeeveerirerireee | e 1,888,490 | ...vvuiveurieriieeicnis | erreniererseeseniesnienies | e | s | e 0
1425382......covvveierins EDWARDSVILLE I | s 02/07/2008.... | cevooveererierirane | e 1,937,485 | ..o | e | eeniesisessnsisssenis | s | e 0
1425385........oovvverierins BOURBONNAIS.......coovvvrmriienerinns I | s 02/28/2008.... | cccooveverevernerins [ v 936,627 | ..ouverrirerereereninnins [ [ | e | e 0
1425429......ooviiis LINCOLNWOOD I | s 12/01/2008.... | ..oooveeerineies | e, 1,702,031 [ oo | e | s | s | i 0
1425458........oovvvvererins CHICAGO......ooierrererierisnrierieees I | s 07/16/2010.... | covvorerereverrcerens [ e 862,929 | ..o [ [ | e | e 0
1425459......cccoiiin GURNEE.......... L [ 07/2212010.... | cooveevererrreres | e 943,420 [ oo | e | e | e | b 0
1525141... . | ZIONSVILLE.... .| 05/24/2005.... | ...oovoerierirnes 1,119,193 [ oo 0
. | BUCKCREEK TWP. 10/28/2005.... 2,218,119 0
.| ST JOSEPH TWP. 04/07/2006.... 918,709 0
1525287... . |BROWNSBURG... 12120/2008.... | coovvorerernnierins | s 1,485,113 | o 0
1525331 INDIANAPOLIS........ovvorrmeinerinrinnes INGin | e 06/26/2007..... | covvovererererverens [ v 632,229 | .. | e | e | et | s 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 24,880 | ovouvirrieerneineieies | e | e
1525332....ccveiriiiirenne MCCORDSVILLE.... NG e 06/28/2007..... | .ovvrrveveririrerins [ cevvervrrierinnis 1,769,840 | oo et | e | e | e 0 e | e | e 14,203 | oo | e | e
1525371 oo INDIANAPOLIS........ovvorrreirerinrinns INGin | s 12/26/2007..... | ..oveoeervrinerns | e 1,870,818 | .ooeoeeerierineirceins | ervenieeiseesenisssienss | ererssesssessnsessensessis | srnssessessesssessnsis | e 0 | cereeererineeeriesenees | cerreresee s | e 17,236 | vveeeeerierieeirenines | reeiseessessssssessessnee | everseseess e
1525491 ... FISHERS......... INc [ 04/06/2011.... | coovvevrererrierns | evene 975,322 [ oo | e | e | et | cererenenens 0 e | e | e 160 | oo [ e | e
1525499......coviverieriens CARMEL......... INGcin | s 04/28/2011.... | coveevevrerierirene | e 1,224,538 | ..o | reeiesiseesesissnienies | eresessesssssensesss | s | s 0 | cereeererinereniesenees | cerreriesee s | s T15T4 | s | e | e
1625230.......c0verirrrirnnen DAVENPORT......coviriierinreerinines A e | s 04/2412008.... | ..ovooerevrrrrererns [ ervees 407,258 | oo [t | s | e | e 0 e | e | e 13,403 | oo | e | e
1625247 ..o DES MOINES........oocorrrriierieninens A | e 06/29/2008.... | .cvvevveerierirane | e 1,247,057 [ cooeoeieiierieeeneeins | ereeiesiseesesissssesses | eoerissessessssessensesses | sronssessessssssessnsinns | e 0 | cerereereminererieninees | ceereresee s | e 14,105
1625278... . | ELLSWORTH.. IA | 11/28/2008.... | coovererrrierieiins [ s 827,016 0 10,548
1625322 . | WATERLOO 04/30/2007.... 300,714 0 8,188
1625419... . | DES MOINES.. [ 10/09/2008.... [ ..ovvorieriiei | v 2,474,869 | ....ocvovveririiriciins 0 20,967
1825089....... DANVILLE 1S ST PN 08/26/2004.... | cccooeverererverans | e 757,597 | cooevevierineeneninneins | e | e | s | e 0 | oerirereeireierieninees | cerreeres s | e 9,846 | oo | e | e s
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1825143......vcreris LEXINGTON........ S FPUTRN PN 05/31/2005.... | ccovoerererirneeans [ e 858,379 | ..o [ e [ e | s | s 0 | cerereererineierieninees | ceeveeesesieeeni s | e 10,897 | evveeeeerierieeiresines | reerseisersesseensesines | e 0
1825352....... LOUISVILLE........covverrmrrrierinnriens KY o [ 10/17/2007..... | .ooveorvevriveins | e 1,058,398 [ ...vouuveuiierireiinins | e | e | e | s 0 oot | v | s 11,882 | v | e | e 0
2225157 ..o PLYMOUTH.......cvvirierrierinniieniiens MA e [ 07/18/2005.... | coveoeererreriraee | e 4,122,050 | oo | e | e | s | ceessseenas 0 | eerereereerneiserieninees | cereeess s ensenes | i 32,786
2225506... . |BURLINGTON.......oevvrirrrierierirnns MA....cooves v | 06/0972011.... | .. ..1,473125 0 16,896
2325307 . |PLYMOUTH TWP MI 03/01/2007.... ..1,867,785 0 33,717
2325326 . |ROMULUS..... Ml 05/30/2007.... 928,703 0 11,363
2325550... . |ROCHESTER HILLS........ccooonerirnnns Mo, cevneees | OBI0AI2012.c [ oo | e 0 23,768
2425080........ccrvvrrierinns MINNETONKA.......ovverrrririnirierin MN.ivvere [ 06/18/2004.... | coveorveerierirene | e 7,088,588 | ....oovvurernernrirrirens | rerereeiesnienienienesees | eeesesissesenisssensens | eersess e | cesreeenienes (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 61,078
2425368........covverieiin ST PAUL........c.... MN.ovvseins [ 1212112007 ... | oveoerrseins | e, 2,881,823 | ..o [ e | s | s | e 0 | cerieirerineieriesieees | v | e 16,258
2425507 ... GOLDEN VALLEY.......ovveeveiriininne MN.iveins [ 06/14/2011.... | coveeeveerirerirene | e 1,235,832 [ .oovoeeieerierineeienies | e | e | s | e 0 | e | ceereereri s | s 8,913
2625165.......ceoeerrrieninas LEE'S SUMMIT...coovevrineirnirneiinns MO..coovrvrens [ e 08/22/2005.... | cccvoerererirneirans | e 920,040 [ ..oocvvuieerineirerineins e [ e | s | s (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 20,998
2625179....coveirieii JEFFERSON COUNTY.......cccovvunirinne MO..oovvrens [ e 10/06/2005.... | ..o | s TATA16 | oo [ [ e | e | e 0 | e | ceereerer s | s 5515
2625233.....cieiriiii STLOUIS. ... 04/26/2008.... | cooovvrverierrnes | e 2,300,718 | iveouierireireeineirnees | rererseeissieessenisnesees | et | eerseei st | eertieesienes 0 eereeeireeineieiienieees | eeeeeesieei et | e 21,566
2625406... . |EARTH CITY... . 07/23/2008.... | .. ...3,624,857 0 19,604
07/29/2005.... ,178,167 0 23,289
02/08/2006.... ,642,167 0 ..19,045
2725366... .112/20/2007.... | .. ...1,152,386 0 ..18,595
2725477 11/29/2010.... [ oovvevvrrcrrerns | s B22,418 | ..o | e | e | et | e (VI OO SURPURSTORSOOR EOPORTOURPTORSORTSTORPPRRION PSRRI 7,375
2825023 09/09/2003.... | covvoverererirreians [ e 821,951 | ..o e [ e | i | s 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 12,032
2825149 06/22/2005.... | cccooererererieens [ v A5T 407 | oo | reeiesresesisssesiens | e | e | e 0 | et | ceererieneeei s | s 10,591
2825151 06/29/2005.... | coovovrererieriens | e 675,593 | ..o | e | et | e | eeiieesienes 0 | e | e s | e 15,722
2825251 07/13/2008.... | coveevrrerireriraee | e 1,052,946 | ...ooueveerierieeeieninns | ereeieeiseesssisssienies | e | e | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 11,324
2825293 12/28/2006.... | .eovvevereererens [ e 2,115,622 | oo | e | s | et | seieeeeenees 0 [ e | e [ e 39,032
282549... .| 04/15/2011.... 836,542 0 6,079
. |LAS VEGAS.... 10/27/2010.... ...2,002,477 0 24,101
. | COLEBROOK 07/31/2007.... 786,187 0 7,768
3125190... | ELIZABETH. ..ot cevveeen [ 1111512005, [ oo [ v 1,423,383 0 11,544
3225187 ... ALBUQUERQUE..........ccovvemrrinrrnnes |\ L SPSSORI RN 11/09/2005.... | ..oceovvererrers | s 2,378,759 | ovvovererereererinninnens | rererserisssnessesinsisens | eeeressss e | et | cessenesienes 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 52,219
3225235.....coiviiii ROSWELL......... NM..oiiniis | e 05/04/2008.... | ..cvovvvvereririnne | v 2,648,780 | ...oviveeeiieieiicieieiiens | e | e | erereeesennn e | seresenenens 0 e | e | e 49,784
3325115, MORAVIA......ooevrinirerierineerenens NY oo [ 12/22/2004... | ..o | s 835,007 [ .oouveurererernenrenineens e [ e | s | s 0 | cereeererineeeriesenees | cerreresee s | e 10,222
3325129...cii AUBURN........coiiriiieieeie NY i | 03/22/2005.... | covvevererrrerns | erene TB7,893 [ oo | et eienens | seeeeresereesssse e enen | creesereseese et eneeennnn | cererenenens 0 [ e | s | s 9,747
332517 PENFIELD......covvvimeirerinrireeieninens [\ ) OO RN 09/22/2005.... | covoovevrrerierirnee | e 1,253,847 [ .ooieoeieiierineineennns | reriesiseesesissisenses | eoerisessessssisensesss | s | e (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI 9,741
3325194 MINEOLA......oovviirriernnieienies NY i [ 11/18/2005.... | oo | v 2,258,719 | oot | et | et | e | aeresenenens 0 [ e | e | e 37,969
3325269.......ceerrriiinns BOHEMIA........oieoeicrieeierienieens 09/29/2008.... | ovvovevererirereriee [ e 2,371,836 | .ceeuvererireerenineinees | rerersenisenesenisinees | e | et | ceesenenienes 0 | cereeereeineierieninees | ceerrens s ensenes | e 34,431
3425202...... DURHAM .101/19/2006.... | .. ...1,385,953 0 9,978
3425239... . | GREENSBORO.. 05/31/2006.... ,749,075 0 ..48,255
3425370... .| CHARLOTTE .112/21/2007.... | .. ...3,612,851 0 ..14,360
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3425403........conerrriii GOLDSBORO.........rerervrireiierinens NC..ovivverres [ 06/24/2008.... | covoovvvrerrerirane | e 2,765,632 | c.oorereireeineieiiienins | e | ceineienseseessesinens | s essenns | e 0 | eereeireerneiserieninees | ceeeeess s ensenes | e 24,162 | oo | ceeneriseiensseennes | e 0
3425444..........ooevvi ROANOKE RAPIDS.........cccovrrrerirns NC.vvvvevres [ 03/01/2010.... | covvovererererrreens [ e 822,490 | ... [ [ | s | 0 oo | cerreren s | e 27,882 | covererieineieniineies | e | e 0
3425457 ... CHARLOTTE....osvvririreirerineirerins NC.ovivvernes [ 07/13/2010.... | coveereererrerirene | e 1,505,453 [ ...voueeeerierieeenennns | eeeiesiseesesissisesses | eersesesessssisessessns | srensessssesseseessnsi | s 0 cereeererineinerieninees | cereeess et ensenes | e 18,155
HOLLY SPRINGS NC .| 11/22/12010.... | .. ...1,266,304 0 9,036
ASHEVILLE NC 01/26/2011.... ,828,998 0 22,494
. |LOVELAND 05/30/2003.... 0 32,809
3625138... . | VANDALIA .1 05/10/2005.... | .. 0
3625144.......ccovvri GROVEPORT......coomrerieririrrireiins OH..oovvveees [ e 06/02/2005.... | cvooererererreins [ e 952,579 | cooeveerierinerieninnis [ [ e | e | e 0 [ o | cenrenseniseesnennnnnenenes [ 71988 | i | e | e 0
3625145......vieiriei CINCINNATL.ccoorvcrseieiis OH..oovvveces [ 06/02/2005.... | covoorvvrrrvrerirane | e 3,450,915 | ovooieeieeieeineinens | rerereeissieeienieiees | et | et | ceseieesienes 0 [ eerereernrrrnnienenieees | cereeenseesseessenssrensenes | eerensiesnennsenn26,8200 | ciiieiieeinenieienes | s | e 0
3625166........ccovreerierinns COLUMBUS.......coovivimrirerierineriens OH..oovvveees [ e 08/30/2005.... | ccvovererrerceins [ e BA3,887 | ..o | e | e | e | e 0 | oo | cerrerierreesnn s | s T4,845 | oo | e | e 0
3625184.......ceeirieiinns FRANKLIN TWP.....cooivirriririreeens (0] ISP VRN 11/01/2005.... | ovvevvererreres | s 766,539 [ .ooueveureerineerenineins [ e [ e essess | s | e 0 | eereeeeeeinesenierieees | sereeesens s | e 9,280 | ovvreereererineiiennenes | serieeieseninreseninees | e 0
3625185.......rerrririerinns WASHINGTON TWP.......coovvirirnen OH..oooveveees [ e 11/01/2005.... | ..ocoonvvevrirerns | e 5,004,911 | oo | e | et | et | e 0 | oot | cerreeniene s | e 36,707 | covoerierereerrrinerienes | cevserisenenseseeesenes | e 0
3625189.....crereirieiins COLUMBUS.......coovieieiiiniieniiens (0] ISR VRN 11/10/2005.... | ovvovrrecrrer | s 969,183 [ ..o e [ e | e | e 0
3625192... . | GAHANNA .| 11/18/2005.... 599,911 0
. | WASHINGTON TWP.. OH. 12/16/2005.... 1,575,152 0
. |BROOK PARK.... OH. 06/06/2006.... ,734,233 0
3625246....... ELYRIA .| 06/27/2006.... | .. ...1,092,562 0
3625252........ccevriirinn PAINESVILLE.......c.eveieriririrriri OH..ooveveees [ e 07/18/2006.... | cvovverrerrerns [ crveene 964,396 | ....vvurirrierieninnei [ e [ | e | e 0
3625256........cceerrrieiinns HUBER HEIGHTS........ccosvenriirinne OH.oovvvecs [ 08/08/2008.... | .veoovvrcrererires | e 2,551,803 | oo | e | et | sttt | eereieeeienes 0
3625274.......cceivvirierin GROVE CITY ..o (0] ISR RN 10/31/2008.... | ..ocveevrrcrirerens | s 939,830 [ ..uuveurirerererrenineen [ e [ e | e | e 0
3625280........0ceiirriiinns CINCINNATL oo OH.oovvvvees [ 11/28/2006.... | ...coovvvrrireins | e, TATT,286 [ oo | e | eeesiesisneesssissssnssies | sronsesesssessesssssssnsins | coneisssinns 0
3625283.......cceririiinn BROOK PARK.......cceurvrrmerierirens (0] ISR RN 12/05/2008.... | ..o | s 987,722 | oo [ e [ e | e | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 18,073 | e | rereseesesssssseniessnee | eversensess s 0
3625290.......ccoiiriine FAIRFIELD.....c.coiiiriieiririieiriciine OH..ooovvvvees [ e 12/22/2008.... | cooovoererrerereis [ e 848,403 | ... | e | e | e | cererenenens 0 [ e | e | e 15,608
36252%... .| 12/28/2006.... | .. ...1,524,639 0 28,059
07/31/2007.... 0
08/16/2007.... 0
3625361... .112/11/2007.... | .. 0 39,755
3625388 03/24/2008.... | covoovvvrerierirene | e 1,864,896 | ...cvuvvenrenerireircnins | e | ererinessesssiensenss | s | e 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 26,496
3625534 102712011 .. | oo | e 1,156,509 | oo [ | s | e | e 0 e | e | e 10,855
3625568 07720120120 | cevveevierierirnee [ eoreeieeineriesiseiesisssies | ceeessssissisessesssenes | cesessessssesssssssssenes | sessessesssss s ssienes | atessessssse s | ceeseneenns 0 | cereeererineeeriesenees | cerreresee s | e 14,312
3625569 07/20/2012.... | cooveeeereeirieieee | ceeiieieseieiiesssseis s | ceereresseseissssssesseseses | cresessssssssssesssessessenns | sessssessesssssssssssessssens | sressesiesensesesenssnsessens | seesinseneens 0 [ e | s | s 2,818
3725123 02/22/2005.... | covooreveerierirene | e 1,916,427 | oo | reeiesiseesesissssenies | erereeessesssssssensessis | s | e 0 | cereeererinereniesenees | cerreriesee s | s 15,354
3725181 10/31/2005.... | cooovvvervrirernnes | vrenee 526,245 [ oo | e | e | e | seresenenens 0 [ e | e | e 20,550
3725225 03/31/2008.... | ccvooererrererrns [ e 905,013 [ 1oouveurirerernerrenineens e [ s | s | e 0 | cereeereeineierieninees | ceerrens s ensenes | e 24,994
3725226... MUSKOGEE .103/31/2006.... 533,222 0 ..14,668
3725532 .| TULSA. 10/20/2011.c. | v | e 1,335,632 | oo 0 ..13,593
3825553... . | PORTLAND. 0510772012, [ e | e 0 8,305
3925199.....ciererirrieiin HORSHAM TWP. PA. oo | e 12/28/2005.... | ...cooveevrinerins | e 2,740,820 | .ovouveeieerenineinnens | cerersenissienennninees | e | et | sesseesienes 0 | cerereeeeirererierinees | ceerensese s | e 20,976 | covonrierineerneinerenes | ceererisneessennnes | e 0
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3925244......coovvii CASTLE SHANNON BOROUGH...... PA. oo [ 06/15/2008.... | ccvoveverrercirans [ crvenne 537,568 | ..ouveurererereererineins [ e [ e | e |0 [ [ | s D818 | i [ | e 0
3925248.......covvririniri QUAKERTOWN PA. oo e 07/06/2006.... | .oveoovvererirerirene | o 3,193,135 | oo | rererereieniesniesieninnees | e | oo | o0 | e | e | oeenene @0 T8 | v | s | 0
3925289.......ceeiirieiin PITTSBURGH PA. oo e 12/21/2008.... | ..ovvorrrerrere | s 846,944 | ... e [ | s | e
3925551... . |PITTSBURGH .| 04/30/2012....
3925552 . |PITTSBURGH 04/30/2012.... .10,310
4125118 . |MOUNT PLEASANT... 01/18/2005.... ..15,065
4125271... . NORTH MYRTLE BEACH.. .109/29/2006.... | .. 9,714
4125272, CONWAY ...t SCvvvenenen [ 10/24/2008.... | ...coovvevrrrcrns | e 1,537,807 [ oooeereieerieriierinenies | verieniseeenissienies | veriesssssensnsssnenses | rneessssssnsensensnesns | oesnsesessenssnesen0 [ i | e | . 28,167
4125365......cverrii GEORGETOWN......cooviirireiiriirs (SO B 12/20/12007..... | ovooevrrneins | e 3,012,704 | ooooierierirneiireinees | ceeieeisesissieessesinees | eeveeessessssenssssessnnes | seseesnseesiessssessnninnns | sesseessinsseesesssessesQ | nereinssesines | e enssenes | i 28,818
4125440.......ccoovivrris GREENVILLE......c.ovviririrrrinirs SCivvenenen [ 12/23/2009.... | ..ocvovvrrrrerns | s 2,004,977 | oovoevierinreeniirinees | revereeesesinsnenieninnes | s | s | o0 | e | oo | o 24,702
4125449.......o GREENVILLE......cooiieeeieiseriniinns (SO DR 06/03/2010.... | cevveevrerrerirane | e 1,007,355 [ .oocerueieerierieninennns | oneereeineessesssssnesses | nersessnsssnessssessessns | onessesssssssnessesenessns | soessseessessssssnesnersQ [ i | e | s 17,702
4125536.......ceeeririciinns FORT MILL....oovirirrirerninerieris SCivvnenen [ 10/31/2011c. [ s | e, 1,295,335 [ .orvoueeeerierieniineeies | verieriseesssssnenies | versenssssenssnessssins | s | oenesssessnsnesen0 | e | e | . 14,516
4325113 LAKELAND.......cocorverirrircrieireenns L1\ U D 12/14/2004... | oo | e, 1,582,564 [ ..o | oneeieeississesissiesnies | nersesiesssessssesssssns | reessensinsssessesenessns | onensssssessnsseesnenQ [ i | e | s 12,349
4325167... . | COLLIERVILLE .| 08/30/2005.... | ..ovvorrireririei | v 1,272,654 28,998
. |HENDERSONVILLE 01/24/2008.... 888,686 8,440
ABILENE..........cccoomn.... 02/27/2004.... ..4,202,936 42,978

