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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | eentenens 4,261,328,881 | ...ovvvrrrierenerirneiinenns | e 4,261,328,881 | .......... 4,214,962,310
2. Stocks:
2.1 Preferred SHOCKS. ..ottt esstens | eeseseesines 25,038,365 |....ovverncrirreriereienrieens | i 25,038,365 | ..cooverernee 16,784,897
22 COMMON SOCKS......uccvvuerrircrirniireriseeisessi sttt esnsenssnens | nesssseneons 491,866,415 | ...oooovveerieriinerinriines | cereeeeiend 491,866,415 | ............. 502,163,825
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 834,004,891 | ... | e 834,064,891 | ............ 854,363,975
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,500 [ ..ooeveveereeereeereeeerenes | e 296,500 | .coerereeeee 296,500
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans 3,135,541 | oo | e 3,135,541 | e 3,153,499
5. Cash ($.....210,482,740), cash equivalents (§.......... 0)
and short-term investments (8.....109,396,481).........cccurrermermmeeeierisesessessssessssessss | seresesseenes 319,879,221 | ..o | e 319,879,221 | ..cccveenee 373,839,625
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 276,180,131 | oo | eeveeeennns 276,180,131 | ....coocve. 267,232,610
7o DBIVALVES. ..ottt | eessseesienes 10,830,001 | .ooveorererereriereieeries | eerereeeienenes 10,830,001 | ..ovvvrnene 15,556,892
8. Other iNVESIEA @SSELS..........cveeuerirririericeesi st ess s nsnsenenes | seseeesseens 109,573,080 [ ..ooovverrerrriereienrienes | eereveiieenes 109,573,080 | ...ooonven. 109,680,252
9. Receivables for SECUNEIES. ...........rurivririiriricrirrrr s nees | sosessasssinians 3,403,382 | .o | i 3,403,382 | oo 646,499
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 148,569,314 | .....ovvvveereeeevieees | cvivieienns 148,569,314 | ............. 129,277,794
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 6,484,165,722 | ...coovvvreeerieennd (0 [ 6,484,165,722 | .......... 6,487,958,678
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14.  Investment iNCOME dUE aNd @CCTUBT............oveeeeeeeee ettt ettt ettt ee e enen e s s e s enenenenens | ceereeseeeeeens 58,115,385 | ..ooevovecreeeereeeeeeereees | eveeverernnns 58,115,385 | ..ccovvvuvee 50,561,650
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccerreeieinnins | orvvernnenns 31,072,984 | ..o | s 31,072,984 | ............... 31,705,706
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 5,547,660 | ...covevirerererrireriieerens | v 5,547,660 | ............... 11,486,371
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUraNCe CONrACES...........ccvcvevveveveeveieieiieeieieisiies | everisesiesssseesenas 139 [ | e 139 | e 24,397
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest thErBON. ..o | corerrerireereenes e | eeseeeseeesessest e sesssssenes | eessesessssesessnssesssssseenn [0 O
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 140,127,372 | oo 71,874,236 | oo 68,253,136 | .ovvoererne 67,815,680
19.  Guaranty funds receivable or 0N dePOSt............cccurieeieiireiciceie e seesesens | everierenienaens 1,742,501 | oooveeeeeeeeee | e 1,742,501 | oo 1,655,393
20. Electronic data processing equipment and SOtWArE...........ccoveveiiveieiieinieiieseisie e essienies | evsesssissiennns 3,671,930 | oo | e 3,671,930 | oo 3,672,551
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerirerenreresrenenns | e 2,519,826 | ..cccovevnene. 2,519,826 | ..oooveererereieienad [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, 72,826,245 | ...ooooviereeeeeieceeereens | e 72,826,245 | ............... 52,428,033
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 16,832,963 | .....cccone. 16,832,963 | ..oovvveveieereieenad 0 [
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 121,716,570 | ... 16,323,563 | ............. 105,393,007 | ............... 98,851,509
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,946,045,067 | ............. 107,550,588 | .......... 6,838,494,479 | .......... 6,814,575,393
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 15,901,558,893 | ...covvvvverererrreireisenies | v 15,901,558,893 | ........ 14,816,672,037
28.  Total (LINES 26 AN 27).......vvuuurrireriririiriseeiseesiesssesssesssesss s ssssesssessssessssesssnsssssesssnnns | seeeeen 22,847,603,960 | ............. 107,550,588 | ........ 22,740,053,372 | ........ 21,631,247,430
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider charges reCeIVADIE. ...t seeesess st esssesssssssesnses | reeeesssesn 86,073,976 | ...oovverererrerirerereerirenns | i 86,073,976 | .coovvvvrnne 80,921,221
2502. Keyman insurance........ 11,647,017 |.. 11,647,017 .10,616,252
2503. Fund revenue reCeIVADIE............cc.viiiiiiiisie e | s 6,879,107 | oo | e 6,879,107 | cooovvvernn 6,477,443
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveererrenieienensienens | covvveeiienns 17,116,470 | oo 16,323,563 | ..ovovvirerrinne 792,907 | oo 836,593
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 121,716,570 | ..cooovvvrennes 16,323,563 | ...cocoeenne 105,393,007 | ...ooveveennes 98,851,509
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....4,800,364,521 less §$.......... 0

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

4.1
4.2 ACCIENT AN NEAIN........oeiiiiee bbb st en
Policyholders' dividends $.....1,627,008 and coupons §.......... 0 dUE aNd UNPEIG.........cveveerecrcisiseteeeeree s se e esseneans
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 $.....2,368,173, 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 $.....(254,522,907) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company @s agent OF tTUSIEE. ...t sesennes
Amounts held for agents' account, including $.....1,909,561 agents' credit balances.
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:
24,01 ASSEE VAIUGLION FESEIVE.......cucvureeieiecirieisetse ettt bbb f bbbttt
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
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 DEIVALIVES........cvurirerieiiierieese ittt
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns
From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

................... 4,800,364,521

i 626,947,942

.......................... 9,934,531

(254,522,907)
2,320,307
18,187,866

.......................... 4,791,617
........................ 92,161,644

........................ 24,618,373

81,979,396 | ..

...3,125,962 | ..

..... 4,713,504,185
..84,190,035
....603,967,019

....9,078,209
...1,088,843
.......................... 1,638,935

........................ 10,749,567

..................... (240,768,041)
.......................... 2,710,596
.......................... 4,219,669

.......................... 4,973,679

99,336,277
3,198,078

........................ 13,404,760

10,369,988

...................... 148,569,314

51,412,938 | ..

17,286,955 | ..

..72,138,183
15,345,489

14,495,626
...4,313,209
...129,277,794

.5,766,259,821

................. 15,901,558,893

14,816,672,037

..21,697,166,574 | ..

20,582,931,858

| 10,000,000

...................... 300,259,830 | .

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

10,000,000

....309,240,757
....183,297,154

................... 1,032,886,798

1,038,315,575

....1,042,886,798 | ..

1,048,315,575

................. 22,740,053,372

...21,631,247,433

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)...

.......................... 2,194,400

.2.194.400 | .

.......................... 1,472,516

3101.
3102.
3103.
3198.
3199.

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

3401.
3402. .
3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts............cccevevevereeiereereeieseeseeeresee e | cveveeiienns 793,811,842 | ............ 686,791,065
2. Considerations for supplementary contracts with life CONINGENCIES..........vurvrirrirrireininrrrieieessessse s ssessssssests | sressssssssssenssns 74483 | . 103,505
3. NEtiNVESIMENEINCOME.......oiiieciictcie ettt bbb st ae bbb s s s s s s ssete s s nsebennnns | esssassesnnsl 88,033,593 ....82,789,652
4. Amortization of Interest Maintenance Reserve (IMR) ..1,528,907 | ..
5. Separate Accounts net gain from operations excluding unrealized gaiNs OF IOSSES.........cvururirrrrrrerririrneinseseeeireesssessenessses | ereseessssessnssnsessssssesssnes | eeressessassssssessessasssssnnees
6. Commissions and expense allowances ON reiNSUrANCE CEABM............c.rveiueieriiecieeieee sttt snes | evsssessesissenens 972,944 | ................ 1,104,899
7. Reserve adjustments ON FEINSUFANCE CEARM. ........ciuririiriiieieiseeeiseie ettt ssesebsntes | cbnesesseensssssessessstessetants | sessessesssnssessnenssensesnntns | nebessesetsssessessnssssesnnenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS. .........ecveieieiecicte ettt bbbttt bt ns st ntens | sbensessesanes 47,320,409 |.............. 39,596,365 | ............ 171,248,475
8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........coiueiiiiiieieieieie ettt sntens | cbsnsessesanes 53,407,886 |.............. 45,495,086 |........... 197,483,461
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ...985,080,047 |.. ..857,409,479 |.........3,973,857,172
10, DEAth DENETIS ...ttt sssssnsesssssnsessssnsensessssensenss | sensensennes 10y 143,083 | i 12,607,310 | oo 54,115,121
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........ccccvrvvieieiriererinieeinneesessesesssenensennns | conenienenneeni 28,519 |0 289,452 | oo 1,016,371
12. Annuity benefits 97,929,704 |.. . ..393,822,341
13. Disability benefits and benefits under accident and health contracts RS O 2,288,984 | ................2,198,389 | ............... 8,672,381
14. Coupons, guaranteed annual pure endowments and Similar DENEILS...........ccccveeiiiriciicec e | vt aeans
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............oevevviveiciiicicicececese e | v 85,428,758 |............... (7,345,689)| ............ 192,092,105
20. TOtalS (LINES 1010 19)...euuiueriiereirecireieireiseiieeisee sttt sttt st en s entnssnssnntas | snsesseesa 452,402,263 | ............ 376,382,924 | ......... 1,578,334,849
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 65,635,672 |.. . ..265,761,497
22. Commissions and expense allowances on reinSUranCe @SSUMEM.............veucviveievereieeieisese e sessese s ssssessesess | svessessessesns 4,402,949 | ................1,966,047 |............... 9,655,731
23, GENETaAl INSUTANCE EXPENSES.......ouevuiveieiiscreiseiscsesse e st ssesss st s sttt bbb s s bbbt bbbt b s b s s s st ns s bentes e bnnas | sbessessesanes 23,944,620 ...21,544,304 | .............. 82,578,761
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..3,216,229 | .. ..3,165,435 | .. ....10,231,303
25. Increase in loading on deferred and uncollected premiums OO EUSTT (616,147) 367,052 | ..cccoernnee. 6,747,376
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 388,416,579 | ............ 331,925,340 | ......... 1,803,684,096
27. Aggregate write-ins for deductions 2,669,153 | .. 1,307,890 | ..o 8,770,992
28, TOtalS (LINES 20 0 27)....uccveiiecieeriecicicie sttt sttt bt bbb en bbb s st | antnsacsaa 940,071,318 |............ 792,913,554 |......... 3,765,764,605
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovvveee | covvevrrennns 45,008,729 ....64,495925 | ... 208,092,567
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt ...9,807,915 |.. ..8,753470 |.. ...48,284,412
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecoveveenes 35,200,814 ....55,742,455 | ............ 159,808,155
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoceeeiriereiieeresiee e | crereerereninns 5,671,801 | .....ccc...... 4,224,301 | .............. 14,275,853
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 29,529,013 | ...covevnens 51,518,154 | ........... 145,532,302
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....5,621 (excluding taxes of $.....(5,621) transferred to the IMR)...........cccceeueiuerirerierieeiesies e | sssssssssneas (8,988,343) | ....cncv.. (25,889,205) | ............. (37,917,614)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuieeieiieireieieeisisieessse sttt ettt ess st essenssnssessessassnssnsss | esssnsnessee 20,540,670 | .............. 25,628,949 | ............ 107,614,688
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHOT YEAT.......ciuriueieriieieieieieeeie ettt nsesnns | sesessans 1,048,315,579 | ............ 902,515,977 | ............ 902,515,977
37. Netincome (Line 35) . ...25,628,949 | .. ..107,614,688
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0. | erereeaerenes (10,823,935) | .....cvevnee. (6,475,713)
39. Change in net unrealized foreign exchange capital gain (I0SS).........ccoieveiiriiiiiieieeee e esae s | seresesssaesenns 1,177,597
40. Change in net deferred income tax
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in aCCOUNLING PIINCIPIES..........cviviviiueiiiiieieteee ettt b bbb ssssesaes | sebestessssssessssssssssassssns | cressessessssessessssessesssenss | essesssssssssesssssssessesinsas
50. Capital changes:

51.

50.1 Paidin
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 from capital
51.4 Change in surplus as a result of reinsurance

52. Dividends to stockholders +(20,000,000) | cvvovererereererrnrernereiens | erereeeens (125,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns (212,836) | cveverrerens (3917,407) | covvvrrerenns 1,697,193
54. Net change in capital and surplus (Lines 37 through 53).... .(5,428,779)| .. ...14,471,521 |.. ..145,799,602
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccovuevirrieeierieieiceeeece ettt ssssaens | orvesaens 1,042,886,800 |............ 916,987,498 | ......... 1,048,315,579
DETAILS OF WRITE-INS

08.301.  PONCY ChAIGES.....vuervuereueeeritsitseis ettt bbbttt ntents | cnbseniasniaen 34,981,051 | ..covvvnneee 29,236,851 | .....cco..e. 134,491,625
08.302.  FBEINCOME. .....uiuuiriireireireise sttt | cnbenienias 12,097,432 9,936,821 | ..ocvvurnne 43,015,744
08.303. Rider fees ...6,471,457 |.. .5,816,859 |.. ...21,162,264
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page (142,054) 504,555 |.....ccvevne. (1,186,172)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 @DOVE)........uuuurerieriiriisieisseiseisseesseesseesssesseesseesseesssesssesseesss | cossensenenes 53,407,886 ...45,495,086 |............ 197,483,461

2701.  Reserve adjustment on reinsurance assumed

2702.  Health SUITENAET DENEMILS..........cveveevcveeiccse ettt sttt et

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

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

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......vcereiruiruerserisreseessissnssesseessessssnssesssssssssssssssssssssesssssssssnsss | sessssesseseees 2,669,153 1,307,890

5301.  Prior PEriOd @dUSIMENL..........ceuie ettt sttt b bbbttt (212,836) | v (3,917,407)

5302.

5303.

5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b (01 R (01 SR 0

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......cuuiuuiiuuiiuiiiisiiieiisiisiisssissssnssnssssssssesssssssessssssssnsssssas | sessssssssssseens (212,836) [ ..veovvennene (3917,407) | oo 1,697,193

Qo4




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE............cccriiiiiis e | soneiinsiies 799,031,826 | ............. 687,238,908 |.......... 3,248,916,802
2. NEtiNVESIMENEINCOME. ...c..verrieriireereeeseeeie s ees sttt ettt eesssesstnnnnns | cesneessseneens 81,153,409 | ..ccorvvernnn. 79,399,598 | ............. 337,509,593
3. Miscellaneous income 100,382,537 | ... ....86,196,350 373,346,943
4. Total (LINES 1 hIOUGN 3)....ueeoceerrireceiiieeeieeieesisesi sttt ess sttt ssssssesssensnens | coneeesaseens 980,567,772 | ..oovvennce 852,834,856 |.......... 3,959,773,338
5. Benefit and [0SS related PAYMENES..........c.cvivieeieicreiee ettt ss st es e ses s sssse s ssnans | eesesassssens 359,705,555 | ....cccvv. 356,098,336 | .......... 1,386,490,126
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccvveeeereierericiseeieiieisies [ veveieininns 402,171,445 | ............. 350,298,793 | .......... 1,865,045,367
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cccveiveveiciirieeicieeeece e sesssssenes | eereresinnns 103,520,200 | ............... 86,067,417 |....oo....... 386,162,385
8.  Dividends paid t0 POICYNOIAETS.........ccvueuriiriieieiseeieis ettt s s nsessesnsnnsens | suessssnssenses 11,058,773 | ..cvvvvrnee 10,090,575 | ...ccovvnnnn 45,276,801
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........verrerererermrererrrernnes [rrersnenninas (8,181,792)[ ..cvovvenenes 12,767,142 | oo (2,199,288)
10, Total (LINES 5 HrOUGN 9).....ouuvireiiieciiiieieieei ettt eniens | ereseseesnns 868,274,181 | ....ccveouve 815,322,263 | .......... 3,680,775,391
11.  Net cash from operations (Line 4 MINUS LINE 10)......c.ceveiiuriiieieisieiciseese ettt ssssnaas | snsessesnnens 112,293,591 | ..o 37,512,593 | ............. 278,997,947
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... .121,093,668 | .............183,971,968 | ............605,630,569
12,2 SHOCKS . vveueeererescis ittt an st | enene ettt | eresenne s 187,000 | ..ovcverrrrirrenne 188,400
123 MOMGAGE I0BNS.......veveeereerceseeeseeeseees st es s sttt nsenns | cesnnessannnens 40,610,597 | ..ocovvverne 14,402,105 | .....ccconve. 127,810,540
124 REAIESIAE. ... | s | s | s
12.5  OthEr INVESIEA @SSELS........oooiviuiiiiiiiieii ittt bbbt bbb bbbt s b nssentes | sbsenbsesssessaesseenssenseenteenss | srterireniesieniesisesiesiens | cetsissbiss bbb
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS...........co.covrririrrinininrrininsnsieinns [ essssnnes [ creensnsnsssssssesssssssnes | senssssssssesessnsssssssessns
12.7 Miscellaneous proceeds 17,700,637 46,905,835 56,195,932
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ccuvieiireieeesie et sssses s sssessens | eveesissenns 179,404,902 | ............. 245,466,908 | ............. 789,825,441
13.  Cost of investments acquired (long-term only):
131 BONAS. oottt Rttt | cevineeiiees 169,008,018 | ............... 28,541,245 | ............ 727,194,147
132 SHOCKS. vveueeetrieei ettt | sesneneenes 8,252,200 | ..ovvorrririinnns 187,000 | ...covvvers 32,687,000
13.3 Mortgage loans.. 20,310,000 11,630,000 96,772,750
1304 REAIESIALE.......oeveecieieecscicie ettt sttt sr st entnane | stessesssessestentensnssestensanes | stsessessestansnssessessantsnssnes | srrentensneresten s tesestentans
13.5  Other INVESIEA @SSES.......cvuuuvireierciiiriieriie ittt ani s enes | enenessennsnensssessisesssssesssns | cronessseensenssennsensssensans | neeseenies 110,133,333
13.6  MiSCEllan@OUS @PPIICALIONS..........cccveevecicieieict ettt b st s s b s s s seesns | aevsbesasseens 22,048,403 | ....cocvneee. 8,244,603 | ................. 2,110,579
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuvieieireiieeiesseeessste sttt ssessss s ssesssssnes |asssssssssans 219,618,621 | ..ooevennes 48,602,848 | ............. 968,897,809
14.  Netincrease (decrease) in contract loans and premium NOES..........c.cvciueiciiiieeieiesee e ssssessenes | eovesensesesnes 8,947,521 | coeverreree. 1,752,728 | ..o 19,277,733
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (49,161,240) 195,111,332 (198,350,101)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIplUS NOtES, CAPIHAI NOLES........covcvciieiic ettt en s ssensns | sbessssnssessensanes 19,073 [ oo | e 196,809,296
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururirrierrerririrriinsirsiesie st sssssssess e ssessssssessessesssssssessenes | ssessssssessessassssssessessessnnes | seseesessessssssssessessanssnsnes | sssessessnessessessnsssnssnssessans
16.3 BOMOWEH fUNGS......oourveeiirrirriie ettt nenins | resessessssesssssesssenesssenssas | wrsenessnensenssenssessssnssns | sressesssnensessssessessssenes
16.4 Net deposits on deposit-type contracts and other insurance iabilities............ccoeureerrrririnincinnininscneseeeees | e 14,286,387 |.............. (45,652,673)] ..cccvvrnn (2,683,706)
16.5 Dividends to stockholders ....85,000,000 ....40,000,000 100,000,000
16.6 Other cash provided (applied) (46,398,215)| ....ccvevuve. (1,243,490)] ............ (146,294,991)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | covvvenes (117,092,755)| ..ovovennens (86,896,163)| ....oovevenes (52,169,401)
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).........cocovvevcnecnne | corrrvnveneene (53,960,404)| ............. 145,727,762 | ..covvvnenne. 28,478,445
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......viuuririeiceiisiecis ettt sttt nsseenins | cevinesssees 373,839,626 | ............. 345,361,180 | ..ovcvvvneee 345,361,180
19.2  End of period (LINE 18 PIUS LINE 19.1).......oveu v seeeseecssseesseeesssessseeesesessseesssessssssssssssnssssnnes | eesseeeesnes 319,879,221 | ............. 491,088,942 | ............. 373,839,626
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 [ [ | |
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

1.

12.

13.

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

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

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

Credit life (group and individual)

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

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

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

A&H - credit (group and individual)

A&H - Other ...

Aggregate of all other lines of business

SUBLOLAL .o

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
............................ 72,882,282 | ..cvvvverienn...62,702,828 | ........................293,619,186
.......................... 640,105,228 | ..........ccc0............588,822,058 | ......................2,812,943,889
............................ 48,600,885 | ...oocvverreriernnnnnn 34,034,507 | oo 141,627,418
.............................. 3,802,505 | ..cooverirerereennnnn 3,996,091 | ... 15,804,082
............................................ 0 | oo |
.......................... 765,390,900 | .......ccceeeeee......689,555,484 | .......................3,263,994,575
........................................................................................................................ 312,852,303
.......................... 765,390,900 | ..........................689,555,484 | .......................3,576,846,878

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies
A. Accounting Practices

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

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

At March 31, 2013, the Company did not have any statutory accounting practices that differ from NAIC SAP.

2. Accounting Changes and Corrections of Errors

The Company’'s March 31, 2013 financial statements reflect a prior period adjustment relating to the recording of the accrual for
certain rider charges on variable annuity products. The accrual related to these rider charges was overstated as of December 31,
2012. This resulted in overstating surplus as of December 31, 2012 by $857,156. The events contributing to the adjustment
impact surplus as follows:

Aggregate write-ins for miscellaneous income (P4, L8.3, C1) $ (1,318,702)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 461,546
Decrease in surplus (P4, L53, C1) $ (857,156)

The Company’s March 31, 2013 financial statements reflect a prior period adjustment relating to the recording of reserves for
guaranteed investment contracts in the December 31, 2012 financial statements. The reserves were understated at December
31, 2012, resulting in overstating surplus as of December 31, 2012 by $1,381,250. The events contributing to the adjustment
impact surplus as follows:

Increase in aggregate reserves for life and accident and health contracts (P4, L19, $ (2,125,000)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 743,750
Decrease in surplus (P4, L53, C1) $ (1,381,250)

The Company’s March 31, 2013 financial statements reflect a prior period adjustment relating to recording of loading charges on
traditional whole life policies. As a result, loading charges were understated in the December 31, 2012 financial statements by
$3,116,262 and surplus was understated by $2,025,570. The events contributing to the adjustment impact surplus as follows:

Decrease in loading on deferred and uncollected premiums (P4, L25, C1) $ 3,116,262

Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) (1,090,692)

Increase in surplus (P4, L53, C1) $ 2,025,570
3.-4. No significant change

5. Investments
D. Loan-Backed Securities

(1) Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from
broker dealer survey values or internal estimates.

(2) The Company had no other-than-temporary impairments on loan-backed securities due to the intent to sell the security or
the inability or lack of intent to retain the investment in the security for a period of time sufficient to recover the amortized
cost basis of the security.

(3) The following table represents each security that recognized other-than-temporary impairment due to the fact that the
present value of the cash flows expected to be collected were less than the amortized cost basis of the securities:

Book/Adj Carry

Value Amortized Recognized Other-
Cost Before than-temporary Amortized Cost After
Current Period Projected Cash Impairment in Other-than-temporary Fair Value at
CUSIP OTTI Flows Current Period Impairment Time of OTTI

For the 3 month period ended September 30, 2009

67087TCY5 $ 273,596 $ - $ 273,596 $ - $ -

674135DP0 4,931,531 4,855,879 75,653 4,855,878 2,039,450
674135EM6 867,146 828,060 431,142 436,004 720,961
675748CF2 186,430 - 186,430 - -

22540V XF4 832,926 660,137 165,506 667,420 144,402
76110HJ75 7,936,209 7,794,518 139,861 7,796,348 5,109,200
8635725B5 1,455,008 1,141,238 309,494 1,145,514 344,708
Total $ 16,482,846 $ 15,279,832 $ 1,581,682 $ 14,901,164 $ 8,358,721
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

Book/Adj Carry
Value Amortized
Cost Before

NOTES TO FINANCIAL STATEMENTS

Recognized Other-
than-temporary

Amortized Cost After

Current Period Projected Cash Impairment in Other-than-temporary Fair Value at

CUSIP OTTI Flows Current Period Impairment Time of OTTI
For the 3 month period ended December 31, 2009
02660TBUG $ 7,637,139 $ 7,601,656 $ 35,483 $ 7,601,656 $ 4,914,273
07383GAT3 1,469,458 865,190 604,268 865,190 608,617
073879ED6 4,970,879 4,933,122 37,757 4,933,122 3,261,754
12489WGES8 3,290,198 3,240,825 49,373 3,240,825 1,805,891
12667FY33 6,946,573 6,926,199 20,374 6,926,199 3,570,140
1729732R9 96,974 95,474 1,499 95,474 72,731
21075WBX2 1,028,503 973,648 54,854 973,648 784,634
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867
45254TPL2 7,662,642 7,545,018 117,624 7,545,018 5,894,080
52520MAE3 2,885,449 2,843,398 42,052 2,843,398 1,611,270
67087TAE1 722,207 687,046 35,161 687,046 431,471
67087TDS7 2,964,616 2,240,261 724,355 2,240,261 939,801
674135EM6 947,630 587,588 360,042 587,588 579,683
68213KAD7 7,543,513 7,124,067 419,446 7,124,067 4,026,880
76110HJ75 7,794,518 7,718,388 76,130 7,718,388 4,919,840
76110WXR2 4,994,245 4,763,985 230,261 4,763,985 2,089,500
86359AK36 2,900,359 2,355,832 544,527 2,355,832 2,266,618
Total $ 66,815,372 $ 63,450,414 $ 3,364,958 $ 63,450,414 $ 40,034,050
For the 3 month period ended March 31, 2010
12489WGES $ 3,240,825 $ 3,161,000 $ 79,825 $ 3,161,000 $ 2,131,687
12667FY33 6,926,199 6,851,250 74,949 6,851,250 3,985,423
12668AMN2 93,262 91,700 1,562 91,700 65,492
12669GEZ0 4,946,806 4,927,500 19,306 4,927,500 4,212,830
20846QHQ4 2,542,815 1,788,000 754,815 1,788,000 1,355,294
21075WBX2 952,003 926,000 26,003 926,000 800,096
22540VXF4 660,137 641,000 19,137 641,000 135,838
67087TDS7 2,208,046 1,372,000 836,046 1,372,000 1,286,332
674135DP0 4,855,878 4,277,896 577,982 4,277,896 2,940,065
68213KAD7 6,996,283 6,791,000 205,283 6,791,000 6,290,907
76110HJ75 7,718,388 7,659,200 59,188 7,659,200 5,177,898
76110HQ77 5,667,417 5,611,080 56,337 5,611,080 3,258,445
76110WXR2 4,763,985 4,685,000 78,985 4,685,000 1,871,350
86359APD9 12,760,928 12,726,000 34,928 12,726,000 9,328,093
86359BJ85 4,784,548 4,763,950 20,598 4,763,950 3,495,512
Total $ 69,117,519 $ 66,272,576 $ 2,844,943 $ 66,272,576 $ 46,335,261
For the 3 month period ended June 30, 2010
02660TBU6 $ 7,601,656 $ 7,588,123 $ 13,533 $ 7,588,123 $ 5,453,213
03215PET2 416,652 389,290 27,362 389,290 194,780
12667FR56 6,893,303 6,681,615 211,688 6,681,615 4,873,540
12668AMN2 91,751 90,074 1,677 90,074 71,183
45254TPL2 7,545,018 7,503,750 41,268 7,503,750 6,339,736
52520MAE3 2,843,398 2,815,668 27,730 2,815,668 1,723,590
64352VGU9 9,824,333 9,756,591 67,742 9,756,591 5,894,100
67087TDS7 1,324,564 508,740 815,824 508,740 1,331,340
7609855B3 3,908,123 3,892,030 16,093 3,892,030 2,805,960
76110HJ75 7,659,200 7,558,440 100,760 7,558,440 5,640,080
8635725B5 934,258 905,750 28,508 905,750 286,842
86359AK36 2,130,884 2,098,130 32,754 2,098,130 2,223,316
92922FLW6 4,977,098 4,962,700 14,398 4,962,700 4,102,010
Total $ 56,150,238 $ 54,750,901 $ 1,399,337 $ 54,750,901 $ 40,939,690
For the 3 month period ended September 30, 2010
02660TBU6 $ 7,588,123 $ 6,320,160 $ 1,267,963 $ 6,320,160 $ 5,597,476
20846QHQ4 1,735,754 1,706,619 29,135 1,706,619 1,539,479
22540VXF4 641,000 182,560 458,440 182,560 139,490
67087TAE1 649,910 618,307 31,603 618,307 469,511
674135DP0 4,277,896 4,189,000 88,896 4,189,000 4,072,450
76110HJ75 7,558,440 7,512,000 46,440 7,512,000 5,869,032
76110WXR2 4,685,000 4,165,000 520,000 4,165,000 2,039,050
86359AK36 2,094,158 1,880,550 213,608 1,880,550 2,287,416
Total $ 29,230,281 $ 26,574,196 $ 2,656,085 $ 26,574,196 $ 22,013,904
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Book/Adj Carry
Value Amortized
Cost Before
Current Period

Projected Cash

Recognized Other-
than-temporary
Impairment in

Amortized Cost After
Other-than-temporary

Fair Value at Time

CUSIP OTTI Flows Current Period Impairment of OTTI
For the 3 month period ended December 31, 2010
68213KAD7 $ 6,324,971 $ 6,141,123 $ 183,848 $ 6,141,123 $ 6,165,214
921796GR3 1,218,861 1,206,733 12,128 1,206,733 1,182,059
140725AE2 814,586 286,914 527,672 286,914 860,026
02660TBU6 6,320,160 6,298,880 21,280 6,298,880 5,439,654
12669EAF3 9,163,208 9,152,076 11,132 9,152,076 8,624,796
21075WBA2 191,206 151,874 39,332 151,874 151,001
21075WCJ2 400,604 388,786 11,818 388,786 356,221
760985B83 3,205,386 3,179,831 25,555 3,179,831 3,088,586
76110G2T7 10,194,457 10,135,630 58,827 10,135,630 10,394,620
86358RWU7 5,443,958 5,379,429 64,529 5,379,429 4,690,505
86359AK36 1,880,550 1,808,202 72,348 1,808,202 2,217,873
Total $ 45,157,947 $ 44,129,478 $ 1,028,469 $ 44,129,478 $ 43,170,555
For the 3 month period ended March 31, 2011 - NONE
For the 3 month period ended June 30, 2011 - NONE
For the 3 month period ended September 30, 2011
22540VZZ8 $ 6,268,701 $ 6,139,979 $ 128,722 $ 6,139,979 $ 3,940,453
Total $ 6,268,701 $ 6,139,979 $ 128,722 $ 6,139,979 $ 3,940,453
For the 3 month period ended December 31, 2011
759950CU0 $ 5,000,883 $ 4,759,883 $ 241,000 $ 4,759,883 $ 4,562,900
12668AMN2 90,450 88,856 1,594 88,856 69,225
21075WBX2 771,163 637,654 133,508 637,654 512,833
36157RD93 903,591 881,222 22,369 881,222 829,076
52518RBE5 106,976 104,404 2,571 104,404 73,737
12669GC82 4,479,983 4,471,632 8,352 4,471,632 4,256,609
22540VZZ8 6,004,225 5,754,721 249,504 5,754,721 3,863,616
45254TPL2 7,503,750 7,384,000 119,750 7,384,000 6,627,088
760985B83 3,184,823 3,162,383 22,441 3,162,383 3,045,267
76110HQ77 5,617,420 5,543,319 74,100 5,543,319 4,903,876
76110HRW1 4,972,058 4,954,768 17,290 4,954,768 4,831,735
Total $ 38,635,322 $ 37,742,843 $ 892,479 $ 37,742,843 $ 33,575,962
For the 3 month period ended March 31, 2012
12668AMN2 $ 88,932 $ 81,430 $ 7,502 $ 81,430 $ 75,435
36157RD93 851,631 834,003 17,628 834,003 757,236
12667FY33 6,851,250 6,517,000 334,250 6,517,000 5,617,325
22540VZZ8 5,685,856 5,421,027 264,830 5,421,027 3,904,082
76110HQ77 5,544,894 5,497,575 47,319 5,497,575 5,097,065
Total $ 19,022,563 $ 18,351,035 $ 671,528 $ 18,351,035 $ 15,451,143
For the 3 month period ended June 30, 2012
73316PHP8 $ 100,000 $ 98,138 $ 1,862 $ 98,138 $ 78,700
22540VMK5 1,452,304 1,080,019 372,285 1,080,019 1,080,019
140725AE2 655,320 622,281 33,039 622,281 219,599
12667FR56 6,701,960 6,427,533 274,427 6,427,533 5,987,240
12669GC82 4,272,378 4,219,063 53,314 4,219,063 4,219,063
Total $ 13,181,962 $ 12,447,035 $ 734,927 $ 12,447,035 $ 11,584,622
For the 3 month period ended September 30, 2012
73316PHP8 $ 98,306 $ 96,372 $ 1,934 $ 96,372 $ 82,675
12667FR56 6,432,670 6,421,562 11,108 6,421,562 6,421,562
013104AC8 5,868,313 3,276,875 2,591,438 3,276,875 3,276,875
291701CDO 133,120 - 133,120 - -
Total $ 12,532,409 $ 9,794,809 $ 2,737,600 $ 9,794,809 $ 9,781,112

Q07.2



Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Book/Adj Carry
Value Amortized
Cost Before
Current Period

Projected Cash

Recognized Other-
than-temporary
Impairment in

Amortized Cost After
Other-than-temporary

Fair Value at Time

CUSIP OTTI Flows Current Period Impairment of OTTI
For the 3 month period ended December 31, 2012
294751EV0 6,969,793 6,868,120 101,673 6,868,120 6,868,120
22540VXF4 164,655 149,508 15,147 149,508 128,044
92922FJ1J8 1,115,991 1,065,267 50,724 1,065,267 1,055,475
12667FR56 6,428,381 6,216,055 212,326 6,216,055 5,883,325
12667FY33 6,517,000 6,368,922 148,078 6,368,922 6,368,922
178779BV5 381,722 - 381,722 - -
64352VGU9 9,837,393 9,755,469 81,924 9,755,469 9,264,500
76110HQ77 5,503,646 5,488,088 15,558 5,488,088 5,488,088
86358RWU7 3,639,941 3,620,888 19,053 3,620,888 3,620,888
86359AYL1 10,050,167 9,990,930 59,237 9,990,930 9,990,930
92922FKX5 2,020,769 1,889,301 131,468 1,889,301 1,680,779
Total $ 52,629,457 $ 51,412,547 $ 1,216,910 $ 51,412,547 $ 50,349,071
For the 3 month period ended March 31, 2013
38373M7D6 $ 621,798 $ 362,237 $ 259,561 $ 362,237 $ 362,237
38373M3S7 1,293,750 1,044,020 249,730 1,044,020 1,044,020
Total $ 1,915,548 $ 1,406,257 $ 509,291 $ 1,406,257 $ 1,406,257

(4) No significant changes

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.
The Company's investment income reflects dividends of $10,000,000, $0, $1,000,000 and $0 as of March 31, 2013 from its wholly
owned subsidiaries, Ohio National Life Assurance Corporation (“LAC”), Ohio National Equities Inc. ("ONEQ"), Ohio National
Investments, Inc. ("ONII") and the O. N. Equity Sales Company ("ONES"), respectively.