4425107....... DALLAS .| 11/16/2004.... | .. ...1,087,460 .18,425
4425108........coorvriins ELPASO......ccoovimiiriniriininii LI, GO D TINMTI2004.... | oo | s 832,937 | .o e [ [ [0 [ | | . 11,083
4425114....... ALLEN ] T [ 12/20/2004.... | ..o | s 331,204 | e [ s |0 [ [ | 2,652
4425120.......coiiirinns LAREDO ... L, GO D 01/25/2005.... | coooovveeiniians [ o 1,287,370 [ oo [ | s | s | 0| | | 26,642
4425161 EL PASO......ocovvieiiiiinrissiceiins L. SO B 08/10/2005.... | covoovveerierirans | e TT14,246 | oo [ | e | s | ennnnseen0 [ | | 40,369
4425188.......coriins SAN ANTONIO.......oovvvcnirnririiens LI, GO D 11/09/2005.... | ..o | s 870,015 | ..o [ [ s [0 [ [ | 6,615
4425193......i PASADENA. .......cooivininiiniineiies L. ST D 11/118/2005.... | ..o | e, 1,262,636 | ..o i | s | s | ennssnen0 [ | | . 24,787
4425222... .| CONROE.... | 03/28/2008.... | ..o | i 1,511,514 10,648

.| CONROE. 03/28/2006.... 344,688 2,431

.| TEMPLE.. 04/06/2006.... ..1,411,925 ..15,829

O O O O O O O O O O O O O O 0O 0O 0O 0O 0O O 0O O o0 0O O o0 0O o0 o0 o0 o o o o o o o o

4425249... .|HOUSTON.. .| 07/11/2006.... 2,078,664 27,324
4425250....... DALLAS . L, O D 07/12/2006.... | coooovvenrieirans [ o 2,084,887 | ..o | e | e | s | Q| | s | o 27,022
4425284..........nvv LEWISVILLE........coovvvierinrirrinnii L. ST B 12/12/2008.... | ...coovvverrrirns | e, 1,239,534 | ..o v | e | e |0 | i | | e 5,259
4425299........coonni CONROE......ccoomiirinrinisniccis L, O D 01/19/2007..... | ccovoevvrrins [ e 590,683 | ... e [ [ [0 [ [ | e, 3,680
4425302........ccomniernis MCALLEN. ..o L. TR B 01/31/2007..... | covoevvrerverrans [ e 1,158,890 [ oo i | e | s | esnnnenen0 | | | . 21,241
4425312...coi HOUSTON....ooiiiirinisniciis L, O D 03/29/2007..... | ccovovveririns [ e 910,561 | ..o e [ [ [0 [ [ | 5,750
4425316......cvevrrii ADDISON.......ovtverinirierieririinnens L. TR B 04/16/2007..... | covvevveerirerirnns [ evrriienienen 1,298,887 | i | v | e | s | a0 | e | e |, 13,094
4425324....... DALLAS . L, O I 05/1412007..... | covveevveverinns [ e 142,882 | i | e | s | s | Q| | | 11,765
4425333... .|HOUSTON .|06/29/2007.... | .. 32,920
4425367 .| CARROLLTON 12/21/2007.... .18,422
4425369... .| SUGAR LAND .12/21/2007.... | ..