Dividends to the Company’s parent, ONFS, for 2013 are summarized below:

2013
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 85,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) (65,000,000)
Dividends to stockholders (P4, L52, C1) $ 20,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. Itis LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At March 31, 2013, ONLIC held the following balances for the
participating entities in Page 2 Line 23 Receivable from parent, subsidiaries and affiliates in the general account as of the
quarterly statement:

LAC $ (62,003,993)
Suffolk Capital Management LLC (1,161,023)
ONFS (27,213,485)
Sycamore Re, LTD. 173,114,556
ONII (23,861)
Montgomery (23,941,603)
Ohio National Mutual Holdings, Inc. 60,738
ONFlight Inc (2,283,309)
ON Global Holdings Inc 597,790
Financial Way Realty, Inc. (10,795,166)
Kenwood Re (241,628)

Total

11 -16. No significant change

$ 46,109,016
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

The Company has no wash sales.

18 - 19. No significant change

20. Fair Value Measurements
A.

(1) Fair Value Measurements at March 31, 2013 are as follows:

@ @ @) @ (©)
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ 210,482,740 $ - $ $ 210,482,740
Short term 19,396,481 90,000,000 109,396,481
Securities lending collateral 148,569,314 148,569,314
Perpetual Preferred stock
Industrial and Misc. 184,931 184,931
Parent, Subsidiaries and Affiliates -
Total Perpetual Preferred Stocks 184,931 184,931
Bonds
U.S. Governments - - -
Industrial and Misc 63,743 5,050,055 5,113,798
Hybrid Securities -
Parent, Subsidiaries and Affiliates -
Total Bonds 63,743 5,050,055 5,113,798
Common Stock
Industrial and Misc 38,057,758 38,057,758
Parent, Subsidiaries and Affiliates -
Total Common Stocks 38,057,758 38,057,758
Derivative assets
Interest rate contracts -
Equity put options 5,534,052 5,534,052
Credit contracts -
Futures contracts 5,295,949 - 5,295,949
Commaodity forward contracts -
Total Derivatives 5,295,949 5,534,052 10,830,001
Separate account assets 15,901,558,893 - 15,901,558,893
Total assets at fair value $ 16,136,734,063 $ 282,409,798 $ 5,050,055 $ 16,424,193,916
b.  Liabilities at fair value
Derivative liabilities $ 10,369,988 $ - $ $ 10,369,988
Total liabilities at fair value $ 10,369,988 $ - $ $ 10,369,988
(1) Fair Value Measurements in (Level 3) of Fair Value Hierarchy
Total gains Total gains
and (losses) and (losses)
Balance at Transfersin Transfers out included in included in Balance at
12/31/2012 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2013
a. Assets:
Loan-backed &
structured $ 3,829,124 $ - $ - $ - $ 95,159 $ $ - $ - $ (14,609) $ 3,909,674
RMBS - - - - - - - - -
Private
placements 1,176,496 - - 68,172 362,373 - - (466,660) 1,140,381
Derivative - - - - - - - - -
Total Assets $ 5,005,620 $ - $ - $ 68,172 $ 457,532 % $ - $ - $ (481,269) $ 5,050,055
b. Liabilities: - - - - - - - - -
Total Liabilities  $ - $ - $ - $ - $ - $ $ - $ - $ - $ -

As of March 31, 2013, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $5,050,055.
The loan-backed and structured securities are mezzanine and subordinate tranches in a securitization trusts with a weighted-

average coupon rate of 6.86% and weighted-average maturity of 11 years.

The underlying loans for these securities are

manufactured housing and franchise/equipment loans originated in 1998 and 2000. The private placement securities have a
weighted-average coupon rate of 10.05% and weighted-average maturity of 3 years. All of these securities are below investment

grade.

To measure the fair value the Company either used an independent pricing service that uses independent broker

quotations from market makers and other broker/dealers recognized to be market participants which utilize inputs that may be
difficult to corroborate with observable market data and may be nonbinding quotes or were priced by the Company as the
securities are illiquid and no price available. Therefore, the Company has classified these fair values within Level 3.
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. Other Fair Value disclosures — NONE

C. Fair Values for all Financial Instruments

()] (@] ®) 4) (5) (6) @)
Not Practicable
Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)

Bonds 4,689,614,146 4,361,328,881 4,684,564,091 5,050,055

Common stock non-affiliate 38,057,758 38,057,758 38,057,758

Preferred stock 25,474,881 25,038,365 25,474,881

Mortgage loans 842,005,189 834,064,891 842,005,189

Derivatives- equity put options 5,534,052 5,534,052 5,534,052

Derivatives- futures contracts 5,295,949 5,295,949 5,295,949

Derivatives- futures contracts (10,369,988) (10,369,988)

D. Not Practicable to Estimate Fair Values - NONE

21. Other
C. Other Disclosures
General Interrogatory 15.2

As of March 31, 2013, the Company holds $5,534,052 in over-the-counter S&P 500 European put options in order to hedge
the exposure on its guaranteed principal protection rider (GPP) and guaranteed principal access rider (GPA). Since this
program uses put options, there are no additional cash requirements for the Company related to these derivative
instruments.

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

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

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

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

The futures contracts do not meet the requirements for hedge accounting treatment. Futures contracts are exchange traded.

Derivative instruments are accounted for at fair value with the changes in fair value recorded as unrealized gains or
unrealized losses. Upon termination of a derivative, the gain or loss shall be recognized in income. During 2013, the
Company has recognized $ 66,868,074 in losses in the statement of operations of which $58,405,364 is Funds Withheld for
the benefit of Sycamore Re (an affiliate), netting to $8,462,710 which represented as part of the Summary of Operations line
34.

22 - 24. No significant change

25. Changein Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2012 were $62,293,450. As of March 31, 2013, $2,175,002 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 $60,018,343. 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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9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

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?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If the response to 3.1 is yes, provide a brief description of those changes.

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.

Yes [

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

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

12/31/2010

12/31/2010

Yes [

] No[X]

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?

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?

If yes, give full information:

Yes [
Yes [

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

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?

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 0CC FDIC SEC

Ohio National Equities, Inc. Cincinnati, OH YES

The ON Equity Sales Company Cincinnati, OH YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(@)  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;

() 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?

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?

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?

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

Qo8

]

1 Nof[
] Nof

Yes [

Yes [

Yes[X]

Yes[X]

Yes [

Yes [

Yes|[

]

]

]

]

X]

No[X]

N/AT ]

N/A[X]
NA[X]

No [X]

No[X]

No[ ]

No[ ]

No[X]

No [X]

No[ ]

7,356,310
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1.

N

1.2

15.1
15.2

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.)

If yes, give full and complete information relating thereto:

Yes[ ]

. Amount of real estate and mortgages held in other invested assets in Schedule BA:

. Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

If yes, please complete the following:

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

1
Prior Year-End
Book/Adjusted Carrying Value

Current Quarter
Book/Adjusted Carrying Value

No[X]

Short-Term Investments....
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE..........ccoveveeneereensineneineineenns

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?
If no, attach a description with this statement.

16.1

Refer to 21C

Yes [X]
Yes[ ]

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

. For the reporting entity's security lending program, state the amount of the following as current statement date:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3

Total payable for securities lending reporting on the liability page:

. 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?

171

17.2

17.3
17.4

17.5

18.1
18.2

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

Handbook,

No[ ]
No[X]

L 148,569,314

148,569,314

e 148,569,314

Yes[X]

No[ ]

1
Name of Custodian(s)

2
Custodian Address

US Bank

PO Box 2054 Schilitz Park, Suite 300 Milwaukee, WI 53201

Goldman, Sachs & Co. 200 West Street, New York, NY 10282-2198

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
Name(s) Location(s)

3

Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

If yes, give full and complete information relating thereto:

Yes[ ]

No[X]

1 2
Old Custodian New Custodian

3
Date of Change

4
Reason

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
Central Registration Depository Name(s)

3
Address

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

If no, list exceptions:

Yes[X]

Q08.1
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

1.1 Long-term mortgages in good standing Amount
14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt 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 834,064,891
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 834,064,891

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

1.3 Long-term mortgage loans upon which interest is overdue more than three months

1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb e
1,32 RESIAENHAI MOMGAGES. ...vuvvoveererrereireieeeieteie e sesee et ss sttt es st s 8888 A8 £ AR bbbt e
1.33  Commercial mortgages e
1.34  Total mortgages with interest overdue more than three months... e 0
1.4 Long-term mortgage loans in process of foreclosure
141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes e
I T 10 =N T (0PTSRS S
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt e
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt G 834,064,891

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

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

1.64 Total mortgages foreclosed and transferred to real estate

2. Operating Percentages:
2.1 ABH L0SS PEICENL.......vurveeeriiresieiseiseeseste et ssess s s st st s s ss st esssss s s s s s s s e s ee s8R e £ ees4e 88 e 842884 n e R R e s e e s s R e R et et edieststesiestentestinsientas

............... 1.8

2.2 A&H COSt CONTAINMENE PEICENL..........ivieiiiiieiteietctet ettt bbb s st b bbb bbb s 48t s s bbb s s bbb st et en bbb s dnbassessstastes et st enenanes

............... 2.2

2.3 A&H expense percent excluding cost containment expenses

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

3.4 Ifyes, please provide the balance of the funds administered as of the reporting date..

Qo9



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE

Q10



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama.......cccovevrnrreninenesenennnsnesssssssssssssssssssesessedAL [ L 1000 1,513,500 | ..., 4 033 208 |.ovrrrrrrerennnnn 37,006 | ...........805,215 | ........ 6,188,929
2. AIESKA..c.eeeresessneseesessssenssssessessssssesnes s AK o Na | 005,980 | 100000129,020 | 499 | 1,146 | 136,645
3. ANZONA.......ccceeeeeeeeeeeeeeeeeeeeeeessssnsssnnnenn AL | L | 1,068,657 ....9,714,001 el 33,480 1,245,924 12,062,062
4.  Arkansas.... L . reererereririninnnnnnnn 20,822 | ..lD3,408 | 4,837,922
5. California.... Locoreors | 0000..3,657,665 | ...... 43 458,708 |......cccoevne....... 235,268 | ........2,773,806 | ...... 50,125,447
6.  Colorado.... Lo [ 002,207,096 | ........ 7,916,924 |................162,268 | ...........155,696 | ...... 10,441,984
7. Connecticut L 8,131,338 [ 46,893 | 122,870 9,024,735
8. DElaWArE.......cocveeeeec s Levovecee | e 61,409 | o 1,710,405 |..coceverierennnnnn 12,460 | ...........5,060 | ........ 1,789,334
9. District of ColUMbIa..........cccovveerveereeieieeecee e DC|...... Levvercee | 00000 117,632 | 3,637,571 | .veiveeeiceeer8,019 | 21,854 | 3,785,076
10.  Florida.........co........ LFL Looreies | 000....2,638,627 | ...... 65,065,187 |.......ccoeeune.e.e.. 152,040 | ........2,140,063 | ...... 69,995,917
11. Georgia.. LGA|...... L ..8,694,653 |....cccoeveerenn...87,371 | ........3,963,704 | ..... 13,528,414
12.  Hawai... LGHH Nuoorooo | eerieeeeeee 13,720 | 2,875 {1,648 | 7,059 | 25,302
13.  Idaho.. ..D]...... Lvvveies | 0000000.2,332,338 | .......2,768,740 |...ccvvrvrrereennn 26,911 | .0 192,285 | 5,320,274
14.  lllingis..... S | I Lovoveoes | 4,884,989 | ......33,486,811 |....................... 249,084 | ........1,338,816 | ...... 39,959,700
15.  Indiana AN Leoeoee | 001,006,650 | ........6,767,422 |..........................49,556 | ...........810,361 | ........ 8,633,989
16.  lowa....... A Looveiee | 0000000, 389,607 | ....... 4,458,491 | ....ccoovveveeen 45,452 | 01,113,603 6,007,153
17.  Kansas .KS|..... Lovorroee [ 001,716,336 | ........8,290,736 |....ocvvvvvienneen..81,486 | ........ 1,692,108 | ...... 11,780,666
18.  Kentucky LKY ... Lvoveore | 000000 579,289 | ... 7,024,319 | 027,936 | el 271,878 7,903,422
19.  Louisiana LA Lo | 001,585,907 | ........ 1,959,466 |....ocoovvvvivrennn 12,733 | 192,313 | 3,750,419
20. Maine......... ME|...... Lo [ e0000090,222 | ... 1,234,423 | 12,864 | 1,434 1,338,943
21, MAIYIANG.......ceoeeeeeeecce et MD]|...... L 769,348 |...ovvivirireen 86,051 | ... 441,359 | 36,399,948
22, MasSaChUSELES..........covvrveeicierere et s MA[...... Lo | c00er...566,340 | ... 22,130,093 |..ccoovvvierernnnn 157,478 | 40,142 | 22,893,753
23, Michigan......cccocveeierresieeseeeeeeee e M Lo | 0000..3,693,127 | ... 29,273,158 | ..o 97,317 | .......1,326,108 | ... 34,389,710
24, MINNESOLA.......ceveeeereeeceeeereeeeieeeeereeseeeeenenessnessesneneeene N Lo | 0000000933,457 | L 8,413,676 |..........................58,866 | ..........782,991 | ...... 10,188,990
25, MISSISSIPPI..vurereeenceeeeireenneeneeeesseseesseeneeseesesssnssssssssessensnnsneenesseMS | i Lo | 000000 226,895 | ... 3,933,324 ..o 29,858 | ... 92,838 | ... 4,282,915
26, MISSOUI......coeveerereereeereeieeresesieeieesiessssesssesessessssssnsessesnenses MO | i Lo [ 1,117,921 | 15,222,331 | .o 33,452 | ... 416,633 | ... 16,790,337
27, MONtANG........ooeeevceeeeereseeieeeeeseeeieeseseesseesessesssssessesseeseneenes MT | i Levveecee | oo 75,719 | 1,205,487 |..coovvveriereereenennn9,219 | ...........258,382 | ........ 1,548,807
28, NEbraska..........cocooeuereereerreerereeeeesereesesssseesessessesssesesseesennses NE | e L 1776602 ... 24,091 | ... 1,862,658 | .. 10,400,003
29, NEVAQA....ccoooereeecreresseieeesesese e sessssesssssssesssssessesesnnes NV | i Lovvvecee | e 434,447 | ......3,896,294 | ...........c......... 25,261 | ........... 160,169 | ........ 4,516,171
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s L
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s L
32, NEW MEXICO.....covereiriereireieneiiesssieeissiesseesssesessssensennenens s NM | L
33, NEW YOrK...oioeeereceneiesesseessienessensesssssssessesssssnseneslNY | s N
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i L
35, North Dakota........cccoverereivreriesisieresiesessenessesensesnnens ND | s L
36, ORI0.....coieiirieerreeseeesssee e OH | s L
37.  Oklahoma... .OK|...... L
38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris L
39, PennSYIVaNIa.......cocvveiiirieeree e PA|...... L
40. Rhode Island.. ..RI|...... L
41.  South Carolina .SC|...... L
42.  South Dakota .SD]|...... L
43.  Tennessee LIN L
44,  Texas..... .G L 4,
45, Utah. WUT [ ..2,705,660
46.  Vermont. WVT | IS ...22,071
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o Leveeeee | e 1,984,410 , ,
48, WaShinNGtON........c.covueiucvcieiseteece e besan WA|...... Leveeeee [ e 630,219 ,385,374 | ..coverereinn 37,830 | ... 1,503,844 | ...... 12,557,267 | covoerenen 4,301
49.  West Virginia.. WV ... L. 188,480 | ........ 1,243,493 |..
50.  Wisconsin... WL I .2,730,597 | .....15,417 475 |..
51, WYOMING...otiiicieeieectee sttt WY ...... Leveveee [ e 506,371 | ........... 345,376
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees
53.  Guam.............
54. Puerto Rico.....
55.  US Virgin Islands.......
56. Northern Mariana Islands...
57.  Canada........ccccoorrrrnrnne.
58.  Aggregate Other Alien
59.  SUBOtAl...ccvrere s ...3,729,687
90. Reporting entity contributions for employee benefit plans............. XXX e e | e
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e e XXX | 08,984,093 | 183 | e
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XXX eriis | e [ e | et ens | sereresenssnteeeeniens | seseeessessensnnsaees [0 O
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns e XXX | e 147,376
94.  Aggregate other amounts not allocable by State... XXX .370,735
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns XXX ...18,118,771 ....170,601, 907
96. Plus Reinsurance Assumed... 0.0, SO 75,011,535 | ..........392,534 |..oiioiiiieen980,094 | | 76,384,163
97. Totals (All Business)........... XXX ....153,130,306 | .... . ....846,986,070
98. Less Reinsurance Ceded 0.0.0, G [ 6,829,741 | ...... 39,274,984 | ..o 1,923,694 | | 48,028,419
99. XXX ....146,300,565 | ....601,223,188 |.....................2,833,013 | ...... 48,600,885 | ....798,957,651
DETAILS OF WRITE-INS
58001.
58002. ...
58003. .
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401. Dividends accums used to purchase paid-up additions. .
9402. Dividends accums used to shorten endow or prem pay................
9403, oottt sttt .
9498. Summary of remaining write-ins for line 94 from overflow page... | .... .
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs (Q) - Qualified - Qualified or

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

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

Al subsidiaties are 100% ovned except az noted

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

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

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

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

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




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
T 2 3 7 5 5 7 8 9 10 i i K 1 15

Name of Type of

Securities Control

Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

Members

€10

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, INC.........c.ccco. | everiinnns 311614005 [ ..o [ e Ohio National Mutual, INC..........ccccovvvvvviiiiiiinnn, OH............ [ MaNAgEMENE | .oouiiiiieiies [ et | ereesieene

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, INC.........c.ccco. | ceveiiinnns 311614007 [ ..o L e Ohio National Financial Sevices, Inc.............c........ OH............ UDP............. Ohio National Mutual, InC..........c.ccevvvevviiiirnnns Management ...100.000 | Ohio National Mutual, INC.........cccccoeervrrrrces | ceeiriene

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, INC.........c.ccco. | covriiinnns 98-0602966 | .......ccovevvveees | e e Sycamore Re, Ltd.......cccccveivieeeeneeceieaes BMU......... A Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, INC.........ccccccoeeererrrres | eeeieine

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, InC..........ccco. | covevvrvenrnnne 31-1702660 | ..o e | e ON Global Holdings, LLC........c.cccceviieniiiririeinnns OH............ NIA.....coco... Sycamore Re, Ltd........ccovvieniicreecee Management ...100.000 |Ohio National Mutual, INC..........cccevvvrerveciiciins | e

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, INC..........cccoco. | corvreiieiees [ erecieeciccees | eeeeeeeeeees | eeerereeeeeeesenens | everevereneseses e Ohio National Sudamerica S.A. .........ccccccevevennnee. CHL.......... NIA............. ON Global Holdings, LLC.........ccccevierririrrninnas Management ...100.000 | Ohio National Mutual, InC..........cccccevevereereeeees | e

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, INC.........cccce. | oeoireiiie | oo | e e | ceeeeeeees s Ohio National Seguros de Vida SA..........ccccoeee... CHL.......... A Ohio National Sudamerica S.A..........ccooevenn. Management ...100.000 |Ohio National Mutual, INC.........ccccevvvrervecieciis | eeeeeiiene

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, InC..........cccce. | cvevevvnnee. 06-1187459 | ..o e e Fiduciary Capital Management, InC...............ccccuu.. CToeenne NIA............... Ohio National Financial Services, Inc................. Management | ..... 60.800 |Ohio National Mutual, INC...........cccevevevevevererererens e

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 67172...... 31-0397080 [ ...cooveveveeerees e e The Ohio National Life Insurance Company........... (0] 2 IS R Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, INC..........ccccceveveeereeeees | cerereiee

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 89206...... 310962495 | ... | e e Ohio National Life Assurance Coporation............... OH...ccovvvnn (DX S The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC.........ccocovrerrerinirrens | rerreirenns
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

NAIC
Company
Code

Federal
ID
Number

Federal

RSSD CIK

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

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

Names of
Parent, Subsidiaries
or Affiliates

Relationship
to Reporting
Entity

Domiciliary
Location

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.

Ohio National Mutual, Inc.

. 131-1454693

. 132-0071428

13-2740556

26-3759151¢

27-3959024

31-1454699

31-0742113

31-0784369

63-1202147

31-1684349

National Security Life and Annuity Company..........

Montgomery Re, Inc

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

The O.N. Equity Sales Company

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

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

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

Ownership,
Board of
Directors,
Management

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

Ohio National Mutual, INC............cccevevvvrrivirnnn.

Ohio National Mutual, INC............ccccovevevevevernenn

Ohio National Mutual, InC..........cccccoeervieririrnnen

Ohio National Mutual, Inc

Ohio National Mutual, INC.......c.cvvvvvrerrirririrnnns

Ohio National Mutual, INC.......c.ccvveverrrrrrrirennns

Ohio National Mutual, Inc

Ohio National Mutual, INC...........cccccovevvvevivinnnn.

Ohio National Mutual, INC............ccccovevvvrvivrrnnn.

Ohio National Mutual, INC............ccocovvvvvrvivrnennn.
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

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

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




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

0 00 A0 D RO 00000 0E 5 0 O
* 6 7172 20134 9000O0O0 1 = *= 6 7172 2 013447000 O0 1 =
T 00 00O O O 00000 0E 0 O
* 6 717 2 2 01336510000 1 = * 6 717 2 2 0134480000 1 =
T 00 A0 R O 000 A0 E SRR 0O
* 6 717 2 2 0134450000 1 = * 6 717 2 2 01344 90000 1 =
T 00 A0 AL AL

* 6 7172 20134460000 1 =

Q14



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOUWIll......ocvvrveiieciieiieiiesie ettt bbb st 757,049 057,049 | oo 755,182
2505. Pension fee income recoverable... ....15,858 |.. .

2506. NSCC deposit
2507. Overfunded pension asset
2508. Prepaid expenses.................
2509. Surplus note issuance cost

14,421,893
1,779,023
...122,647

2597. Summary of remaining write-ins for Line 25 16,323,563 P 836,593
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Modified COINSUIANCE FISK CNATGE........ruuvrrererrirrireieeessee ettt sse st st ss st ss st st ssessessensnssns | essssnsssessassnssnssns 874 | o975 | e 1,496
08.305.  MiISCElAaNEOUS GAINS/(IOSSES)........curerrererririeeieiseiieeeseeseeseesssessessese st eessste et ese bbb s ettt (142,928) | .....cere0re. 503,580 | o (1,187,668)
08.397.  Summary of remaining Write-inS fOr LINE 8.3... .. v ittt sttt nnes ...(142,054) ] ..................504,555 | ............... (1,186,172)
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cviveveeicveeeie et tes s sse st saessssstenes | sensesssssssssssssssssessesnsas 3,450,000 | .o 3,521,832
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after @CUISIEION. ............cciuiieieiiie ettt bnss | etsssessesssestessessstes e b s s e s s bt snsessesns | ebsssessessssesses e s en s s et en s s b s en st en
3. CUIrent Year Change iN ENCUMDIANCES. .........ovruirerieeeieiscieeeseee sttt s et ettt s st s b8 es s s e ssessens | 4essessassassses st assees e ssess st et s essent e | £eesneesessessanssesessess e s e sses st s snsesee
4. Total GAiN (I0SS) ON GISPOSAIS........c.cveviveiiietiiiteteiiee ettt st b et b et s ettt ae b e bbb s s b b s s b e st e sebesssbebes s sebebssebes s esatas | 4essetesessssesesssetessebebessesesessesebessnss | absssebessssesesssastebesses et et se b et e s e st esnas
5. Deduct amounts reCEIVEA ON QISPOSAS..........c.curiurreiieiieiiereie ettt es sttt s s bbb st s | £4sebeesee e b eeb et b es b s bbb sseees | £hesssse e b sttt e bbb en
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt L7958 | 71,832
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 3,432,042 | oo 3,450,000
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 MINUS LINE 10).......iveririiereiiiierersressessesssssssessssssssssesssssssesssssssessessssassesss | sesossesssssssesssssssassesnsns 3,432,042 | oo 3,450,000
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEaI............cccivevevrieicvreeie e | coeveiesiese e 854,363,975 | oo 887,273,641
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt 120,310,000 | oo 96,772,750
2.2 Additional investment made after @CQUISIION...........ccccucuciiiieieicc e as b bnns | 4ebsssesesssesebesses et st ssse b s et esessssssesnns | sbassetessssesessssssebesseses s s st e s s seaesnas
3. Capitalized deferred INErESE ANA OLNET ..ottt ettt b s s bnsns | cbsssessesssestes e s st e s et s s e b s sssessesns | cbssesssssssesses et es s e s b s s st ssebansaes
4. ACCTUAI OF QISCOUNL......couverericiicissisteie sttt sttt s st en s ss st st ssensensnssensensanss | sessessessssssessesssnssnsessessenssnss ;DTG | tevsessessessssssessessessenssnssessens 4,073
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment FTECOGNIZEA............cocuiueiiuriieieieieie e esssses | etsessessssessessssessesssssssessssssessensessnses | sssessessssessessssessessssnsns 1,875,949
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... 854,363,975
12, TOtal VAIUGLON GIHOWANCE. .........uvuiviiiiecicteiie ettt bbbt s b b s s s s st ss s s st es e s st essessnsens | aetssesstessessesentessessstessensessnsansessntas | aebessesesassessesanses et et ensansss st anses st
13, Subtotal (LINE 11 PIUS LINE 12)....uueererieeceiireiieisseisisis st sssss st st sse st st ssssssessesssnsssssessessssssssessessnens 854,363,975
14, Deduct total NONAAMItIEA BMOUNLS.........c.ciiiiiieieiieiee ettt ettt b st b s s s bse s s ssessssentesse | aesessessssansessetsntessessesessensessnsansessntas | aetessessssessessessnsesasnsensansessnsansesntan
15. Statement value at end of current period (Line 13 MiNUS LiNE 14).......o s sssneseens 854,363,975
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cviuieireieiriieieiseieie sttt ssesens | stessessssessesssssssessesnes 109,680,252 | ...vovvivereireierieieieeie e
2. Cost of acquired:
2.1 Actual cost at time of acquisition................ 110,133,333

© N o ok w

©

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

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

107,172

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

12, Deduct total NONAdMItIEd @MOUNTS.........c.eiiirireieieieie ettt
13. Statement value at end of current period (Line 11 MINUS LINE 12).......ceiiiiuiieieiiiisieicissiessisstess ettt sssenesssnes
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ..4,733,911,033 4,623,219,922
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 759,881,146
3. ACCTUAI OF QISCOUNL........cuiiiiieiciecieie ettt 5,302,475
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes ....(41,675,195)
5. Total gain (I0SS) ON QISPOSAIS.........ccvireviiiriieiicrciic ettt sttt bbb b b st s st bbbt et es s b st ebns 7,057,870
6. Deduct consideration for bonds and stocks disposed of... ..121,093,669 605,818,964
7. Deduct amortization of premium.... ..1,979,987 7,377,203
8. Total foreign exchange change in book/adjuSted CArTYING VAIUE............c.cveiiuiieiieiiieie ettt sssns | erssessessssessessesssses b s s sssssssessesns | cbsssessessssesses et esse s e b s s s b s sessnses
9. Deduct current year's other than temporary impairment rECOGNIZEA............ceueiieviiiriieiiiec et ssae s | stsssesesssesessssssessssesesssens 581,397 .6,679,018
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,778,233,660 4,733,911,033
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens L A4,778,233,660 | ..o 4,733,911,033
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,710,871,934 | .oooveiirins 150,518,356 | ....ovvvrrrerrrirrrires 83,828,863 |.....ccoovvrirrinnns (145,096,316) | .....cooovvvrrnnee 2,832,4B85,111 | oottt | et | seesessnsinssenes 2,710,871,934
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,541,449,323 | oo 18,489,660 | ....ccovevrrrrrrirnen. 29,644,811 | oo 683,408 | ...covvrrrirrinne 1,530,977,580 | ..oooioriecieieeieeississiesienes | ceseiesisesissssses st eessenssenns | srsessiesssessinnens 1,541,449,323
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 141,662,863 | ....coooeeriereeeeeeeeneeeeens | i 6,705,113 | oo 4,043,569 | ...coovrrirrirnen. 139,001,319 [ oo | cernissii ettt esssssenses | eessnsseessenssnnis 141,662,863
4. ClASS 4 (B)..rrerrereereieeise ettt | stens et 50,805,557 | ..ovvrrereireireieeieeiee i | e 1,049,342 | .o (6,111,495) | oooovveieirene A3644,720 | ..ot | ettt | et enees 50,805,557
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 12,834,200 | ..oooieirieiseise s isesieniens | crresssssess s L A R 99,231 | oo 12,928,894 | ...oooioeeieeieeieeiseiseisissiens | ettt sstens | srseesssssest st 12,834,200
B.  ClASS B ().....vveveeireriesiesiieiese ittt sttt | eestenst sttt 11,734,836 | oo | e essssnssnees (195,120) [ ovvoiveeieieienis (222,019) [ covovcvrrseireiiens 11,707,937 | oo ssississsisnns | esisessssssssssssssssssssssssnsssnssssens | snsssssssssssssssssnssans 11,734,836
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,469,358,712 | ..ovvvvverrrirnnns 169,008,016 | .....cccovvrvrrrnnn. 121,037,746 | ..ovoeverer (146,603,622) | ........ovvonenn 4,370,725,360 | ..oovvrreereieeeeeeeene (OO (V1 [ 4,469,358,712
PREFERRED STOCK
8. ClASS Tttt | ettt 4,000,000 | ..ooveorerrirnrirnnireens 1,000,000 [ .eoooieriereireieeieiesississiieies [ eeveeiesiesiseess st esssennes | s 5,000,000 | .cooierierieriieiesieniseienienes | e sseenes | sreeiessesi s sieees 4,000,000
0. ClASS 2ueeieie sttt | eeteet ettt 9,601,234 | ..o 7,252,200 | 1.vooieiieieeieeeeseiseeseiseiies | eeeseesees ettt | eebieesi sttt 16,853,434 | .ooieeeeieeeeieeines | ettt | e 9,601,234
10, ClaSS 3.ttt bbbttt | entsest st 3,000,000 | .eoorerircireiieriieiiesiseenieiiens | ceetieesi sttt ettt nes | seessees ettt ens | eebeeb sttt 3,000,000 | .eooierieiieieienieeieeieeiiees | ettt sneenes | seieeii s 3,000,000
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClASS oottt | ebtest sttt 183,683 | ..ot | sereesieeei ettt nnaes | fenitenst sttt 1,268 | oo 184,931 | oot | ettt | eeii sttt 183,663
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 eessees | sessssssssssssssssnssssens 16,784,897 | ..o 8,252,200 | .voiiiiiiriniiiene s [0 1,268 [ oo 25,038,365 | ..ovooieeiininniiei i 0 [ [0 16,784,897
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,486,143,609 | ...cocovvvrrrrinnnns 177,260,216 | ..o 121,037,746 | ..o (146,602,354) | ......ooovvvrrinnes 4,395,763,725 | ..o 0 [ oo (V1 [ 4,486,143,609
(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;

NAIC 3§

0;

NAIC 4§

0;

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

......... 0.




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........oiieeeeeee e | e 109,396,479 |.....c.ccoo..... XXX oo | e 109,396,229 | .....coorverererieieieiians 15,842 | oo

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 254,396,395 | ..oooverereeeeeians 262,396,312
2. Cost of short-term iNVEStMENtS ACGUINEM...........ccvuiveiieriieicicese ettt sttt besse s | eevessesissassessssensenas 8,937,992,584 | .....cooevvverern 69,060,969,584
3. ACCTUAL OF BISCOUNL.......oiiiii bbb | esbiesi s 7,500 | oo 30,499
4. Unrealized valuation INCIEASE (ECIEASE)........cveuiuireiriiiieiseietesse sttt ss st s et s s bbb s s s st s st sstessesss | Hebessessessssessesssesses et s ses e bnsessebsnes | Hensessessssessessesssse st s e b s s et et n s s benee
5. Total QaiN (I0SS) ON QISPOSAIS.........rvurereriirrireerieeseeiseiseessseseese s ssess st essesese s st ess s e ss e s st et s st ees e s sses s st ess et essensansnsss | 1essessassssssssessassaessessessassanssesessessas | eesusesessossnsssssessessansnssessessnsnnsnnees
6. Deduct consideration reCeIVEd 0N QISPOSAIS..........ccvveveiiieireiriie sttt sttt sttt b bt ss s b s tesessnaes | evesaebesssesesssassesans 9,083,000,000 | ...coocverrecrernnnas 69,069,000,000
7. Deduct amOTtZAtiON OF PrEMIUML........c.eiueieiereiseireeeeereeseeseessetsees et ees s ees st s e st e es s E b e REeeE e b s enEee b e s s ess et | 1eE8eeseeEaebse e s b eeb e sk see s s b et s e s s enb s | £ebaebseesessae b et e s b st e bbbt
8. Total foreign exchange change in book/adjUStEd CAITYING VAIUE............c.ceiriieveiicesicee ettt sss e bssastes | sbesssssesassesesessssesesssesesssseaebessesesans | ebessesessssssesessssesessssebesessesesssseaebenes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............ceuiuiueieiiirieieieieie ettt sseses | crsssesserssssssesssssssesebsssessesssssnsessessns | crsssessessssessessasensessesensesesnsensansnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........corrrrrurrirnenrnrrereiecnsinsiseessssessnnes | sreesseesessesssssnseeeeees 109,396,479 | oo 254,396,395
11. Deduct total NONadMIted BMOUNES............cciiiiiii e | F40E bbbt | Hoeb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuviuiuiiiiiiiiieieiiciesesisi et ssssrensesssasnsensnes | evsesscssssessesssssssesneas 109,396,479 | ...coocvvvvcreerrnn 254,396,395

QsSl03



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration reCeiVEd) ON AAAIIONS............c.cuiuiiriiriiieieieise ettt s s bbb bbb bt s s s bbbt bbbt nis
UNrealized ValUuation INCTEASE (ECTEASE)........uuvrrrurerrerrereereeeseeseeseseseeseesessesssesseesessesssessessessessssssessessssssssessessesssssessessossssssessessessassssssessassassssssessessassssssessassssnnssessess
Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cuevieeviiieeteiice ettt ettt ettt s st st b s s bt e a b b sttt st b s bbbt b bRt et bbb s bt sseae b s s e s st ebans
Considerations received (Paid) ON tEIMMINALIONS. ...ttt ss sttt s s b b £ b R8RSR E £k E bbb
AAMOTHZALON. ... s
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.ciueiiiiirie et bbbt bbbt et
Total foreign exchange change in bOOK/AdJUStEA CAITYING VAIUE..........c..ovuriririierinrieisissiesise sttt ettt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).occiviciiiiieese ettt naes
DEAUCE NONAAMILIEA @SSELS. ... veuceerereerieeeretseiseeseeeese et ees et sttt s e f e 8 e£8 42 E 28 £ 842888428248 £ 842 A £ b R E bbb n bbbttt

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEar (LINE B, PrOT YEBAI)...........ccevevcveveerciieisieessisese s ssstes e ssses e sss s sse s sses st ses e sesas s sssasses s sssses e sssessssanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN).............ccoveveuieeieivireieiseieiceee e

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus.............cccccccveevvinnnee

3.12 Section 1, Column 15, PriOr YEaI..........ccocvvevereeiereieee e 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........c..cccouevvevrrevnnee (5,074,039)
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens (6,992,860) 1,918,821 1,918,821

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEaI........c.ccevevcveeereeeesieseeseeesesssesese e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccoeveevrrunen. (5,074,039)
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne (6,992,860) 1,918,821 1,918,821

Subtotal (Line 3.1 minus Line 3.2).....

Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns (66,868,074)

Less:

4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns

422 AMOUNE 1€COGNIZE... .o errrreroeesrsrse (66,868,074) (66,868,074)

SUDLOAL (LINE 4.1 MINUS LINE 4.2)......courerririeieeeeiseiieeeseeeseesssseseseesessessesessese st ess s ss s s s s s ssees e s s Eee eS8 o8 E s AR £ 4R o8 seEsE e s en et en e

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtioNS IN PHOE VAT ..........c.cueieiciiie ettt ettt bbbt s bbb s bbb bbb e

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNS IN PrIOr YEAT............ccueveveiiecieeeee ettt anees
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2) ...ttt nann
DEAUCE NONAAMIIEEA @SSELS.......vveecveiiiceeisiicie ettt ettt et e s s s st s e s s a8 s e a8 b2 s E s s e s s s e s b e s e e A a s b A s e s b 2R At bt a st s bbb s bt n et b n st es

Statement value at end of current period (LINE B MINUS LINE 7)........ccviiueiiiiieieicesice ettt sttt bbbt st bbbt bttt et sttt naen

QSl104

8,054,126

(2,520,075)

5,534,051

5,534,051

(6,992,860)

1,918,821

(5,074,039)

(5,074,039)




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2013 ofthe OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4.t 5,534,051

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccceeuviverrirereieieiceeesie e (5,074,039)

3. TOAI (LINE T PIUS LINE 2)...ucvviieeiiecte sttt ettt ettt sttt b b s sttt s et b st b e s e s b bRt et st b b s s et b s s b b e s b et bbb b s s et b s ae bt as s et et bbb s et et s e aebesansnaas 460,012
4. Part D, SECHON 1, COIUMN B......vivecviiecte ettt sttt ettt a et ss bbb es et es st s e et ss et b s et e et s st s s e et et st et s st et s eee 10,830,000

5. Part D, SECHON 1, COIUMN B.......ovvecvereiicee ettt bbbt bt s s s bbb b s bt a bbb s et baen (10,369,988)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 5,534,051

8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee (5,074,039)

9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann 460,012
10, Part D, SECHON 1, COIMN B........ouiiiiiii bbb bbb 10,830,000

11, Part D, SECHON 1, COIUMN O...ocvoeeicetes ettt bbb s bt s bt s s s s et st s et et s st senn (10,369,988)

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

Potential Exposure Check

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

14, Part B, SECHON 1, COIUMN 20..........euiiiieieiiieie ettt bbb s sttt bbb bbb bbbt sns (45,502,079)

15, Part D, SECHON 1, COIUMN 1. .ottt ettt b ettt s bt e s s s s st s st et a s bt seen (45,502,079)

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

Qslo7
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Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0525598. SAN PEDRO......coviriririieirisriesiessiessesssssssssssssssesssessssssssssssssessesssesssssssssssssnsssens | OPlueiiseisinessesssessssssssssnensenes | sessssssessenes 01/29/2013.... | ... 4750 | oo 3,000,000 | +.vveorvenrirrereessneserie it | eree et ..13,200,000
1825608. LOUISVILLE 03/19/2013.... 4.850 1,650,000 2,580,000
2125601. BETHESDA.......cooiiiriieiriniesieseesiesisseienie 01/30/2013.... | ... 4500 | .o 3,000,000 | ..vouvvenrirrirerereiere s 6,200,000
2325609........ccerereiiieie s CLARKSTON. ...ttt MI 03/28/2013.... | coveerrrnes 4375 | oo 2,000,000 | +.vvuvieraiiiriiirees ettt | ereseeni e 3,500,000
3125603........veerviriierie s KEARNY........coovvnnee S INJ 02/13/2013.... | covvvrerrres 5.000 [ ..ooveerreerierrierienes 2,900,000 | +.vvuvrveurirrirereni e | e 3,865,000
BB25605........ e BROADVIEW HEIGHTS.......ovvuerirrieiineiseiseieeeieesienieenns OH.ooieeieeeeseisenins [ e 03/14/2013.... | ccvveovrvrnes 5.000 [ .ovverrercrinrirneiienns 3,800,000 | +.vvuviereieriereirei st | ettt 5,400,000
3625608........cveeireerieri s WASHINGTON TOWNSHIP.......coiriuiisiiissssssersesesees s st sssssessssens OH.ooiieisnisenesissesssnins | s 03/15/2013.... | ... 4.500 [ .o 4,160,000 | oo | e 6,760,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET. ... isissbsse bttt enes | coiies XXXeiioe [ KK i 20,310,000 0 ..41,505,000
0899999. Total - MOrtgages iN GOOT SEANGING. ... vueueeiee ettt sttt sttt eese et e eeses e eeeesee e eEses a1 eeeEeeEeesee s e e e eeEeefeeseeeEsesenseeeee | eeetessesesaessstessss et snsantesses et eesensessnsansensessssnsas | cseaee XXX [ XXX e [ e 20,310,000 L0 RN ..41,505,000
3309999, TOLA! MOGAGES. ... ..o vveeereiraieaeeeseeseess s ees e ss s es sk skt e b eee | Hebse b b e bbbttt | ereins XXX ervee [ e KKK scies | ettt 20,310,000 | c.overeririeeieeereeees (0 [P ..41,505,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024773 TONAWANDA NY o [ 02/13/1998.... | 02/28/2013.... 33,932 | o | e | e | s | seeerssseesesnseersnnensQ | e | e 11,366 | .o 11,366
0024778. MASON.....ccovvrvrerinnes OH 03/20/1998.... | 03/29/2013.... | . 3,140,184 | oooooceeinens | e 3,090,024 3,090,024
0024900........cocvererrreriennes SAN DIEGO A CA s | e 04/05/2001.... [ 02/12/2013.... | ......... 514,213 491,990 | .o 491,990
0024955........cconervrrierinns CORONA [O7. U B 11/25/2002.... | 01/15/2013.... | ......... 780,620 | ..oovvurerrireerneineinns [ e [ e | e | s 0 780,620 | ..oooovvvrcirriinnes 780,620
0024959......c.ccrivvrrrernnes ALBUQUERQUE. NM..ooieins | e 12/02/2002.... | 01/11/2013.... | ......... 928,599 [ 1uiviiiieeiieieieiiens | e | e | et | e eneses 0 928,599 | oo 928,599
0525008........ccoerrmrinerinns SAN PEDRO........oevvmerinrrrnerienieens (67 U D 07/16/2003.... | 01/29/2013.... | c.ovvervrrnnnnd 2,749,324 | oo | e | et | et | et 0 2,734,048 ....2,734,048
0R24568.... BURNSVILLE........cooeoverrvrvvrnrreies [MNeiiiiis [ 12/05/2002.... | 02/28/2013.... | covvvrvverrirnnene 1,037,767 |... 1,031,113 ...1,031,113
0R24717 . | DELTA TWP. Ml 12/27/2002.... | 02/25/2013.... | . ..1,658,245 | ... 1,632,091 ....1,632,091
1025200 SAN CARLOS PARK FLuiiiiniines i 12/28/2005.... | 02/01/2013.... | ccvoovvverrirns 4,751,511 4,751,511 ...4,751,511
1624983.......coovricrieris JOHNSTON......oorirerrieieiieeiies A | e 02/26/2003.... | 02/14/2013.... | .......... 2,817,803 | ooooieeereieriineiinrinens | rereneisseniseseessensnees | et essines | eereiess et | e 0 2,799,462 ...2,799,462
1725298.......coovviviircnne, WICHITA......ooviiiieieeeeeeieaae SRS IO 01/18/2007.... [ 02/04/2013.... | ..ccovrrrrrrrrnee 2,808,000 [ ....veerviirrieieiiinins | e | s | et | e 0 2,797,896 ....2,797,896
2824984..... OMAHA......ccoovrrrrnns NE....coies [ 02/28/2003.... | 03/21/2013.... | c.oovvererrrrenad 271465 | cooocceseinciieii [ it | e | s | s 0 2,133,852 ....2,133,852
3225074 ALBUQUERUQE... NM.civvinns e 05/19/2004.... | 01/11/2013.... | cooovvervvvirnnne 1,051,978 |... 1,051,978 ...1,051,978
3325439 WEST SENECA. [N 2V TN 12/22/2009.... | 03/01/2013.... 2,600,009 |... 2,277,801 ....2,277,801
5024991, TWO RIVERS Wi [ 03/31/2003.... | 01/02/2013.... | ......... TAT,575 | oo | corenississisnisnienes | cereenssenssssssssissessenes | sonsessssssssenessnsssnsssnns | sessesssssmsensenessseses 0 7,575 | s 17,575 | o | | e 0
0199999. Total - Mortgages Closed by REPAYMENL.......c.iiiiiiiiis  coriiiiiniiieiississis st snssnisnns | sresesssssssesas 27,161,085 0 0 0 [0 {1 N | I I 26,629,926 | ..oooviviinnn 26,629,926 | ..o (0] 0 0

Mortgages With Partial Repayments




Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 16 17 18
2 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 Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal on Disposal on Disposal on Disposal
0024502........ccnvvvrrieiinns HOLLAND TWP.......oovvvveermnrinerrnernns | Ml | e T11611993.... [ oo | e 89,215 | oouiieieeineinenienins [ e | e | s | sssenesnsnnen0 | s | s
0024509. NASHVILLE 05/11/1994.... 483,830
0024520........ccomveerririinns MC DONOUGH........ccccovevmrnnrnnees | A | v 09/28/1994.... | cooovvvnerrerrane [ e 824,228 | ... [ e [ | s | 0 | s |
0024586.........cvveerirerinns BESSEMER........ccconuvmmeemmrnnnrnernns | Al | e 12/2011995.... [ ..veovvevrrnerns | v 960,760 [ ...ovverirrercriirinenins [ e [ e | s | 0 | | .
0024589........ccmerrrririinns HOUGHTON LAKE.........coovvmmrreercnns | Ml | v 12/01/1995.... [ overeerineins | e, 182,941 [ oo e | seriesiesesessssessssns | nnseensensssessesssssssns | sossesesssnsssesseesneenQ [ e | s
002459.........cnvveerirerinns CHRISTIANA HUN....cccovcvrmrnnvnnns | DB e 01/30/1996.... | covoovveerirerereee [ vevrenes 556,436 | ...uvverirrercriininenins [ e [ e | e | o0 | | o
0024627..... MACOMB........oovvnmrimrinerrnrineinnins | Wi | s 06/11/1996.... 19,758 [ oo | eriersissiesesissiesins | seesesnsinsnsssssenssssens | e |0 | e | o
0024648..........occovrrririnns NEW IBERIA........ocvmmrmerirerenernnens | LA | s 09/09/1996.... CIT2ATE | e | cevieriseeisesssssesienes | ceviesssessssessssessenes | sesseenessenssnsssnsinens | seesessnssensensnneeesQ | e | e
0024652.........cvvvvrririinns VERNON TWP......ovvernmernmrinnninne | P [ 09/19/1996.... | coveovvvrererirane | e 1,584,547 [ oo | e sessssiessies | nersessesssessss s | s | et (V1 ORI BT
0024655..........ovverrierinns PITTSBURGH.........ccoveveereneeiirirnenns | PR | e 10/09/1996.... [ ..oceomrverrirerns | cerrrerierireens 1,758,639 [ 1ooveurierricrieriicnies | veeienineeseeisnsinenies | e | e | s (V1 UOORTTOORURRIOTOT BRPPON
0024667 ........ccovvvvrrierinns MIAME TWP........oocovrrninninnineninnne | OHcciiciieis | s 12/19M1996.... [ oo | e, 3,516,849 | ovouiviirieeiiieinens | e | et nsniienes | e sninns | et 0 oo | cerveenensenessssnseesenes [ eeveesenenneeeen TTLT0 | e | s | v 0
0024669 CHATTANOOGA........cocovevrereneenens | TNt [ 12/2311996.... [ ..cerevevrirerns | e, 1,130,658 [ ...voueeririrerereeies | renienineenenissnienies | veriessnessensssssesins | ennesnssnensesssssensns | oesesesnsssnsseseenQ [ e |
0024673. . | CAPITOL HEIGHTS.... 12/26/1996.... 380,768
0024692 ACWORTH. ....ovvvverirmrenernsrinernenins | GAiiiviins [ 03/10/1997.... | ceveererrrerierireee | e 1,986,231 [ .orvvereeerierierirneeies | rerienineesesssssnenies | veriesssnessessssssensns | ennesnssnensesssssnensns | coesesesssssnsseseensQ [ e |
0024696...........ccovrrirrrinns COLUMBUS......ccconvvemneimrrrnrirnerinnne | OHuiciiic [ 03/25/1997..... | coveveveerverrene | e 5,180,841 | oooiieeiirrieiiseineis | veeireiseesissiessieninees | v nseniienes | et seinns | it (V1 ORI BT
0024715.....covvererirrirerins QUAKERTOWN.....ooovvviernrereneenens | PR [ 05/28/1997..... | cevvoereerirerenee | v 2,275,346 | ..o | e | e | e | e (VN ORI BT
0024723......ceomvverrisniin FARRAGUT.....coovvvrmrinerrnrnninnnnes | TN | s 06/17/1997.... | cevoevveerrerrene | e BA5,679 | oo e [ e | s | s (V1 ORI BT
0024731 HAVELOCK........ccconvvemerenrrnernerinee | NCuirriviiviis | s 07111997 ... | e [ s T08,841 | .ooovicrieeceririnerins [ rerneenesinsineseniseenns [ ceneesssisesssssssensns | cresneesssnssesenns | 0 | e | .
0024739. CHILLUM 08/18/1997.... 2,987,647
0024757 ..o FORT DODGE........cccmvevnerrerenrenes | WA | s 10/10/1997..c.. [ oo | e, 118,675 [ oreeeieerierierirneeies | veereniseinenisssinenies | everssssnessenssssssnsns | nnesesssnensensssssnessns | sossesesssssssnssnesneenQ [ e | e
0024764.........covvvrrrirrrenns SYOSSET.....coovvvnrinmrrenrnerrenennnes |[NY s [ 112011997 ... | v | e 2,811,038 | oooiiiiirieiiseinens | et ssniees | et ensienes | et neiens | et 0 oo | v | oo 713,086 | i | s | e 0
0024768..... BEREA.......ccooonvvmrrmeenennneenernnnns | SChiivvcinins | vvvieens 01/05/1998.... | coveeveveerierirnne | e 2,126,802 | ..cvouveerirceieeiininnens | vt | e | e | e 0 | oo | ceerrenseneneesssinenenenes |89, 18T | tivieiiiriseeisssisenienes | seveesseessessesessessnnns | oeresesssseens s 0
0024773....cvvirirerrricirnns TONAWANDA.......occovrmerrerinnnrrees | NY i v 02/13/1998.... [ ovvvvveririrerins [ e 33,932 | oo [ e | e | et | srereseses e 0 oo | e
0024774 HUNTSVILLE........cocovrrrerrerrnerenens | Al | s 03/03/1998.... 3,239,116 | coveeeeererieiierisninnns | rerieissssiesssiesenis | vesessessssesssssssssssses | sesensiesesseesiessesssnsens | snesensiesesssessensenns0 | s | e
0024778. MASON......c.oovrvirrrnnne 03/20/11998.... [ ovovvveririrerins [ v 3,140,184 | ...
0024779.....cvveerrrrinerins HEMPFIELD TWP.....covvvvvvvnerinnnns | PAciiins | e 03/25/1998.... | covoovevrerirerinee [ eevrenns 260,106 [ ...overrerrerenrinisennn [ e [ e | s | 0 | | o
0024783.......cccomvvvrinrri KNOX COUNTY.....coovvvrerernrenrnirnnnes | TNt | s 04/01/1998.... | covoovvreerrerirene [ e T18,821 | ovoeiiiierierinceiines | cevierisreierieniesienes | v enissienienes | s | e (V1 UOORTOOTORTIRRIIOT ERPPOON
0024787..... HOPKINS.....cooovevverrmernernnernernnnns | MNecii | e 06/23/1998.... | coveovevrerrerirene | e 3,083,083 | ..vouvvurerrereernninens | sereneeisrisesenseniees | nererees e essiens | seeriess st | st (V1 ORI IR
0024789......c.ccrvvvrrrrerennes ANDERSON......cocvvivrnrrnrneinnnnens | SCrtviviiiiins vvreene 07/2211998.... | coovovvevivvrerins [ e 129,709 | 1o | e | e | e | e 0 oo | e
0024816 OHIO TWP.....covvmrrerrneennrnneenenns | PAciiins | e 11/2311998.... [ s | e 2,574,710 | covvoerieriereneninniens | reverseeseesssnsessessnees | seresnessssinsssessessees | sessessessnessssssnssens | sesseessnssensssenneensQ. | e | e
0024817. .| SOUTH POINT 11/25/1998.... 252,552
0024819 MADISON.......coovvreremrermmrnnernerinnenines | Wit | e 12/10/1998.... [ oveoeeerrirneins | v B1ATT | o [ e | e | e | snesesensnsnsen0 | s | .
0024820........ccmvvvrriirinns MOUNT HOLLY....orvvevvvvvrnrrvcrnns | NCririvis | s 12/1511998.... [ v | e, 1,087,786 [ ..oveuveeeiecriericeines vt | verienissssenisnssenies | enneenssnsssenssnssnssens | verennsssssnsseneen0 [ e |
0024821.....oovereerrrieiin RALEIGH........cccoovvmernsernnrnneinerinns | NGt | s 12/16/1998.... [ .oveoevvreieerns | e 158,280 | ovvueveevrereeriienrnnes | seeseeiseisessssssessenes | serssesssnessssisesssesssenes | sesesssseessesssnessensinnns | seessesssessseessesesessnsQ. | verenessnsinsesensens | neeseenes
0024824..........oovveevriririns MT JACKSON......covvverrmrrncrirenrnnnns | VA | s 12/28/1998.... | ..o | e TA4T 580 [ oo [ | e | e | erennsssseesenen0 [ e |
0024828..... LYTLE. ccoooiecereneienineereniseenenns | Tt | crveens 01/21/1999.... | coveeeverierirnee [ e TEBAT | i | crviesineeissiseesssinnins | ceissriessessnessssineens | ceenesssssessssnsssessneens | seinessnsensessenssonnssnn | aeviesnesesnesssnsssnns | seeneenns
0024831.....coverririirinns MONONA.......oovvverrmnrrerrnrinrennnes | Wi | e 02/01/1999.... 87,830 [ o [ [ e |0 [ [
0024834.......cccnerrrrirrinns STANLEY ....ovvvrnnrrnrnneenernnninennes | VAo | e 02/24/1999.... | covovvveerrerreee | e 145,291 [ oo | eeeieeissisesissinesies | sessessesssessssissesses | sressssiesss s ensns | oesssssis e (V1 OO IO
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

0024839 LAREDO.......ooivierinreieeiseirseriseinns L. S D 03/09/1999.... | coveovvvrerrerireee [ eevreens 135,238 | covoueeerierieriineninnes | sevreeiseisnessssssessenes | sersesssnessssisssssssenes | sesesssseessesssnessensinens | seessesssesseessnsenensnsQ. | nevenessnsssesessens | oo
0024840. . | WESTLAKE OH 03/11/1999.... | covvevevrerererrnne [ v TABT | | e
0024843 LOUISVILLE X FPUTRN BTN 03/23/1999.... | covvvevrerrerirnee [ eerrnerrnrrnenienen 2T TAT | i | ceviesinesissiseessssiesins | censesessesissssssiseens | seneessssnnssnsssesssnens | seinesneesesnssnssnnn0 | aennssesesins | s
0024847 ... EL PASO L. ST B 03/31/1999.... | covvovvverirerreee [ e 382,437 | oo [ [ | e | o0 | | .
0024861.......ceverrrrirriinas FRANKENMUTH......coonvviririiniinnns M [ 06/30/1999.... | covoovevrerrrrerirane [ crvreens 323431 | i e [ | s | 0. | s |
0024868...........coorrieerinns NEW ALBANY.....cooovvirrirrrrnrineris OH..oovvvvees [ v 09/23/1999.... | covoevvrerirerirens [ e 45,298 | ..ooverieeriirinerenins [ e | s | s | 0 [ e, | .
0024876 INDEPENDENCE..........ccconsvinrirnens 1S ZPTIRN PN 11/2911999.... [ oo | e, 1,281,459 [ oo e | esrissiesssssissssssssns | ensnnssesssinsssssssnssns | sosnesessnsssessnnsneenQ [ i | o
0024879 KANSAS CITY. MO..oovvrens [ e 12/30/1999.... [ overeeevrrverins | v A42,075 | oo | evviesrsesesienseniens | e | seenseneseesnsssssenens | sessessensensnnsnneQ. | e | e
0024890........ccevrrrieiinns LAWRENCE..... 16T PR 08/07/2000.... | coveovverrrerirane | e 5,009,171 | cooooiieiieeineiiineinens | ceeineissesiseieesiesinees | eeeereees s sniieees | oeetiess et | et 0 [ eereetirerineieeienieees | cereeeeies s | e 80,947 | coooiieeieeneiineineins | ceereriesiessneinnes | e 0
00248%4.......ccovvvvrriirinns DEERFIELD TWP... OH..oovvvvvees [ 12/08/2000.... | ...coovverrrrerirs | v 935,852 [ ..ouverrirrereriinineiins [ e [ e | e | o 0 | oo | cerreriereeen s | s 16,843 | oot | e | e 0
0024900..........oevrrrirrrinne SAN DIEGO A CA i [ 04/05/2001..... | cevoovvrrrierirene [ e B14,213 | oo i [ e | s | s 0 e | e | e 22,224
0024920..... SALINE. ... Mo [ 03/20/2002.... | covooveveerierirene | eevieees 930,620 [ ...uverrirrereeiininenins [ e [ | e | 0 | | o .17,622
0024928. . | MIDDLEBURY..... VT 06/26/2002.... [ ..ovovvvvernrirerins [ e 3,156,455 | ..o | e ..38,134
0024931 SUMMIT TWP......oovvmrirircireerninns PA. oo e 07/23/2002.... | covooverrerirerireee | eeveeees 886,197 | .oeuverierercrrinineni [ e [ e | s | 0 | | . ..15,756
0024933.......cccmvrinririinns WELLINGTON.... | OHeiees | s 07/31/2002.... | cvvoorvvrerrirerirane | e 1,536,988 [ ..o | et | e | e | e 0 | e | e [ e 12,400 | oo | e | e 0
0024937......ovvereriirirerins SAN DIEGO. A CA e [ 08/07/2002.... | covooereerirerereee | eevieees 380,967 | ..ouveerirerererrrrinenin [ [ e | e | 0 | cereeereeienreniesieees | ceerrerienee s | s 16,752 | eveeeveerierirneerenines | reeerseesesssssssensensnee | srveriesssess e 0
0024938........ccomvrrrrirrinns PORT HURON M [ 08/21/2002.... | ceveorvvrerrirerirene | e 1,024,057 [ .oovioiiieieiieiieeines | e | s | e | s 0 | et | v | e 18,009 | ..vveeeeieerieeireiines | eeeiseisesiesiessienies | e 0
0024940 LOUISVILLE LS ST PR 09/18/2002.... | cevveereerierirnee | e TB76,478 | ..o | crreiresenieiesienesnees | e | renerensnserinnsnens | sevennenensneneerenns0 | v | e
0024941. . | ELLENTON FL 09/19/2002.... [ ..ovvvvvveririrerins [ v 1,526,017 | ...
0024943 VOLUSIA COUNTY....ooovvrrmrirnrernns FLuiiririines [ 09/30/2002.... | cevoovrrereerirnee | eevreens 872,270 | .ooovecriereneeririneins e [ e | eresssessnsenenns | 0 | s | o
0024944 .........cvvvnrriris HEMPSTEAD...... NY.covneis [ 10/04/2002.... | ...coovverrrnirns | e, 1,227,915 [ oo | e | i | eessssiesssssies e | e 0 oo | e | e 20,996 | oo | e | e 0
0024953........ccmvvrrirerinn TROUTVILLE.......... LY/ W D 11/08/2002.... | ..oceonrvevrerers | e 1,432,899 [ .ooeoeiierierieriieenes | et | e | s | e 0 | cereeerreinrrerieneeees | ceereerieseeseen s | s 24,580 | coooovirieiceneieies | e | e 0
0024956.........c0orvrrrrrirnen COEUR D'ALENE.........cornireriririinne Do | s 11/26/2002.... | coovvevererrnierins | e 1,301,170 | oo | e | e | e | e 0 [ e | e | e ATATT | oo | e | e ssee 0
0024957 .....ooveoerrrrinerinn BOYLSTON.......ovvererreimerierieninens MA e [ 11/26/2002.... | ..coovvererrcrns | s 2,584,987 | oo | e | sereesssninsssniensens | s | sesseessnssensnssnneensQ. | e | e
0024958..... OGDEN......c.otirieiirieierssieennes utT 11/26/2002.... | coovvevererrnienins | e 1,883,448 | ..o | e
0024960..... BISBEE.......cccooo..... [V A PO 12/06/2002.... [ ...cooerrvrrneris | v 337,575 | oo e [ e | s | 0 | | o
0024961.......cccorririirinns LAREDO........covverimieieriirinsiisnins L. ST B 12/12/2002.... | ..coovverrrirns | e, T9T1,450 [ oo e | e | e | e (V1 UOORTOOTORTIRRIIOT ERPPOON
0024965.........convrrrirerinns CALUMET CITY.. Lo | e 12/19/2002.... | ..ceoeeevrincrns | e, 1,700,613 [ oo | reerensseeserssssnenses | rersesseessessssisesses | st | s (V1 ORI IR
0024966..........covverrrerennes AMARILLO.....coviriirirerricirninns TXeovveeeeees e 12/19/2002.... | cooovoevrieereis | e 2942, TT4 | oot | v | e s | e en | cerereer s 0 oo | e
0024969 SACRAMENTO...... (67 U D 12/23/2002.... 3,395,952 | vuuuvireriiriieninninnees | nereeiierisen e | st snsiens | e | st (V1 ORI IR
0024970. . |BEVERLY HILLS... . |CA 12/23/2002.... 3,563,733 | oo | e 691
0024971..... VISALIA. ..ot (07 U D 12/23/2002.... 3,331,037 | oo | e 822 [ ooieneenrineninnins [ [ aereeninenenne 822 [ i | i
0125359......cveiviriiri BIRMINGHAM........ AL o | e 12/03/2007..... | ..oceorvevrinirns | e T486,557T [ ..o | e | e | e | e (V1 UOORTOOTORTIRRITOTE ERPPOON
0125442.......voiviirrinirs MONTGOMERY... AL | e 01/27/2010.... | covooveverrerireee [ e BAT,128 | oo [ e [ e | s | e (V1 ORI IO
0125514......oveviviriei BIRMINGHAM........ AL | v 07/06/2011.... | coveeeveerierirene [ e 4,244,839 | ... [ s | s | s | 0 |, | .
0125516 HUNTSVILLE.......... AL | e 07/20/2011.... | coveoeveerieeines [ e 2,283,183 | ..o | cereneiseniesnenenines | nereressnsinsisessessenns | seeressenssesssssinssens | sesseessnsssessnssnnsensQ. | neeenesnsses s | e
0125539 TUSCALOOSA....... AL 111302011 | s | e 2,389,609 | ..oovverireririeierininnns | | s | s | sssssesessnnenens0. | e | oo
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
0125540.......ccerrrrierinns PRATTVILLE......oveieeeeeeseeeereees AL o | e 121152011 [ e | e TT1,062 [ oo [ e [ ceneessississsisseenss | s | o0 | e | ceneens
0325066. TEMPE.......coooommrrerins AZ 04/13/2004.... | covoovvvererirerirene [ e 1,849,526 | .....oovvvrrerieriinines | e
0325093.......cccerirrieiinas SUN CITY e LV A DO 09/17/2004.... | covoovvverrerrane | e 433,324 | ..ot | e | e | seersenesessssissssnnsens | serseessseensenseesennens0 | e | s
0325094.......ccovvriirinns PHOENIX. ..o [V AT PO 09/17/2004.... | covoovvverrerrene | s 873,992 | ..o [ [ | e | o0 | | .
0325119, TUCSON VA DO 01/24/2005.... | covoovvvrerrerrnes [ e 2,386,141 | oo | ceeereieeissienenines | ereeeersenssnsensnns | seereesesesesssssnsssens | sesseessensensssennnens0 | e | s
0325344......ccoomvvrriniris GLENDALE.........coovveerierinerierireens [V AT B 08/30/2007..... | cvveeereerirererene | e 185,416 [ oo e | e | ennessssnensensnesnesns | oenessssssssseneenQ [ e |
0325345 TUCSON LV A B 08/30/2007.... 126774 [ e | e | s | nnssnnssesssnsssssssnssns | sosvesessnssssessonsineenQ [ e | o 16,044 | oo
0325410 TUCSON [V AT B 08/29/2008.... | ..o [ e 5,120,400 | cvovverererrerireierinnirnnns v | vesensesissessnssnnsenses | sesenesssssesessenssnsens | snesenssesiesssessennens0. | e | o 58,141
0325424.......coovvvirriis TUCSON LV A DO 10/30/2008.... | ..o | e 2,595,903 | ooouiiiriieriieirnninees | e teseniees | et snsieees | et sntens | et 0 eererereeineienieeiees | eeeressesesseis s | e 28,506 | vvouvvrrircireiineiieies | e | e 0
0325559.......cereririnerinn PHOENIX. ... [V AT DO 05/22/2012.... | covoovevrerrerreee | e 970,780 [ .oouverrirrercrririnenins [ e [ e | e | e 0 | oo | cerreriereeen s | s 12,785 | v | rereseesesisssiesiessnne | e 0
0425045..... ROGERS AR v | i 12/05/2003.... | ...coovveerrineins | e 5,199,040 | ovouiviiirrineiineineis | rerrreissesisnieeseninnes | et nsessienes | et | et 0 | et | e | e 50,222
0425321 FAYETTEVILLE .12 T DR 04/30/2007..... | coveeereerierirene | eereririeereninns 1,180,731 | ovreeeerereriseiens | erveriesesssssssssssessnnes | sversssssssssssssssessnsns | soessssssssesssssssssnsiesses | sessesssssssssnsiessennensQ | vernesenesnnssnsesnsnns | sressnnes 8,397
0425509. . | LITTLE ROCK 06/29/2011.... 2,699,346 |... ..37,103
0524998 SANTA ROSA........ovvemermmrrnerirerernens | CAcivcinens | s 05/15/2003.... | covooevrerierireee | eeveeees 988,445 | ... [ i [ | s | 0 | | . ..16,472
0525008.........cmvrvririinns SAN PEDRO.......oovviimeiirisrirniins {07 U B 07/16/2003.... | covoovvererrirerirane | o 2,749,324 | oo | e | et snienes | e | e (V1 ORI BT
0525071 ...ccevvererrinerinns LOS ANGELES.... A CA s | 04/30/2004.... | covoovvrererierirane [ e 1,868,259 [ ...vvuivveuriserireriieeies | reeieeiseesesisnsenies | e | e | s (VN ORI BT
0525083......c0crrirrireiinns LEMON GROVE. ] CA e [ 07/16/2004.... | covoovvvreerrerrane | e 3,103,892 | vvoiieiiiiriieiineineis | vt | et ensienes | et setens | it (V1 ORI BT
0525099 SACRAMENTO...... (67 U D 09/30/2004.... | covoovvvrerirerirene | eevieees B14,513 | oo [ [ | e | 0 |, | .
0525147. . | TEMECULA CA 06/15/2005.... 745,261
0525175 HAYWARD.......oovviririeinneriniinns (67 U D 09/30/2005.... | coveoevrerierirnne | e 187,827 [ .ooeoeeerieriesirneeines | oveeieniseinsesisssnenies | nsrsssssnessessssssessns | nessenssnsssessssssnessns | sosnesessssssnssnesneenQ [ e | e
0525198......cccorrirrieiinns BARSTOW, (07 U B 12/21/2005.... | .ovoovvrirneies | e 3,391,002 | ovooiiiiierineinineis | et | et eniienes | et | it 0 | e | e | e 26,864
0525238.......ccoevirinerinn ONTARIO......viririreriserieiieries (67 U D 05/25/2008.... | .cvooereerirererene | e 1,266,224 [ ..o | e | e | e | s 0 [ oo | e | s 28,465
0525273....ccvvvivirernnieirnes HOMEWOOD (07, SO IR 10/30/2006.... | ...coorvrrrireins | e 5,828,918 | .ovouiieiireriieiiieineis | reeiseiinssissiessieninnes | vt ssnssienes | et nsssinns | s esies 0 | e | eeveeesessnsie s | i 38,841
0525276 SANTA MONICA.... (67 U D 11/07/2008.... | ..o | v 890,129 [ .oovveeveereeerienieiiesis | ereresiesiesssssessennes | oersensesessssnsssnsessens | seesesssesessssssssensiens | seesssnessssssnsiessensnsQ | sovsresnnesesesessnnns | e 18,289
0525323. NATIONAL CITY.... CA 05/02/2007..... [ overveveririrerins [ v 4,557,303 | ..overireccnieens [ 35,771
0525346..... CLOVIS ACA L [ 09/14/2007..... | covvoevrerirerenee [ e 2,256,987 | oo | rereneeseeiensesseniees | sereesssninsssssessens | sessessesesesssssnsnens | sesseessnssensnsenneensQ. | e | e 13,975
05253% ..o FRESNO.......ccovvvvrrin S U B 05/19/2008.... | covoovvreerierirene | o 2,489,380 | ..veuvirririicriinineis | rererinienenienines | e | e | s 0 | oot | v | s 14,835 | oo | e | e 0
0525395.....0ocererrnrinerinn CUPERTINO.......ovvierireerrierierins [O7. U D 05/22/2008.... | covoovvrrerierirnee | e 2,886,837 | ..oveuvvuererreieeinninnens | sereeeierisesenieniees | st | seesiens et | et 0 | cereeererinsreniesinees | cerreniesees s | s 19,995 | oo | rersrseesersess e | e 0
0525413.....coccovvmrvvvenenns [ALTADENA ..o | CAiii [ 09/09/2008.... [ ..ovovvvreririrerins [ v 4,623,851 | oo [ | s | s | s 0 oo | e
0525414......ccoomvvvnerinerinns | BREA e | CAvciins [ e 09/22/2008.... 3,230,988 | ..eouvvrrirreienirninens | rereneesenisnnienieniees | sereessssissnensessens | senressenssessssssnssens | sesseessnssensnsenneensQ. | e | e
0525441. . |MONTEREY PARK. .|CA 12/29/2009.... | . ..4,088,931
0525471 SAN DIEGO. A CA i [ 10/28/2010.... 1,824,002 [ ..o | oneereeineinenissinenies | nersesisssesenissessessns | nessesssnsssesssssssnssns | onsesessssssonssesneenQ [ e | e
0525498........ccomvvivriririnn COSTA MESA [O7. ORI B 04/26/2011.... | coveevevverirerrene [ e 3,626,722 | ..o | e | e | oo | a0 | e | e
0525527 ..o GLENDALE.........coovveeierineirnceieens (07 U D 09/28/2011.... | ceveeveerrerierirene [ e 1,896,497 [ ..o | oneeseniseensesissinensns | nersssissessenssssssessns | nnssssssnsssessssssnnssns | sossesesssnssnsseesneenQ [ e | e
0525530........ccomrrierireiinns YUCCA VALLEY.....ccoovvvvrrrnirirerinnns [S7. O B 10/18/2011..c. [ o | e 2,571,833 | oo | e | e | oo | a0 | e | e
0525557 HUNTINGTON BEACH.........coocvunne (07 U D 05/17/2012.... 8,761,880 | ..oveuvvecrerrerceririnens | cererreeseessssiessensnees | rerernessnsisessessessieees | sennseessenssesssnssnsssens | sesseessnsssensesssnsensQ | e | seeeeeees
0525574 BAKERSFIELD.... ] CA e [ 09/25/2012.... 1,832,667 [ ..o vt | e | e |0 [ e |
0525580......0.ccemerreinerinns CAMARILLO.....coourvrrrvrrircrierireenne (07 U D 10/23/2012.... | ovververeveieeins | e 2,391,020 | oooouieerierieeinninens | e eniees | st snsi s | ettt | sessesb et (V1 OO IO
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0525588 BERMUDA DUNES..........coccomevmnens | CAvttiiiiicns | e 12/03/2012.... 23,500,000 | evvueierieririreninnes | ceerenieesenisssensenes | sersesesensssesssssssenes | sessesssessesssessnsennns | sesssessnessnessensnensnsQ. | neresesnss s | e
0525598. .| SAN PEDRO.. 01/29/2013.... | .
0624981 HIGHLANDS RANCH..........cocccvmerines | COiririans | v 02/21/2003.... | covooveverirerirene [ e BA4,067 | ..o [ e [ e | s | sessessesnsnsen0 | s |
0625177 ..o AURORA........ouvvmrrmmrimnenernnnernnees | GOt [ v 09/30/2005.... | coveovveerierirene | e 1,040,012 [ oo [ | e | ennessssensensssssnssns | oesessssssnsseneenQ [ e |
0625310......0revrreireiinns COLORADO SPRINGS........cccovvennee [0 U D 03/19/2007..... | ceveevevrerierirene | e BATE,316 | cooeoiieieeeineiiseinees | cevineineeiesieesiesinees | oeeeseesssnsisssssssesssenes | seerseesiesssesssssnsnsens | sesseessesssensssennnens0 | v | e
0625525........ccorvirinerinns WINDSOR.....coovvimermrierrierirerirnens COuovvers | e 09/28/2011.... | coveeeveerirerirene | e 3,845,154 | oo | e | e | e | sesseessenensessneenQ | e | e
0725266 NEW CANAAN [OF FRUIRIIIN R 09/18/2006.... AABTATA | oo | i | e | e | o0 | s | s
0925303 WASHINGTON DC.....coccoovvrrirrranes [ DL RN 01/31/2007..... | cvveeerererierrene | e 2,757,866 | ..cvoovererercercriiniiens | vevereeieriesnienienennnes | cereesssninsseniessens | cenressensnsensinsnens | sesseessnsnensessnneeesQ. | e | e
OR24190......c0oeirerinrinnes DOUGLASVILLE........cocomrririnrirnns [C7. VTN BTN 09/01/1998.... | covoveverrerirane [ e 235,548 | ..o [ e [ e | s | i 0 | eereeeirerineieeriesieees | cereeeeiesie e | e 86,919 | covoiierieeirineieins | st | et 0
OR24206...........covvrrrrrenes ALAMO HEIGHTS.......cconvvirrrierins L. ST D 02/02/1999.... | cevoovvveerirerirene | eevirenes 286,945 | ... [ [ | s | 0 | e | eerrerseseeesneneneees | s 59,516 | covoevererereirreinnrinenes | crverinsnenenisneenes | e 0
OR24373.....covririniinns STPAUL............. MN. .o [ 06/08/2000.... | .cooovvvrrverirane | v 269,870 [ ..oovvevieriieirineineii e [ e | s | s 0 e | e | e 23,702
0R24396.... WHITMORE LAKE.......c.coovmevrerrnes [ ML e 08/26/1999.... | covvoereerierirnee [ e 2,889,533 | .ouerreeierieiierinninnns | | e | sesesesnsssesessesssnsens | snesenssesesssessennens0 | o | o 39,388
0R24431 . | WHITMORE LAKE.. 08/26/1999.... 259,722 3,540
0R24452.... EL TORO......ovevrererncrrieinernnrinenines | CAcrivcinins | v 11/2411998.... [ ..o | v 185,527 | covoueveerieriereineeinnes | sevserissesssessssssesienes | sersesssnessssssssssessenss | sesssessnessesssnsssenssnens | sessesssssensessneesnsQ. | veveneesssnneenessens | oo 45,251
OR24568..........coovvrvrrinnes BURNSVILLE. ..o MN..oovniies [ 12/05/2002.... | ..ovooveeerrirniins | e, 1,037,767 [ oo | e | nersessesssessssisssssns | eessssssessssssesssesssns | oesissessesssnsssessienes 0 | eereeeeineiseienieees | eereeeiesesees e | e 6,654
OR24671......ooevreririrines GIG HARBOR.. WA e | e 12/30/2002.... [ ..oveoevevrrreris | v TABT27 | oo e [ e | e | e (VN OO SRURSTURIUR EOPORTTRRTRRTRRTSTIRPRRION PSRN 4,571
OR24717 oo DELTA TWP....ooiirieiiesieiiees M [ 12/27/2002.... | ovooveerrrneins | e, 1,858,245 [ ...oouiieieciieiieeinns | et | i | s | s 0 | e | e | e 26,154
0824376.... .| INDIANAPOLIS. INGn | s 11/01/2002.... | coovverevvercni | e 845,950 [ ....vorrierircniirineni [ [ | e | 0 | | o 15,067
0824404 ..| GIG HARBOR.. WA 12/30/2002.... 901,671 5711
1025079..... VIERA FLuiiririines [ 06/09/2004.... | coooovvveereerinne | eevreens B90,436 | ..vvvererrceririseineriens | eeererinesenssisensnns | e | seensensssesssssssensens | sessessessenssesnnnsQ. | e | e 7,048
1025155, LAKELAND FLuoriirriiens [ 07/08/2005.... | cvvoovvrrrierirene | o 2495443 | oo | e | et snienes | et | ettt 0 | e | e | e 21,045 [ i [ | s 0
1025265........ovvvmerirerirens WEST PALM BEACH.........ccosvvrrnnnne FLuiiiriinee [ 09/12/2008.... | ccvooerrerererernee | eevienes 881,340 | ..ouverireceiirinenins e [ e | e | (VN OO SRTURTURIOR EUPORTORRTRRRRTSTIRPRRION PSRRI 5,913 | e | e | e 0
1025305......c0evvvireririinnnn ORLANDO Pl | s 02/26/2007..... [ ovovvereririrerins [ v 4,322,823 | oo [ e | e sens | e | s esnes 0 [ et | e | e 25,480 | oo | s | s 0
1025317..... DORAL....ccoooivvrrrirrranns | /SN IR 04/24/2007.... 3,011,625 | oo [ rerieissnsiesssissesis | resessessssesssssssssnses | sesesssesessessessesssnsens | ssessenssssesssesienenns0. | coveriesssesiessssssensenes | e 20,622
1025384. JACKSONVILLE BEACH.... 02/22/2008.... | . 3,111,309 | ...
1025390 PENSACOLA BEACH.........ccosvremverene | Fluciiiiicins | s 04/11/2008.... 1073470 [ oo [ oreerenineenenisssnenses | nersessnessensssesessns | snessonssnsssessssssnessns | oossesesssnssnssnesneenQ [ e | e
1025399..... TAMPA. ..ot FLuiiiiniines i 06/02/2008.... | covoovvreerierirene | o 1,274,300 [ .oovovvienieeiienieeies | e | e | e | e (V1 UOORTOOTORTIRRIIOT ERPPOON
1025400........cvrrmeriererens ODESSA......ovieeeireriserieriienienes FLuiiririines [ 06/09/2008.... | .cvooerererererernee | v 2,956,888 | ...oouvvurirriienininnens | sereeiienisnsenienines | nereees s | e | et (V1 ORI IR
1025490.......cccrivrirrennee ORLANDO Pl | s 03/25/2011.... [ oovorvviririrerins [ v 273716 | e | et | e | et | e 0 oo | e
1025520 ORLANDO. B 1 O D 08/09/2011.... AAABBAL | ... [ e | e | s | 0|, | .
1025541. . | JACKSONVILLE. FL 12/20/2011.... | . ..1,766,045 |...
1025549 APOPKA. FLuitiieriiies [ 03/28/2012.... | ceveovevrerirerieee [ e 999,852 [ ..eovveeveereeeeesresniees | eeereeeseesseessseseesseees | eveseessessiiessesseessses | eveeesiesissseessesssessss | seesseesssesssesnsiessieenid | evceesieesseesseseessessien | eeeeseon
1025595........cvvverieriins CAPE CORAL FLuoiiiniines [ 12/21/2012.... | oo | e 2,520,000 | ..ovouverrirrirenininens | e | e | oo | seresnssenenennsQ | e | e
1125052......cvvrricrierins FT OGLETHORPE. [C7. VTN BTN 01/20/2004.... | covovreeerirerreee | e 187,236 [ oo | eeesesiseinsenissinessns | nersssisnsesensnsssssssns | nnsssnsssnssssesssssssnssns | ossesesssnsssnssensneensQ [ s | e
1125178 CANTON [C7. ORI RPN 10/05/2005.... | ...coovvevrinirns | cerirerirerieens 1,236,694 | ..o [ | e | s | enensesssesnenQ [ e |
1125285 LITHONIA.......ccovvrrrrns [C7. VTN BTN 12/13/2006.... 4,399,121 | oo [ et | e | e | snesesnseesssen0 | s | s
1325034 COEUR D'ALENE.........c.coovvmiiirerins D | e 10/17/2003.... | ..ocoovvevrinerns | e 8,877,843 | oo | rerenreisiiesnesieninnes | v | e | sereesnssensenenenQ | e | e
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1325086 POCATELLO.....oovvrrereerrrinnirneiis 105U ISP 07/30/2004.... | covooveveerirerieee [ e 798,205 | .oocvvncrirrirneernrineinns [ eerneinsriissinessssinseens | e | sresssensssnnsensnesens | snssesnssnsnsnn0 | s | s
1325109. . | IDAHO FALLS ID 11/18/2004..... 611,696
1325358 MERIDIAN 105U ISP 11/30/2007..... | v | e, 5,430,743 | oo | ceeineieiiesiesseninees | rereeessnsnsisnsessienns | senreesiesssessnsnsssens | sesseessessensssennnensQ | e | e
1325526.......coovrvierierirns COEUR D'ALENE...........cooovmirirmrirns 1055 IO 09/28/2011.... | covveerierireriee [ v 2,997,343 | oo | e | e | e | o0 | e | e
13255700 COEUR D'ALENE.........c.coooumriinrirns 105U IO 08/16/2012.... | cvveereveerrerirane | e 1,977,920 [ oo et | serississesessssesssssns | nessenssesssessssssssssns | onsesessensesesseesneenQ [ e | s
1425281......vorrers ORLAND PARK I | s 11/29/2008.... | ...coovvevrircrns | e, T424,878 | ..o [ oveeieniseisesisnnnenies | e | ennesssnnensesssssnnsns | esesssnessnsseneen0 [ e |
1425512 WAUKEGAN........ L 06/30/2011.... 1,827,211 [ e e | nssissisesesssinssssnssns | enssnssssesssisssessssnssns | sosvesesssnsssessnnssneenQ [ e | e
1425518 WOODRIVER I | s 07/2712011... | oo [ e TATB,768 | ....cooveeveerirereceies | verieniseensesisssienies | veriessnsesensssssesins | ernnesnssnessesssesnssns | onnesesssessnssenneenQ [ e | e
1425562......coovvvrieris CHICAGO HEIGHTS......cccovvvrrrirs I | s 06/28/2012.... | coveevvererrerirene [ e A.562,287 | cooovereieeisrineinenins [ e | e | seesissssississenins | e 0 eereeirerineieerienieees | cereeeeiese e [ e 53,510 | covuevrerierineiineieins | seerserissiesesineisenes | e 0
1425589.......covvverierins BUFFALO GROVE........cccovuverrernens I | s 12/1202012.... | oo | e, 7,000,000 | .vvouverrerreierininees | verereeierieesesieniees | serseess e | oo | e 0 | oot | cerrenieneeen s | s 34,132 | oo | s | e 0
1525013..... FISHERS........cooormrrns INGrin | s 07/29/2003.... | covoovvvreerirerirene | e 158,710 [ oo | reeeieeinesesissiessies | eerssssessssessssissessns | reessnsssessseessessseessns | s 0 | e | v [ e 19,273 | oo | e | e 0
1525032 SELLERSBURG INGcceinn | s 10/06/2003... | ...ceoneverrrreris | v 119,589 | covoueirierierieeiines | sevreriseensesisssnenienes | sersessnesssssssnsessenns | sesssensessessnsssnssnens | sessessnsnesessneennsQ. | e | e ..31,984
1525053. LAWRENCE..... IN 02/02/2004.... 797,615 ..11,695
1525061..... FISHERS........ccoormrrrnns INGn | s 03/15/2004.... | ..ovoerverirerins [ e 838,935 | ..eoveveereereesresniees | eesreeesseesisseisneesneees | s | sreeneieseisseessesssinse | sveeseesssissesnsiessieend | oo | e
1525102 INDIANAPOLIS. INGrin | s 10/29/2004.... | ..o | e 766,167 | oo e [ e | s | e (V1 ORI BT
1525124 DECATUR INGcn | e 02/28/2005.... | ccooovvrerierirene | cevieees 895,985 | ....vvurirrereeirninenins [ s [ e | s | (VN ORI BT
1525125, CARMEL............. ING | s 03/09/2005.... | cvvoorverrrierirane | e 1,855,404 [ ...oooiirirciieiieciies | e | i | e | e (V1 ORI BT
1525126 GREENWOOD... INGn | s 03/09/2005.... | coveoereerirererene | e 1,549,152 [ oovoueieerierieserneeies | veeienissesensssssnenies | veriessssessensssssessns | snnsssssnensessssenensns | oonsesessssssnsseseenQ [ e | e
1525127. . | GREENWOOD... IN 03/09/2005.... | . ..1,564,060 |...
1525174 FISHERS......c.covovmirrnns INGin | e 09/29/2005.... 1,508,280 [ ...vvuveeenerenerererernennes | ereesenineesensssssnenses | nersesssnessenssssssnsns | snessenssnensessnssnensns | sonsesesssssssnsseseensQ [ e |
1525213 INDIANAPOLIS. INGn | s 02/14/2008.... | ccooovvvrrrirerirene | v 830,622 | ..ouvveiierieeiineineis [ [ e | s | s 0 | e | v | e 87,510 | oo | cevrserinsieeisesessnnes | v 0
1525221 oo INDIANAPOLIS. INGein | s 03/17/2008.... | ccvooevrerirerereee | ceveenes 272,232 | o e | e | s | 0 | cereeereeinsiesieneeees | ceerrerienee s | s 18,889 | ..vveeveurirererrereeines | reeerseeseesssssenienines | e 0
1525288.......ovvvireriiriiiiin INDIANAPOLIS INGcecn | s 12/20/2006.... | cvoovvvererireiiris | e 1,812,925 | oo | cevreiieeeieseseinins | e | seressessesssesesesesniens | esesesssesieseseseaa 0 [ e | e | e 17,953 | ovoieiereeieeeiieieiens | e | e 0
1525296 INDIANAPOLIS. INGin | e 12/29/2006.... 1,935,449 [ ...oouiiiiierieninenies | oveeienineienissienies | e | e | nsesessssnsseseenQ [ e |
1525308. . | INDIANAPOLIS IN 03/06/2007.... | . 1,932,897 |...
1525339 INDIANAPOLIS. INGcn | s 08/15/2007.... 1,399,880 [ ..uvvureeureacrereeerenses | ereereniseisenssssnenses | neesessssessensssesensns | enessenssnensessnssnsensns | sonsesessssssnsseseenQ [ e |
1525348.......oovvrrerierins INDIANAPOLIS. INGin | s 09/21/2007..... | coveevveverirerirene | e 1,220,085 [ ..ovouirieieerieriienies | e | e | e | s (V1 UOORTOOTORTIRRIIOT ERPPOON
1525418......vvrrerieriens GREENFIELD.. INGn | s 10/01/2008.... | ..oceorevrvriners | e A.546,525 | ....oooeeeeiirineiieiins [ e | e | s | e (V1 ORI IR
1525470......cciriricircnnee INDIANAPOLIS INGcecne | e 10/28/2010.... | cvvrvvererrvrierins | cerreervriinirenens 2,489,300 [ ..o | e | s | et | e 0 oo | e
1525497 INDIANAPOLIS. INGin | e 0471972011 ... | v [ e 2,556,112 | coovovierieeineensninens | rererneesseissnsessesinees | serenessssissssessessens | sessnessensnessnssnssens | sesseessnssensnsennnensQ. | e | e
1525500. . | CARMEL IN 04/28/2011.... 2,404,778 | ...
1525586 FISHERS......ccooonmrrrnns INGen | e 11/29/2012.... 1,300,000 [ .oovvueenrrerirerirnenses | eneereniseissersssisnenses | enersesssneesensnsssessns | nessssssnsssesssessnssns | sossesesssnssonssensneenQ [ s | e
1525593.......covvrerierins INDIANAPOLIS. INGi | s 12/21/2012.... [ oo | e, 2,100,000 | ..veuverrirrireniiniens | e | e | oo | seresnesenensnnenQ | e | e
1624983.......cooveverieris JOHNSTON.....coorirerrieireeieeinens A | e 02/26/2003.... | covooeeveerierinee | e 2,817,803 | .oooeieerererirenineinees | reeesseeserissssensesssees | ereeessnsisessessessines | sesrseessenssesssssinsssens | sesseessnsssensesssnsensQ. | nererneensseseesens | e
1625051 ... MASON CITY A | s 01/07/2004.... | covoovvveerirerrene | o 216,802 | ..oveuveriericriirineis | e | e | oo | sereesnsseneneneeQ | e | e
1625063 URBANDALE.......... A 03/17/2004.... | covooeeveerrerrnes | e 2,997,841 | oo | cereneeeeiseneneninees | e snsensens | seereessesssesssssisssiens | sesseessnssesssssnnsensQ | e | e
1625524 WEST DES MOINES.........cconuvririnne A | s 09/26/2011..... | coveeevrerirerirene | e 1,428,079 [ oo v | e | e | erennsnssnssenen0 [ e |
1725207 ..o LAWRENCE..... [T PN 02/09/2008.... | cveovvererirerirnes | errrreinne 2,562,271 | cooooevicrieeineeinninees | ceeeneineriseiesseninees | st sssiees | eesiess st nsiens | sessess st (V1 OO IO
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