442537 ..o SAN ANTONIO........ovvvvriieririies LY, O D 01/29/2008.... | oo | i 1,093,305 | v | e | s | s | 0. | | | 8,989 | [ | 0
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
4425393.......ei TEMPLE........cooiieineierieeineireeens L. ST D 05/12/2008..... | covooveererrerirane | e 1,040,612 [ oo | ereeieeiseesenissisesies | ereresesesessnsissessessis | sronsesessessssssessnsins | e 0 [ eerreernerrnnenererenees | ceneeenrensseesseninssensenes [ onneenernnnennnene Q11T | i | s | s
4425415, ... HOUSTON.......cooivririnierieniierienes L. ST D 09/26/2008.... | covoovveerierirene | e 1,086,005 | ..oveuirieiierinriienins | e | e | e | i 0 [ e | cerrenensnennnnnenenes [ D821 | i | |
A42542T ... HOUSTON......ccooireieierieeiieeeienes L. ST D 11/21/2008.... | ..cooevrrneins | e 3,217,122 | oo | v | e | et | eersenenienes 0
4425462.........ooovr HOUSTON .109/15/2010.... | .. ...1,186,568 0
4425493 DALLAS 04/07/2011.... 458,357 0 ..18,798
4425511 .| SAN ANTONIO... 06/30/2011.... ,067,645 0 7,767
4425554... . | PORTLAND 0511412012, [ o | e 0 20,137
4525162.......ceovviierinns SALT LAKE CITY ..o UTeenens e 08/15/2005.... | covvorveeriererene | o 245,837 | ..oooveericeenisniees | v | e | e | ceererienes (VI OO ROSOONPURPURTOOE EUPORTTURRORRTRTOSPIRRPPOROOON PSPRRPOON 24,848
4525163.......ceeis SANDY......ovvennn. (U1 PO YR 08/15/2005.... | ceveervveerierirene | e 1,000,887 [ .ouevueerieerirerireeins | erreeieeisseessesisssseesses | ereersseseseesssessessessis | crnseesssessessssessnsins | oneisensinns 0 | cerieirerineieriesieees | v | e 12,325
4525380.......ccrririerinns PROVO....oomieriirineiierineeierieens UTevnees e 01/31/2008..... | covvoereerirerernee | e 2,610,038 | ..ooorerrereerenineirens | e | e | e | e (VI OO OSURPURRPURIOTE EUPOURTTURRORRTRTOSPIRRPPOROOON PSP 29,750
4625461....... BARRE.......cccooneen. |72 PSR D 08/26/2010..... | coveerrrerrerirene | e 3,291,737 | cooeeeeeeineineeineinees | ceeereesesenessesissisees | eeesesiss e | eersees st | oesbieeeienes (VI SOOI EOPOURTUORRRIRTRTORPURPOTN TSP 24,769
472513 STERLING.......ovvrerircrinnrierienes VA oo | e 03/30/2005.... | ccvvoevererirerenee | e 2,957,268 | ..o | v | et | et | ceersenienes 0 [ oot | cerreniereeess s | s 71,944
4725134 MIDLOTHIAN VA 04/28/2005.... | ccooocrererincians [ e 814,985 | ..o [ [ | e | s 0 [ et | cereeesiese e snsenes | e 19,449
4725204... . |POWHATAN. ..o VA .| 01/30/2008.... | ...vvverierierens | s 837,105 0
4725237 . | MECHANICSVILLE VA 05/15/2006.... 987,659 0
4725261 [NORFOLK ... VA 08/30/2006.... ...1,280,758 0
4725408... .| GAINESVILLE........coovviirieiiierinins VA .108/15/2008.... | .. .1,324711 0 15,566
472541 o NORFOLK......covererierrirrinnrrisirin VA o | e 09/02/2008.... | covoorreerierirnne | e 3,280,168 | ....ooverrirrererirrirens | rerereriesnienienienesees | e | et | ceereenienes 0 | oo | cerrenienreenn s [ s A7,385 [ oo [ e | e
4725412 NORFOLK......cvvmrirrireieirneiiniins VA i | e 09/02/2008.... | covoovvrerrerirans | cerieriieens 88,355 | ..vurirrireeinrineiinnins | et | e | s | e 0 | cereetirerinrieiesieees | cereeeeeee e snsenes | e 16,522 | evoeieerieriesieiinns | e | eerieeies s
4725420........comvvirerinns GAINESVILLE........ooooerierererirrireeens VA e | e 10/10/2008... | ...ceonvevrrrcris | e, 279,573 | oo | v | e | et | cesrsenienes 0 | et | ceererieneeei s | s 13,253 | oo | e | e
4725450.......cmiereirerinn VIRGINIA BEACH.........coovrverrernnne VA i [ 06/07/2010.... | ceovverrerrrrreres | cererireireieieens 1,248,812 | oo et | e sesninns | eeeresesse et eseses | seesesnaenes 0 [ o | et sees | i 28,888 | ..ot [ e | e
4725454.........covvvi MIDLOTHIAN e VA | s 06/23/2010.... | covvvrererererrcerns [ cvrenne 736,014 | oo [ [ | e | e 0 | cereeereeineierieniees | ceerreriereeeisss s | s 12,385 | v | e | e
4725467 ... PORTSMOUTH......coovvrvririirieieines VA i [ 10/27/2010.... [ covoveerereieres [ e 1,260,407 [ oo [ [ | e | e 0 [ e | e | e TA,T88 | oo | et | e
4725546... . |ROANOKE........ 0202712012, [ oo | e 0
. | SPOKANE VALLEY.... 05/02/2005.... 612,460 0
.| TACOMA. 09/01/2006.... ..1,013,443 0

4825435... .| GIG HARBOR .102/19/2009.... | .. ...1,554,813 0
4925383.......ceeririii HEDGESVILLE 02/11/2008.... | covvoververierinee [ e 2,311,215 | oo | v | e | et | cerseenienes 0 | cerereererineierieninees | ceerensene e ssnsnsenes | e 37,253 | cooorerneineeinenienes | e | e
5025191 ..o OCONOMOWOC........cormrrrrreriernns Wl [ e T1/16/2005.... | oo | e 1,981,046 | oo [ | e | e | e 0 e | e | e 14,984 | oo | e | e
5025364........ccnerrrrierinns PRAIRIE DU CHIEN.........cocvverernee. [/ D 12/20/12007..... | ..veoeerevrirerns | e 2,145,805 | ..oooieierireerenineinens | rererserissseneninsinees | e | et | cessenesienes 0 | cererererineieriesenees | cerreresie s | e A5,367 [ oo [ | e
5025416......ccvirireriiinn MADISON Wl v 09/30/2008.... | c.ovverrerereererees | e 2,247,390 | oo | e | et | e | sereeenenens 0 e | e | e 18,564 | oo [ e | e
5025447 ... MADISON L/ D 04/20/2010.... | covvorererererneerens [ e 958,377 | .oueveererereneerenineenns [ e [ e | s | s (VOO SRURTUROUR EOPORTORRRRTSTORPRTITN PSRRI TABT | oereseinenieees | seriesnnesesiseessinnns | oeeesessssie s
5325355. ...t TOWNSEND TWP......ooovernririiiininnene OH..oovvvvns [ v 11/28/2007.... | coovvvvrernninns | v 1,959,407 | .ooovoviverviiieiiieieiens Lo [ [ | e 0 oo | e | e 91,250 | oo | | e
0299999. Total - Mortgages With Partial REPAYMENES.......cceiiiis vt sesnsensensessnssnsenses | ceseesssessenas 396,914,232 0 (O R | [ FOYSTRRRRRRO | I SO 0 [0 | (U I 5,658,567 | ..o (O 0
0599999, TOtAl MOMGAGES. .......oveveirieiieireici ittt oetaeesebesies bbbt nsieniens | bcbeninsienaas 401,376,687 0 0 [0 |0 e 0 3,887,482 | ..o 9,546,049 | ......ovvviiiinnd 0 | e 0
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

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
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
COMPASS PARTNERS EUROPEAN EQUITY FUND. | NEW YORK.....ooovermierreeres | NY... | COMPASS PARTNERS.......ccoovviemriresisssresssenes 04/30/2001 | 09/26/2012 97,139 0 47,245 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 97,139 0 0 0 0 0 47,245 0 0 0 0
3999999. Subtotal - Unaffiliated 97,139 0 0 0 0 0 47,245 0 0 0 0
4199999. Totals 97,139 0 0 0 0 0 0 47,245 0 0 0 0
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 3

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

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

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

29270C YV 1[ENERGY NORTHWEST 3.603% 07/01/27.......ocrmiervverrerrisnessessisessessesessssseessssssesssssssessssssnssssssssssssssnnes | ossessenes ....08/15/2012 | Bank of America 1,000,000 1,000,000 1FE

469466 EV 4 [ JACKSONVILLE PORT AUTHO 4.500% 11/01/31...ccumveeeeuereeiererrerisereeessssessssssesssssessssssssssssssesssssssenss | onserseees ...09/13/2012 | Morgan Stanley & Co. 1,032,760 1,000,000 1FE

647200 W8 3| NEW MEXICO ST MTGE FIN 3.550% 09/01/32.......cccuuerviummmerriimmeesssssesssssssssssssssssssssssssssssssssssssessessenes | sevsnsenes ....08/15/2012 | RBC Capital Markets. 2,000,000 2,000,000 1FE

797669 UQ 9| SAN FRANCISCO CA BAY AR 4.287% 07/01/42 ...09/21/2012 | RBC Capital Markets. 2,000,000 2,000,000 1FE

87638T EG 4| TARRANT CNTY EDU FACS F 4.366% 11/15/47 ..09/27/2012 | Morgan Stanley & Co. 500,000 500,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 6,532,760 6,500,000 (I I YOS S—
Bonds - U.S. Special Revenue and Special A t

3136A6 TH 7 |FNR 2012-63 MW 4.000% 05/24/34..........coooomerreeierreisnsenessesessssssssessssssssssssssssssssssessssssssssssssesssssssessssses | sessnneres ....08/03/2012 | Bank of America 9,463,866 8,396,000 6,530 |1

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

383777 LL 3|GNMA 2011-3 QP 4.000% 06/20/40 ....08/06/2012 | KGS - Alpha Capital 2,766,752 2,486,968 2211 [1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 25,583,467 23,216,802 33,330 |.......... PO S
Bonds - Industrial and Miscell IS

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

018522 E# 5|ALLETEINC 3.200% 07/15/26 ...07/02/2012 | Wells Fargo Securities 1,000,000 1,000,000 1Z

05564E BM 7 |BRE PROPERTIES INC 3.375% 01/15/23 ..08/28/2012 | Various 2,783,728 2,800,000 1,688 | 2FE

05606U AA 8|BXG RECEIVABLES NOTE TR 2.660% 12/02/27. ...09/06/2012 | BB&T Capital Markets. 999,994 1,000,000 1FE

12502Y AP 8[CCRINC MT100 PYMT RIGH 4.750% O7/11/22......cmuvvvveresersioinsssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssssses ...07/06/2012 | Wells Fargo Securities 2,000,000 2,000,000 1FE

12572Q AE 5[ CME GROUP INC 3.000% 09/15/22.......cccvvuummrrrvermserrissssesssssssssessssessessssssssssssssssssssssssssssssssssnsssssssssssssssns. | sossesserns ....09/05/2012 | Bank of America 2,990,730 3,000,000 1FE

14754D B@ 8|CASH AMERICA INTERNATIO 6.000% 08/28/19..........cvrveuemmrreeemmmrmeiasmereesssmessssssmasssssssessssssssessssssessssssnns | sessessnes ....08/28/2012 | Key Banc Capital Market; 1,000,000 1,000,000 2

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

237194 A# 2|DARDEN RESTAURANTS INC 4.520% 08/28/24 ....08/28/2012 | Bank of America Merrill Lynch 3,000,000 3,000,000 2z

34354P AC 9| FLOWSERVE CORPORATION 3.500% 09/15/22.........covvveeererreeereeseeessesesseressessesssssssessessessessesssssssessessssesss | soeessenes ....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.........cvveeumerrermerreesenessisssssssssessessssesssssssessssssssssssssnsesses | sesseeenes ...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...........cevvvvummnerrermnsreesmsessesssssssessssssssssssssssssssssssssssssssssns. | serssnenes ....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 | Credit Suisse: 1,012,680 1,000,000 104 |2FE

524660 AW 7 |LEGGET & PLATT INC 3.400% 08/15/22 ....08/08/2012 | J P Morgan & Co. 797,648 800,000 2FE

615369 AB 1|MOODYS CORPORATION 4.500% 09/01/22..........covvvevmmerriiinnisiisssiisisssssisssssissssssssssssssssssssssssssssssses | sessenenes ....08/16/2012 | Various 2,519,410 2,500,000 250 | 2FE

620076 BB 4 |MOTOROLA SOLUTIONS INC 3.750% 05/15/22........cccemmmmremereerrvvoeissssseeeesssssossssssssssssssssssssssssssessssssssssssssns | cossssenees ...07/31/2012 | Morgan Stanley & Co. 2,060,960 2,000,000 16,250 |2FE

626717 AD 4| MURPHY OIL CORP 4.000% 06/01/22.........ovvcerreveeeeeseereeeeseseseeresseseesesssseesessessessessssessessessesesssssssessessessesssses | vevessenes ...07/17/2012 | Bank of America 699,766 675,000 4,650 | 2FE

67103H AC 1|OREILLY 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 995,760 1,000,000 2FE

74251V AE 2 |PRINCIPAL FINANCIAL GRO 3.300% 09/15/22 ....09/05/2012 | Wells Fargo Securities 996,360 1,000,000 1FE

76110G ZD 6| RESIDENTIAL ACCREDIT LO 7.000% 05/25/31..........cvvvierriniiinnsiisinsiessisesssssssssessssssssssssssssssssssssssnses | sosssssns ...09/01/2012 | Interest Capitalization 148,652 148,652 1FM

76169# AG 8|REYES HOLDINGS LLC SERI 5.130% 07/31/22.......ccvvvuerervioressssiissssssissssssssssssssssssessssssssssssssssesssssssnsssses | aesssssnns ....08/07/2012 | J P Morgan & Co. 2,000,000 2,000,000 3z

784030 AC 4 |SBATOWER TRUST 144A 2.933% 12/15/42 ...07/26/2012 | Barclays Capital Inc 700,000 700,000 1FE

81721M 20 8 |SENIOR HOUSING PROP TRU 5.625% 08/01/42 ..07/17/2012 | Wells Fargo Securities. 1,000,000 1,000,000 2FE

852891 AC 4| STANCORP FINANCIAL GROU 5.000% 08/15/22 ....08/06/2012 | Various 1,001,870 1,000,000 2FE
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
854502 70 5|STANLEY BLACK & DECKER 5.750% 07/25/52...........cvvvvverreeeirinesseessssssesssssssssssessesssssssssssssssssssssssssssnnes | sevssneees ....07/18/2012 | Bank of America 500,000 500,000 2FE
96032T AA 4| WESTGATE RESORTS 2012-2 3.000% 01/20/25 E...... ....09/14/2012 | Amherst Securities. 2,000,000 2,000,000 1FE
96950F AJ 3| WILLIAMS PARTNER LP 3.350% 08/15/22..........covvveerrerrireereissnessessssesessssessssssnssssssssseesssssssssssssssssssssnnnes | sevsessanes ....08/10/2012 | Various 2,007,240 2,000,000 93 | 2FE
878742 AY 1|TECKRESOURCESLTD 3.750% 02/01/23. A ...07/31/2012 | Various 918,084 925,000 2FE
C0445# AM 8| ARC RESOURCES LTD SENIO 3.810% 08/23/24 08/23/2012 | Citi Global Markets Inc. 1,000,000 1,000,000 2z
05530Q AF 7|BRITISH AMER TOBACCO IN 3.250% 06/07/22 F........|....07/06/2012 | RBC Capital Markets 1,998,400 2,000,000 6,139 |2FE
227170 AD 9| CRONOS CONTAINERS PROGR 3.810% 09/18/27 |- ...09/21/2012 | Wells Fargo Securities 999,581 1,000,000 1
37952U AA 1 [SEACO CONTAINER 2012-1A 4.110% 07/17/27 Froe ...07/25/2012 | Deutsche Bank Securities 1,999,603 2,000,000 1
65504L AJ 6 |NOBLE HOLDING INTLLTD 3.950% 03/15/22 |- ....08/20/2012 | BB&T Capital Market 1,037,340 1,000,000 21,176 | 2FE
D5861# AA 7|NUPLEX INDUSTRIES GMBH 6.125% 07/30/19 | S~ ...07/30/2012 | Commonwealth Bank of Australia 1,000,000 1,000,000 2z
D6574* AB 5| CLAAS KGAA MBH SENIOR 3.980% 08/15/22 |-~ ....08/15/2012 | Barclays Capital Inc 1,000,000 1,000,000 2
G1257* AE 1|BOREALIS FUNDING COMPAN 4.460% 07/10/22 |- ...07/10/2012 | Barclays Capital Inc 2,000,000 2,000,000 2z
N4282* AE 6| KLONINKLIJKE 4.010% 08/30/22 | S ....08/30/2012 | ING Baring (US) Securitie: 3,000,000 3,000,000 2z
3899999. Total - Bonds - Industrial & Miscellaneous 56,665,796 56,548,652 50,456
8399997. Total - Bonds - Part 3 88,782,023 86,265,454 83,786
8399999. Total - Bonds, 88,782,023 86,265,454 83,786
Preferred Stocks - Industrial and Miscell
064058 20 9| BANK OF NEW YORK MELLON........cvvvummmrrrimmmmerrissnsesssssessessssesssssssssssssssssssssssesssssssesssssssessssssssssssssnesssses | sessesenes ...09/12/2012 | Bank of America Merrill Lynch 70,000.000 1,750,000
55261F 70 8| M&T BANK CORPORATION PF.........ccooveimmrrriimmeiiismesssssssssssssessssssssessssssesssssssesssssssesssssssessssssnsesssssssssenns | sessessnn ....08/17/2012 | Bank of America 1,000.000 1,000,000 830
74460W 80 0| PUBLIC STORAGE SERIES V....iviuuiieissiiissessssssssssssssessssssssssssssssssessessssssssssssssssssssssssssssssssssssessssssssassnnes | sesssssenee ....09/11/2012 | Bank of America 40,000.000 1,000,000
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 3,750,000 XXX 830
8999997. Total - Preferred Stocks - Part 3 3,750,000 XXX 830
8999999. Total - Preferred Stocks. 3,750,000 XXX 830
9899999. Total - Preferred and Common Stocks 3,750,000 XXX 830
9999999, Total - Bonds, Preferred and Common Stock: 92,532,023 XXX 84,616