1725298......coovvverieriens WICHITA 01/18/2007..... | coveoevrerirerinee [ e 2,808,080 | ..vveoveeeerreeeeeiesiienes | eereeneeseessieseseseisnes | eereeseeessesseessesseenes | eerreessieseisseessessseenns | erveessessssenrsneeeneeesQ | eereeneesse e | cereeeenes
1725590. WITITA 12/13/2012.... 2,350,000
1825019....c.vvrircrieris FERN CREEK. 08/27/2003.... | covoovvvrerirerirane | ervreens 555,338 | ..eorveeveereereenresniees | eeseeeeseessieessessseesseees | eveseesseessieessesseeesses | eveeesisesesssseessesssesesens | seenreesssesssesssiessieel0 | evceereeeieesseseeneessi | eveeneas
1825062........ovvverirerirns LOUISVILLE 1S ST PN 03/17/2004.... | covoovvvrerirerrene | o 2,488,332 | oo | e | e | s | e (VN UOOROOTORRRITOT BRPPON
1825215, OWENSBORO. S ZPTRN DTN 02/23/2008.... | ccvoovvrerreriane | e 954,256 | ..oovverirerireiineineiins [ e [ e | s | e (V1 ORI IO
1825379 COLD SPRING......ocverreririirireiin 1S ST BTN 01/31/2008.... | covvoereerirerernee | v 2,986,431 | .ooooiierieceirinens | e | e | e | o0 | e | e
1825386 LOUISVILLE 1S ZPTIRN PN 03/14/2008.... T4B2,384 [ ..o | e | enrissiesssssississsins | ensnsiessssssessssnssns | onsesesnnssessnsnenQ [ e |
1825472 NEWPORT......coovviimirirrererieirns 1S ST PN 10/29/2010.... | overreeerirerns | e A420,871 | oo | e | e | s | o0 | e, | .
1825479 LOUISVILLE X FETRRN PR 12/14/2010.... [ oovereerirneies | e 4,109,353 | coouiereieiireineiienins [ et | e | s | s 0 eereeirerineieerienieees | cereeeeiese e [ e 54,050 | covouivrrireireiineieeies | ceeieriseiesssneienes | e 0
1825555.......coerveerieriins RICHMOND........... |18 FPORTRRI PN 05/17/2012.... | coveeveveerierirene [ o 4,027,915 | oo [ e | e | s | 0 | oot | cerrenieneeen s | s 36,706 | ovooverrercerrrinnrienes | cevreriesnienieninneenes | e 0
1925041 ... BROSSARD........ccovviiinrirriieeieens LA e [ 11/21/2003.... | v | e, 2,028,825 | ...oooiveiirriieiineineis | et sienines | et essienes | et | st 0 | et | v [ e 71,328
1925270 BROUSSARD..... LA e [ 09/29/2008.... | cvoovvverirerereee | eeveeees 810,792 | oo e [ | s | 0 |, | . .19,471
1925392. . |LAFAYETTE LA 05/01/2008.... | . ..1,086,369 |... ..16,604
1925561 KENNER.......coooirieierienieeienieens LA s [ 06/11/2012.... 3,035,902 | ..ovoocveeiieniieiiieienis | eevresiiessiessessienienes | cevsiessisssisssesssessenns | cesvessiessesssssssssenss | aesesssessssssensenssss0. | veriessesssesssssessnns | cerseeens 32,654
2125397..... ROCKVILLE MD..ovvviie [ i 05/29/2008.... | covoorvererrierirene [ e A.562,625 | ..o [ i | e | s | e 0 | et | v [ e 28,021
2125430..... LAUREL AMD | s 12/02/2008.... | ...coonevevrirerns | e, 2,491,999 | oo | et | e | e | e 0 | cereeereeienreniesieees | ceerrerienee s | s 14,686
2125457 .. GAITHERSBURG. MD..ovveviies [ e 06/10/2010.... | coveoevrerrierirene | e 3,843,260 | .vvouiverirriieiineineis | ceeineisssiseiee e | oertieesise s siensienes | et setnns | it 0 | et | v | e 46,425
2125564 HAGERSTOWN...... MDD [ e 06/28/2012.... 22,172,238 | cieoerierieeeniines | cevtesiseeesnssnenienes | s | s | a0 | e | e 16,922
2125601. . | BETHESDA.... 01/30/2013.... |. 7,730
2325040 INDEPENDENCE TWP........ovvvvrenen [ Ml i 11/19/2003.... 123,823,008 | oouiierierinieniees | cerrenieeernssneninnes | s | sesseesessessnsessnssens | seessessessessensnennnaQ. | e | e 43,957
2325186.....coverriiriniinns ANN ARBOR M [ 11/01/2005.... | ..voovvrrneins | e, 1,222,853 [ oo | e | et | e | s 0 | oo | eereeeieses s | e 9,843 | oo | e | e 0
2325216..... NOVLooviereerceieieeeseeienieens Mo [ 03/01/2008.... | ccveoereerirerereee | cerrerireerennnns BA07,857 | vveevererererereeiininnens | reveseesnssissssessenssnees | sersseessessssssessessiens | seessessens s | s seaes 0 | cereeereeinnrerieneeees | ceerrerienee s | s 40,634 [ ..o [ | s 0
2325533 WYOMING.........coooiieiieiiceerens M | e 10/26/2011... | oo | e 1,904,875 | coovieiceeeieieieiieins | cevreinseieiesesiesssssins | sssesessesse s | seressessessseseseseesssiens | sessesesssessesesesnaas 0 oo | e
2325544 KALAMAZOO..... e ML | s 02/09/2012.... | ceveevevererierirene | e 1,990,494 | ..o | oneeieeiseesenisssenies | e | nsssnsssssensnssnensns | esesesnssnsseseenQ [ e |
2425030. EAGAN .|MN 09/30/2003.... 2,052,114
2425314 VADNAIS HEIGHTS......cccooverierirnns MN.vviiis [ e 04/09/2007..... | covvoerrerererinee | v 2,913,941 | oo | e | e | senrensenenssssnsnens | sesseessnssensnsennnensQ | e | e
2425517 ..o EDEN PRAIRIE... I MN | 07/2112011 ... | oo [ e B21,443 | oo | et | e | e | s (V1 UOORTOOTORTIRRIIOT ERPPOON
2425578......oveeenrisiis ST CLOUD......ctvvirrrirerirerrseineenns MN.vvii [ 10/15/2012.... [ overeerrrinerns | e, 1,990,708 [ ...eoueeeerererirerireeries | reerensseesenssssssesses | nersesseessessssissesses | s | s (V1 ORI IR
2625211 CHESTERFIELD......c.covrivrerrirrirnns MO, | e 02/14/2008.... | ..ovovvereririrerins [ v 6,917,415 | oo | e | e | e | e 0 oo | e
2625376 RIVERSIDE............. MO [ e 01/28/2008.... 7,880,751 | covvoeieerereerneriininens | reverseessesssssessesssnees | sevssnessssssssssessesssnees | sesssnessesssesssnssnsssens | sesseessnsnsensssennnensQ | veeersesinsisnesessens | oo
2725476. KALISPELL MT 11/23/2010.... | . ..3,555,769 |...
2824984..... OMAHA.......coovrrrrrnns NE....ioies [ 02/28/2003.... 271465 | oo [ e | e | ceesenessssessssesenens | snessssneenesnnnen0 | s | s
2825214 RALSTON NE. .. [ 02/16/2006.... | covoevveerirerirene | o 1,208,325 [ ..o v | e | e | ennnsnsssenen0 [ e |
2825220..... OMAHA......ccoovrrrrrnns NE...cies [ 03/09/2008.... | .vveeeveerrerirane | e 1,942,938 [ ..o | oneeienineinesissinsnies | e | nnssesssnsssesssssssnssns | onsesessssssnsseseenQ [ e | e
2825301..... OMAHA.......c.covvmrranns NE. .. [ 01/29/2007..... | covoovvrerrerrene [ s 123,452 | oo | ceverisrinssisniesienes | s | s | a0 | e | e
2925245 LAS VEGAS NV [ 06/20/2008.... | .cveoveeerreriane | e 1,851,945 [ oo e | nersssinsssensssesessns | cnessssssnsssessssssnnssns | sossesesssnssnssnesneenQ [ s | e
2925468 LAS VEGAS NV [ 10/27/2010.... | oveervvrrverns | e 2,088,362 | ...veuvvrrirriiniiniiens | rererreieriennenieninnes | e | oo | a0 | e | e ..27,185
2925481 LAS VEGAS NV [ 12/15/2010.... | overeerenrineins | cervrerierieeens 4,020,255 | ..oovorreeiirrinerienins | e | e | s | e 0 | cerieeeererinerienieees | cereeeress s | e 650,356 | ...vvurerrireirrrineiies | e | s 0
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3125158 BRICK TWP......cooiireierinnieerieees |\ VUSRI TN 07/19/2005.... | coveoreererrrerirane | e A125,237 | cooocveeeeissrineiiienins | e | e | s | soneseseessen0 | s | s 32,934
3125306. . | OAKLAND NJ 03/01/2007.... 2,311,943
3125558 WILLIAMSTOWN AN [ 05/18/2012.... | ceveeveveerierirene | e 2,150,598 | ..ooverrireeineineiieiins [ e | e | s | soeesesnessen0 | s |
3225088........ccorrirrirciinns ALBUQUERUE NMecvvnirns [ e 08/25/2004.... | covoovreerirerenee | v 2,011,952 | ovveivieriereeeisniinens | rereeeieeinerenenines | e | et | e (VN UOOROOTORRRITOT BRPPON
3225150.......ceeirrieiinns ALBUQUERQUE. NM.cvvrins [ e 06/27/2005.... | covovvererierirane | e A146,398 | oo [ e | e | s | e (V1 ORI IO
3225210....ccovereriirieiin ALBUQUERQUE. CINMe | e 02/13/2008.... | cvveorreeriererene | e 1,881,555 [ .orveureeerieriereincnies | veeieniseesesissnienies | veriessnsssensssssenins | eonnessssensenssssnssns | coesesesessnsseneensQ [ e | e
3225389 ALBUQUERQUE. NM.cvvniies [ 04/04/2008.... [ ..ovovvvvernrirerins [ e 1,736,468 [ ..o | e | esrissiesssssissssessins | enssnnssessssssesssnssns | sosvesesensssessensineenQ [ i | s
3325101 PULASKI......coomrrrrrinnns NY oo [ 10/25/2004.... | cooovevevercrs | e 907,451 | oo [ e [ e | e | 0 | | .
3325219..... CLAY NY s [ 12/01/2010.... | oovereeerineies | e, 2,082,722 | cooooeveerierineiineinees | eeeineisesiseieesieninees | eerereees e ssiienes | et sntnns | sersesies e (V1 ORI BT
3325353......veeeirieiin BAY SHORE NY oo [ 10/17/2007..... | .overevvrncrns | e, 1,807,182 [ ooeeeievieriericeies | et | eriess st | e | s (V1 UOORTTOORURRIOTOT BRPPON
3325409.......ccomvirririinns CARLE PLACE.... NY.coineis [ 08/21/2008.... | covoorvvrerrirerirnne | e 3,804,462 | ...ooovveiirrieeiineiieis | e | oereiees s | et netnns | et (V1 ORI BT
3325439......cieriiei WEST SENECA. NY oo [ 12/22/2009.... | ..ocooevvrirerns | e, 2,600,009 | ..oouvinerirrirenininens | e | ereessenissensessens | s | sersessnenenssssnneesQ | e | e
3325538. LATHAM 11/28/2011.... | . ..2,429,361 .18,274
3425039.......cveerinieiin CHARLOTTE.....covverirereenerininins NC.vorverres [ 11/14/2003.... 14,221 [ oo [ | neriesssessensssesesins | ennessssnensesssssensns | oesesesssssnsseneenQ [ e | ..15,857
3425105......ceririiinns MATTHEWS......coonrinrieinrienines NC..ovvvvvries [ 11/08/2004... | ...coovverrerrns | e TT5,659 [ oo et [ e | s | s 0 | e | e [ e 10,985 | 1vveeereiierierireeninns | eeeiseisesissiessienines | e 0
3425106........ccoerrrirerinns WINSTON-SALEM NG [ 11/08/2004..... | ...coonvevrrverns | v 791,826 | .ooeveerieeerceririnenins [ e [ e | s | s 0 | cereeereeienreniesieees | ceerrerienee s | s 11,017 | e | reeeseeeeisssesiensnes | everiereees i 0
3425433.....vi CHARLOTTE. ..ot NC..ovvvveines [ 01/23/2009.... | covooevrrrerrerirans | e 2,321,701 | cooooeiierneiseineis | e | et ensienes | et | et 0 | et | v | e BA1B5 | covoeiiriecisniineieeies | seeesrinsienseseisnnes | v 0
3425474..... GRAHAM 11/17/2010.... 1,853,128 [ ..o | veeienineesenisssenies | vsriessnessensssnsenins | ennssnssnensesssssensns | o0 [ e |
3425482. CARRBORO.......ocvirririreriiiinirnnine 12/20/2010.... | coovrvrvrerrriirins | e 4,795,826 | ...
3425504..... CARY. NC.ovovverres [ 0573172011 ... | e [ e 2,551,491 | oo | e | e | s | sesseessnesensnsennnensQ. | e | e
3425529.....ccvivinriniin GREENSBORO......ccnvvvrirriinrirnns NC.ovvvvernes [ 09/29/2011.... | covvrveeererirene | e 1,877,245 [ oo | et | i | oeesssssesssessessesssns | e 0 e | v | e 36,253 | crvoeiierierinneineieies | e | e 0
3425560.........cerrrrirerinns CHARLOTTE......oovvrerierireenerinirins NC.vvvrevres [ 05/29/2012.... | coveeverererierireee | e 1,954,171 [ oo | et | e | e | s (V] ORI IO 23,336 0
3425579..... DURHAM.......oovvmriniiineieniiesiis NC.oovvvverores [ v 10/19/2012.... [ coovereeenirneins | v, 2,712,182 | covoeveiecineiiseineis | revineisssinsiessienienes | vt sssssienes | sesieesiesesi s | s eneies (V1 ORI BRI
3425584 INDIAN TRAIL.....ovvrrvrerrcrireireenns NC.ovovverres [ 11/27/2012.... 3,490,000 | .vouvverirrireninninees | rerereeseeiennenesiees | ererensnninseensessens | sesrensensesnsssinsnens | sesseessnssensnsennnensQ. | e | e
3425591. .|MONRCE.............. NC 12/18/2012.... | . ..1,750,000 | ...
3425594 MOORESVILLE N[O RN 12/21/2012.... 2,765,000 | ..cvouvvnererrerenrnninens | rererneeserisnniensensees | serernenseninsssessensens | sesrnessessnesssssnsnens | sesseessnssensnsenneensQ. | e | e
3624997......coeiirii LEXINGTON.......... | OHeceis | e 05/06/2003.... | coveovveerierirene | oo 1,850,939 [ .oovourieiiierierieiies | v | s | s | s (V1 UOORTOOTORTIRRIIOT ERPPOON
3624999.......ccmerrrrieiinn WASHINGTON TWP......ccovvrvrrirns (0] ISR RN 05/27/2003.... | covoovevrerirerinee | e 856,966 | ....vvorerrerenrrrinenins [ e | e | s | (V1 ORI IR
3625022.......coiiines COLUMBIATWP..... OH..ovovvvvnn | v 09/05/2003.... [ ..ovvrrvreririrerins [ cevvenrirerinnis 1,403,197 | o | e | v | s | e 0 oo | e
3625027 WEST CARROLLTON........ccconvvrnnnns (0] ISR RN 09/29/2003.... | coveovvvrerierieee | eevreens 053,306 [ ..ooveeveeereeereesriesnies | eeereeseessiesssssessees | eeveseessiessiessesseeseees | ereessieseesssessesssinss | seesseeessissesssiesseend | oo | seeesees
3625037. . | WELLINGTON.... .|OH 10/24/2003.... | ...coovveevrnirns | e, 1,139,514 | .o [ e
3625038 MIAMISBURG........ccooervrerierirrinnens OH..oovvevees [ e 11/14/2003.... [ ..ooooeverreerns | e 827,595 | ..oocvecrierinerinnineins [ e [ e | s | snssesnsnsnsnn0 | s | s
3625042........convvririins WASHINGTON TWP.........oernrirns OH..ooovvvveves [ e 11/21/2003.... [ ..o | v BIT,066 [ ..oovvvrerreririiririin [ e [ e | e | o (V1 UOORTOOTORTIRRITOTE ERPPOON
3625044........ccnerrieiins COLUMBUS........oooorircirerineireni (0] ISR VRN 11/2412003.... [ ..cooevevireeins | i 549,269 | ..o [ s [ e | s | s (V1 ORI IO
3625046........ccnvrrriirinns CINCINNATL .cooovrcrirriienis OH..ooovvvveees [ 12/09/2003.... | ...coovvvrineins | e 3,850,754 | ..oooovirierininiiniinis | v | e | e | s (V1 UOORTOTORIRRIIOT BRPPOOON
3625048 MONTGOMERY... | OH.s | e 12/30/2003.... [ ..cooeervrinrins | s 22,232,594 | oo | e sesissesisiens | cressssssssesssssssenss | seesesssssssnsesessssnns | oosessssesesssssesnenQ | oo | oo
3625081 WELLINGTON.... JOH i | e 07/07/2004.... | ccooovvveerrerrene | s 550,509 | ..ooveurieriririininniins | e | e |0 [ | | o 5,375
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
3625100 DAYTON.....ovveerrnrinns OH.uovveves [ e 10/14/2004.... | ..cooevevieerns | e A55,613 | ..o | eerseninesesssninensnns | eeesnsinessensesssessnns | seensensssessnsssssnnsens | sesseessseessenssesennens0. | e | s
3625128. . | WESTERVILLE..... .|OH 03/15/2005.... | coveerreerirerirene | o 1,000,131
3625130 VANDALIA. ...t OH..oovvvven [ 03/29/2005.... 1,939,950 [ ..uvvurimeieciierirneinies | e | sersesissssenissesessns | ennesnsnesnsessessssnssns | sossesessenssesseesneenQ [ e | e
3625201......orerririeninne PLAIN CITY..cccoovieimcriernierienineens OH..oovvvvvees [ e 12/29/2005.... | ...coovvevirverns | e 990,527 [ .ooovereriererneniininerin [ e | e | s | o0 |, | .
3625279.....cveeirrieiin LOVELAND OH.oovveven [ 11/28/2006.... | ..o | e, 1,523,287 [ oo | oeeeieeineisesissinesses | esrsssisessssssssesssssns | nnssnnsiessssesssssssnssns | sossesessensssessnessneenQ [ e | s
3625300........ccoerrerircrinns FAIRBORN..........coevemriierirerrirenireens OH..oovvvvees [ v 01/23/2007..... | coveeverererirerirene | e TA54,827 [ oo [ reeienineeesissninenies | e | e | esesssnssnsseneenQ [ e |
3625341..... ELIDA OH..oovovvirvn v 08/24/2007.... 1,267,221 [ i | oeeeieeiseissssssiessies | esriesssessssssssssesssns | enssnssessssssessssnssns | sossesesssnsssessnnsneenQ [ i | s
3625422... ELYRIA ..o OH..oovvvveees [ v 10/29/2008.... | ...coorvevrirerns | e, 3,245,490 | oo | rereeeienesnenenines | e | oo | o0 | e | e
3625423..... ELYRIA oo OH.oovvvvees [ 10/29/2008... | ...coovverrireerns | e 263,354 | ..o [ [ e | s | s (V1 ORI BT
3625443.......cnirrii MARYSVILLE........iveiririrnerieirins OH..oovvvvvees [ 02/18/2010.... | coveevreerirerirene [ e 3,804,105 | ..oooverrerrerceiinirnens | rerereeieeinesenieniees | rerereees e | e | e (V1 UOORTTOORURRIOTOT BRPPON
3625445.......coevirii WADSWORTH OH.ooovvvvven [ 03/09/2010.... | cvveoeererrirerirene [ e 1,958,647 [ oo | e | et | e | s (V1 ORI BT
3625466 CINCINNATL ..covorvveeeesisins (0] ISP RN 10/12/2010.... | covvrrererernens [ s 2,848,112 | oo | reveseeiesissnesiensees | sereesssninssensensiens | s | sesseessnenensessnnenesQ. | e | e
3625484. . | WESTLAKE OH 12/27/2010.... | . ..3,277,166 |... ..65,422
3625508 GAHANNA A OHes e 06/16/2011.... 1,928,610 [ ..ovvuveecreerierercnies [ eveeienineenesssssenies | everiessneesensssssensns | ennessssnensenssssensns | consesesssssnssnesneenQ [ e | ..15,031
3625547 ... LIBERTY TOWNSHIP........ccocorrrvrnn OH.ooovvvvven [ 02/29/2012.... | covoreveerverrene | e 3,897,738 | ovoiveiirerineiineinens | reviseisessissieesiesinees | st nieniienes | et | it 0 | e | e [ e 34,990
3625566.........couerverinrinne COLUMBUS.......coooeereimerierineriens (0] ISUPSRIII RPN 07/13/12012.... | coveeererierireee | e 3,183,533 | ..oeuvieriireieeiiniiens | et | s | et | e 0 | e | e | e 65,705
3724985..... TULSA.....ovvriinne (0] CHTIRIN YR 03/03/2003.... | covoorvvrrireriene | e 305,709 [ coouivverrierineirneineins e [ e | s | s 0 | et | v | e 30,687
3725043..... TULSA...coovrrieenne (0] CHRIRIN RN 11/2412003.... | ..o | s 2,885,760 | .vvovverererrerieeerinniinnns | crererinsinsiessenesenis | nesessessssesssssnssenses | sesessssssssnsessesssnsens | ssesenssesesssesseneess0. | coveressnnsiesessnsenenns | e 24,409
3725098. . | EDMOND OK 09/29/2004.... 2,958,202 25,120
3725234 [=101011Y10] ] 0 (0] CHRRIN PRI 04/27/2008.... | covoovvrrerrerirnne | e 1,483,318 [ ..o | veereniseensenisnsnenies | verssssnessensnsesensns | ennssnssnessesssssensns | onnesessssssnsseseenQ [ e | 10,894
3725268.......cvvvriiiiins OKLAHOMA CITY ..o (0] CHTIRIN YR 09/28/2008.... | cvvoovvrrrverirane | e 1,331,079 [ oo | e | rersessesiiessss s | e | e 0 | e | e | e 14,866
3725282......veieiiei OKLAHOMA CITY ..o (0] LCHRIRIN IR 11/30/2008.... | ...coonverrrrcrs | e 3,031,832 | oveuvererirreieeininens | et | e | et | e 0 | cereeerreinrrerieneeees | ceereerieseeseen s | s 21,078
3825076......ccvvvrerrrrcirs PORTLAND.....coovvvrirrieiinieierinnines (0] VUSRI IR 05/2712004.... | cocvoeverrvrerns | e 388,809 [ ...ocveeviieiiieiiiiieies | e | ereseissssesssesessnes | sessesesessssesesessnsenes | sresesesssesiese s 0 [ e | s | e 16,339
3825259 HILLSBORO OR..oovvvvveen [ v 08/22/2008.... | .oveeeveerrerirane | e 5,531,720 | covvoevierieirnennininens | reverseesenienniessensees | sereessenissssessensens | sessensenssesnsssnsnens | sesseessnsssensnsennnensQ. | e | e 37,772
3825260. | TUALATIN. oo OR 08/29/2006.... 2,835,144 32,329
3825455 SPRINGFIELD......... OR..ovvvveen [ e 07/01/2010.... | coveeevrerierirene [ e 2,186,750 | vveuvvrrereereninnirens | reverseeseesennsensensnees | seresessesissnsensessens | sesrseessesssessssssnssens | sesseessnsssensnsenneensQ. | e | e 35,467
3825521....ccrveiieii MCMINNVILLE........coovvevriririrerirnns OR..oovvvvvres [ i 08/17/2011.... | coveeeverirerirene [ e 8,101,288 | ..oeuverrirreicriirinins | rererriisiisssiesieninnes | rereieees s | e | e 0 | o | e | s 82,241 | cooooerrinnineis | s | e 0
3925016......ocerrrrerirerinns CECIL TOWNSHIP.. PA. oo 08/06/2003.... | coveeeveerrrererene | eererereerennnns 2,070,849 | .ovouvererirrirneerininens | rererseeisrisesesseniees | nereees s | s s | et 0 | eereeererinerenieseees | e | e 52,884 | .oooviricieeinnineins | s | e 0
3925017 ..o WHITPAIN TWP......coriiiiiriirinnn PA. oo v 08/14/2003... [ ovovvevrririrerins [ v 114,931 [ [ [ e | 0 oo | e
3925018 WHITEMARSH TWP........cocooververrne | PA s [ 08/14/2003.... | coveoevrerierireee | e 2,083,401 | .oooovierieinceinniens | rererneeseniesneneniees | e | s | sesseessnssensnsenneensQ. | e | e
3925070. . | QUAKERTOWN.... PA 04/30/2004.... 441,225
3925343 PHILADELPHIA... PA oo e 08/30/2007..... | ceveoevererererernee | eevrreinne 2,519,104 | oo | cerireierissieneniees | ereensnnssi e | senressensseensnsinsssens | sesseessnsssensesssnnensQ | e | seeeeeees
3925428........ccovvvirinii WASHINGTON PA oo e 11/26/2008.... | ...coovveevrvirns | e, 3,524,176 | ..o | v | rereiees s | e | e (V1 UOORTOOTORTIRRITOTE ERPPOON
4124976.......cooerinn LEXINGTON.......... (SO DR 01/14/2003.... | covovvverrerreee [ e BIT,876 | ..ouveerverinenrneiieiin [ e [ e | s | s (V1 ORI IO
412531 CHARLESTON........ SCvivvnei [ 03/28/2007..... | cvveevvererierirene | e TATA,200 | oo | rerersriieiienieseninees | cereesssninsisnensessiens | cenrenienesesnsinnsens | sereesnnssensenenneeesQ | e | e
4125401 PAWLEYS ISLAND........ccovomriverirns (SO D 06/16/2008.... | covoovererreriene [ e 8,177,212 | coveeereerieeineeiseinees | reveneiseeisssseessessssees | seresnesssssisssssessesssnens | sessseessessssesssnssnnsssens | sesseessnsssensssssnsensQ | veeesnessonsissseseessens | seeeeeees
4125438 SUMMERVILLE ST IR 10/09/2009.... | ...cvovvevrrrerrs | e 2,627,531 | oo [ | s | s | o0 | e | oo
4125480.......cceeriinns CHARLESTON........ (SO DR 12/1412010.... | oovereeeerereerns | e 789,091 | oovecrieeineerineineins | e | e | s | e (V1 OO IO
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
4125542 CHARLESTON........ (SO D 12/20/2011.... ATTT,8AB | oo | neeieniseisesissinenies | nersesinsesessnsessessns | nnesssssnsssesssssssnssns | sossesesssnsssnssseesneenQ [ nereesenessinsesssesies | e
4125545. . |NORTH CHARLESTON.. 02/17/2012.... | . ..4,400,379 |...
4125556 ROCK HILL.....cooceveieierineineinnns | SChieriiens | v 05/17/2012.... 5,011,452 | cioooiiiciieineiinrinens | cevineinsiissieesseninees | ceveseessssississensessenns | seeveesiensseessssinsssnns | sesseessessessssennnensQ | v | e
4125576.......veoeveieinns SPARTANBURG.......ccoomuvmerirnrernnns | SCrrivvcirins | crvrnns 10/05/2012.... | oveevvverrerns | e 2,516,931 | oo | e | e | e | o0 | e | e
4324986..........ceoeriinn SEVIERVILLE L1\ TSSO D 03/21/2003.... | covovevrerirerirene [ e 990,244 | ..o e [ | s | 0 | | .
4325001 KINGSPORT.......oorvmrinrrierirerirnens L\ U D 05/30/2003.... | covooeveerirerireee [ eevienes 599,639 [ ..euverrireeriirineii [ [ | e | 0 |, | .
4325031 MEMPHIS................ L1\ SRR R 09/30/2003.... [ ..ovovevvirrirerns [ v 486,597 | oo | s | e | | o0 | v |
4325056 FARRAGUT......cooerimrieririnrienis TN | e 02/23/2004.... | covoovrrrerirerrene | e 1,368,980 [ ..uvvuveeenrererirererenies [ ereeierieeseniensienies | e | e | enesssessnsseneenQ [ e |
4325078......cveieirriein BRISTOL.............. L1\ TSSO D 06/04/2004.... | covoovvvoerierirane | e 1,327,748 [ oo | e | nersesiessseesss s | nessssissss s | e (V1 ORI BT
4325160........ccnvrrricrinns MEMPHIS................ L\ U D 08/04/2005.... | .ovoovveerierirene | e 1,007,547 [ 1ooieoeiirierienieeies | vesieeineenesisssenies | e | s | s (V1 UOORTTOORURRIOTOT BRPPON
4325217 i FARRAGUT ..o L1\ T DR 03/01/2008.... | ccvoovvrrrvreriane [ v TBT,528 | oo et [ e | e | s (V1 ORI BT
4325537 COLUMBIA TN e e 112172011 [ s | e 763,957 | cooovierierencrisninenins [ e | e | e | 0 |, | o
4325577. CHATTANOOGA N 10/09/2012.... 2,390,640
4424980..... BOERNE......cooveieceeesereeeeenis L. ST D 02/04/2003.... | ..ovoevrerrrerns [ v B11,736 | ovveveeereiererieeenins | eveesienisesssssssessenses | ressessssssessssnsssssessans | sevessesssssssssssssssensiens | ssesssssssssssssnssessensnsQ | sovsrssssnssiessesssesessnsns | oesseeens 32,721
4425008..........cvvrririinns CONRCE.......... L. ST B 07/10/2003.... | covoovvvrerrirerirene | e 1,438,937 [ oo | et | s | e | e (V1 ORI BT
4425021...cooi HOLLYWOOD PARK........coeverrrrnnens L. ST D 08/29/2003.... | coveeeveerierireee | e TTBTBT [ oo | eeeieeissesessssseesies | rersessesssesssssssessns | srneessssssessessesssssssns | sresesssssessssssesienes (VN ORI BT
4425028.........covvveriiiinn SAN ANTONIO, L. ST B 09/30/2003.... | coveorverenrierirene | e 5,244,991 | ooooiiiiereineineis | e | et neniienes | e nsinns | et (V1 ORI BT
4425029 EL PASO L. ST D 09/30/2003.... | coveeerrerererereee [ eeveeees 522,159 | ovveieereeierenineiiesis | eveesiesisissssssesssnses | sessenssssessssnsssssessens | seessesssnsessssssssensens | ssessssssssssssnsessensnsQ | o | e
4425033. . |EL PASO X 10/08/2003.... | . ..3,391,587 |...
4425049 SAN ANTONIO L. ST D 12/30/2003.... 4,880,168 | ....cveveerrrirrinerienins [ e | e | e | a0 | | .
4425084.........vveinns SAN ANTONIO, L. S B 03/31/2004.... | covovvveerirerirene | e 2,008,735 | ooouieeeiirerineiineinens | cereneisessissieesieninees | oessieesrne s ensienes | et sninns | it (V1 ORI IR
4425075......ovveeririei CONRCE.......... L. ST D 05/24/2004.... | coooovevrerirerireee | s TOAA42 | .o e [ e | s | (V] ORI IO 8,955
4425085.........cveriiren SAN ANTONIO L, ORI IR 07/22/2004.... | .ovovvvcviirirerins [ e 899,495 [ ...oveiiiieieieiieieieies | e | e seses | sessese s sssssenes | aeesesesssene s 0 oo | e
4425090 GRAND PRAIRIE. L. ST D 09/01/2004.... 2897158 | ooovierieinceisniens | reverseeseiissniensesinees | seresensssissssessessens | sensnessesssessssinsnens | sesseessnssensnsennsensQ. | e | e
4425103. . | SAN ANTONIO X 11/03/2004.... | . .1,851,646 |...
4425121 BEE CAVE L. ST D 02/07/2005.... 1,015,567 [ .oovvueeeernerirneernenies | veerenineessesssssnenses | neesesssneesensssssessns | snessonssnessesssssssessns | sossesenssssssnesnesneenQ [ s | e
4425148........coovvi BEE CAVE L. ST B 06/21/2005.... | covoovvreerirerirene | e 1,104,989 [ oo | e | e | e | e (V1 UOORTOOTORTIRRIIOT ERPPOON
4425170....coocernne LAREDO.......coerverieeierirseenerisnins L. ST D 09/16/2005.... | covvocveerirerenee [ e 2,835,458 | ..ouuviririieeinninens | vt | et sssees | e | et (V1 ORI IR
4425173 e EL PASO L, RN IR 09/28/2005.... | ..ovorvreririrerins | v 1,563,387 | oo | e | e | s | e 0 oo | e
4425182 HOUSTON.......coonerrrierierinenrneninnees | T | cevveens 10/31/2005.... | ..ceoeervriners | e 3151496 | oo | rereneeseniesnenesinees | e | senrensensnessssinsnens | sesseessnsnensssennnensQ. | e | e
4425218. . | PFLUGERVILLE 03/01/2006.... 903,999
4425277 SAN ANTONIO.....ccvvrrvnrrrerineennns | Tt | s 11/21/2006.... | ..cooeverrreins | e, 1,397,895 [ .ooovueirerierienirnenins | neeseniseisessssinenies | nersesisnessensssesssssns | nessesssnsssesssssssnssns | onsesessessssnssesneenQ [ e | e
4425297 ... HOUSTON.......ccoivirirrierinniicnienes L. ST B 01/17/2007..... | coveevvverirerirene | e 1,186,734 [ oo v | e | e | eresnsssnessenen0 [ e |
4425309.......ccneerri EL PASO L. ST D 03/14/2007..... | ceveoeeveerierirnee | e 2,277,005 | oooeveerireirnenisninnees | ceeerseiseesesssessessnees | seresnesssssisessessesssnees | sesrseessesssesssnssnnsssens | sesseessnsssensessnnnensQ. | nereneeississeseessens | neeeeenes
4425327...... AUSTIN L. ST B 06/11/2007..... | covvovreerirerernns [ v 2,214,791 | oo | e | e | e | sereesnenenenennenQ | e | e
4425330 SAN ANTONIO L. S D 06/25/2007..... | coveoeveerierinee | v 2,559,403 | oo | rereneienissieneninees | cereensnninsiensessnns | seereessenssessnsinssens | sesseessnsssessessnnsensQ | e | e
4425391 CLEAR LAKE........coovverierierireririenns L. ST I 04/14/2008.... | covoovvveerirerrene | o 2,856,758 | ..oveuvirrirriieniininnis | v | e | oo | a0 | e | e
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

4425405 HOUSTON.......cooiereierierineernennnee | T | e 07/10/2008.... 1,315,118 [ ooiieeeeicrienirneniies | veerenineenenissinesses | enersesssnsesenssssssessns | snnsssnssnsssessssssssnssns | sossesesssssssnssseessneenQ [ neriesinessnsssseses | e
4425421. . |HOUSTON 10/15/2008.... | . W1,757,776 | ...
4425426 HOUSTON. ....coovirrinernnrinnrnennnee | Tt | s 11/21/2008.... AA442,808 | ..o [ e | e | s | seesesennsnen0 | s |
4425437 ... ALAMO HEIGHTS.......ccconvvinrrierins L. ST B 10/06/2009.... | ...coorvererrerns | e 2,001,266 | ...ooovvrrerrercriininens | cerereeieeiennenienines | ereeesennsneniensens | s | serseessenensesenneeesQ. | e | e
4425456..........ovorin CORPUS CHRISTI L. ST D 07/01/2010.... | ceveerevrerierirene | e T TA1648 | oo et | serississesessssissnsns | nnsenssesssesssssssnssns | sonnesessensesesseesneenQ [ e | s
4425483..........ooverenn EL PASO L. ST B 09/16/2010.... | coveerreerirerirene [ e 1,809,535 [ ...voureeerierirereinenies | rerienineesesisssenies | e | e | enessssssnsseneenQ [ e |
4425464 SAN ANTONIO L) ST R 10/05/2010.... | cvovvvrererirnieris | e 4,368,079 [ ..vvuieieiieinennieins | reneienissiesesisienes | s | e | o0 [ e | o 81,263
4425478 EL PASO L. ST D 12/06/2010.... | .ovvorvererrers | e 2,561,454 | oo [ | e | s | sesensesesssssenens0 | o | o 33,093
4425513 ALAMO HEIGHTS.......ccosvevnrirciins L. S D 06/30/2011.... | covooevrerreriene [ e 936,721 | oo [ e [ e | s | s 0 eeretirerineieerienieees | cereeeeiesse e [ e 11,686
4425535.......eevvei CONRCE.......... L. ST D 103172011 [ s | e 948,809 | ....vvvrirrereriirinenins [ e [ e | s | 0 | oo | cerreriereeen s | s 12,726
A425543......oi HOUSTON. .....oorirrieierinsireeiieees L. ST B 1202912011 [ v | e, 3742512 | oo | v | et enienes | e | et 0 | e | v [ e 44,344
4425567 FREDERICKSBURG.. 07/16/2012.... 3,988,378 | ..o | rererneeseniesnenieniees | v | s | sesseessnesenssssnnesnsQ. | e | e .46,877
4525007. . | SALT LAKE COUNTY. 07/15/2003.... | . 1,747,529 | ... ..65,249
4525097 WEST VALLEY CITY 09/29/2004.... 1,056,655 [ ...vvureeuerenerirereienies | rerienineesesssssenies | vsriesssneesessssssesins | snnsssssnensesssssessns | oonsesesssssnsseseenQ [ e | ..15,385
4525255.......cooevirii SALT LAKE CITY UTeeiees [ 08/07/2008.... | covoovvrrrreriane | e A766,049 | oo [ i | e | s | s 0 | e | v [ e 87,979 | oo | ceeeerinsiesssseisnnes | e 0
4525328........covveriii WEST JORDAN UTernees e 06/19/2007..... | coveeerrerierireee | cereririeerennnns 3,344,874 | oo | e | e | e | e 0 | e | e | e 20,479 | covoereeneenerieseinenes | e | e 0
4625460..... BARRE........cooineieieieiieniieeiieees LV2 PSR B 08/26/2010.... | coveorvvrerrieriene | e AAA5,8AT | oo [ i | e | s | e (V1 ORI BT
4725136 RICHMOND........... VA oo | e 04/29/2005.... | covoorerrerierirene | e 1,822,910 [ oo e | e | snnsssssnensenssssessns | oesesesssssnsseseenQ [ e |
4725313. . | YORKTOWN .| VA 03/30/2007.... 2,672,598
4725354 DALE CITY VA oo | e 10/29/2007..... | ..vereervrinerns | e, 1,210,338 [ .ooeourieerieriesirnenies | neeresineensenisssnenies | nsrsesssnessensssessensns | enessnssnensensnssensns | soesesessensssnsseseenQ [ e |
A725378....ovvvirisni NORFOLK......cooerirriiiineinsiiniin VA i | e 01/30/2008.... | covoorvereerierirene | e 7,392,046 | ..ooooiviirineiineineis | reviseieesissiessieninees | oereieeesse s nseniienes | et | et 0 oo | v | e 76,829 | oo | ceeesrinsieisssesennes | oereeeiss s 0
4725402........cconvviierin ASHLAND LY/ W D 06/23/2008.... | covoovereerierireee | e 2,745,182 | cooveveerieeeneeiininens | revinsseississsesieninees | sereiess e | et | e 0 | cereeereeinsiesieneeees | ceerrerienee s | s 16,615 | v | reeerseesenssssensensnee | eversesseess s 0
4725407 ... CHESTER........... VA e e 07/29/2008.... [ ..ovvvvevererirerins [ v 5,807,887 | cooevvirerieireeerineinnnns vt | eeeenisisssisnseses | e | s 0 [ e | s | e 42,306 | .oovoieeieeieiieieieinies | e | e 0
4725453 ALEXANDRIA.....ccooevirrireirnrineinn VA o | e 06/22/2010.... 325,811 | oovecieeriereneenrniiens | reveseeseniesnienseninees | sereensnnissnensessens | senressessesssssissnens | sesseessnssensssenneensQ. | e | e
4725492. . | WOODBRIDGE.... .| VA 04/06/2011.... | . .1,561,108 | ...
4725501 CHARLOTTESVILLE VA o | e 05/05/2011.... 4,070,439 | ooocveierieinninerienis [ e | e | s | 0| | .
4725563........ccovvvriins RICHMOND........... VA o | e 06/28/2012.... | covvovreerirerrnns | v 2,883,402 | ..o | e | et | e | e (V1 UOORTOOTORTIRRIIOT ERPPOON
4825004..........nvveririnns VANCOUVER....... WA | 06/30/2003.... | coveevrrerrerireee | e 1,382,229 [ ..o | e | e | s | s (V1 ORI IR
4825342.......cviin TACOMA ..o WA e [ e 08/30/2007..... | .ovvrrvrrririrerins [ ceveervnirerinnis 1,265,722 | oo | e | e | s | e 0 oo | e
4825448 SNOHOMISH WA e | e 05/28/2010.... A112,304 | oo [ e | e | e | Q| | .
4925073. . | CHARLESTON........ % 05/04/2004.... | . ..5,158,746 |...
4925347 LEWISBURG........ceerrirerrerirnnirens WV | e 09/20/2007.... 1,835,442 [ ..o | oneeieeineinenissinenies | nsrsssinsesensssessensns | cnnssesssnsssesssssssnssns | ossesessssssnsseseenQ [ e | e
5025072.....cveiviriririn OSHKOSH.......... AW e 05/04/2004.... | cooovvreerierrnne | e 2,839,906 | ..o | e | e | e | e (V1 UOORTOOTORTIRRITOTE ERPPOON
5025077 ..o WAUWATOSA.... AW e 06/03/2004.... | coveoveveerierirane | e 1,020,608 [ ...evueeeaeernerinerireiies | oreereesneisesissssenses | rersenseessessssiensns | sreesnsienss s essns | e (V1 ORI IO
5025087 ......ovevririierinns OSHKOSH.......... AW e 08/11/2004.... | covoerveverirerirene | e 4,013,642 | ..o [ s | s | s | o0 |, | .
5025104 MARSHFIELD......... |/ D 11/04/2004..... 5,281,270 | covvevicrerrirneniseinens | revesneeseeisssseessensnees | ceresnesssnsissssessessienes | sesrseessesssesssssinsssens | sesseessinsssenssssnnsensQ | e | seeeeeees
5025122 HARTLAND......ccvviivinimrirnniieiiens Wi v 02/15/2005.... | coveevvreerierirene | e 1,352,941 [ oo v | e | e | ernnsesnsenen0 [ e |
5025176.....covererrrieianns PEWAUKEE TWP.......c.covvverinrirnns Wi | e 09/30/2005.... | coveoveveereerirene | eevreens 833,786 | ..ouvvererrirenrneineinns | e | e | s | e (V1 OO IO
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

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

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
5025208 PEWAUKEE |/ D 02/09/2008.... | .cvoovveerererirane | e 960,484 | ....vveririneriinrineis [ e [ e | s | 0 | s |
5325336. . |MT PLEASANT SC 08/03/2007..... | cvveevveerirerirene | o 1,743,661 [ .o [ e
5325337 OMAHA......ccoovrnrins NE...imes [ 08/03/2007..... | ceveoevvcrirerinee | e 2,300,191 | oo | ceeereiseeissieseeiees | erereesrnssisnsessenns | seereesienssessnsinssens | sesseeseessensssennnensQ | e | s
5325360........ccorririrerinns DETROIT Mo [ 12/06/2007... | ..oceonveevrincrs | e, 7,924,701 | oo | revereeeieesessiessesesnees | sevenessssessssessesssens | censnensensnsessnssnssens | serseessnenensesenneeesQ | e | e
5325494 ... SEDALIA. ... MO..cooevnens [ e 04/07/2011.... | coveeveererrene [ e 1,962,366 [ ...vvuveeeneienciiierirneiies | e | nersesiesesenissessnsns | ensinnsiesnsessessssnssns | onsesessensssessensneenQ [ e | e
5325587 TURNERSVILLE N [ e 11/30/2012.... | oo | e, 1,212,750 [ .o [ | | s |0 [ e | o
0299999. Total - Mortgages With Partial REPaYMENES........ccviiies woviiiirniiseisrissiessseesss e 846,733,692 0| 1,513 |0 |0 [ 1513 [0 | i 0
0599999. TOtal MOMGAGES. ........vvvervrrrerrersreieerseriessieesseesseine oreisesssessessseessesssssessesssssseensenes 873,894,777 0. 1,513 26,629,926
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