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/20........ | ..... 09/01/2012| Paydown.........cceveeererereenennns | ceves 18 | ... 18 18 L L J ST DT 0 18 [ e [ e | s (1 I 1 111/20/2020| 1...........
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20........ |..... 09/01/2012| Paydown.........ccoevereererenerrerins | veves 32 | .. 32 32 31 | e [ e 0 32 | oo | e | e (U I 2 {10/20/2020] 1...........
36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/20........ |..... 09/01/2012| Paydown..........ccoevereernerereenernns | ceves 56 | ...... 56 57 L1 I ST PO 0 1315 [OTURRURRUTOORN PPUOURTORTPIR ISV (1 I 4 112/20/2020| 1...........
36235 AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 09/15/2012| Redemption  100.0000... 0 06/15/2030
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | eoce 08/10/2012| Redemption  100.0000... 0 08/10/2018
0599999. Total - Bonds - U.S. GOVErMMENt.........cooviiiieiniiiiisisnisienissinas 0 0 0] 80,546 | o0 |0 0] 10817 ] XXX...
Bonds - U.S. States, Territories and P
60416Q EP 5| MINNESOTA ST HSG FIN AG 4.450% 07/01/31...... I ..... |07/01/2012| Redemption  100.0000........cc. | covervrenmnnnmrnniinne | cornerinnenns 15,000 | .ovovni 15,000 | oovvvris 15,000 | oo, 15,000 [ | e {1 IR [P 15,000 [ .o o | o [ I 504 |07/01/2031| 1FE......
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........iuriiiisiiirsiietisesiserssssessrssses s sensssesensenses | seesessensaces 15,000 [ .cooovrinnns 15,000 | coovoovrennns 15,000 | oo, 15,000 | oo [ 0 0 0 [ I 15,000 | ooooovins 0 [ 0 | v 0 [ v 504 |...... XXX... | .XXX...
Bonds - U.S. Special Revenue and Special A t
31340Y 4Z  9|FHLMC REMIC 93 H 8.500% 11/15/20........ccoevvrnere | o 09/01/2012| PAYAOWN........couevrnirreneiierirenins | eeerseiseesseneseneses | ceviseessesin 2,298 | oo, 2,298 | oo 2,404 | oo 2,316 | o [ s (18) (LE:) ] [ 2,298 | oo | e | e (U I 130 | 11/15/2020 1...........
31358P HV 2| FNMA REMIC G92-35 EB 7.500% 07/25/22............. | ..... 09/01/2012| PAYAOWN........converienrienerierirenens | coveenersnerienireeeses | veveeeesnesinns 2,613 | oo 2,613 | e 2,618 | v 2,605 | .o | s 7 U/ [T IR 2,613 | oo | e | e [V I 131 |07/25/2022 1...........
31358Q EU  5|FNMA REMIC 1992-162 D 7.000% 09/25/22............ | ..... 09/01/2012| PaYAOWN.........orvvrrereirerineireiins | ceeerseeiseiserieniens | cereeineenns 17,903 | oo 17,903 | oo 17,349 | oo, 17,657 [ v | evnrriennnn 288 [ e | i 288 [ s | i 17,903 [ oo [ v | e (U T 329 [09/25/2022|1...........
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38............. | ..... 09/01/2012| PAYAOWN........couvvrererrrrrnerienins | roverseeisersnerienieee | cervenenneenns 15,023 | oovevrrrne 15,023 | oo 16,272 | ovvevveververrenenee | veenvnnnennennes | vveeeene(1,249) | | e (1,249) e | s 15,023 [ .ooceorieeres [ v | e (U IO 44 |02/25/2038|1...........
3137AR WS 1 |FHR 4073 HC 3.500% 03/15/35........covvrerirerirnrrrnne | eeres 09/01/2012| PaYAOWN.........ourvvrrireirniineiieiins | cevereeeinsisseiieniens | cerneeinnenns 11,393 | oo 11,393 | oo 12,326 | oo | e [ eovreinend(933) | v | ervrneiiened(933) | o | e 11,393 [ s [ e | e (0 I 33 |03/15/2035| 1...........
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32..........ccconvververs | cever 09/01/2012| PAYAOWN........couvvvrmreairnerierireens | ovrererieniesesnenins | eveerinnend 689,500 | ............ 689,500 662,790 677,363 | ..covvverrerrnens | e 12,137 | | e 12,137 | | v 689,500 | ...vvvcvrrerene [ rverirerencenne [ verrerinnen0 [ 28,185 | 09/25/2032| 1...
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........ccrevvirrrenircns [ e 09/01/2012| Paydown.... 347,360 347,360 313,414 332,995 347,360 | ..oooververns [ [ eerieiennn0 [ 12,728 |08/15/20321...
31393A 5P 8| FNMA 2003-43 PE 5.500% 05/25/33.........oovcrvverncns [ e 09/01/2012| Paydown..........ccoevereererenerrerins | veves 593,211 593,211 582,552 588,900 593,211 | i v | e 0 . 21,730 | 05/25/2033| 1...........
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33........ccvvvverirerernes | veves 09/01/2012| PaYAOWN.........corvvrrireirriineiierins | cevereseineisessisniens | oneinns 1,074,992 | ......... 1,074,992 | ......... 1,066,593 | ......... 1,070,343 [ oo | o849 | i | v 649 | | 1,074,992 [ oo oo | e 0. 14,771 | 03/15/2033 1...........
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........cccrmvenee | vonee 09/01/2012| PAYAOWN........convervrnrenerierirenins | coeeenernersereeeenes | sevsseessenin 3,865 | oo 3,865 | oo 3,888 | oo 3,872 | oo | e (7) K IS IS 3,865 | oo | e | e (1 I 50 |01/01/2020| 1...........
38373M  2F 6| GNMA 2008-80 IO 1.014% 04/16/50........ccccocvverree | s 09/01/2012| PaydOWN........ccovvvmiveerrrirerinririrens [ erererineininniernnes | cerveeenneissnnnnenns | cenneerssnesiennnns | ey 832 | v T87 | e | v (4,767) ..(4,767) 04/16/2050| 1...
38373M  3S  7|GNMA 2008-86 IO 0.865% 10/16/48.........ccovvvrererne | oerer 09/01/2012| Paydown (2,544) (2,544) 10/16/2048| 1...
38373M 7D 6| GNMA 2009-37 IO 1.685% 05/16/49........cc.ccocoveriee | s 09/01/2012| PaydOown..........ccorririinrinniirerins | corevsniinsiseiinninns | eevvnniisniseiinninnns | covenisniensesninens | oeveienneen 181,726 | i 130,674 | s | e (130,574) (130,574) 05/16/2049| 1...
38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32.........ccccmvvrrrures [ v 09/01/2012| Paydown..........cccevereererenernerins | veves 275,586 275,586 | ...cc.en.273,285 | oo 274,062 | oo | s 1,524 | oo | e 1,524 275,586 | ...vvvcrirerires [ v | e 0 . 11,267 |09/16/2032 1...........
38374N  JX  6|GNMA 2006-42 B 5.222% 08/16/46...........cocoovrveererns | s 09/01/2012| Paydown..........ccoevrereeereriniririnns [ eves 262,935 262,935 | ...........287,729 | ...........286,923 | ....ccoovviineis | v (23,988) [ ..eovvvrerrerrris [ i (23,988) 262,935 [ oo [ e | e {0 [ 3,628 |08/16/2046|1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35........cccrseerirrrnnnnes | coves 09/01/2012] PaYAOWN. .....cvoivririrserserisnissenins | covessensssnsssnssenenne | corsenssssenas 44,707 | oo 44,707 | oo 44763 | e 84749 | | s 41 (3D T [T L (1 O (TR T [ 478 |03/16/2035[ 1...........
3199999, Total - Bonds - U.S. Special REVENUE & ASSESSIMENE..........ivririiirieriiierssissisassserssssesessssesnsssssnss st sessssssssssssssenssssenss | oveeres 3,341,386 | ......... 3,341,386 | ......... 3,425,118 | ......... 3,439,670 | .o 0]... (126,881) | ..vvvvvveres 0] . (126,881) | .ovevvrneand 0 3,341,386 | ..o (U I (U] IR 0. 125,617 | ...... XXX... |.XXX..
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 09/01/2012| Paydown.........cccvvverrernrreneienions | veves 221,238 221,238 211,844 218,773 | v | v 2,464 | oo | s 2,464 221,238 | oo [ v | e 0 e 6,300 | 06/25/2033| 1FM.....
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18..... 09/01/2012| PaYAOWN........orvvrrererrrireerienins | ceverneeinsrinsrieniene | cereninneenns 30,916 | covvrernes 30,916 | covrerrnens 31,128 08/25/2018| 1FM.....
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 09/15/2012| Redemption ~ 100.0000..........c. [ evererrrrerrermmirerinnns | vereererines 40,219 | oo 40,219 | oo 42,230 08/15/2021|1...........
00441R  AH  0|ACE RV AND MARINE TRUST 7.580% 09/20/21.....{ ..... 09/20/2012| PAYAOWN.......courermrrrvnerierirnens | eerisersesiesessenins | evserisnees 472,484 | ............ 472,484 | ............ 473,370 09/20/2021| 1FE......
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 09/01/2012| Paydown.... ....69,865 ...73,795 08/15/2030| 3AM.....
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22..........cosveeervemeres | o 09/20/2012| Paydown ..144,337 31,707 09/20/2022| 3AM.....
03064A AC 8| AMERICREDIT AUTOMOBILE 3.040% 10/15/13.... | ..... 08/15/2012| Paydown.... ...52,641 ....53,052 10/15/2013| 1FE......
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04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... 09/01/2012| Paydown. ..25,614 06/25/2035| 1FM.....
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 09/01/2012| Redemption  100.000! 05/01/2016| 2FE......
049164 AK 2| ATLAS AIRINC 7.336% 01/02/18.......covvevvrrerrers [ v 09/04/2012| Redemption ~ 100.0000............ | coverureeerrrererirererene | corerirneenns 74,601 | oo 74,601 01/02/2018] 3...........
049164 BE  5|ATLAS AIR INC 2000-1 PA 8.707% 07/02/21........... | ... 09/02/2012| Redemption ~ 100.0000............ | covererereernerrrenirnee | cerveeirneenns 70,194 | oo, 70,194 07/01/2021 3...........
054638 AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15........ |..... 09/20/2012| Paydown 03/20/2015| 1FE......
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 09/02/2012| Paydown 03/02/2026| 1FE......
05949A EC  0|BANK OF AMERICA MORTGAG 5.500% 05/25/34.. | ..... 09/01/2012| Paydown 05/25/2034| 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.... .109/01/2012| Paydown. 01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.. .109/01/2012| Paydown. 97,572 . . . . . . . . 05/26/2036| 1FM......
073914 VK 6|BEAR STEARNS MTGE SEC | 3.649% 10/25/25..... | ..... 09/01/2012| Paydown. .33,850 | ... . 32,665 . . . B [P 10/25/2025| 1FM.....
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 09/01/2012| PaYAOWN........courvvmremrinerierirrens | oevvrerieniesesenins | cveeriinens 138,745 | .coovonee 138,745 138,418 138,396 09/25/2018| 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 09/17/2012| PaYAOWN.........ourvvrrereirrrineiieiins | ceeerseeiseiseiienieee | cerneeineenns 36,449 | .o 36,449 36,449 36,449 03/18/2026| 1FE......
126158 AM 2| CNH WHOLESALE MASTER NO 8.742% 07/15/15. | ..... 07/15/2012| PaYOWN........oouvvreerrierrnerierins | reeerseiserinenieninee | oveinn 2,000,000 | ........ 2,000,000 2,178,125 2,052,209 07/15/2015| 1FE......
126185 AA  5|CPS AUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 09/15/2012| Paydown.........cccvvveeernereneeeeinns | veves 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.......covvvvrmrerirnerierireeens | oeevrserieniesessenins | cveeriinens 129411 | v 129,411 | v 129,393 | oo 129,397 . L SR IR 20 [N IO 129,411 04/16/2018
12620T AD  3|CNHEQUIPMENT TRUST 200 5.170% 10/15/14.... |..... 09/15/2012| Paydown.........cc.veveeernereneenennns | veves 224,142 224,142 235,104 227,492 | oo | e (3,350) [ cooeverrrerernnes | e (3,350) 224,142 10/15/2014
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 09/01/2012| Paydown. ...5,294 ...5,235 05/27/2037
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. | ..... | 09/01/2012| Paydown. .18,891 .19,301 08/25/2035
12667F VF 9| COUNTRYWIDE ALTERNATIVE 6.500% 10/25/34.. | ..... | 09/01/2012| Paydown. 57,336 64,018 10/25/2034
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 09/01/2012| Paydown. ..131,016 ...160,894 0| , 11/25/2035
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 09/30/2012| Security WIthdrawW............ccceveerer | covevrermernerneennes | vevrsrisersessineenens | conveesnsnin 76,573 | v 62,353 | .ovierern68,040 | | 243 | 5,745 | (5,502) | e | e 62,538 | ..vcvrerierine | e (62,538)| .....(62,538) | ........ 3,152 | 11/25/2035
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 09/01/2012| PAYAOWN.........ourvrmiriereiierirerins | evverneiseniesisesnins | cvveerienns 173,617 | oo 173,617 | v 162,982 | coovreerr 166,139 | oo | e TAT8 | i | e TAT8 | | s 173,617 | v | [ i 0 e 2,432 | 10/25/2035| 2FM.....
12669E S2 3| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 09/01/2012| Paydown..........cccevereererenernerins | veves 604,046 604,046 575,378 604,046 | ...ooovvieriree [ e | e 0 . 19,247 | 10/25/2033| 1FM.....
12669E ZG 4| COUNTRYWIDE ALTERNATIVE 5.250% 09/25/33.. | ..... 09/01/2012| PaydOwN.......c.ovvriveeriiererinirrirens [ orereninersssseirennnes | crvveinennns 144,749 | ........... 144,749 | ............ 144,433 | (oo 144272 | i | T8 | | vieeeenddT8 i | el 1AATA9 | | [ e (0 [ 4,858 |09/25/2033| 1FM.....
12669F C7 6|COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 09/01/2012| PaYAOWN........corvvrrererrerinerrenins | ceeersersssinerieninee | cernenisneenns 33,046 | ..oovrennen 33,046 | .cooovrneen 32,054 | oo 32,723 | i | 822 | [ e 822 [ | e 33,048 [ s [ | s 0| e 1,067 |07/25/2034| 1FM.....
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35...  ..... 09/01/2012| PaydOWN........ccovvrrvrervrereriiinrirens [ corerenrnersisssirennnes | crvvrenenens 143,144 | ............ 143,144 | ........... 141,981 | oo 142,396 | oo [ v T8 | s [ v T8 [ | el 1430144 | i [ [ e 0 . 2,093 |09/25/2035| 1FM.....
12669G C8 2 |COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 09/01/2012| PaYAOWN.........orvvrrereererirnenrenins | coeersersssisnerieninee | cernenenneenns 28,286 | ..oooverrnee 28,286 | ..ooovoneen 27,854 | oiiiiii28,206 | oo | 833 | 352 | 81 [ | 028,286 [ s [ | s 0| e 1,010 |06/25/2035| 1FM.....
12705Q AL  9|CABOT CORP MTN 8.270% 08/14/12........ccccovvrevrnes [ s 08/14/2012| Maturity... 88,604 | .ooieeeen T5446 | s [ e (448) | i [ (B46) [ e [ e 75,000 [ [ [ 0| 4,118 |08/14/2012| 2FE......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... | 09/01/2012| Paydown. 54,912 11/25/2035| 1FM.....
161546 FW  1|CHASE FUNDING MORTGAGE 4.429% 10/25/14.. | ..... 09/01/2012| Paydown. 10/25/2014| 1FM.....
16162W BV 0| CHASE MORTGAGE FINANCE 4.750% 12/25/18... | ..... 09/01/2012| Paydown 12/25/2018| 1FM.....
16165T AJ 2| CHASEFLEX TRUST 2005-1 5.500% 02/25/35....... | ..... 09/01/2012| PaydOWN........ccovvrvrerveirerrninrerens [ coverensnersnssserennnes | crvvrennnnns 118,009 | .coocvuvnee 118,009 | ..ovovvvnee 99,127 | i 103,203 | oo [ e 14,805 | s | e 14,805 [ | e 118,009 [ [ [ e (V1 4,315 |02/25/2035| 1FM.....
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 09/01/2012| Paydown.........ccoeveeererereenennns | ceves 218,512 218,512 208,623 208,623 | ..ocveerinriinns | e 9,889 | oo | e 9,889 218,512 | v [ | s (U I 8,460 |09/25/2035| 1FM.....
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | ..... 09/01/2012] PaYAOWN........oouvvrrerrieerienerienins | reverreisnienerieniene | cerenirnnenns 58,672 | ..ovvrerncs 58,672 | c.ovvvrrncns 57,535 | .ovvrerenene 57,894 | ..o | e VAL [N I A4 TN [ L 58,672 | .evouvvvvrrvere | v | e [V 633 | 02/25/2021| 1FM.....
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17310A AG  1|CITICORP MTGE SECURITIE 5.750% 04/25/36...... | ..... 08/01/2012| PaYdOWN.......coureeieiveerierirerins | ovrvenerienieneseeins | cveverinens 130,259 | covvrirne 130,259 | coovvreneee 131,155 | v 130,246 . L RN I 13 | e | e 130,259 | oo [ e [ e 0| oo 4,677 | 04/25/2036| 1FM.....
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.......cccccones | vonce 09/01/2012| PaYAOWN.......couevmmrrrineirerirerens | eererserseniseeesnennns | ceverinens 117,881 | o 117,881 | oo 117,292 | oo 117,304 | oo [ e LY 4/ [N IO LY 4/ A R 117,881 | oo [ e [ v 0| oo 4,767 |09/25/2037| 1FM.....
208245 AA 8| CONN FUNDING Il LP 2012 4.266% 04/15/16......... | ..... 09/15/2012| Paydown 04/15/2016| 2AM.....
20846Q HE 1| CONSECO FINANCE SECURITIZATION.......cccccouveer [ vonee 09/30/2012| Paydown .02/1/2033 | 6FE......
21075W BF 1| CONTI MTGE HOME EQUITY 8.100% 08/15/25...... | ..... 09/01/2012| Paydown.... 08/15/2025| 4FM.....
211327 AB  7|CNAFINANCIAL CORP 8.375% 08/15/12........cccers | eves 08/15/2012| Maturity.. 08/15/2012| 2FE......
22540A AJ  7|ASSOCIATES MANUF HOUSIN 7.600% 06/15/28... | ..... 09/15/2012| Paydown.... 06/15/2028| 1FE......
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 09/15/2012| Paydown 03/15/2028| 1FE......
2254IN  5Z  8|CS FIRST BOSTON MTG SEC 5.000% 05/25/18..... | ..... 09/01/2012| Paydown 05/25/2018| 1FM.....
22541Q VG 4| CSFIRST BOSTON MORTGAG 5.500% 10/25/33... | ..... 09/01/2012| Paydown 10/25/2033| 1FM.....
2254W0 KD  6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 09/01/2012| Paydown.... 10/25/2019| 1FM......
2254W0 PE  9|CS FIRST BOSTON MRTGE S 5.250% 12/25/35..... | ..... 09/01/2012| Paydown.... 12/25/2035| 1FM.....
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 09/30/2012| Redemption ~ 100.0000............ | coverrreeermrererirerirene | corerirneenns 10,749 | oo 10,749 | oo 10,749 | oo, 10,749 [ .o | e (VI USRNSSR 10,749 [ .o [ | e (U I 473 |03/30/2025| 2FE......
22943Y UB 3| CREDIT SUISSE MTG CAPIT 3.034% 08/27/37...... |..... 09/01/2012| PaYAOWN.........orvvrrereirerineireiins | ceeerseeiseiserieniens | cereeineenns 77,854 | oo, 77,854 | oo, 75,567 | covevvreenns 75,671 | oo | e 2,183 | oo | s 2,183 | oo | e 77,854 | cooeveeveenne [ [ e, 0 e 2,173 | 08/27/2037| 1FM.....
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 07/10/2012| Redemption ~ 100.0000............ | covveerrrmererererneernes | vevirreerenennd 6,482 | oo, 6,482 | oo 6,482 | oo 8,482 | ..o | e (V1 PRI ISR 8,482 | oo | e | e [V I 492 |07/10/2018| 3Z........
32051D 3U  4|FIRST HORIZON ASSET SEC 5.250% 09/25/34..... | ..... 09/01/2012| Paydown..........ccoevenrvenrivniivniins | venes 336,162 336,162 324,239 329,897 336,162 [ ..ooveecireinns [ v | e 0. 12,521 | 09/25/2034| 1FM.....
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 09/01/2012| Paydown.... 260,851 260,851 258,243 259,371 260,851 | ..oovvecrirerirne [ e [ verreennen0 [ 10,656 |05/25/2034| 1FM.....
32051D Z3 9 |FIRST HORIZON ASSET SEC 5.250% 06/25/34..... | ..... 09/01/2012| PaYAOWN........oouvvrrireirrriseiienins | ceeerserissisnesinsines | oneines 1,238,314 | ......... 1,238,314 | ......... 1,183,170 | ......... 1,215,223 | oo | 000eeni23,091 [ e | 023,091 [ | e 1,238,314 | oo v | cevrrninnnnnd0 | s 41,822 |06/25/2034| 1FM.....
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 09/01/2012| PAYAOWN........covvvernrerrrerierirenens | ovrvrerienieeessenins | cveeriinens 110,396 | covvverees 110,396 | cooovvveneee 109,154 | c.oovvveneee 109,809 | .ovovvevvrvcrres [ rrreenen D87 | i | erverieennn 587 | e | e 110,396 | oo [ e [ e 0| et 1,841 |01/25/2035| 1FM.....
34529G AG 0|FORD CREDIT AUTO OWNER 2.980% 08/15/14.... | ..... 09/15/2012| PaYAOWN.........ourvvrrireirriineiieiins | cevereeiinsisesiinniens | cereeeineenns 31,233 | oo 31,233 | e 31,228 | v, 31,231 | s [ e 2 28 RN IO 31,233 [ e [ [ e (U I 698 |08/15/2014| 1FE......
345397 VY 6|FORD MOTOR CREDIT 2011- 4.207% 04/15/16..... |..... 09/21/2012| Tax Free EXChange.........occeveees | voverveenernnerieninee | oveiins 1,000,000 | ......... 1,000,000 | ......... 1,000,000 [ .oooveomeemernerienins [ e | v (V1 OO IS 1,000,000 [ ..ovomreeeries [ eoverrerierinee | e (1 I 04/15/2016| 2FE......
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 09/30/2012| Redemption  100.0000... 06/30/2025| 2FE......
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 09/01/2012| Paydown 04/25/2029| 1FM.....
362341 4B 2| GSR MORTGAGE LOAN TRUST 2.705% 01/25/36. | ..... 09/01/2012| Paydown.... 01/25/2036| 1FM.....
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 09/01/2012| PAYAOWN........couvrvrmrerrrnerierireeens | oevrrerienieeessenins | eveerinnens 129,890 | covvvernes 129,890 07/25/2035| 1FM......
39121  A* 1| GREAT RIVER ENERGY 2009 5.810% 07/01/21..... |..... 07/01/2012| Redemption ~ 100.0000............ [ overerererrmrrierernnes | crvvririenns 139,535 | .ooovnn 139,535 07/01/20211...........
39153V AR 5| GREAT AMERICA LEASING R 3.190% 12/15/13..... | ..... 09/15/2012| Paydown..........ccoevvererneeererireens 706 | oo 49,706 12/15/2013 1FE......
393505 CF 7|GREEN TREE FINANCIAL CO 8.300% 05/15/19..... | ..... 09/15/2012| Paydown.... ....32,126 05/15/2019| 1FE......
393505 KX 9| GREEN TREE FINANCIAL CO 7.000% 02/15/27..... | ..... 09/15/2012| Paydown ..377,936 02/15/2027| 1FE......
40432B  AA 7| HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... | ..... 09/01/2012| Paydown.... 09/25/2037| 1FM.....
412824 AB 0 |HARLEYSVILLE GROUP INC 5.750% 07/15/13....... | ..... 07/13/2012| Call ~ 105.1740.......vvvrerernrerns | cerernerrnirnerireeirnee | cervenineenns 78,880 | cooverernces 75,000 07/15/2013| 2FE......
428236 AG 8 |HEWLETT-PACKARD CO 6.500% 07/01/12.......cccc. [ ven 07/01/2012) MatUIitY........cvorvrereririeireniens ,000 | 75,000 07/01/2012| 1FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 09/01/2012| PaydOWN........ccvvrrererrnrrnerienins | ceverneeieseinerinerinee | evvseennenn 131,908 | i, 131,906 | ..oovvveneee 120,694 | ..ooovvneee 127,356 | covovererierins | s 4,550 | oo | s 4,550 | oo | s 131,906 | oo | e 02/25/2036| 1FM......
43718W AB  8|RESIDENTIAL FUNDING MRT 5.640% 03/25/37..... | ..... 09/01/2012| Paydown.... 469,011 | e 459,631 | ..coeennn 469,011 | oo [ 0 oo [ e 469,011 | oo [ 03/25/2037| 1FM.....
44921A  AD 3| HYUNDAI AUTO RECEIVABLE 3.150% 03/15/16.... | ..... 09/15/2012| Paydown ..328,919 328,864 328,876 . 44 328,919 03/15/2016| 1FE......
45254T PM  0|IMPAC SECURED ASSETS CM 4.742% 08/25/34... | ..... 09/01/2012| Paydown.... 64,879 | 63,784 | ..ocoornn. 63,722 | .oovvrervieins | e 1,158 | oo | v 1,188 | s | i 64,879 | ..ocvevrecns [ 08/25/2034| 1FM.....
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45660N QC  2|RESIDENTIAL ASSET SEC T 4.750% 06/25/33 09/01/2012| PaYdOWN.......couvvrerrrienrrierirenins | corveerinerierienenes | e ...192,264 192,264 186,005 06/25/2033| 1FM.....
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 09/15/2012| Paydown. ..46,147 ...45,869 279 12/15/2048| 1FE......
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 09/01/2012| PaydOWN........ccververrrenrrnerirenins | vevernreinnrnerineninne | eovveennenn 108,159 | i, 108,159 | ............106,266 | ............ 108,159 | ovvvverevireries [ v 05/25/2036| 1FM......
485260 BH  5|KANSAS GAS & ELEC 5.647% 03/29/21......cccovvvers | venes 09/30/2012| Redemption ~ 100.0000............ | covrereererrererneernes | vevrseernerinns 5,996 | oo 5,996 | .o 5,996 | i 5,996 | .ovverereirineis | e 03/29/2021| 1FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.444% 06/27/25... | ..... 09/27/2012| Paydown.........ccceverrevevenrrnenine | veves 256,906 256,906 244,703 249,493 | ..o | e TA14 | s | e 7,414 256,906 06/27/2025| 1FE......
52176Y AA  2|LEAF I RECEIVABLES FUN 1.700% 08/20/18........ | ..... 09/20/2012| PAYAOWN.......couevrrrreneeierirrens | eeressersesiesesnenins | cvverinees 188,167 | .covvvvnee 188,167 | ..oovvveneee 184,820 | c.covvveneee 186,191 | covveeererns | s IR ST I 1,976 [ oo [ v 188,167 08/20/2018| 1FE......
52177TA  AA  3|LEAF I RECEIVABLES FND 3.450% 06/20/16........ | ... 09/20/2012| Paydown..........ccoevereererenerererins | veves 232,369 232,369 231,743 232,154 | oo | e 215 [ s | e 215 232,369 06/20/2016| 1FE......
52465# AD 7 |LEGG MASON CAPITAL CORP 7.240% 12/05/20... | ..... 09/05/2012| Redemption ~ 100.0000............ | covererereemerirerirene | cererineenns 45119 | oo 45119 | 85,119 | s 45,119 [ oo | e 12/05/2020| 2...........
52520M AG 8 |LEHMAN MTG TRUST 2005-1 5.500% 09/25/35..... | .... 09/01/2012| Paydown. ...67,693 ...64,782 09/25/2035
53117C AG  7|LIBERTY PROPERTY LP 6.375% 08/15/12 .108/15/2012 .100,000 100,849 08/15/2012
53688Q AA  8|LITIGATION SETTLEMENT 5.270% 10/25/32. .107/25/2012 341,783 341,783 341,783 10/25/2032
55265K 2C 2| MASTR ASSET SEC TRUST 5.250% 12/25/33... 09/01/2012| PaYAOWN.........ouivrrireiinrineiierins | ceeerseeiseiseensesinee | oneiins 1,118,645 | ......... 1,118,645 | ......... 1,077,919 | ......... 1,106,010 [ .o | 12,634 | i | 12,634 | s | 1,118,645 12/25/2033
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 09/01/2012| PaYAOWN........corvvrrerrrrrienerienins | cevereesssrinerireniene | cerenisneenns 59,375 | oo 59,375 | v 59,598 | ..o 59416 | oo | e (41) (C3 )] T 59,375 12/25/2018