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

NONE
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
3136AA 3R 4| FANNIE MAE 2012-149 LV 3.000% 03/25/36...........cvvveveumrmreeerrreriieesissssessissssssssssessssssssssssssessesssssssesss. | sevsessnne ...01/10/2013 | Citi 6,406,401 6,219,806 7,256 |1
3136AA 3R 4| FANNIE MAE 2012-149 LV 3.000% 03/25/36 ...01/10/2013 | Citi 32,396 31,452 37 | 1FE
3136AB P9 8| FANNIE MAE 2013-6 VN 3.500% 01/25/30 ..01/25/2013 | Bank of America 2,995,520 2,816,000 7,940 (1
3136AB  YJ 6| FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...01/10/2013 | Barclays Capital Inc 5,227,718 5,094,000 12,311 |1
3136AB  ZF 3| FANNIE MAE 2013-1 VD 3.000% 01/25/33........oocirvriirrinrinrnesiesnessessissssssssssssssssesssssssesssssssessssssnsessssnes | sevssssnns ...01/24/2013 | Barclays Capital Inc 4,123,750 4,000,000 9,667 |1
38376G A7 5| GNMA 2011-10 AC 3.960% T1/16/44..........ovvooreereerseeriiiseesesissessssissessssssssssssssssssiss s ssssssssssssssssennes | sesssssones ....02/13/2013 | Performance Trust 5,430,859 5,000,000 9,900 |1
38376G  F4 7|GNMA 2011-16 C 4.000% 09/16/46...........coovreummrrreerrrerissiesreesssesessasesssssssesssssssesssssssesssssssssssssssssssssnesssss | sevssssens ...01/10/2013 | RBS Securities Corp. 5,529,688 5,000,000 7,778 |1
38376G  ZU 7| GNMA 2011-9 C 3.666% 09/16/41......ooouuuuumiiiiiiiiiiissiisssssesssssessssssssssesssssssssssssssesssssssssssssssssssssssssssssssssnssins | sosseeesens ....01/10/2013 | FTN Financial 5,454,688 5,000,000 7,128 |1
0599999. Total - Bonds - U.S. Government 35,201,020 33,161,258 62,017 | ..ccoveeee YOS S—
Bonds - U.S. States, Territories and P
011770 2D 5| STATE OF ALASKA 3.858% 08/01/37.......uvvveermrrrvermcrressmesssessmessessssesssssssesssssssssssssssessssssnsssssssnsessssssssses | sessesenes ...01/16/2013 | Citi 1,000,000 1,000,000 1FE
372546 AS 0| GEORGE WASHINGTON 4.363% 09/15/43........cvvuvmeereermesresneeseessesssissessssssssssssssssesssssssssssssssesssssenseses | sessesenes ....02/05/2013 | Barclays Capital Inc 1,000,000 1,000,000 1FE
478718 J5 9[JOHNSON COUNTY SCHOOL 4.050% 09/01/35, ....03/08/2013 | Raymond James & Associate: 1,988,260 2,000,000 1FE
574218 NU 3 |MARYLAND ST HLTH & HGR 4.000% 08/15/28 ..03/14/2013 | Citi 2,365,638 2,285,000 1FE
602245 ZA 3| MILWAUKEE COUNTY G.O. 3.862% 12/01/30 ....01/25/2013 | J P Morgan & Co. 3,000,000 3,000,000 1FE
60637B CN 8| MISSOURI HOUSING 2013 2.650% 11/01/40........ccovvvveemmmmmmmmniersssieissmisneesssssissssssssssssssssssssssssssssssssssnes. | cosssssnees ...01/18/2013 | George Baum 3,000,000 3,000,000 1FE
60637B CP 3| MISSOURI HOUSING 2013 2.650% 11/01/41.......covveeuerrreiemerereoesessissssssssesessissessssssessssssesssssssssssssnes | sesseneres ...01/18/2013 | George Baum 3,000,000 3,000,000 1FE
64469D US 8| NEW HAMPSHIRE HOUSING 2 3.750% 07/01/34........cvvoouerreermcrreenmesesissesssssssesssssssssssssssssessssssssssssssesss | ossessenns ....03/14/2013 | George Baum 5,237,500 5,000,000 1FE
64988R FL 1|NEW YORK ST MTGE AGY RE 2.625% 04/01/41 ....02/13/2013 | Morgan Stanley & Co. 1,552,530 1,500,000 1FE
658289 B7 7 |NORTH CAROLINA ST 3.825% 10/01/33 ...02/13/2013 | Wells Fargo Securities 1,000,000 1,000,000 1FE
677377 2M 4| OHIO STHSG FINAGY SF 2.720% T1/01/41.....oovooeririoeriiisseerisssessssssessessessssssessssssnsssssssssssssssseeses | sevseneees ....03/13/2013 | George Baum 3,860,000 3,860,000 1FE
678553 AS 7| OKLAHOMA CITY ECONOMIC 3.804% 03/01/27.....cooovrvvvirrnsresrsssssinmssessesssssssssssssssssssssssssssssssssssssssssssns. | serseseses ....03/27/2013 | Bank of America 2,000,000 2,000,000 1FE
678553 AT 5| OKLAHOMA CITY ECONOMIC  4.297% 03/01/32.......ccmerrrvirrrerriirsssssisnssnssssssessssssssssssssssssssssssssssssnssssssss. | sesssonnses ....03/27/2013 | Bank of America 3,000,000 3,000,000 1FE
798186 YY 2|SAN JOSE CA UNIFIED SCH 4.469% 08/01/34 ....01/17/2013 | Stifel Nicolaus 3,750,000 3,750,000 1FE
91412G_ QL 2| UNIVERSITY OF CALIFORNI 4.062% 05/15/33, ....02/28/2013 | J P Morgan & Co. 4,000,000 4,000,000 1FE
1799999, Total - Bonds - U.S. States, Territories & Possession 39,753,928 39,395,000 0 ... .0 S
Bonds - Industrial and Miscellaneous
00802# AA 4| AEROSTAR AIRPORT HLDG L 5.750% 03/22/35.........crmmmmmrrrervevenmsisnsisssssssssssssssssssssssssssssssssssssssssssssssssnns | sosssssnnns ...03/22/2013 |UB S 2,000,000 2,000,000 27
018490 AQ 5| ALLERGAN INC 2.800% 03/15/23.........ccmmmrrevrmnrressssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssensssss. | sesssnnses ....03/07/2013 | Goldman Sachs & Co. 1,994,280 2,000,000 1FE
03027W AJ 1 |AMERICAN TOWER TRUST | 3.070% 03/15/23 ....03/06/2013 | Barclays Capital Inc 8,000,000 8,000,000 1FE
03064Y AD 4 |AMERICREDIT AUTO REC TR 1.070% 03/08/18. ...01/15/2013 | Deutsche Bank Securities 2,499,371 2,500,000 1FE
045604 A@ 4|ASSOCIATED ESTATES REAL 4.450% 01/22/23.........coocommerrrrinrerienesrisssseissessessssssssssessesssssssssssesses | wevsenneees ....01/22/2013 | Bank of America 3,000,000 3,000,000 2
12625A AB 3 |CPS AUTO TRUST 2013-AB 1.890% 06/15/20...........errrermmcrreemmserressneerssssnessssssseessssssesssssssessssssessssssnees | cossesseees ...03/13/2013 | Citi 3,649,744 3,650,000 1FE
12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32.........cccommvrereeereeiierreiiissssssisssssesssssssssssssssssssessssssesnes | sesvessnnns ....03/01/2013 | Interest Capitalization 64,410 64,410 1FM
13975 AD 5 |CAPITAL AUTO REC ASSET 0.970% 01/22/18 ...01/15/2013 | Bank of America Merrill Lynch 2,499,833 2,500,000 1FE
13975 AE 3| CAPITAL AUTO REC ASSET 1.290% 04/20/18 ..01/15/2013 | Bank of America Merrill Lynch 1,999,892 2,000,000 1FE
13975E AF 0| CAPITAL AUTO REC ASSET 1.740% 10/22/18 ...01/15/2013 | Bank of America Merrill Lynch 1,499,847 1,500,000 1FE
18469P A* 1 |CLEARBRIDGE ENERGY MLP  3.270% 02/07/20.........covveouerreeemerreeinereesisnessessssessssssessssssssssssssesssssans | cosseveeses ....02/07/2013 | Morgan Stanley & Co. 4,000,000 4,000,000 1Z
23157# AF 6| CURTISS-WRIGHT CORPORAT 3.700% 02/26/23.........ooooceeecesrreeeeseeeeeeeeesrssessseessssseeesssssssessssssessssssssssesssene | seveeneen ...02/26/2013 | Bank of America 3,000,000 3,000,000 27
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
23389@ AA 9|DAIRYLAND POWER COOPERA 3.420% 03/30/43 ....03/12/2013 | Bank of America Merrill Lynch 3,000,000 3,000,000 1Z
26441C 30 3|DUKE ENERGY CORP 5.125% 01/15/73 ...01/09/2013 | Morgan Stanley & Co. 500,000 500,000 2FE
29977 AB 2| EVERBANK MTGE LOAN TRUS 2.500% 03/25/43..........commuurrrimrrerriisessisssesssssssssssssesssssssssssssssssssnssses | sessnsenes ....03/26/2013 | Bank of America 3,017,827 3,000,000 5625 1FE
32058E AC 7 |FIRST INVESTORS AUTO OW 0.900% 10/15/18........uvvreerereirmeesessnessssssessssmmsnesssssssessssnsesssssssessssnnee | wessnsenes ...01/15/2013 | Wells Fargo Securities 2,999,830 3,000,000 1FE
34528Q CG 7|FORD CREDIT FLOORPLAN M 1.370% O1/15/18.......ccvuumrriirmerresssessisseesessssesssssssesssssssesssssssssssssnsssnss | soseessnes ...01/15/2013 | Barclays Capital Inc 3,999,295 4,000,000 1FE
36162W AF 4 | GE EQUIPMENT TRANSPORTA 1.540% 03/24/21.........ovvveeeieerrriiineerienessissssssssssessessssessssssssssssssessesss. | sessseenes ....03/12/2013 | Bank of America 4,999,789 5,000,000 1FE
46639G AL 0 |JP MORGAN MTGE TRUST 20 3.000% 03/01/43..........vervemmmrerriimesresssesssssessesssssssssssssssssssssssssssssssnns | sesseneeses ....03/26/2013 | J P Morgan & Co. 3,068,555 3,000,000 1FE
58155Q AG 8| MCKESSON CORP 2.850% 03/15/23.........covuermrrerimmrrriisseesessssssssssessesssssesssssssessssssssssssssssesssssssessssssnnsesses | sovssssnns ....03/05/2013 | J P Morgan & Co. 1,498,170 1,500,000 1FE
69349L AG 3| PNCBANKNA 2.700% 11/01/22 ...01/09/2013 | Barclays Capital Inc 988,320 1,000,000 6,150 [1FE
790849 AJ 2|STJUDE MEDICAL INC 3.250% 04/15/23 03/21/2013 | Bank of America 2,985,720 3,000,000 1FE
80283F AD 8|SANTANDER DRIVE AUTO RE 1.160% 01/15/19. ...01/09/2013 | Citigroup. 999,834 1,000,000 1FE
82651Y AA 3 |SIERRARECEIVABLES FUND 1.590% 11/20/29.......cccccmmrrveumerrerimeseeissseesssssesessisssssssssssesssssssessssssnsesssses. | sessennenes ....03/13/2013 | Deutsche Bank Securities 4,778,992 4,780,000 1FE
89233P 7F 7 |TOYOTA MOTOR CREDIT COR 2.625% 01/10/23.......00ucerrerrenresiseresssessessssssssmssssesssssssssssssssssssssssesses | sessnsenes ...01/07/2013 | RBC Capital Markets 2,484,325 2,500,000 1FE
89153U AF 8| TOTAL CAPITAL CANADA LT 2.750% 07/15/23 A ...01/10/2013 | Barclays Capital Inc 998,190 1,000,000 1FE
12656* AG 7 |CSLBHOLDINGS INC 3.200% 03/26/23 RS- ....03/27/2013 | Citigroup. 2,000,000 2,000,000 1z
71656L AP 6 |PETROLEOS MEXICANOS 144 3.500% 01/30/23 |-~ ....01/23/2013 | J P Morgan & Co. 1,994,480 2,000,000 2FE
78413H AA 7 |SES SA 144A 3.600% 04/04/23 |- ....03/26/2013 | Bank of America 995,180 1,000,000 2FE
78447N  AF 3| SMART TRUST 2013-1US A4 1.050% 10/14/18 |-~ ...01/16/2013 | RBS Securities Corp. 2,499,168 2,500,000 1FE
80687P AA 4 |SCHNIEIDER ELECTRIC SA 2.950% 09/27/22 F......[...01/07/2013 | RBC Capital Markets 5,045,028 5,041,000 42,295 |1FE
865622 AZ 7|SUMITOMO MITSUI BANKING 3.000% 01/18/23 01/11/2013 | Various 3,992,990 4,000,000 1FE
Q1842# AC 2 |BROOKFIELD WA RAIL PTY 4.230% 03/15/23 . |...03/27/2013 | J P Morgan & Co. 7,000,000 7,000,000 2Z
3899999. Total - Bonds - Industrial & Miscellaneous 94,053,070 94,035,410 54,070 |......... XXX oo
8399997. Total - Bonds - Part 3 169,008,018 covnrrrisnennnennns 166,691,088 | covvvivieniiissnii s 116,087 |[.......... YOS —
8399999. Total - Bonds. 169,008,018 connerrennneeneeens 166,091,688 | v s 116,087 |.......... YOS —
Preferred Stocks - Industrial and Miscell
064058 20 9| BANK OF NEW YORK MELLON........covvuemmrrmrimmmrerissneesismsessssssesssssssssssmssesssssssesssssssessssssnsssssssnessssssnsssses | sesseseres ...01/14/2013 | Gleacher & Co. 10,000.000 252,200 P2LFE
101121 40 8| BOSTON PROPERTIES INC P.....oovuiivirrmrririmesresmessssssssessssssssssssssssssssssssssessssssssssssssssesssssssssssssssssssssnns. | sessessnes ....03/18/2013 | Wells Fargo Securities 40,000.000 1,000,000 P2LZ
461070 85 6 [INTERSTATE POWER AND Ll.....ooouurvierierreesssnssesssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sosnesssses ....03/14/2013 | Wells Fargo Securities 60,000.000 1,500,000 P2LZ
74460W 87 5|PUBLIC STORAGE PFD 5.20 ...01/07/2013 | Morgan Stanley & Co. 40,000.000 1,000,000 P1LFE
78407R 20 4|SCE TRUSTIIPFD5.1% 01/23/2013 | Wells Fargo Securities 80,000.000 2,000,000 P2LFE
929042 84 4|VORNADO REALTY TRUST PF, ...01/17/2013 | Morgan Stanley & Co. 100,000.000 2,500,000 P2LFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 8,252,200 XXX 0 o XXX oo
8999997. Total - Preferred Stocks - Part 3 8,252,200 XXX (I LSS S—
8999999. Total - Preferred Stocks. 8,252,200 XXX 0 | XXX
9899999. Total - Preferred and Common Stocks 8,252,200 XXX () I LSS S
9999999. Total - Bonds, Preferred and Common Stocks. 177,260,218 XXX 116,087 | .......... 9.9 S

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.