55265K VE 6 |MASTR ASSET SEC TRUST 4.750% 05/25/18........ | ..... 09/01/2012| PaYAOWN.........orvvrrereirerineireiins | ceeerseeiseiserieniens | cereeineenns 25,276 | oo 25276 | oo 24,928 | ..o, 25,040 236 [ e | e 236 [ e | e 25,276 05/25/2018
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 09/20/2012| PaYdOWN.......covvvrrrerrrerirerirenens | cevernersnenienenennnns | cevnerennnn 54,303 | i 54,303 | oo 54,303 07/20/2031
57165A AA  6|MARRIOTT VACATION CLUB 2.510% 05/20/30..... | ..... 09/20/2012| Paydown..........ccveverneerernniniens [ overernerisnsereninnns | cvveennnn 107,254 | 00 107,254 | e 107,240 05/20/2030
57165A AB 4| MARRIOTT VACATION CLUB 3.500% 05/20/30..... | ..... 09/20/2012| PaYdOWN........ocvvrrererinerinerienens | ceevenerserinenireeenee | wvnerennnns 107,254 | 107,254 | e 107,247 05/20/2030
59549N AD  5|MID-STATE TRUST 6 A4 7.790% 07/01/35......ccccoee | v 07/01/2012| PaYdOWN.........ouvvrirrreeriinerieeins | ceeeeneiennieninennns | cvevneiensnn22,364 | i 22,364 | i 21,246 07/01/2035
59549W AA 1| MID STATE TRUST SERIES 4.864% 07/15/38 09/15/2012| Paydown. 20,417 07/15/2038
595600 AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37 .109/01/2012| Paydown. .23,958 08/15/2037
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45 .109/01/2012| Paydown. 21,023 12/15/2045
61166W AA 9| MONSANTO CO SENIOR NOTE 7.375% 08/15/12.. | ..... 08/15/2012| Maturity... 08/15/2012,
685049 AA 6| ORANGE LAKE TIMESHARE T 3.450% 03/10/27.... | ..... 09/10/2012| PaYAOWN.........orvvrrererrerisenrenins | ceeerserissinnerieninee | cerneninneenns 69,542 | ..o 69,542 | ..coovvrnnen 69,538 03/10/2027| 1FE......
685049 AB 4| ORANGE LAKE TIMESHARE T 4.870% 03/10/27.... | ..... 09/10/2012| PaYAOWN.........orvvrrireirriirneiierins | ceverereinsiesiieniens | cerneeinnenns 52,156 | covvovrrrnn 52,156 | ccoorrrnnns 52,146 03/10/2027| 2AM.....
693320 AF  0|PHH CORP MEDIUM TERM NO 7.125% 03/01/13.. |..... 08/23/2012| Redemption  103.3550.........c... | vovermreerermerierernee | eovernnns 2,067,100 | ......... 2,000,000 | ......... 2,204,200 03/01/2013| 3FE......
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... | ..... 07/15/2012| Redemption ~ 100.0000............ [ ovrervererrrerrrerneirens | ovrvrirerinns KT I A IR 3417 | o 3,417 07/15/2027(5Z........
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 09/15/2012| PAYAOWN........courvrmrrrvnerierirenens | oeresersensesessenins | eveerinens 141,143 | e 141,143 | o 141,119 04/15/2017| 1FE......
74160M BP 6 |PRIME MORTGAGE TRUST 20 5.000% 10/25/33... | ..... 09/01/2012| PaydOWN........ccovvrrvreririrerrrinrerens [ orereninernnsssirennnes | crvveennen 433,482 | .o 433,482 | ..o 414,382 | ... 424132 | o | e 9,350 [ v | e 9,350 | v [ e 433,482 | ..o 10/25/2033| 1FM.....
74730 AJ 1| QUAD GRAPHICS INC 8.000% 09/01/20..........cccoce. | cevee 09/01/2012| Redemption ~ 100.0000............ | ... 357,310 | .. 357,310 357,310 357,310 [ oveveerieriiens | e 0 357,310 09/01/2020] 3...........
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... |..... 09/01/2012| PaYAOWN........oovvrveeirrirerierirerens [ ererersnsiseseniserinnss | seeveerenenes 46,552 | .o 46,552 | .o 46,552 | ..oocruenn 46,552 | oo covvneenennns | |0 | [ 46,552 | ..o 02/26/2036| 1FM.....
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... .109/01/2012| Paydown. 247,968 247,968 249,983 248,314 247,968 06/27/2032| 1FM......
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21..... | ..... 09/01/2012| PaydOWN........ccovvvverrririerienirerens | evererinsinseeninerinnss | seeveerenenes 71,826 | oo 71,826 | oo 68,280 | ..cooverenee. 69,139 | ovvervrieee [ rereeenn 2887 | e | 2,687 | i [ e 71,826 | oo 10/25/2021| 1FM.....
75952A AF 4| RELIANT ENERGY MID-ATLA 9.237% 07/02/17..... |..... 07/02/2012| Redemption ~ 100.0000............ | ovrererrerererernenins | crverinens 138,314 | v 138,314 | oo 139,488 | ..covvvnee 138,805 | .eeouevvrerrnerees [ eerverrnenae(T2) | v | evveneeneecene(T2) | e | s 138,733 | oo 07/02/2017| 4FE......
760985 7E 5|RESIDENTIAL FDG SEC COR 5.622% 07/25/34..... | ..... 09/30/2012| Security WIRAraW..........ovvvveies [ orrernninninnieinnn [ oo | ervveeennnes 40,273 | oo 34,969 | .ooovernne 34,969 | ..o [ 0 oo | v 34,969 |..cocooviinne 07/25/2034| 2FM.....
760985 L6 6|RESIDENTIAL FDG SEC COR 5.900% 12/25/33..... | ..... 09/01/2012| PAYAOWN........couvvrirreneeienienins | reervsersnensenisenenes | sevrseessenend 6,066 | .ooooorernens 6,066 | .cooovrrrnnne 6,066 | ... 6,050 . LS [T IS LS [T IO 6,066 | ...coovrcrinnns 12/25/2033| 1FM.....
760985 UX 7 |RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 09/01/2012] PaYAOWN........couvvrrerrieerienerienins | revernreissieneiieniene | cerenisnnenns 47,456 | .............. 47,456 | ..cooovvvne 45135 | oo 46,869 587 | cvveeveevierenes | e 587 [ v | e 47,456 | ....covevernnn. 05/25/2033| 1FM.....
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76111X HD  8|RESIDENTIAL FUNDING MTG 5.250% 04/25/34 09/01/2012| Paydown. ...404,354 404,354 382,873 399,294 2 AB04,354 | [ e | cereriend0 | 5,508 | 04/25/2034| 1FM.....
76111X QK  2|RESIDENTIAL FUNDING MTG 5.500% 12/25/34..... | ..... 09/01/2012| Paydown. 361,173 361,173 357,562 359,269 361,173 | oveveeieenne [ [ verieennenn0 [ 13,488 | 12/25/2034| 1FM.....
76169# AC 7 |REYES HOLDINGS LLC SENI 6.080% 07/31/12...... | ..... 07/31/2012) MAEULLY ..o | ceverreissnienienenee | oveiene 2,000,000 | ........ 2,000,000 | ......... 2,000,000 | ......... 2,000,000 | .cvouveerirnrene [ e e | 0 [ | 000n2,000,0000 | i | e | e 0. 121,600 |07/31/20123...........
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | ..... 09/01/2012| PAYAOWN........couvrrrereirrirenirenins | ceeerneeinsiseiseninee | cernenineenns 94,759 | oovvverene 94,759 | covvvirns 94,758 | .ovvvirens 94,722 . 37 | [ e BT | | e 94759 | s [ [ v 0| oo 2,316 | 07/20/2027| 1FE......
805564 PA 3| SAXON ASSET SECURITIES 5.656% 12/25/33...... | ..... 09/01/2012| PaydOwN.........cverrevrrenrrnerirenins | cereernrrneriverrenenee | covererneeee 53,439 | 53,439 | 083,439 | 52,415 | s | e 1,025 [ | e 1,025 [ [ D339 | i | e | e [V T 688 |12/25/2033| 1FM.....
81744T AB  3|SEQUOIA MORTGAGE TRUST 3.474% 01/25/42... |..... 09/01/2012| PaYdOWN........ocvvmrercrerrirnerienins | ceeererriserseeninssenes | eernreenseeneB3,970 | eiiiiiiieeen83,970 | i 83,988 | oo | v | e [ | v [ | oeeernnnennen83,970 | o | e | e 0| e 1,345 | 01/25/2042| 1FE......
82651L AA  1|SIERRA RECEIVABLES FUND 4.480% 07/20/26.... |..... 09/20/2012| PaYdOWN.......couvvrrercrinrrierienins | ceveeerrnerirenirenenee | eeverenneeee82,919 | 62,919 | 062,908 | 82,911 | s | e [ | e [ [ 82,919 | i | e | e 0 et 1,883 |07/20/2026
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 09/20/2012| PaYdOWN........ccvvurerrrennrinrrienins | ceeerenrisereeninneenes | eevnnenneeen2 17T | 29871 | 029,168 | 029,189 | s | e [ | v e [ v 2171 | i | e | e (U I 688 | 11/20/2025
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... |..... 09/20/2012| Paydown. 11/15/2025
82651R AA  8|SIERRARECEIVABLES FUN 3.350% 06/20/18. .109/20/2012| Paydown. 06/20/2018
82652A AA  4|SIERRA RECEIVABLES FUND 2.840% 11/20/28.... | ... | 09/20/2012| Paydown. .138,293 29 11/20/2028
826671 AD  1|SIGNAL SEC CORP MFD HS 7.420% 04/15/30...... | ..... 09/01/2012| Paydown. 62,506 62,506 | ..o 82,470 | o 62,412 . 94 04/15/2030
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 09/01/2012| Paydown.........ccoevereererenerrerins | veves 210,315 210,315 210,197 210,096 220 [ .o | e 220 210,315 05/16/2022
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 09/01/2012| PaYAOWN.........orvvrrereirerineireiins | ceeerseeiseiserieniens | cereeineenns 52,579 | oo 52,579 | ccovrenen. 52,553 | ...... 52,534 . A5 [ e | e A5 [ s [ i 52,579 05/16/2022
844741 AG 3| SOUTHWEST AIR 93-B 6.260% 09/24/12........coccrne | vonee 09/24/2012| Redemption ~ 100.0000............ | ... 304,247 304,247 260,536 299,823 | .o | e, 4425 | oo | e, 4,425 304,247 09/24/2012
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 09/01/2012| PaYAOWN.........ourvvrrireirniineiieiins | cevereeeinsisseiieniens | cerneeinnenns 21,003 | oo 21,003 | oo 19,900 | coovovrvrnee 20,183 820 [ .o | e L2701 OIS R 21,003 02/25/2020
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. | ..... 09/01/2012| Paydown..........ccoevereererenernrerins | veves 369,787 369,787 368,400 368,472 | ..veveervciiins | e 1,315 [ | e 1,315 369,787 03/25/2035
863590 GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 09/01/2012| Paydown.........c.veveeernereneenennns | veves 202,681 202,681 | ..oooovenne 196,269 | ...cocoonee 199,115 | oo | s 3,567 | oo | v 3,567 202,681 12/25/2034
863590 JT  5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. | ..... 09/01/2012| Paydown. ...163,168 07/25/2035
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25.. .1 09/23/2012| Paydown. .25,000 10/20/2025
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26.. .109/23/2012| Paydown. 62,500 01/20/2026
875127 AU 6| TAMPAELECTRIC 6.375% 08/15/12 08/15/2012| Maturity... 08/15/2012,
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. |..... 08/01/2012| Redemption ~ 100.0000............ | covermervermrrnerierernee | cererirneenns 56,893 [ ..cooverene 56,893 | ..covvvrnnens 59,734 02/01/2030| 2FE......
88031Q AA 8| TENASKA VIRGINA PARTNER 6.119% 03/30/24.... | ..... 09/30/2012| Redemption ~ 100.0000............ | voverrrvriermeiirmrirens | corvreirreenns 49,021 | oo 49,021 | coovverirs 49,021 03/30/2024| 2FE......
88031R AA 6 |TENASKA ALABAMA Il PART 6.125% 03/30/23...... | ..... 09/30/2012| VaIOUS........ovverrereererineererienns | ceversreienerseninenenne | evnneennens 122,763 | i, 122,763 | ..oovvveneee 123,264 03/30/2023| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 09/15/2012| Paydown..........ccovvevnreernrinrerens [ corrernnienernniseninnns | sevvrernneeen30,0000 | cooiiriinnnns 50,000 | .cooveinnnns 50,000 06/15/2026| 1FE......
88641T AA 4| TIDEWATER AUTO REC TRUS 5.920% 05/15/17... | ..... 09/15/2012| PaYAOWN........couvvmirerinrrrerienins | cveernernersenineennee | evverernnerenn83,075 | oo 83,075 | cvvvvrrnns 83,069 05/15/2017| 1FE......
89656C AA  1|TRINITY RAIL LEASING LP 5.194% 10/16/40......... |..... 09/16/2012| PaydowN.......c.vvvrverirerernninnirens [ ovrernsinnenniieninnes | vvvvernneeen 17,128 | i 17128 | o 17,128 10/16/2040| 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... | ..... 09/14/2012| PaYdOWN........ovvvmrererinernerienins | cvverennrnernennseenee | evvnnernnesenn0,000 | coviiriinns 50,000 | cooorrrrnns 49,994 05/14/2027| 1FE......
90781# AE 2 |UNION PACIFIC RAILROAD 4.910% 07/02/16........ | ..... 07/02/2012| Redemption 957,983 957,983 07/02/2016|
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... | ..... | 09/23/2012| Redemption 23,415 09/23/2030
927188  AA  3|DT AUTO OWNER TRUST 200 2.980% 10/15/15.... | ..... 09/15/2012| Paydown 10/15/2015
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 09/01/2012| Paydown..........ccceevererneerreeireens 07/25/2034
94980K AG 7 |WELLS FARGO MBS 2004-4 5.500% 05/25/34....... | ..... 09/01/2012| PaydOWN........ccovvvvrverrrirerrrirerens [ overenrssinmsssisernnes | eeverens 1,375,658 | ......... 1,375,658 | ......... 1,287,529 05/25/2034;
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 09/01/2012| PaYAOWN........oouvrrrereirrinrisenins | ceeerneeiseinssnsenieee | cerenineenns 29,552 | .covvrerine 29,552 | .ovovrirne 29,598 12/25/2018
94981B AA 9| WELLS FARGO MBS 2004-T 2.615% 09/25/34....... | ..... 09/01/2012] PaYAOWN........couverirrirnirierirenins | covveerrinerienienenes | cevieresnniins 7,522 | oo, 7,522 | oo 6,525 09/25/2034
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SCHEDULE D - PART 4