6030

Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
152383 AA 3| CENT AMER BK FOR ECON | 10.375% 02/01/14..... | ..... 02/01/2013| Various. 0 02/01/2014| 1...........
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36........... | ..... 03/01/2013| Paydown 31,452 | oo 31452 | 032,396 [ s [ [ (944) [ | (944) [ .o 03/25/2036| 1FE......
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 03/01/2013| Paydown.........cveveererererererienens | ceveene 213 1 11/15/2016/ 1...........
36235* AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 03/15/2013| Redemption ~ 100.0000............ | coverererremerirerirens | cereeineenns 93,294 0 06/15/2030| 1...........
38373M  2F 6| GNMA 2008-80 IO 0.976% 04/16/50.........c.ccovrervrere | verer 03/01/2013| PAYAOWN.......couvvrrerrienrreerirenins | revererinsrnenienenee | eeesenssnssessessnens | evveneseesnsessnnenes | coeveneninene L1229 | cvvvverienes 75,412 | oo | e (75,412) [ oo | e (75,412) 04/16/2050| 1...........
38373M  3S 7| GNMA 2008-86 IO 0.803% 10/16/48.........cocovvrrerenes [ e 03/01/2013| PaydOWN........coovvrverirereriiireinns [ eeererierenineireninnes [ eneeeeeniensnnesienes | cereneeennsnesnsnnnens | coveeenen 151417 | i 148,333 | oo | e [RTETRKK) ) I (148,333) 10/16/2048| 1...........
38373M 7D 6| GNMA 2009-37 IO 1.261% 05/16/49........cocovvrrmrrine | vener 03/01/2013| PAYAOWN........couveererrieriererneens | ovevsersenisesesenins | cervssessesssnessenines | ceenns 141,789 139,396 | | (139,396) | ... (139,396) 05/16/2049| 1...
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32.........ccovvvvvrincins [ v 03/01/2013| PaydOwN..........vvvmeverieirerinirerens [ everenienisissiennnes | eeverins 1,383,631 | ......... 1,383,631 1,352,973 1,370,257 | oo | v 13,373 13,373 | e | s 1,383,631 | oo [ v | e | e 13,646 |11/20/2032|1...
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32.........occcmvvrrnens | v 03/01/2013| Paydown.........ceeveererenerrrerienens | ceveene 399,043 399,043 | ............ 414,382 | ............ 403,347 | oo | e (4,304) [ oo | e (4,304) [ ooovereerinins | e 399,043 [ ..o [ v | s 0| e 4,099 |07/20/2032| 1...........
38373Y D5 0|GNMA2003-4 MD 5.500% 01/20/32.......cccvvvvvvvninne | cor 03/01/2013| PAYAOWN........couvrireereiierireeens | eereseisesiesissenins | eveeerienes 164,318 | covvvenees 164,318 | ..ccovenee 164,421 | o 163,864 | ..oovvvvreverees [ B4 | i | 454 | s | i 164,318 01/20/2032| 1...........
38374 F3  5|GNMA2004-97 C 4.522% 02/16/28.........cocoverervernes | cenee 02/01/2013| Paydown.........cevveerereerinerienens | ceveene 2,500,000 2,500,000 2582,031 | ... 2,568,696 | .ovvovveerrerees | errrer(68,696) [ oo | e (68,696) | ...oorvveererens | i 2,500,000 02/16/2028|1..........
38374N  JX  6|GNMA 2006-42 B 5.222% 08/16/46............coccoovvvvecs | s 03/01/2013| Paydown.... 241,303 241,303 264,057 263,079 08/16/2046 1...
38375C BD  1|GNMA 2012-57 DA 5.479% 04/20/42.........ovvevvvniee | veves 03/01/2013| Paydown ..1,040,796 1,040,796 1,139,021 1,130,758 |. 04/20/2042|1...
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35...........coccevvrrnures | covee 03/01/2013| Paydown.... 1,593,659 | ......... 1,593,659 | ......... 1,595,651 1,595,221 03/16/2035| 1...
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ... 02/10/2013| Redemption  100.0000.........c0. [ covrenrenersnenirnsenes | semvnssessenenns 3,551 | oo 3,551 | oo 3,551 | i 3,551 [ | e [ |0 [ [ 3,851 [ [ | 0 | s 53 |08/10/2018[ 1...........
0599999. Total - BoNdS = U.S. GOVEIMMEN. ...t ens st esss sttt enssssenssnnnnssnses | svsssoes 7,631,735 | ......... 7,631,735 | ......... 8,192,899 | ......... 8,135,895 7,631,735 | oo (U I (U] I 0. 109,398 |...... XXX... [.XXX..
Bonds - All Other Government
683078 FY 0| ONTARIO ELECTRICITY FIN 7.450% 03/31/13....... |A.. |03/31/2013| VaMiOUS. .....ovvvreesisssissiissienins | cvvs 2,925,000 2,925,000 2,915,377 2,924,780 2,925,000 [ ..oooviiciions | e | e | 108,956 |03/31/2013| 1FE......
1099999. Total - Bonds - All Other GOVEMMENL..........vvveereieriicirssiserisiias 2,925,000 2,925,000 2,915,377 2,924,780 2,925,000 | o0 | i | 0 108,956 | ...... XXX... [.XXX....
Bonds - U.S. States, Territories and Pc
20774W H2 0| CONNECTICUT STHSGFIN 5.000% 11/15/41...... | ..... 01/03/2013| Redemption  100.0000. 0 11/15/2041| 1FE......
49130T PQ  3|KENTUCKY ST HSG CORP HS 4.268% 01/01/28... | ..... 02/01/2013| Redemption ~ 100.0000. 0 01/01/2028| 1FE......
60416Q EP  5|MINNESOTA ST HSG FIN AG 4.450% 07/01/31...... | ..... 01/01/2013| Redemption  100.0000. 0 07/01/2031| 1FE......
60637B CN 8| MISSOURI HOUSING 2013 2.650% 11/01/40.......... | ..... 03/01/2013| Redemption  100.0000... 0 11/01/2040 1FE......
60637B CP 3| MISSOURI HOUSING 2013 2.650% 11/01/41.......... | ..... 03/01/2013| Redemption  100.0000... 0 11/01/2041] 1FE......
647200 W8 3| NEW MEXICO ST MTGE FIN 3.550% 09/01/32...... | ... 03/01/2013| Redemption ~ 100.0000... ...20,000 , 0 09/01/2032| 1FE......
658207 PA  7|NORTH CAROLINAHSG FIN 4.319% 01/01/29...... | ..... 02/01/2013| Redemption ~ 100.0000............ | .ccc... 20,000 | ..... 20,000 20,000 | coovvernens 20,000 | oooereerireirens | e 0 01/01/2029| 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20....... |..... 03/01/2013| Redemption ~ 100.0000............ | covevrrveermrererirerirene | cererirrenne 90,000 | ..covverenec 90,000 | ..ovvvrreces 90,000 | ..ovcvernnne 90,000 | oo | s 0 06/01/2020| 1FE......
677555 UW 2| STATE OF OHIO OHIO 7.050% 03/01/17....cocveverenn | o 03/01/2013| Redemption ~ 100.0000............ | covererenreermererenirene | cererineenns 65,000 | ..oooovrrrnen 65,000 | ..ovrerneens 65,000 | ..oocvvrnene 64,998 .2 2 03/01/2017| 1FE......
882750 MZ 2| TEXAS ST DEPT HSG & CMN 4.450% 01/01/30..... | ..... 02/01/2013| Redemption  100.0000............ ...15,000 | oo 15,000 [ | e 0 01/01/2030| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possession .435,813 375,714 0 .2 0 2 0.....435716 | .............0 | .......(716) | ..........(716) | ........6,990 |...... XXX... |.XXX....
Bonds - U.S. Special Revenue and Special Assessment
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31.........ccvernevrvrinens [ o 03/01/2013| Paydown.........ccourerereneernerrenens | cevenne 233,128 233,128 235,115 233,166 | .oocvenerierinees | e (38) (38) 233,128 | .o [ | s 0| e 2,534 |08/15/2031| 1...........
31339D 7A O |FHLMC 2417 KZ 6.000% 02/15/32.........ccevveerereveris | cever 03/01/2013| Paydown.........ccouveervenirenerienens | ceveene 202,699 202,699 | ....ccooone 198,367 201,252 | .ovvvvereiiens | e TAAT | i | v TA4T | s | e 202,699 | ..ovvvrrrerires [ v | s 0| e 2,121 |02/15/2032 1...........
31339G  JU 6| FHLMC 2367 ZK 6.000% 10/15/31......ccoververinrrnns | cenee 03/01/2013]| PAYAOWN........couevrivieneiierireeins | eerereersesiesissenins | cvserinenes 458,865 | ............ 458,865 | ............ 460,779 | ..o 458,511 | .ovoeeciives | e 354 | e | e 354 | | e 458,865 | ....ocvveriens | e | e (U1 4,316 | 10/15/2031] 1...........
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31339M  FE  3|FHLMC 2389 ZB 6.000% 12/15/31.....ccvvvrrercrnnien | e 03/01/2013| Paydown.........cccouverereneenerienens | ceveene 285,051 285,051 269,316 282,762 | oo | 2,289 | s | 2,289 | | e 285,051 12/15/2031] 1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32 e 03/01/2013| PaYAOWN........courermvenrrierierireens | oevererieniesesnenins | eveerieens 144192 | oo 144,192 | .cooeeeee 132,539 ...144,192 01/15/2032| 1...
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32 B 03/01/2013| Paydown.... 837,771 837,771 808,553 ..837,771 04/15/2032(1...
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.........cccoe | ceon. 03/01/2013| PaYAOWN........couvvrrerririenerierins | cevereeinsrinerieniene | cerenineenns 71,760 | cooveverees 71,760 | oo 64,932 | .ooiirern89,852 | oo | e 1,908 | s [ e 1,908 | | e 71,760 11/15/2023 1...........
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29........cccrmvvmrrrnens [ e 03/01/2013| PaYAOWN........couevriviencrierireeens | eereserseniesissenins | cvserienes 197,847 | v 197,847 | oo 187,744 | ............ 195,053 | .ooovveeveenerins | oo 2793 e | e 2,793 e | s 197,847 01/15/2029| 1...........
31337 HS  5|FHLMC 2125 JZ 6.000% 02/15/29..........ccomvveererrerr | ceves 03/01/2013| PaYAOWN........courernrerrierierirrens | ovvvreerieniesesnenins | cveerinnens 161,573 | v, 161,573 | oo 154,797 | coovvrene 159,429 | oo | v 2,144 | s | v 2,144 | | 161,573 02/15/2029| 1...........
313401 YH  8|FHLMC 15 POOL# 360005 9.500% 07/01/17........... | ..... 03/01/2013| Paydown.........ccorerereneenerienens | cevenne 68 | ... 68 68 | ... 68 A 1 B8 | v [ e | e (0 I 1107/01/2017| 1...........
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ..... 03/01/2013| Paydown.... N \ revererennenn 88, . ..065413 | ... 68,045 11/25/2023| 1...
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24 N 03/01/2013| Paydown.... 02/25/2024/1...
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25..........occnvvenees | o 03/01/2013| Paydown 12/25/2025 1...........
3136A8 DP 2| FANNIE MAE 2012-104 VV 3.500% 02/25/38............. | c.... 03/01/2013| Paydown 02/25/2038|1...........
3136A9 WW 4 |FNR 2012-121 GV 3.500% 01/25/30.......ccnvvevvrrerns [ v 03/01/2013| Paydown 01/25/2030| 1...........
3137AR WS 1|FHR 4073 HC 3.500% 03/15/35... I I 03/01/2013| Paydown.... 03/15/2035| 1...
3137AV. 6P 7|FHR 4121 MV 3.000% 12/15/35.......cccovvrrereerrncrns | cenee 03/01/2013| Paydown 12/15/2035| 1...
313920 SU  5|FNMA 2001-35ZG 6.500% 08/25/31.... [ 03/01/2013| Paydown.... .86,175 | ... . v 08/25/2031|1...
31392E H6 0|FNMA 2002-69 Z 5.500% 10/25/32.........cccrmevrivirnees [ v 03/01/2013| PAYAOWN........courerrrrenerierireeens | oereserseniesesnensns | cveerinees 310,420 | ............ 310,420 296,222 306,214 , 207 | e | s , 10/25/2032 1...........
31392K HM 1| FHLMC 2445 0Z 6.500% 05/15/32.......cccovimriverrvrns | cor 03/01/2013| Paydown..........ocovverrireererisrerens [ evenee 226,869 226,869 222,558 225104 [ oo | e 1,765 | e | e 1765 | e | e 226,869 05/15/2032| 1...........
31392M U4 2|FHLMC 2463 Z 6.000% 06/15/32.......cconevemremernns | verer 03/01/2013| PaYAOWN........courerrerrnerierireens | ovevserseniesesseenns | creeriinens 163,126 | .cvovvneee 163,126 | ..ooovveveee 157,370 | coovvvenee 161,425 | oo [ e 70T s | e 70T | | e 163,126 06/15/2032| 1...........
31392M U5 9|FHLMC 2463 ZB 6.500% 06/15/32... N 03/01/2013| PaydOwN........ccovvrveererireriernirnns [ overerinernnssirennnes | crvveiennns 382,326 | ............ 382,326 379,867 380,960 06/15/2032| 1...
31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32.......ccoovveevvemerermrins | e 03/01/2013| Paydown 228,439 228,439 209,983 222,079 07/15/2032| 1
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32.. N 03/01/2013| PaydOWN........ccovvrivreririrerininirns [ erereniersnsssiennnes | crvveenennn 488,762 | ....co.c.. 488,762 | ............ 470,958 | .....couvu 481,698 | ...covvvivrrnnee 07/15/2032|1...
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........cccomvremrererras | vever 03/01/2013| PAYAOWN........courermrrrvnerierireens | oeresersenseeesnensns | evserienees 383,635 | ..coooneen. 383,635 346,144 372,174 | e | e 11462 | s | e 11,462 | i | s 383,635 08/15/2032| 1...........
31302U EE  O|FHLMC 2504 Z 6.000% 09/15/32........cccrvrvvvirmenrrrens [ nnr 03/01/2013| Paydown..........vurvverrnreerrnnesrirens [ overee 275,450 275,450 265,393 272,133 | o | o337 [ | e 3317 | | e 275,450 09/15/2032|1...........
313920  JL  9|FHLMC 2499 VZ 6.000% 09/15/32.......ccorvemnerernrens | cever 03/01/2013| PAYAOWN........courerivrenerierireens | eerersersensesisnennns | cvserieees 329,978 | ..o 329,978 324,130 327,856 | ..oovvvvrverinees | 2,122 | | e 2,122 | | e 329,978 09/15/2032| 1...........
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32 N 03/01/2013| Paydown.... .416,180 10/15/2032| 1...
31393A VK 0|FNMA 2003-30 HY 5.500% 04/25/33........ccccovvvermrene | e 03/01/2013| Paydown ..100,389 04/25/2033| 1
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33 N 03/01/2013| Paydown.... 03/15/2033| 1...
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20........ccccomvenee | vonee 03/01/2013| PaYdOWN........covvvmrirrrinerrnerienins | reerresrinensenineenns | eevnseinnereen3y 709 | i 3,709 | 3731 [ e 3716 | s | v (B) [ | e (B) [ [ i 3709 [ s e | 0 | s 01/01/2020| 1...........
46637Q AA 4| JP MORGAN TAX EXPT PASS 3.000% 01/27/38.... |..... 03/01/2013| Paydown.........ccouveervenrrrerirerens | ceveene 904,874 904,874 926,691 926,502 | ...ovveeriverirenns | e [VATC72:) | RN I [VATC72:) | R I 904,874 | ..evvvvrverres [ v | e 0| oo 4,529 |01/27/2038 1FE......
48730P AB 6 |KEENAN DEV ASSOC OF TN 8.000% 07/15/28..... | ..... 01/15/2013| VaMOUS. .....oovvvrrereerrriseiierienes | cevenns 202,530 202,530 202,530 202,530 [ .eoveveerierinens | e 0 202,530 [ ..vveerrierines [ e | s 0| e 8,101 | 07/15/2028| 1FE......
911551 AA 7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... | ..... 03/01/2013] Various. 24,845 0 oo [ eerieeeeenn 28,845 o | | eviisviiennnn0 | s 310 |05/01/2032|1...........
3199999, Total - Bonds - U.S. Special ReVENUE & ASSESSMENL. ........vuiuiiirieiieieiieieiieceicis it sssnetsis st st ensss et sssntensesessnsensessesssssnes | sesnens 7,964,502 | .........7,964,502 | .........7,770,304 | ........7,924568 | ...............0 | ......39,932 | ... 0 ... 39,932 | ..o 01....7964502 | ....ce.....0 | o0 | e 0| il 79,827 | ...... XXX... | . XXX
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 ] ..... 03/01/2013| PaYAOWN........couvvrrireirrinerienins | ceverseeissiserseninee | cereeiseenns 62,801 [ oo 62,801 | .coorvrneens 60,135 | .ovvrerene 62,482 | ..o | s 319 [ s | e 319 [ s | e 62,801 [ .oovvverirerine [ e [ s 0 | v 455 |06/25/2033| 1FM.....
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 03/01/2013| Paydown.........ccouveervenirenerienens | ceveene 85,658 | ..... 85,658 86,247 | oo 85,724 | ..o | v (66) ((G16) ) TS IR 85,658 | ....vvrcrirerins [ e [ s [V T 552 |08/25/2018| 1FM.....
00212P AV 0|ASG RESECURITIZATION TR 3.559% 02/28/37..... | ..... 03/01/2013]| PAYAOWN........couvermivienciierireeins | eerereerseniesissenins | cvserienes 101,829 | coovvveees 101,829 | oo 99,792 | .ovvvrnee. 100,810 | covovvererieres | s 1,019 | | e 1,019 [ s | e 101,829 | oo | e | v [V 654 | 02/28/2037| 1FM.....
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00213R  AA  1|ARLFIRSTLLC 2012-1A A 1.953% 12/15/42...........] ..... 03/15/2013| PaydOwN........cvvvueererenrirerienins | ceereeneieerinenineiens | evrneenerens83,816 | 63,816 | 63,816 | i 83,816 | s | e 0 12/15/2042| 1FE......
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21......| ..... 03/15/2013| Redemption ~ 100.0000............ | covveerrrrrererererncenne | cvvvvrreeeeee87,570 | i 87,570 | 89,904 | 188,900 | oo | e (18) (18) 08/15/2021| 1..........
004375 AN  1|ACCREDITED MORT LOAN TR 4.980% 10/25/33... | ..... 03/01/2013| Paydown . 115,210 | 121,296 | | e 31,300 | oo | e 31,300 | .o 10/25/2033
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ..... 03/01/2013| PaydOown.........cververerenernerirenins | cevernreienersenineniene | eovnennnn 107,416 | i, 107,416 | cooovvveneee 113,458 | c.cvvveneee 109,990 | oo [ v (VRS TL ] [T I (2,574) [ oo 08/15/2030
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22...........oovvemvvemcres | o 03/20/2013| Paydown 929,473 846,647 919,864 | ...cvovvrieriinns | e 9,609 | oo | e 9,609 |..overerirns 09/20/2022
009344  A* 3| AIRTRUST 1998 1 A-3 8.320% 02/11/13.....ccccrvvvnes | venee 02/11/2013| Redemption ~ 100.0000.........c.. | covveeererererererrninns | crvverieens 148,815 | ............ 148,815 | ............ 148,815 | ... 148,815 | .o | e 0 02/11/2013
009344 B@ O|AIR TRUST 1998 2 A-3 8.450% 03/02/13.......ccovcres | evee 03/02/2013| Redemption ~ 100.0000............ | covereremremerirerirens | coreeineenns 92,772 | oot 92,772 | 092772 | 92,772 | s [ s 0 03/02/2013
02005F AD  9|ALLY AUTO RECEIVABLES T 3.000% 10/15/15...... | ..... 02/15/2013| PaYAOWN........corverrererirernerienins | reeersesserserieninee | oneiies 1,839,266 11 .1 10/15/2015
02146P AA 3| COUNTRYWIDE ALTER LOAN 5.294% 08/25/36.... | ..... 03/01/2013| Paydown.... 170,452 170,452 | oo 170,185 | i 169,894 | oo | s B57 [ v | cevrerineinns 557 [ oo 08/25/2036
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. | ..... 03/01/2013| Paydown.........ceeveererenerrrerienens | ceveene 209,545 209,545 | ..........209,495 | ........... 209,000 | .coovrrrrrmerirns | orrrririns B45 | oo | e 545 | .o 03/25/2058
03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.... | ..... 03/01/2013| PAYAOWN.........ouevrrireirnrinerienins | ceeerseiisninniieniens | cerieeineenns 53,251 | cooveverrns 53,251 | coovererens 49,323 | oo 50,867 2,384 | s | s 2,384 | .o 02/25/2028
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 03/01/2013| Paydown.........ceeueerereerirerienens | ceveene 52,486 | ..... 52,486 S1797 | s 51,951 XTI [N 535 [ e 06/25/2035
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 03/01/2013| Redemption ~ 100.0000............ | covverrvrmrererirnrinns | crvverienns 112,918 | oovvrs 112918 | oo 112,918 | oo 112,918 | s [ 0 05/01/2016
049164 AU  O|ATLAS AIRINC 1999 1A-1 7.200% 01/02/19......c.. | venee 03/07/2013| Redemption  100.0000... 92,962 | ..... 92,962 86,812 44 A4 01/02/2019
054303 A@ 1|AVON PRODUCTS INC 4.030% 11/23/20..........cccoe. | veuee 03/29/2013| Redemption ~ 100.0000............ | coovverrereremiiiniiens | e 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | .......10,000,000 | ...oovvevrrecrinns | corrrirerrirniins 0 11/23/2020
054635 AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15........ |..... 03/20/2013| Paydown 337,186 | oo 340,672 [ oo | i 5,486 | oo | e 5,486 | ..o 03/20/2015
05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... | ..... 03/01/2013| PaYdOWN.........ooevrrierrieniierienins | cevvineiensisnnisenens | cviverrennsnn 97,540 | 97,540 | e 98,210 | voerirerern 97,567 | oo | i (27) (27 05/26/2037
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 03/02/2013| Paydown 95371 | 95,326 | oo [ i LT TN IS M8 | i 03/02/2026| 1FE......
05606U AA  8|BXG RECEIVABLES NOTE TR 2.660% 12/02/27.... | ..... 03/02/2013| PaydOWN........ccvvrirrrineieerienins | reverenrienrnennsnenns | eonnernenn 101,130 | i 101,130 [ e 101,130 | v 101,130 A 1 12/02/2027| 1FE......
05949A 6H 8|BANK OF AMERICA MORTGAG 3.126% 06/25/35.. | ..... 03/01/2013| Paydown 329,652 345,459 06/25/2035| 1FM......
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. | ..... 03/01/2013| Paydown.........ocovverrneirernninnerens [ corererrvnissisnneninnes | veveernneens58,504 | 158,504 | oo 57,700 | wovvvernnee 58,064 | ...ccvivrrierenne 05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... | ..... 03/01/2013| PaYdOWN.......couvvreerereerierineens | cveresernsensnenenensnns | cevnereennnn 90,124 | 1ii0090,124 | i 88,603 | ..coovvruvne 89,047 | ..oovvvirierins 10/25/2020( 1FM.....
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 03/01/2013| Paydown.........ocovverrneerernninnerens [ cvrererrvnrnsisnneninnes | vvvrernneeeni20,326 | viiirenn 20,326 | oo 20,148 | .ooovene. 20,217 | v 06/26/2021| 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 03/01/2013| PaYdOWN.......couvvrrirerinriinerienens | ceeereseenersnenienenes | eovnennenn 151,912 | 151,912 | s 152,671 | coovvrrne 152,053 | .oovvervrienins 02/26/2020| 1FM.....
05955R  AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 03/01/2013| Paydown..........vvvrverrneeernninnerens [ vrerenrnnnnsennneninnes | evvvernnneen 14,382 | i 14,382 | e 15,182 | v 15139 | .o 01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 03/01/2013| Paydown 593,419 593,419 590,081 591,531 05/26/2036| 1FM.....
06052F AD  2|BANK OF AMERICA AUTO TR 3.030% 10/15/16..... | ..... 03/15/2013| PaydOWN........ccovvvrveririreririserens | everensssisisssinerinnes | eevernns 1,232,348 | ......... 1,232,348 | ......... 1,232,244 | ......... 1,232,343 10/15/2016| 1FE......
06423A AS  2|BANK ONE CORP SUB NOTES 5.250% 01/30/13... | ..... 01/30/2013| MatUIit.......cconrverreerierincerinnins | eeeierernenienisneenns | creerenenn 125,000 | ... 125,000 | ... 127,035 | e 125,024 | .oovveviins 01/30/2013| 1FE......
07383G AT  3|BEAR STERNS ASSET BACKE 8.689% 10/25/29... |..... 03/01/2013| Paydown 10/25/2029| 3FM.....
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 03/01/2013| Paydown 09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 6.433% 01/01/29........cccovurs | vevee 03/01/2013| Paydown.... 01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33.........cccoeu. | cevee 03/01/2013| Paydown.... 01/25/2033| 1FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........cccc0. | ceee. 03/01/2013| Paydown.........ccouverrvenrrenerienens | ceveene 223,933 223,933 223,374 223,244 08/25/2035| 1FM......
1248P8 AC 3 |CREDIT-BASED ASSET SER 5.970% 10/25/36...... | ..... 03/01/2013| PAYAOWN........coueerrvienerierireens | eeressersensesissennns | cvverinnes 195,261 | .covvenees 195,261 | ..ooovvenee 201,607 | .ooovereneee 196,869 | ...vvvvrrirernnns , 10/25/2036| 1FE......
12557Y AE 7 |CIT EQUIPMENT COLLATERA 4.860% 03/15/14.... | ..... 03/15/2013| PaYAOWN........oouverririinirinerierins | coverreieniinenieninne | onviies 1,483,830 | ......... 1,483,830 | ......... 1,483,684 | ........ 1,483,797 34 .34 03/15/2014| 1FE......
125634 AA 3| CLI FUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 03/17/2013] PaYAOWN........corvvrrireirerinerienins | ceeerseeissiesnieniens | cereenineenns 36,704 | oo 36,704 | ..coooernee. 36,704 | .oocoennen. 36,704 | ..o | e 0 03/18/2026| 1FE......
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125634 AC  9|CLIFUNDING LLC 2011-2 4.940% 10/15/26........... | ..... 03/18/2013| PaydOwn.........cvovrerrrenrineiienins | cevernerinneiseinennne | evvneennenn 122,392 | i, 122,392 | oo 122,346 | c.oovvnnee 122,327 . 65 85 [ | s 122,392 10/15/2026| 1FE......
126185 AA  5|CPSAUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 03/15/2013| Paydown.... 132,122 ..132,106 ..132,110 . 13 K] ..132,122 06/17/2019| 1FE......
126186 AA  3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 03/16/2013| Paydown.... N . ..138,308 ..138,289 ...138,300 .8 8 . ...138,308 04/16/2018| 1FE......
126193 AB  7|CPS AUTO TRUST 2010-A A 2.890% 03/15/16....... | ..... 03/15/2013| Paydown.........ccovvererenrrnerirenens | ceveene 333,796 333,796 333,775 333,795 A 1 333,796 03/15/2016| 1FE......
126195 AA  4|CPSAUTO TRUST 2011-B A 3.680% 09/17/18....... | ..... 03/15/2013| PaYAOWN.........ouevriviineiierireeins | eereeersesiesissenins | cveerienes 176,007 | covvvenees 176,007 | ..ooovveneee 175,986 | c.oovvvenee 175,994 . 13 23 e | 176,007 09/17/2018| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 03/01/2013| Paydown.........cveuverrrenrrirerienens | ceveene 52,415 | ..... 52,415 53,005 | ..o 52,523 | .o [ e (RL0L:) ) N IS (108) | evevevercrireen | cerrerereenne 52,415 05/27/2037| 1FM.....
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. |..... 03/01/2013| Paydown 08/25/2035| 1FM.....
12667F KH 7| COUNTRYWIDE ALTERNATIVE 6.000% 07/25/34.. | ..... 03/01/2013| Paydown.... 07/25/2034| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 03/01/2013| Paydown.... 11/25/2035| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 03/31/2013| Security Withdraw . 11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 03/01/2013| PAYAOWN........couvrireereiierireeens | eereseisesiesissenins | eveeerienes 172,324 | o 172324 | ............ 161,768 | ..ccovenee 168,470 v 3,854 [ | s 3,854 | e | s 172,324 10/25/2035| 2FM.....
126690 CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32... | ..... 02/01/2013| Paydown.........cevveerereerinerienens | ceveene 234,183 234,183 235,328 234282 | oo | i, [RT010) ) S I [RI010) ) R I 234,183 11/25/2032| 1FM.....
12669E  4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. | ..... 03/01/2013| PAYAOWN.........ouiriviireiierireeins | erveresiseesienisseninns | cvveerienes 106,257 | vovvvenees 106,257 | coooovveneee 102,405 | ..ooovenee 103,079 | oo ...106,257 10/25/2033| 1FM.....
12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. | ..... 03/01/2013| Paydown 234,174 234,174 233,448 233,443 05/25/2033| 1FM.....
12669E  S6 4| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 03/01/2013| PAYAOWN.........ouiririirciierireeins | erveresisesiesisesninns | cvveerienns 133,531 | v 133,531 | oo 129775 | oo 132,710 | oo . 10/25/2033| 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 03/01/2013| PAYAOWN........courerrrrenerierireeens | oereserseniesesnensns | cveerinees 375,608 | ............ 375,608 364,340 372,692 | .oovvvvriiins | e 2,917 | e | e 2,917 | o | s 375,608 07/25/2034| 1FM.....
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34...| ..... 03/01/2013| PaydOWN........ccovvrvrerieirerinirerens [ erereniersnsssiennnes | crvveennenn 407,295 | ..ocoune 407,295 | ...ccoeenee 399,658 | ............ 405,531 | oo | e 1,764 | o | e 1,764 | o | v 407,295 05/25/2034{ 1FM.....
12669F ZQ 9| COUNTRYWIDE HOME LOANS 5.250% 07/25/34... | ..... 03/01/2013| Paydown.........ceeveererenerierienens | cevenne 594,822 594,822 557,646 589,237 3,585 | s | e, 5,585 | oo | v, 594,822 07/25/2034| 1FM.....
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35...  ..... 02/01/2013| Paydown.... 143,647 .143,647 09/25/2035| 1FM.....
12669G C8 2 |COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... | 03/01/2013| Paydown .158,108 ..158,108 06/25/2035| 2FM......
140725 AE 2| CAPTEC GRANTOR TRUST 20 8.155% 06/25/14.... | ..... 03/01/2013| Paydown.... ....14,609 06/25/2014| 6FE......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 03/01/2013| PaYdOWN........couvvmeererinrrierienens | cveernernerseniseenee | eevvnernneenid 1,323 | i 41,323 | oo 41,323 | oo 41,192 [ o | s LI IR ISR 131 | s | e 41,323 11/25/2035| 1FM.....
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16.......cccovvrvre | vrnr 03/05/2013| PaydowN........c.vvvrrvnrrnrerernninnirnns [ corerenrverssnsereninnes | ervnrennen 137,192 | i 137,192 | e 137192 | o 137,192 | o [ 0 oo [ e 137,192 11/05/2016| 2AM.....
17290D AD 6| CITIFINANCIAL AUTO ISSU 3.150% 08/15/16........ |..... 03/15/2013| Paydown.........ccoueererenrrrcrienins | ceeersneineenesinseenns | oeeeenn 1,280,768 | v 1,280,768 | ......... 1,280,629 | ......... 1,280,758 . 10 20 [ [ 1,280,768 08/15/2016| 1FE......
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35... B 03/01/2013| PaydOowN..........vvvrverrrirernrireirens | evererrnnienirnnsieninnns | cvvrnrriennnnene2y893 | 2,893 | i 2,762 | o 2,762 |. ] e v | e 2,893 09/25/2035| 1FM.....
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | c.... 03/01/2013| Paydown 02/25/2021| 1FM.....
17309N  AD 3| CITICORP RESIDENTIAL MO 5.939% 07/25/36...... | ..... 03/01/2013| Paydown.... 07/25/2036| 3FM.....
17311A  AD 7 |CITICORP MORTGAGE 5.500% 12/25/21.........ccoce. | veves 03/01/2013| PaYdOWN.......couvvrrerererriierienens | ceeernerisersenienenee | seennrnnensn8,512 | 8,512 | i 5,796 | 8,227 | s | e85 [ | e85 [ [ vvrinennen8,512 | i | e | e 0 | e 60 |12/25/2021| 1FM.....
17312D AC 2| CITICORP MORTGAGE 6.000% 09/25/37.........cccnee | vonee 03/01/2013| Paydown 09/25/2037| 1FM.....
20763# DU 2| CONNECTICUT NATL BANK 9.430% 03/26/14....... | ..... 03/26/2013| Redemption ~ 100.0000............ | .ccc... 559,354 559,354 559,354 559,354 | ..o | e 0 03/26/2014| 2...........
208245 AA 8| CONN FUNDING II LP 2012 4.000% 04/15/16......... | ..... 03/15/2013| Paydown.... 319,133 319,133 317,120 318,660 | ..ovvverierireies | e T3 | s [ s 473 [ 04/15/2016| 2AM.....
20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ..... 03/01/2013| Paydown.... JRVUN TR ISV 16,751 | coovvvrrnne 16,751 | covveerens 16,751 | v 16,751 [ .o 0 .05/01/203Y 6FE......
21075W BA 2| CONTI MTGE HOME EQUITY 8.700% 06/15/25...... | ..... 03/01/2013| PaYAOWN........couveriereenirierirenins | coveeeerinenienienees | cevierenisins 1,762 | v 1,762 | e 1,400 | .o 1,400 363 | e [ s 363 [ .o 06/15/2025| 4FM......
21075W  BX 2 |CONTI MTGE HOME EQUITY 7.330% 03/15/27...... | ..... 03/01/2013| Paydown.........ccourerereneernerrenens | cevenne 20414 | ... 20,414 15,543 | s 15,543 [ oo | e 4871 | s | v 4871 |, 03/15/2027| 2FM.....
21075W CJ 2| CONTIMTGE HOME EQUITY 7.000% 03/15/27...... | ..... 03/01/2013| PaYAOWN........covverirrirnirierirenins | corveerrineiienienenes | cevieresnsiins 7731 | s 7731 | s 1172 I 7,502 228 [ oo | e 228 | .o 03/15/2027| 4FM.....
21075W ER 2| CONTI MTGE HOME EQUITY 7.620% 04/15/28...... | ..... 03/01/2013] PAYAOWN.........orvrrrireirnrinerienins | ceeersersssisenseniens | cereeineenns 45494 | ......c...c. 45494 | ..o 45487 | oo 45494 | ..oooooiis | e, 0 04/15/2028| 1FM.....
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210805 AN 7 |CONTINENTAL AIRLINES SE 7.820% 04/15/15...... | ..... 01/15/2013| Redemption ~ 100.0000............ | covererereemrrirerirens | cerverineenns 98,467 | ..ooovevene 98,467 | c.ovvvrnen. 98,467 | ..ovvvvrnvn. 98,467 | ..o | e 0 04/15/2015| 3FE......
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 03/15/2013| Paydown.... 279,444 279,444 254,556 269,426 | ..oovvvrverrenns | e 10,017 03/15/2028| 1FE......
22540V ZZ  8|CSFBTRUST 2002-5 4B1 7.500% 02/25/32........... | ..... 03/01/2013| Paydown.... JEVIR SUTORTRRRRIN ISP 137,570 | coovvres 137,570 | v 124,157 | oo 125,093 | oo | v 12,478 02/25/2032| 1FM.....
2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 03/01/2013| PaYAOWN........courernrervierierirrens | eeveeerieniesesnenins | eveerinens 100,116 | wovvvereee 100,116 | cooovvveneee 102,368 | ...coovonee 101,240 | oo | v (1,124) [ oo | v (1124) [ 10/25/2019| 1FM.....
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 03/30/2013| Redemption ~ 100.0000............ | coverererremerirerirane | cererineenns 42,997 | oo 42,997 | oo 42,997 | oo 42,997 | oo | e 0 03/30/2025| 2FE......
23336E AC  0|DTAUTO OWNER TRUST 201 3.050% 08/15/15.... | ..... 03/15/2013| PaYAOWN........couvermreirmerierireens | ovrereerieniesesenins | cveerinnens 701,293 | .cooonve. 701,293 | ..occovenne 701,210 | oovrereees 701,280 . 13 K] 08/15/2015| 1FE......
24702R  AQ 4 |DELLINC 4.625% 04/01/21.....ccooivinrirnvirnrineiinnis | oeees 03/06/2013| Goldman Sachs & CO.........cccccers | cevenee 2,500,000 | . 2,500,000 | ......... 2,488,525 | ........ 2,490,179 | covvoeeverncins | e LTS T8 NN IS 185 | oo 04/01/2021| 2FE......
25087* AA  1|DETROIT INTL BRIDGE COM 4.780% 09/02/14...... | ..... 03/02/2013| Redemption ~ 100.0000............ .111,837 .111,837 ..111,837 0 ..111,837 09/02/2014| 2Z........
293791 AD  1|ENTERPRISE PRODUCTS 6.375% 02/01/13.......... | ..... 02/01/2013| Maturity.. .125,000 | .. ..125,000 ...125,000 0 . ...125,000 02/01/2013| 2FE......
29379V AJ 2| ENTERPRISE PRODUCTS 6.125% 02/01/13.......... | ..... 02/01/2013] MAEUFItY.......cvooveevecrierireeerreeis | eeereeieessenieninee | oveiies 1,625,000 | ......... 1,625,000 | ......... 1,623,197 | .ooooce. 1,624,955 . 45 5 | 1,625,000 02/01/2013| 2FE......
294751 DQ  2|EQUITY ONE ABS INC 2004 4.145% 04/25/34........ | ..... 01/01/2013| PaYAOWN........couvrrrireirnrinerienins | ceeerseiissieniieniens | cerneeineenns 42,730 | oo 42,730 (T0) [ oo [ erreeneeen2,730 | s e | v | 148 | 04/25/2034| 1FM.....
29476Y AN  9|EQUIVANTAGE HOME EQ 199 7.700% 09/25/27.... | ..... 03/01/2013| PaYAOWN.......couvrrrerernrirnerienins | coeerseeissminerieniene | cerenenseenns 56,042 | ..oocvvnneen 56,042 0 oo | ereereenn56,082 | oo [ e | v | e 839 [09/25/2027| 1FM.....
30218P AA  7|EXPRESS JET 1999-ERJ1 P 7.370% 03/16/15........ | ..... 03/16/2013| Redemption ~ 100.0000............ | covverrrvrmrireririninns | crveerirnnd 684,155 684,155 O | oovveeeeercenee | eereeen884,155 | s [ e [ cvviieneenn0 | 12,606 |03/16/2015|3...........
302508 BA  3|FMRLLC 144A 4.750% 03/01/13......ccvvvmerimrrrernns [ v 03/01/2013| Maturity.. ..1,450,000 ,450,000 | ........1,453,016 | .........1,450,150 | ....cooormvrrrrrs | wermererace(150) [ eorvercriviiiens | vvrrrerreee(150) [ o | e 1,450,000 [ oo | v | e | s 34,438 | 03/01/2013
30251T AA  7|FNBC 1993-A PASS THRU T 8.080% 01/05/18....... |..... 01/05/2013| Redemption ~ 100.0000............ . . 0 . . . e | 0 [ 18,810 | 01/05/2018
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 01/10/2013| Redemption ~ 100.0000............ | coverrerverreenerirererene | cerenirneenns 97,455 | ..o 97,455 97,455 | oo | e (VI ORI ISP 97,455 | .ooevoeernns [ e [ e, (U I 3,698 |07/10/2018| 3Z........
31331F AF  8|FED EXPRESS CORP C2 7.960% 03/28/17.........c.. | ... 03/28/2013| Redemption ~ 100.0000............ [ overerrernmrrrerernnes | crrvrernnend 623,351 | ............ 623,351 589,297 611,295 563 | e | e 563 | .o 03/28/2017| 2FE......
31331F BB  6|FED EXPRESS CORP SERIES 7.900% 01/15/20.... |..... 01/15/2013| Redemption ~ 100.0000.........c.. | covvererrrererenerneeins | crveriinens 118,136 | wovvvvrees 118,136 | coovvveneee 118,136 | vooovvveneee 118,136 | ovvoeveerreries [ e 0 01/15/2020| 2FE......
32051D 3U  4|FIRST HORIZON ASSET SEC 5.250% 09/25/34..... | ..... 03/01/2013| Paydown.... 1,088,680 ...1,088,680 | ........ 1,050,066 | ......... 1,081,794 | .o 09/25/2034| 1FM.....
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 03/01/2013| Paydown 512,172 512,172 507,050 509,137 05/25/2034| 1FM.....
32051D Z3 9 |FIRST HORIZON ASSET SEC 5.250% 06/25/34..... |..... 03/01/2013| Paydown.... 761,263 | ............ 730,337 | vevvnn 757,828 | ..o . ...161,263 06/25/2034| 1FM.....
32051D ZH 8|FIRST HORIZON ASSET SEC 5.250% 08/25/33..... | ..... 01/01/2013| PaYdOWN........coevvreererrerrrerieeens | cverreneinerisenisneenns | eerrnn5,632,188 | e 5,632,188 | ......... 5,633,068 | ......... 5,613,303 | .coovvvverrerrne | eerre 18,885 [ s | e 18,885 | i | e 5,632,188 08/25/2033| 1FM......
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 03/01/2013| Paydown..........ovvvvrverenrerernninenns [ overenrnerssnsereninnes | covvrennnen 793,469 | o 793,469 | ............ 784,542 | ... 789,194 | .o | e 274 | i | e 274 | i | i , 01/25/2035| 1FM.....
33632 TH 0|FIRST SECURITY BANK NA 6.140% 01/01/14........ | ..... 01/01/2013| Redemption ~ 100.0000............ | coverervreemerrrerirnee | wvrernenn 739,705 | i, 739,705 | ....ccoo.ue 739,705 | .ocvvnnee. 739,705 | .ooviveerierinens | e (V1 IR ISP , 01/01/2014| 2...........
33632* TP  2|FIRST SECURITY BANK NA 7.330% 01/01/14........ | ..... 01/01/2013| Redemption  100.0000............ LA18,703 | i 418703 | e A1BT03 | | 0 01/01/2014| 2...........
341099 CC 1|FLORIDA POWER CORP FIRS 4.800% 03/01/13.... | ..... 03/01/2013| Maturity.. ..125,000 23 .23 03/01/2013
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 03/31/2013| Redemption ~ 100.0000............ 160,126 | iiiiin60,126 | 80,126 | o | e 0 06/30/2025,
361561 AA  1|SYSTEM ENERGY RESOURCES 5.129% 01/15/14 | ..... 01/15/2013| Redemption ~ 100.0000............ | covvereernerrrererncernns | werernn 836,366 | ............636,366 | ............636,366 | .........636,366 | ..cocooorrirmrrns | corrrrrirreirierns (V1 ORI ISP 636,366 | ....oovrrreries [ e | e 0| . 16,320 |01/15/2014
36157R D7 7 |GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... | ..... 03/01/2013| Paydown.........cveureerrinrrierirenins | corveerieeninenienenne | eevnneeenn T34 | 131411 |0 132,397 | 132,107 | s | v (696) | vvvvvverieerie | ervrrerirerena(696) | e | v 131411 | s [ [ v 0 e 1,547 | 04/25/2029
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 03/01/2013| PaYdOWN.........ovvvrrererrnrinennenins | ceeerneeisnerneninenenee | covnnrinneencd 1,364 | i 87,364 | i 44,806 | v 44,941 | s | 2,423 | oo 04/25/2029
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 03/01/2013| PaydOWN........cvvevrverenirierirenens | corveerrverirenirerinns | v 106,904 | eiir 106,904 | ... 107,705 | 106,731 | o | s 172 | e 07/25/2035
36242D RF 2 |GSR MORTGAGE LOAN TRUST 5.500% 01/25/20. | ..... 03/01/2013| Paydown.... (2,861) 01/25/2020
39153V AR 5| GREAT AMERICA LEASING R 3.190% 12/15/13..... | ..... 03/15/2013| Paydown..........cccvvveervneriererens 4 4 12/15/2013| 1FE......
393505 CV 2| GREEN TREE FINANCIAL CO 8.300% 07/15/19..... | ..... 02/15/2013| PaYdOWN........cvvvmrirerinnrienienens | ceervenevnensenineennns | evevnernneeens4,912 | 84,912 | 64,283 [ 84,912 | i | e 0 07/15/2019| 1FE......
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19..... | ... 03/15/2013| Paydown..........cceveeerennrirerienens | corvenrrnerireniseenns | evenrrinenen 10,872 | i 10,872 | 010,807 [ 1o 10,871 | s | e 0 11/15/2019| 1FE......
40405T AA  1|H &P INV PARTNERS-CARM 8.700% 02/15/21...... | ..... 02/15/2013| VAMOUS.......cocvorrercersrineiierienes | eereeneiserseniseeens | cvnerenene11,000 | 411,000 | 411,000 | 811,000 | oo | e 0 02/15/2021| 1FE......
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40432B  AA  7|HSIASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 03/01/2013| PaYAOWN.........ouvrrrireirriinerienins | ceeerneeissiseiieniene | cereeineenns 52,085 | .coovrrnne 52,085 | ..oovvrnnens 47,398 | oo 49,876 cerreneen2y209 [ e | 2,209 | oo | e 52,085 | ..ovverirerine [ e [ e (U I 539 [09/25/2037| 1FM.....
42710T AA  7|HERCULES CAPITAL FUNDIN 3.320% 12/16/17.... |..... 03/16/2013| Paydown.... 357,641 357,641 357,641 357,641 | .o | e 0 357,641 12/16/2017| 1FE......
42805R AU  3|HERTZ VEHICLE FINANCING 4.260% 03/25/14..... |..... 03/25/2013| Paydown.... JUVUN RTINSO ISR 1,250,000 | ......... 1,250,000 | ......... 1,249,925 | ......... 1,249,995 .5 L [T IOV 1,250,000 03/25/2014| 1FE......
42805R AW  9|HERTZ VEHICLE FINANCING 4.940% 03/25/16..... |..... 03/25/2013| PaYAOWN........couvererrrinirierierins | coversseissrerienenee | oneiies 1,250,000 | ......... 1,250,000 | ......... 1,249,736 | ......... 1,249,936 . 64 B4 | | 1,250,000 03/25/2016| 1FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | .... 03/01/2013| PaydOWN.........ocvvmrirerinrierienins | ceeereeeinneisenneneeee | eovnennens 118,462 | 118,462 | 108,392 | oo 115,579 | s | v 2,883 | oo | e 2,883 | .o 02/25/2036| 4FM.....
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 03/01/2013| Paydown..........cccveeerreerirererens , , , , . 71 .1 08/20/2028| 1FM.....
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.204% 07/25/33....... | ..... 03/25/2013| Paydown..........ccovceerrenereerincens cereneen2y923 [ e | s 2,923 | 07/25/2033| 1FM.....
45254T PM  0|IMPAC SECURED ASSETS CM 4.554% 08/25/34... | ..... 03/01/2013| PaydOWN.........ocverrerrrinrrirerienins | severeeinernernenenee | evvnennen 113,998 | 113,998 | i 112,074 | b 112,112 | s | s 1,886 [ .oooeveeerreriiens | e 1,886 [ ..o 08/25/2034| 1FM.....
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 03/15/2013| Paydown.... 41,970 . .8 8 12/15/2048| 1FE......
46625M RC  5|JP MORGAN CHASE COMMERC 5.146% 07/12/35 | ..... 01/01/2013| Paydown.........cceveererenerinerienens | ceveene 364,835 364,835 380,626 364,835 | ..o | e 0 364,835 07/12/2035| 1FM......
46626A AA 2| JP MORGAN H&Q BUILDING 7.100% 09/15/17..... |..... 03/15/2013| Redemption ~ 100.0000............ | ...... 205,772 205,772 205,772 205,772 | coovevereriinens | oo, 0 205,772 09/15/2017| 1...........
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 03/01/2013| Paydown.........ceeueerereerirerienens | ceveene 215,132 215,132 211,367 214,160 | .ovvvrerinees | e 971 [ e | v 971 [ e | e 215,132 05/25/2036| 1FM.....
46629E AA  1|JP MORGAN ALTERNATIVE L 5.950% 09/25/36..... | ..... 03/01/2013| Paydown 195,172 2195172 | 195,966 | o 194,534 | e | 838 | i | 838 | 09/25/2036| 1FM.....
485260 BH  5|KANSAS GAS & ELEC 5.647% 03/29/21......cccovvvers | vener 03/29/2013| Redemption ~ 100.0000... 124,715 124,715 03/29/2021| 1FE......
49228R  AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.... | ..... 03/31/2013| Redemption  100.0000... 71,895 ....71,895 07/31/2016| 1FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.363% 06/27/25... | ..... 03/27/2013| PAYAOWN........courerrrrrnerierireens | oereseersesiesessensns | cvserinnees 489,041 | ...ocoovnv 489,041 | ..o 465,812 | oot 881766 | oo | e 1275 | [ v 1,275 |, 06/27/2025| 1FE......
52108H PQ 1|LB-UBS COMMERCIAL MORTG 4.499% 12/15/36.. | ..... 01/1172013| PaydOWN. ..o | overenrssisisseinennnes | eeverens 4,000,000 | ......... 4,000,000 | ......... 4,111,875 | ......... 4,003,966 | ...coervrrirrans | o (3,966) [ .vvvevrrverinns | v (3,966) [ ..ovvrvrereris | v 4,000,000 12/15/2036
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... |..... 03/15/2013| Redemption ~ 100.0000............ | coveeurevmereererneernee | veverieernenennd 6,434 | .o 6,434 | L 6,434 | 8,434 | oo | e (V1 PRI ISR 6,434 06/15/2033
52176Y AD  6|LEAF Il RECEIVABLES FUN 4.000% 01/20/19........ | ..... 03/20/2013| Paydown 1,339,320 1,310,749 | oo | 0028571 [ | 28571 [ 1,339,320 01/20/2019
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. | ..... 03/08/2013| Redemption 49,727 |. 49,727 06/08/2021
52518R BE  5|LEHMAN STRUCTURED 0.000% 08/26/24.............. | ..... 03/01/2013| Paydown 4,745 4,745 L4570 | e 3,684 | o912 | 149 [ | e 106 i | 4,745 08/26/2024,
536885 AA  4|LITIGATION SETTLEMENT 6.950% 01/26/32.......... | ..... 01/25/2013| Paydown.........ccoueererenernerienens | ceveene 251,205 251,205 236,931 247,340 | ..o | 3,865 | e [ 3,865 | i | s 251,205 01/26/2032
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 03/01/2013| PaydOWN........coovvrvreririrerininerens [ covereniversnssserennnes | crvveennnnns 109,311 | v 109,311 | oo 109,721 | oo 109,235 . 76 w6 [ | e 109,311 12/25/2018
553130 AD 1 |MMAF EQUIPMENT FINANCE 3.510% 01/15/30.... | ..... 03/15/2013| PaYAOWN........couremrrrenerrerireens | eereseesensesissennns | cvserieees 505,956 | ............ 505,956 505,861 505,925 . 32 .32 505,956 01/15/2030| 1FE......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 03/20/2013| Paydown.... ....86,012 ....86,011 1 1 07/20/2031| 1FE......
57165A AA  6|MARRIOTT VACATION CLUB 2.510% 05/20/30..... | ..... 03/20/2013| Paydown ..178,056 78,031 23 .23 05/20/2030| 1FE......
57165A AB 4| MARRIOTT VACATION CLUB 3.500% 05/20/30..... | ..... 03/20/2013| Paydown.... 118,704 ..118,696 7 7 . . 05/20/2030| 2AM......
57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32..... | ..... 03/20/2013| PAYAOWN.........ourvrrrriaerierireens | eeresersensesissennns | cvverinnes 192,804 | .coovvvnees 192,804 | ............ 192,783 | ccovvrnne 192,789 . 15 25 [ | 192,804 | .oovveivrines [ e [ i 0| e 1,129 |10/20/2032| 1FE......
57643M  JK 1 |MASTR ASSET SEC TRUST 5.750% 12/25/34........ | ..... 03/01/2013| Paydown.........ccouveervenrrrerirerens | ceveene 248,114 248,114 200,973 212,352 | oo | s 35,762 | .oovvvverreiins | e 35,762 | ..ovvvverreris | s 248114 | oo [ | s 0 e 2,321 | 12/25/2034| 1FM......
58526# BE  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2013| Redemption ~ 100.0000............ | ovrererrerererernenians | ceverinens 128,733 | v 128,733 | oo 128,733 | o 128,733 | oo [ e (V1 ISP ISP 128,733 | oo [ e [ e 0| e 5,381 |01/01/2021 1...........
58526# BJ  7|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2013| Redemption  100.0000... 01/01/2021| 1...
58526# BN  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 01/01/2013| Redemption  100.0000... . . . . . . . 01/01/2021] 1.........
59549P  AA 6| MID-STATE TRUST IV A 8.330% 10/01/15.......cccoeee | venee 01/01/2013| Paydown..........cccvvveervnirirerireens \ , , , \ 10/01/2015| 2AM.....
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 03/15/2013| Paydown..........cccveeerrenrererireens , 07/15/2038| 1AM.....
59549W AA 1| MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 03/15/2013| Paydown..........cccvvverrvnerirerirnens , , , , . , 07/15/2038| 2AM.....
595600 AA  9|MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 03/01/2013| Paydown..........cccveevrrenrreerirens . 08/15/2037| 3AM.....
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59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... 03/01/2013| Paydown..........cccvceerrenrrrerirens 51 .51 1FM.....
60685@ AA 2| MO DATA PROPERTY LESSEE 5.630% 11/11/23... 02/11/2013| Redemption ~ 100.0000............ | covverrrrrererererneenns | vevvverieene 52,287 | i 52,287 | i 52,287 | i D227 | s | e 0 -
61745M VY 6 |MORGAN STANLEY CAPITAL 5.000% 11/25/33.... 03/01/2013| Paydown WY U I 232 [ 1FM.....
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. 03/01/2013| Paydown.........cveeeeeerenerirerirenens | correenrrnerirenineenne | sevevnernnereenn8,010 | 8,010 [ 8,010 [ 8,010 | s | e 0 , 6FE......
67087T DS  7|OAKWOOD MTG INVEST 7.620% 6/15/32............... 03/01/2013| PaydOWN........cvvumrirerinrirerienins | ceereeneinerseniseeens | evvneereeeeni82,865 | i 82,865 | i 82,865 | i 82,865 | i | e (V1 OO ISV 42,865 | ..ovvevrecns [ [0 [ 6FE......
674135 CY 2| OAKWOOD MTG INVESTORS | 6.950% 06/30/39.... 03/01/2013| Paydown.........cveurveerenerirerirenens | cerreenrrnerirenineenne | evvvvereeneee LOA37 | i TOA37 | i 7037 | e TOA3T | s | e (V1 USRSV 70,437 | oo [ [0 [ s 1,004 3AM.....
675748 CE 5| OCWEN RESIDENTIAL MBS C 6.727% 06/30/39.... 03/01/2013| PAYAOWN........coueirieerinriierirenins | eerineiseessesisseesns | seviseisssssiesssesssnns | sesseesssessssnesseses | cenessssessssosssnsess | oesssseesssssssssnsssss | soessseesssnssnsens | sessessneessssenns (VI SOOI OUORPOPTURTUURPOUROIRE VPUPIORPURTOUY OPUPPORPIURPPORRY IDTUPTORRPROOOR B ISP 311 6FE......
675748 CF 2| OCWEN RESIDENTIAL MBS C 6.727% 06/25/39.... 03/01/2013| PaYdOWN.......couvereercrernerierienens | cervennernenienineennne | evvnernnennn 2,193 | i 27,9193 [ [ | v | veeien 27,193 | oo | e 27,193 | oo | e 27,193 | o [ [0 [ e 14 6FE......
68213K AD 7| OAKWOOD MORTGAGE INVEST 6.810% 12/15/31 03/01/2013| Paydown.........cceuveeerrverrerirenens | cvrveenernerirenineenne | evvverinened 120,532 | i 127,632 | 100 127,532 | i 127,832 | i | e (V1 PO IS 127,532 | oo [ e | 0 | s 1,516 4AM.....
68213K AF 2| OAKWOOD MORTGAGE INVEST 7.560% 12/15/31 03/31/2013| Security Withdraw.. 0 6FE......
68240M AE  8|SECURED LIEN HOME OWNER 7.600% 02/15/29..]..... | 01/01/2013| Paydown.... 0 1FM.....
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. 03/15/2013| Redemption  100.0000... 0 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32.. 03/01/2013| PaYdOWN.........ovvrirrrineinerienins | cevrenneireninnsieeinns | vrnereenen 138,927 | 0000 138,927 | 10 138,506 | vt 138,517 | s | s A10 [ | e A10 [ s [ e 138,927 1FE......
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... 03/15/2013| Paydown..........cveuevverernerierireeens | cevvesernserirenirseenns | weneenn 1,208,648 | .........1,208,648 | ........1,210,306 | .........1,210,334 | ..cocoovrvvrrvies | corrrrenn (RIGEEIC) T [ IR (1,686) [ ..ooernerrerie | e 1,208,648 1FE......
73316P EZ  9|POPULAR ABS MORTGAGE 5.537% 09/25/35....... 03/01/2013| PaYdOWN.........ovvvmrirrrinnireniienins | ceverenniennsneniieneees | covnerrenes 146,877 | i 146,877 | i 147,979 | i 147,338 | s | v (457) | vevervennrrneins | v (U557 IS 1FM.....
73664# AA  8|PORTLAND NATURAL GAS TR 5.900% 12/31/18... 03/31/2013| Redemption  100.0000... 0 2
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... 01/15/2013| Redemption ~ 100.0000. 0
74112R  AA 8 |PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... 03/15/2013| Paydown 1 .
74160M CN 0 |PRIME MORTGAGE TRUST 20 5.500% 01/25/34... 03/01/2013| PaYdOWN.........cvvvrrirriniieniienins | ceeereseinneieerneniene | eveneirseen327,556 | 00 327,556 | v 327,761 | o000 326,368 | oo | s 1,188 [ oo | e 1,188 [ e [ v 327,556
74340X AB  7|PROLOGIS TRUST 5.500% 03/01/13......ccvvvvrererns 03/01/2013| MaLUIItY.......ccorrveevrcrierirncerienins | verereerneriienirneenns | evvnereeennn 125,000 | i 125,000 | oo 125,694 | 125,089 | oo | cevvierienes (69) [(51°) ) T I 125,000
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... 03/01/2013| Paydown.........ocvvvvrrnrerernninrerens [ coverenvnnsninenerinnes | vevvernneees38,301 | 055,301 | criiii00.55,301 | o0 55,301 | oo | e
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... 03/01/2013| PaYdOWN........coevvmerervnrrnerirenins | cvevverrsernneniseenee | vvnernenen 162,271 | 162,271 | 163,590 | e 162,104 | i | s 167 | o
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21. .1 03/01/2013| Paydown 3,029
760985 B8 3|RESIDENTIAL FDG SEC COR 6.040% 10/25/33..... 03/01/2013| Paydown.... 64
760985 UX 7 |RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... 03/01/2013| PaYdOWN.........covvvrrirriinrieniirenins | ceveeneiineienrnsniene | eornrnenn 191,990 | 191,990 | ... 182,600 | .. 190,378 | e | e 1,612 [
760985 XV  8|RESIDENTIAL FDG SEC COR 5.774% 08/25/33..... 03/01/2013| PaYdOWN.......covvvmrererenerierirenins | cveveserserineniseenee | vvvnereeeenn229,262 | i 229,262 | 10000228927 | iii00228,529 | oo | i LK
76110G  J3  6|RESIDENTIAL ACCREDIT LO 6.350% 08/25/32...... 01/01/2013| Paydown........c.vvvreverenrerernninnenns [ ovrnnnerisnserennnes | cervnernenend8,235 | 048,235 | 149,637 | o 88,045 | oo | i 190 [ oo
76110H MP 1 |RESIDENTIAL ACCREDIT LO 4.000% 07/25/33...... 03/01/2013| PaYdOWN........oevvrrercrenrrienienens | reeernneisersneniseenns | evvvreerneeenid9,387 | 49,387 | i 87,820 | 89,073 | s | s 314 [
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29..... 03/01/2013| Paydown 65
76111X KA  0|RESIDENTIAL FUNDING MTG 4.500% 05/25/19..... 03/01/2013| PaYAOWN........couvvmererinreierienens | ceverenrisnnsnenienenes | covvneerneneee T T24 | i TAT24 | i 75,348 | b TA9BT | s | v (V2] I
76111X QK  2|RESIDENTIAL FUNDING MTG 5.500% 12/25/34..... 03/01/2013| Paydown.........cceuveenrrnrrnerirenens | vevernreiesnrnernennnee | ennenn 1,029,795 | 1.0..0.1,029,795 | ........ 1,019,497 | ..o 1,025,172 | oo | s 4,623 | .o 623 | [ e 1,029,795 \
76111X SD  6|RESIDENTIAL FUNDING MTG 4.750% 02/25/20..... 03/01/2013| PaYdOWN........ocvvmrererinrenerienins | ceeerenrirnnnsnenienenee | eenneenneene2,077 | i 29,077 [ 29,513 | iii00029,231 | e | v (154) | ceveoeerveineins | e, (154) | covorevenerineen | e 29,077 | coovevverreenne [ [ evvrirernen0 [ e 203
76112B DT  4|RESIDENTIAL ASSET MTG 5.550% 10/25/34......... 03/01/2013| Paydown..........cccvvveervnirirerirnens p2:L 3 IR ISR <13 N I 100,602 | .ooovvevrrcenn [ eevvrrverrenns [ v [ s 781
76126C HZ 8|RACERS (BELL SOUTH) 144 6.735% 07/15/21....... 01/15/2013| Redemption ~ 100.0000............ | ceveererrrerrrererneernns | wovvererene 124,879 | i 124,879 | 145,013 | i 134,964 | o | s (73) (1) ] T I 134,890 | ..o | c0en(10,011) | ...(10,011) | ... 4,205
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76176L EQ 0|REYNOLDS METAL 8.100% 02/04/13.........ccoovvrucre | e 02/04/2013| MatUIIt.........ovvvervrcrirerirncirineins | eerieneieerenineiens | 00e00:2,925,000 | .........2,925,000 | .........3,044,837 | ........2,926,302 | ....ccocormvrmmrrs | corrrrenn (1,302) [ oo | e (1,302) [ oo | e 2,925,000 | .oooorvrcrienen | e | e 0 . 51,992 | 02/04/2013| 2...........
78487Y AA  1]|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... ....| 03/01/2013| Paydown.... 69 .69 07/20/2027| 1FE......
78488B AA 0| SVO VOI MORTGAGE CORP 2.000% 09/20/29....... .... | 03/01/2013| Paydown.... 15 .15 09/20/2029| 1FE......
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... |..... 03/20/2013| Paydown..........cccvveeervnerirererens T 7 07/20/2026| 1FE......
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 03/20/2013| PaYdOWN........ccvvmrerrrinriniienins | ceeerenrirsnnseeninenines | eorneeenni208,236 | 000000 205,236 [ 1. 205,431 | iiir0205,363 | oo | v (R5)) T IO ((P5)) I— 11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | ... 03/20/2013| Paydown..........ccovveemervenerirerereens 4 4 11/15/2025| 1FE......
82651R AA  8|SIERRA RECEIVABLES FUN 3.350% 06/20/18...... | ..... 03/20/2013| Paydown..........cc.vceerrenrreerirens .5 5 06/20/2018| 1FE......
82651U AB 9 |SIERRA RECEIVABLES FUND 3.420% 03/20/29.... | ..... 03/20/2013| Paydown.... 36 ...36 03/20/2029
82652A AA  4|SIERRA RECEIVABLES FUND 2.840% 11/20/28.... |..... 03/20/2013| Paydown.... 70,987 . 12 .12 11/20/2028
828380 AA  7|SILVERLEAF FINANCE LLC 3.000% 03/17/25........ | ..... 03/15/2013| Paydown.........cceueererenerinerienens | coveene 201,259 201,259 200,712 200,725 X R N 534 [ e | e 201,259 [ .o [ v | e 0 e 1,047 |03/17/2025
828380 AB  5|SILVERLEAF FINANCE LLC 4.450% 03/17/25........ | ..... 03/15/2013| PaYAOWN.........orvvrrireirnrinerienins | ceeerneeissisniieniens | cerneeineenns 80,503 | ..oovverrne 80,503 | .ooerirneens 80,486 | ..ccoovnvn. 80,487 17 AT e | e 80,503 [ .ooevrcrierine [ e [ e (U I 621 |03/17/2025
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 03/01/2013| PAYAOWN........courermrervmerierireens | oerrrserseniesesseenns | cveerinens 164,826 | ...coooeee. 164,826 | ............ 164,733 | oo 164,687 | ..oovvvvvvvcrns | v LIG1 T RN IS 138 | oo | v 164,826 | ..oovvvvvvens [ e [ v 0| et 1,646 |05/16/2022
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 03/01/2013| PAYAOWN.........orvvmrireirriineiierins | ceverseeissisesiseniene | cereeeineenns 41,206 | oo 41,206 | oo 41,186 | oo 41,169 37 .37 05/16/2022
84055* AA  6|SOUTH TEXAS ELECTRIC CO 5.410% 01/01/28.... |..... 01/01/2013| Redemption ~ 100.0000. 235,294 235,294 235,294 235,294 0 235,294 01/01/2028
85171W AA 1| SPRINGLEAF MORTGAGE LOA 2.220% 10/25/57.. | ..... 03/01/2013| PAYAOWN.........ouiririirciierireeins | erveresisesiesisesninns | cvveerienns 149,565 | ....oove.. 149,565 | ...cocvouee. 149,548 | ............ 149,520 45 5 | | 149,565 10/25/2057
859245 AA  0|STERLING BANK TRUST FSB 1.792% 04/26/26..... | ..... 03/26/2013| PAYAOWN........courvrrvrvierierirneens | eereeersensesesenins | cevessessessnessesinee | seenns 21,684 | i 20,564 04/26/2026| 1...........
863572 5B 5|STRUCTURED ASSET SECS 7.296% 03/25/31...... | ..... 03/01/2013| PaydOWN........ccovvvmrverrieierienirerens [ oreersesisnienserinnss | seveereneees 19777 | oo 19,777 | 80,795 | 60,795 03/25/2031| 1FM.....
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. | ..... 03/01/2013| PaYAOWN........corvvrrerererinnerienins | coverneeissrsnerieniene | cerveninneenns 44,425 | ..........44,425 | .......44404 | ... 44,404 03/25/2032| 1FM......
86359A DL 4 |STRUCTURED ASSET SECURI 6.580% 11/25/32.. | ..... 03/01/2013| Paydown.... 387,379 392,667 11/25/2032| 1FM.....
86359A KD 4 |STRUCTURED ASSET SECURI 5.230% 01/25/33.. |..... 03/01/2013| Paydown 62,451 162,200 |. 01/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 03/01/2013| Paydown.... ...65,624 02/25/2020| 1FM.....
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. | ..... 03/01/2013| PAYAOWN........courermrrrvnerierireens | oereserseniesessenins | cvserinees 176,341 03/25/2035| 1FM......
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. | ..... 03/01/2013| PaYAOWN........coovvrveirrierieninirens [ everersesisnisnserinnss | eeveereniens 66,612 05/25/2034| 1FM.....
863590 GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 03/01/2013| Paydown.........ccvueerereneernerienens | ceveene 278,087 12/25/2034| 1FM.....
869434 AB  6|SUTTON BRIDGE FIN LTD 1 7.970% 06/30/22....... | ..... 01/31/2013| Redemption ~ 100.0000............ [ evererrrrrvirnrererinnes | vrverens 1,115,370 06/30/2022| 2FE......
871928 AX 5|CORP BOND BACKED CTF 8.125% 09/15/17......... | ..... 03/15/2013| Redemption  100.0000... 171,225 09/15/2017| 2FE......
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... | ..... 03/23/2013| Paydown 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 03/23/2013| Paydown 01/20/2026| 1FE......
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. |..... 02/01/2013| Redemption ~ 100.0000............ | vovevrrveerrrrerirerirene | corerirrenne 56,255 02/01/2030| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 03/15/2013| PaYAOWN.........orvrrrereirerenerienins | ceverseesssiserseniees | cerneeeseenns 75,000 06/15/2026| 1FE......
89420G AJ 8| TRAVELERS PROPERTY CASU 5.000% 03/15/13.. | ..... 03/15/2013| MAEUFItY.........oorveerveerierieriinenins | ceverreieniierieninne | v 5,000,000 03/15/2013| 1FE......
89566E AA 6| TRISTATE GEN AND TRANS 6.040% 01/31/18...... | ..... 01/31/2013| Redemption ~ 100.0000.........c.. | ovrerevrerereeernennins | ceverernens 434,550 01/31/2018| 1FE......
89655V AA  O|TRINITY RAIL LEASING Il 5.640% 11/12/26............ | ..... 03/12/2013| Redemption ~ 100.0000............ | covveeerererererernnnins | cvvverienns 126,541 11/12/2026| 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 03/16/2013| PaYAOWN.........ourvvrrereirerinerienins | ceeerneeissisersenieee | cereeiseenns 39,381 10/16/2040| 1FE......
89656F AA 4| TRINITY RAIL LEASING LP 2.266% 01/15/43......... |..... 03/15/2013| PaYAOWN........couvvrrerriirienerienins | cerernneissinerieniene | ceveninenenns 31,091 01/15/2043| 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... | ..... 03/14/2013| PaYAOWN.........orvrmrireirnrieeiienins | ceeerseeississisneniens | cereeeineenns 75,000 05/14/2027| 1FE......
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90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... 03/10/2013| Redemption ~ 100.0000............ | covererereemerirerirans | cerreeineenns 31,937 | oo 31,937 | e 31,937 | v 31,937 [ | e 0 oo | 31,937 | s [ [0 [ s 320 [05/10/2025|2...........
902635 AA 9| UNITED CAPITAL MARKETS 2.156% 11/08/27....... | ..... 03/25/2013| PaYAOWN........covrimrerieerierirerens | corvenerserienineesns | vevvessnserisessnenens | eveseessessensnnensenes | sonerennennsi 30,498 [ wiiiirieernrriisninerins [ cverereeensninnins | v (V1 SUOOOOORTURPOR PO RPORPTORRPORPOUROORN VPURPPOOTRPORTOY VUOPPORPOPPOORRY ISUOTRPOPRPOROPS | B EOVOOOOON 6,629 | 11/08/2027| 1FE......
902905 AM 0| USX CORPORATION 9.125% 01/15/13.......cccovvvunes | e 01/15/2013| MatUrity...........covereererrerierineins | ceeeene 94 294 | [ 00000023,000,000 [ oo [ | 0 | 136,875 | 01/15/2013| 2FE......
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 03/23/2013| Redemption ~ 100.0000............ | coverureverrrererirerirene | corerirneenns 56,086 | ...ocovvne. 56,086 | ....ccoonne. 56,086 | ....cooonen. 56,086 | ...ovvrrerrerins | rerierienieens 0 | | eererrerreeD6,086 | e | e | e | s 491 109/23/2030{ 1...........
919138 AD 9| VALERO ENERGY SENIOR NO 6.700% 01/15/13... | ..... 01/15/2013| MALUIILY. ..o | eereeeiseenieeinenins | cererienns 475,000 | ..ooronees 475,000 | .oorernees 482,643 | ............ 475,039 | oo | e (39) [G1S) ) ST O 475,000 | oo | e | e 0| . 15,913 | 01/15/2013| 2FE......
921796 GR 3| VANDERBILT MORTGAGE 199 7.415% 07/07/29... |..... 02/01/2013| Paydown.........cvevvererenerirerirenens | coveene 903,257 903,257 888,353 894,996 | ....coovrvrvirins | e 8,261 | oo | v 8,261 | .o | s 903,257 | ..ovveerirerires [ v | e 0 . 11,094 |07/07/2029] 1FE......
928958 AA  5|WATERFORD 3 FDG-ENTERGY 8.090% 01/02/17. | ..... 01/02/2013| Redemption ~ 100.0000.........c.. | covverrrvrererererneninns | cereerienns 166,430 | .oovvenees 166,430 | ..ooovveneee 166,430 | coovvveneee 166,430 | .ooovverrieins [ e (V1 ISR ISP 166,430 | oooverevrrnens [ e [ i (U I 6,732 |01/02/2017| 2FE......
92922F JJ 8| WASHINGTON MUTUAL 2003- 2.467% 10/25/33.... | ..... 03/01/2013| Paydown.... 10/25/2033| 1FM.....
92922F JY  5|WASHINGTON MUTUAL 2003- 5.500% 01/25/34.... | ..... 01/01/2013| Paydown.... 01/25/2034| 1FM.....
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... | ..... 03/01/2013| Paydown..........ccceverrvnerierereens , , X \ , 12/25/2018| 1FM.....
92922F KX  5|WASHINGTON MUTUAL 2003- 2.495% 02/25/34.... | ..... 03/01/2013| Paydown..........cccveverrenrreerirens 02/25/2034| 1FM.....
92922F LW 6| WASHINGTON MUTUAL 2004- 5.500% 03/25/34.... | ..... 03/01/2013| Paydown..........ccceverrveerirerereens , , , X , 03/25/2034| 1FM......
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 03/01/2013| Paydown.... 07/25/2034| 1FM.....
949762 AC 2| WELLS FARGO MBS 2003-10 4.500% 09/25/18...... | ..... 03/01/2013| Paydown.... 222,107 222,107 205,171 218,496 09/25/2018| 1FM.....
94978# AH  0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... 03/10/2013| Redemption ~ 100.0000............ | coverrrerrermerirmrirene | coreerirreenns 53,216 | ccovvrennnns 53,216 | ccoerirns 53,216 | ccovvrereens (5K 174 [ N RIS DR 0 01/10/2024| 2...........
94978# AJ  6|HY-VEE INC CRD TN LEASE 7.420% 10/05/21....... | ..... 03/05/2013| Redemption ~ 100.0000............ | covererverrrenerierernee | cerenirneenns 35,273 | v 35,273 | v 35,273 | o K14 (< T RN DR 0 10/05/2021 1...........
94978# BY  2|HUGHES SUPPLY INC PASS 5.262% 05/10/19...... |..... 03/10/2013| Redemption ~ 100.0000..........c. [ evererrrrermermmrrerinnns | cereereriees 41,768 | oo 41,768 | ..o 41768 | .o 41,768 | v [ e 0 05/10/2019|1...........
94978# CA  3|HUBER BROKEN BOW FACILI 6.210% 01/02/20.... | ..... 01/02/2013| Redemption ~ 100.0000............ | .ccc... 218,968 218,968 218,968 218,968 | ..o | e 0 218,968 01/02/2020] 3...........
94978# CB 1 |HUBER BROKEN BOW FACILI 6.210% 01/02/20.... | ..... 01/02/2013| Redemption  100.0000... 217,591 217,591 217,591 217,591 0 217,591 01/02/2020] 3...........
94979F AC  0|WELLS FARGO MBS 2003-12 5.000% 11/25/18...... | ..... 03/01/2013| Paydown 81,099 81,048 .81,099 11/25/2018| 1FM.....
94980K AG  7|WELLS FARGO MBS 2004-4 5.500% 05/25/34....... | ..... 03/01/2013| Paydown.... 582,898 541,458 575,139 ...582,898 05/25/2034| 1FM.....
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 03/01/2013| PaYAOWN........corevvrrireerrrirnersenins | ceverersssinesienines | cervenineenns 78,960 | ..ovrerernn 78,960 | oo 79,083 | .ovvvirnne 78,851 | oo | e 109 | i [ v 109 |, 12/25/2018| 1FM.....
94981A AC  7|WELLS FARGO MBS 2003-14 4.500% 12/25/18...... | ..... 03/01/2013| PaydOWN........coovvrvreririrerininerens [ covereniversnssserennnes | crvveennnnns 159,023 | ...ocvunee 159,023 | .o 160,166 | ............ 158,733 2971 [ [ e 291 [ 12/25/2018| 1FM.....
94982C AF  5|WELLS FARGO MB TRST 200 2.617% 01/25/35..... | ..... 02/01/2013| Paydown.........ccoueerereneerneerenens | ceveens 271,196 271,196 265,263 270,093 | ..oovcreciiens | e 1,903 [ o | e 1,103 [ 01/25/2035| 1FM.....
94982 AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 03/01/2013| Paydown.... 452167 | i d59,515 | L 851,426 | i | e TA | e | e T4 | e 08/25/2035[ 1FM.....
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 03/01/2013| Paydown ,004 44 .44 10/25/2035| 1FM.....
94983S  AS 1| WELLS FARGO MORT BACKED 6.000% 07/25/36. | ..... 03/01/2013| Paydown.... 346,604 346,604 304,145 320,701 [ ooveeviieens | e 25,903 | oo | e 25,903 | .o 07/25/2036| 2FM.....
96032T AA 4| WESTGATE RESORTS 2012-2 3.000% 01/20/25.... | E.. | 03/01/2013| PAYAOWN.........veumeremriererrrerirneins | orrenersenseeisnseinns | cvverinnes 152,015 | ccovvrrs 152,015 | coovvrennee 152,015 | coovvvrnee 152,015 | oo [ e (V1 U ISP 152,015 | coovverrrrnens [ e [ e (U I 761 |01/20/2025| 1FE......
961548 AQ 7 |WESTVACO CORP DEBENTURE 7.650% 03/15/27 | ..... 03/15/2013| Redemption ~ 100.0000............ | ...... 993,000 993,000 | ......... 1,011,619 | ......... 1,004,158 [ ... | e [R) ) [ IS [R) ] IS I 1,004,046 | ..oovvvvrrenns | e (11,046) | ..... (11,046) | ...... 37,982 | 03/15/2027| 2FE......
97180* US 5| WILMINGTON TRUST CO 10.732% 01/01/13.....c.ce. | c..n. 01/01/2013| Redemption ~ 100.0000............ | .ccc... 29,587 | ..... 29,587 29,587 | oo 29,587 | cooeveerinririens | eerrreeereeineens 0 01/01/2013 3...........
97180* UU 0| WILMINGTON TRUST CO 10.732% 01/01/13.....c..c.. | ... 01/01/2013| Redemption  100.0000... ....86,831 0 01/01/2013) 3...
97180* UV 8|WILMINGTON TRUST CO 10.732% 01/01/13.....c.ccc. | ... 01/01/2013| Redemption  100.0000... ..175,599 0 01/01/2013) 3...
97180* UX 4| WILMINGTON TRUST CO 10.732% 01/01/13........c.. | ... 01/01/2013| Redemption ~ 100.0000............ | covveeerererererernmnins | crvverienns 108,935 | ..coovovee 108,935 | ...covveveee 108,935 | ..covveveee 108,935 | .oouvvvrrveries [ e 0 01/01/2013 3...........
97180* YY  8|WILMINGTON TRUST CO 7.740% 01/14/14............ | ... 01/14/2013| Redemption ~ 100.0000............ | .ccc... 210,465 210,465 210,465 210,465 | ..oovocrierinens | e 0 210,465 | ...ovovvveriree [ v | e 0| e 8,019 |01/14/2014| 2...........
064149 A5 6|BANK OF NOVA SCOTIA 2.250% 01/22/13............. A.. [01/22/2013 MatUFitY.........cveerreerierininrinines [ e | e 6,000,000 | ........ 6,000,000 | ......... 6,028,560 | ......... 6,000,599 | ...oovrieriniis | v (599) | evvvevvririis | e (599) | evvvvvrreiinns | e 6,000,000 | ...oovrverireres | e | e 0] ... 67,500 | 01/22/2013| 1FE......
65334H 50 8|NEXEN INC SUB NOTES 7.350% 11/01/43............. I....]03/28/2013| Call ~ 100.0000..........cocoverermrer [ eorener 500,000 500,000 517,400 500,000 | ..oevverierirnens | e 0 500,000 | ..overrrrreries | e | e 0. 15,006 | 11/01/2043| 3FE......
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65656M AA  9|NORTEL NETWORKS 2001-1 11.629% 08/09/16.... | A.. | 03/12/2013] PAYdOWN..........covverrmmeirrreneinnens [ e [ v (320,723) | ........... (320,723) | ...onvv. (220,192) | cvvvvven. (332,457) | .o 1,943 | s 9,791 | o [ e 11,734 | oo | e (320,723) | oo | cereneirnreiinees | e 0. (55,230) | 08/09/2016| 6FE.....
12479L  AA  8|CAI2012-1A A 2012-1A A 3.470% 10/25/27 ..| F...|01/25/2013| Paydown.... 25,000 | ..... 25,000 .24,995 .5 5 10/25/2027| 1...........
12479L  AA  8|CAI2012-1A A 2012-1A A 3.470% 10/25/27 v | Foi | 03/25/2013[ PaydOWN. ..o [ e | e 50,000 | .ooovrrenee 50,000 | cooorernnns 49,989 11 .1 10/25/2027| 1FE......
15128@ AH 6| CEMEX ESPANA FINANCE LL 8.910% 02/14/14..... |R.. | 03/25/2013| Redemption ~ 100.0000............ | c.c..c. 552,268 552,268 552,268 | ............552,268 | ...oooovirririrnins | i 0 12/15/2013|4...........
227170 AC 1 |CRONOS CONTAINERS PROGR 4.210% 05/18/27 | F...| 01/18/2013] Paydown...........cccooevueerneernrernens [ s 25,000 | ..... 25,000 .24,997 .3 3 05/18/2027|1...........
227170 AC 1| CRONOS CONTAINERS PROGR 4.210% 05/18/27 |F...|03/18/2013| PaydOWN...........cocveuevemerrerererernes | covrrrirerienerneenenes | oveiinerinns 50,000 | .oovvrereces 50,000 | coovrvrrens 49,994 .6 6 05/18/2027| 1FE......
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... Fooo | 011772013 PAYAOWN.......coienirireireiinees [ i | cereieneneens 41,667 | oo 41,667 | oo 41,658 .8 8 07/17/12027|1...........
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...|03/17/2013] Paydown..........ccoovevereverneerreinens [ woreees 83,333 | ..... 83,333 83,317 16 16 07/17/2027| 1FE......
44841R  AA  9|HUTCHISON WHAMPOA INTL 6.500% 02/13/13... | R.. | 02/13/2013] MAtUFity...........ccevveerrrrrrrirerincins | veverserissieeiieniens | v 1,700,000 | ......... 1,700,000 | ......... 1,692,112 | 1000 1,699,877 | oo | e 123 | e | i 123 | i 02/13/2013| 1FE......
68210 AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... [R.. [01/12/2013| Redemption ~ 100.0000............ | ceeererrcrererermeernenns | overrrcrin 15,959 | .ovoovrrinee 15,959 | ovoervrnes 15,959 | covoereeenn 15,959 | oo [ 0 07/12/2016| 1...........
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. |F...|03/28/2013| Redemption ~ 100.0000............ | ceeevrereerrrerirmeerneens | ovririciis 79,603 | coovvvennens 79,603 | coovvvrnens 11,418 | s 11,418 | oo, 12 |, 22 [ | 11,430 [ | e 68,172 | ...... 68,172 | .ovvrerinne 12/02/2016|6...........
G9020* AA 8| TRAVIS PERKINS PLC SENI 5.770% 01/26/13....... F...]01/26/2013] MAtUFItY......ovvviererinesiersinissiinne [ eneneenesensssnissnns | cernenens 3,000,000 | ......... 3,000,000 | ......... 3,000,000 | ......... 3,000,000 | .o [ (]} IR [ 3,000,000 [ .o | e | e 0] . 86,550 | 01/26/2013(3...........
3899999. Total - Bonds - Industrial & Miscellaneous OO OO U OO PSP P P OTPTUOT OO OPTPPRUPPRRTORTOR) [POOR 102,137,431 | ... 102,558,089 | ... 101,687,254 | ..... 101,686,989 | .........2,867 | ...... 390,935 | .ooovcriiennn0 | 393,802 | .0 | e 102,080,794 | ...ccovvvnvee. 0. 56,637 | ...... 56,637 |..3,537,118 |...... XXX... . XXX....
8399997. Total - Bonds - Part 4.... s SRR I 121,093,668 | ..... 121,514,326 | ..... 121,001,647 | ..... 121,047,946 | .........2,867 | ..... (105,468) | ...ovvvvvrenn0 | s (102,601) | cooooveenn0 | 121,037,747 0 55,921 55,921 |..3,842,289 | ...... XXX... [.XXX....
8399999. TOtal = BONAS. ... s i 121,093,668 | ..... 121,514,326 | ..... 121,001,647 | ..... 121,047,946 | .........2,867 | .... (105,468) O (102,601) | c.ooovieenn0 | o 121,037,747 | oo, 0. 55,921 | ... 55,921 |..3,842,289 |...... XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cuuureuirmuerirriieeieiseisesssesssessss sttt essssnsssssssssnses | soae 121,093,668 |........... XXX v | e 121,001,647 | ..... 121,047,946 | .........2,867 | ..... (105,468) | .voovvrrernn 0 s (102,601) | <vvovevnvennd 0| . 121,037,747 | oo 0 . 55,921 | ... 55,921 |..3,842,289 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Purchased Options - Hedging Other - Put Options
Product