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

6'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 22
F 11 12 13 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 Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment Change in Value At on on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized B.JA.C.V. | Disposal Date | Disposal Disposal Disposal | During Year (a)
94982C AF  5|WELLS FARGO MB TRST 200 2.615% 01/25/35..... | ..... 09/01/2012| PaYdOWN.......courveiiiveerierirerins | ovrveeerienieneseeins | creverinens 194,225 | ..covonee 194,225 | ............ 190,341 | cocvvreneee 193,526 | ..oovvvvvrivcines | v 700 [ v | vevverireeee 700 i [ v 194,225 | ..o [ [ v 0| et 1,388 1FM.....
94982 AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 09/01/2012| Paydown.........cceveeererereenennns | ceves 518,942 518,942 527,375 523,114 | oo | e (4172) | oo 518,942 | ..ovevevcines [ | e 0| e 6,947 1FM.....
94982W AZ  7|WELLS FARGO MB TRST 200 5.250% 09/25/35..... | ..... 09/01/2012| PaYAOWN........covvvevnvenrrnerierirnens | covvvreerieniesessenins | cveeriinens 134,429 | oo 134,429 | ....ccoooee. 128,388 | ..covvenee 128,388 | .ovoevvererins | v 6,041 | oo [ 8,041 | | s 134,429 | oo [ [ v 0| et 1,763 1FM.....
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 09/01/2012| PAYAOWN.......couvvrmrrrenerierireens | eeressersenisesisnenins | ceverinens 159,702 | covrrenees 159,702 | c.oovvveneee 151,667 | coovvrenee 185,277 | coveveeeererinns | e 4425 | oo | b 825 | | e, 159,702 | covovverivrernens [ e [ e 0| oo 2,186 1FM.....
94984F AV 1|WELLS FARGO MBS 2006-11 6.000% 09/25/36...... | ..... 09/01/2012| Paydown 598,591 598,591 558,016 578,521 | .covvvcriviinens | 41,982 | Lol 21,913 598,591 | ..vvvververnne [ v [ cverrernnnnn0 [ e 23,699 3FM.....
973582 AA 7| WINDSOR FINANCING LLC 1 5.881% 07/15/17...... | ..... 07/15/2012| Redemption 4FE......
878742 AD  7|TECK COMINCO LTD 7.000% 09/15/12..........c0ornc A.. [09/15/2012 Maturity.........ccooevevvrvverirerrneernnns [ eervrrenrrnerirernneens [ vverneenen 75,0000 | i 75,000 | 82,251 | i 75,786 | oo | vvreennene(T86) | v [ evverieenenc(786) | o 2FE......
89346D AA  5|TRANSALTA CORP 6.750% 07/15/12.......cccvvrerennc A.. [ 07/15/2012{ MatUity........ccooevrerrnerrrerreeirnens [ ernernniiseiinernnes [ vverneenen 75,000 | i 75,000 | civviirrnn.81,654 | i 75,562 | oo | vereennna(562) | oo [ evreiennnna(562) | oo 2FE......
21238A AJ 6| CONTROLADORA COMERCIAL 7.000% 06/30/18. [F...[08/13/2012 Call ~ 100.0000.........ccccerrrrner | crrmmrmrerirmrersenirinns | verireens 3,095,000 | ........ 3,095,000 2,500,000 2,500,000 | .oooeveerierins [ e K
227170 AC 1 |CRONOS CONTAINERS PROGR 4.210% 05/18/27 |F...|09/18/2012| Paydown T
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...|09/17/2012| Paydown
68210* AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... |R.. [07/12/2012| Redemption  100.0000... 7974 | . 7,974
71912N  AA  5|PHOENIX PARK FUNDING LT 7.267% 04/01/13..... F...|07/01/2012| Redemption ~ 100.0000............ [ ceoerererereeerrrrernerne | wvvreerrnen 137,500 | coviiinecs 137,500 | .oooovveeeee 137,500
D3917# AH  1|DEUTZ AG SERIES C 8.195% 03/31/15........cccvvunc F...|07/16/2012| Redemption ~ 100.0000............ | coovererereeermmrrneens | cvverrnnn 174,551 | i 174,551 | oo | e AT [ | i3 | [ e | | e, 150 | o 174,401 |..... 174,401 | ...... 24,153 5%
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. |F... | 08/15/2012| Redemption  100.0000.........co. | coovrvrnerrmrrsvnrnenes | conrennnn 150,783 | oo 150,783 | .o 21,628 | oo 21,628 | o687 | i nd(664) | o 23 | | s 21,651 | .o 129,132 |..... 129,132 | i, [
3899999, Total - Bonds - Industrial & MISCEIIANEOUS...............c.eveveereereieieiieiieierieieieseie e ssenesissesesssesssensesesssssnsensssessnsenenes | eneer 30,412,585 | ... 35,458,451 34,373,737 | ....... 32,052,592 34,560,982 | ............... 0 851,603 |..... 851,603 |..1,280,667 . XXX..
8399997. Total - BONAS = PaMt 4.t esssenssssssnsssssssnssnssssssnssssssssnsssssssensnses | e 38,829,917 | vvvenns 38,875,383 37,874,402 | ...... 35,567,807 37,977,914 851,603 |..... 851,603 |..1,408,605 XXX
8399999. TOtal = BOMAS. ... | oeeens 90,080 11| s 38,875,383 37,874,402 | ... 35,567,807 37,977,914 851,603 |..... 851,603 |..1,408,605 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccuurvruremrecrierierieessinsrsessessessssesssssssensesssensenssseessssssessnssensenees | o0eerer 38,829,017 | vivvuvvnne XXX 37,874,402 | ... 35,567,807 37,977,914 | v 0 851,603 |..... 851,603 |..1,408,605 XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

QEO06, QE07, QE08



Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 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. . 122,657,710 | oo 122,657,710 | cooovveiciiniis
7499999, Total - Common Stocks - Money Market Mutual Funds........... .. 122,657,710 | oo 122,657,710
7599999. TOtAl = COMIMON SEOCK. .......c.vveivitiviecteteiceeeeeeetee ettt ettt s e ae s s eaebessastessassesesesaseessssaetesasssaesssnaesasansssesssssesesansseess | ctereresseneninsesesees 122,657,710 122,657,710
7699999. Total - Preferred and Common Stock...............ccccererrucuerennen.e. 122,657,710 122,657,710
9999999. TOHAIS .o 122,657,710 | oo 122,657,710
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....122,657,710  Book/Adjusted Carrying Value $.....122,657,710
2. Average balance for the year to date:  Fair Value $.....107,602,983  Book/Adjusted Carrying Value $.....107,602,983

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 LIFE ASSURANCE CORPORAT'ON
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 $.....122,657,710  Book/Adjusted Carrying Value $.....122,657,710

QE10




Statement as of September 30, 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
U.S. Bank NA. Cincinnati, OH (5,997,504) | ........... (6,900,039) | ...vvvevee (2,702,662) | XXX..
0199999. Total Open Depositorie: 0,05 ST . XXX 0 0 (5,997,504) | ....ooe... (6,900,039) | ...vvevvee (2,702,662) | XXX..
0399999. Total Cash on Deposit XXX [ e XXXeoenee 0 0 (5,997,504) | ........... (6,900,039) | ...ovvenee (2,702,662) | XXX..
0599999. Total Cash XXX [ e XXX 0 0 (5,997,504) | .......... (6,900,039) | ........... (2,702,662) | XXX..

QE11
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Statement as of September 30, 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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