S & P 500 EUROPEAN PUTS equity

01/03/2017 Variable Annuities..............c.c........... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.01/03/2017| ......... K7V I 532,149 | ....1,438.0000 | ........ 216,283 71,932 | oo | v 71,932 (31,588) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2017 Variable Annuities..............c.cc.......... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.01/31/2017| ......... KL TN 517,766 | ....1,381.0000 | ........ 205,656 65,218 | ....... 65,218 (29,836) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2018 Variable Annuities... .| Exhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU7/.12/31/2008(.01/31/2018| ......... 275 | . 473,825 |...1,723.0000 | ........ 208,728 105,966 (27,783) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2020 Variable Annuities..............c.cc.......... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.03/23/2010(.01/31/2020| ......... 15 | s 158,700 | ....1,380.0000 | ........... 37,835 28,280 | ....... 28,280 |...oooo.... (7,988) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2017 Variable Annuities..............c.cc.......... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.02/28/2017| ......... 780 | ...... 1,122,420 |...1,439.0000 | ......... 455,992 156,028 | ..occe | coorerres 156,028 |.......... (66,409) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2018 Variable Annuities..............cccc....u..... | Exhibit 5 [ risk JP Morgan......... 815DZWZKVSZI1NUHU7/.12/31/2008.02/28/2018| ......... 450 |......... 743,850 | ....1,653.0000 320,843 156,685 | ..ooee | croverres 156,685 |.......... (42,954) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2020 Variable Annuities... .| Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.03/23/2010(.01/28/2020] .. ...89,700 | ....1,380.0000 21,385 16,079 16,079 ..(4,502) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/29/2016 Variable Annuities..............cccc...u..... | Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PU|.12/31/2008|.02/29/2016 ......1,115 | ...... 1,542,045 | ...1,383.0000 | ......... 614,204 158,569 | ..oove | crrverres 158,569 (90,431) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/29/2018 Variable Annuities..............ccc........... | Exhibit 5 [ risk JP Morgan......... 815DZWZKVSZI1NUHU7/.12/31/2008(.03/29/2018| ......... 200 | ..o 330,600 |....1,653.0000 |........ 142,403 70,128 | oo | ceveir 70,128 |.......... (18,872) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/29/2019 Variable Annuities.............cccccc.oeeee... | EXhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.04/21/2009.03/29/2019| ......... 800 |......... 680,000 |....... 850.0000 | ......... 205,000 56,093 |....... 56,093 (32,167) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2014 Variable Annuities... .| Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.03/31/2014] ......1,580 | ...... 1,811,944 | ....1,147.0000 623,394 26,244 | ....... 26,244 (48,362) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2015 Variable Annuities..............cccc...eee... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.03/31/2015| ......1,985 | ...... 2,518,568 |....1,269.0000 | ........ 948,161 141,451 | coois | oo 141,451 |........ (120,879) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2017 Variable Annuities.............ccccc...eeee.. | Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PU|.12/31/2008|.03/31/2017 ........... 90 | oo 128,070 |....1,423.0000 | ........... 51,711 17,704 | e [ s 17,704 | ..o (7,513) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/28/2017 Variable Annuities..............cccc.cene.. | EXhibit 5 | risk Societe Generale O2RNESIBXP4ROTD8PU|.12/31/2008|.04/28/2017| .......... 265 | .. 389,285 | ....1,469.0000 | ......... 159,657 57,788 | .cooves | cevvrrennne 57,788 (23,216) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/29/2016 Variable Annuities... .| Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008.04/29/2016 ......... 385 | ..o 552,475 | ....1,435.0000 225,567 66,211 | ....... 66,211 (32,903) N/A N/A
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

04/30/2018 Variable Annuities..............c.c........... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK11|.01/28/2009(.04/30/2018| ......... 170 | s 191,930 |....1,129.0000 | .......... 68,063 21519 | ... 21,519 (9,191) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/30/2019 Variable Annuities..............c.c........... | Exhibit 5 | risk BNP Paribas...... KVQR4AN79VEW8JPSK11|.06/17/2009(.04/30/2019| ......... 295 | ... 338,955 | ....1,149.0000 90,323 44842 | .ooos | o 44842 | ......... (16,026) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2016 Variable Annuities................c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008.05/31/2016 ......... 810 |...... 1,214,190 | ....1,499.0000 509,129 164,673 | .coooee | o 164,673 |.......... (75,048) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2017 Variable Annuities..............c.c........... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.05/31/2017| ......... 415 | ... 622,500 |....1,500.0000 | ........ 257,995 97,416 | oo | v 97,416 (37,451) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2017 Variable Annuities..............c.c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008.05/31/2017| ......... 545 | ........ 851,524 | ....1,562.0000 362,705 146,370 | .oooee | oo 146,370 (51,878) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2019 Variable Annuities..............c.cc.......... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWB8JPSK11|.06/17/2009|.05/31/2019| ......... 385 |....... 442,365 | ....1,149.0000 | ........ 117,336 59,268 |...... 59,268 (20,279) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2014 Variable Annuities..............ccc........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.06/30/2014] ......1,285 | ...... 1,504,992 | ....1,171.0000 529,298 33,910 | ....... 33,910 | .o (48,071) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2015 Variable Annuities..............cccc......... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.06/30/2015| ......1,870 | ...... 2,555,168 | ....1,366.0000 | ..... 1,012,094 205,201 | oo [ v 205,201 |........ (139,560) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2016 Variable Annuities..............ccc........... | Exhibit 5 [ risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.06/30/2016 .......... 255 | ... 345,780 | ....1,356.0000 | ........ 136,150 37,266 | ....... | oo 37,266 |......... (19,165) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2017 Variable Annuities...............cc........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008.06/30/2017| ......... 300 | ooeeenns 464,307 |....1,548.0000 | ........ 196,568 79,288 | ..coov. | covvern 79,288 (26,964) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/29/2016 Variable Annuities.............cccccc.eeene.. | EXhibit 5 | risk Societe Generale O2RNESIBXP4ROTD8PU|.12/31/2008|.07/29/2016| .......... 545 | ........ 739,020 |....1,356.0000 | ......... 290,971 81,344 | ....... 81,344 |.......... (40,966) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2015 Variable Annuities.............ccccc.ceuenn.. | EXhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.07/31/2015| ......... 655 | ........ 815,082 | ....1,244.0000 | ........ 303,606 51,819 [ .oooves | o 51,819 (39,220) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2017 Variable Annuities.............cccccceeene.. | EXhibIt 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.07/31/2017| ......... 400 |......... 624,972 | ....1,562.0000 | ......... 265,607 109,502 | ..ovee | crnverres 109,502 (36,277) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2018 Variable Annuities..............cccc...ee.... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWB8JPSK11|.02/05/2009(.07/31/2018| ......... 435 |......... 491,115 |....1,129.0000 | ........ 167,962 57,500 | .oooes | corrrreerne 57,500 (22,992) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2016 Variable Annuities.............cccccveeuene.. | EXhibit 5 | risk Societe Generale O2RNESIBXP4ROTD8PU|.12/31/2008|.08/31/2016 .......... 505 | ..oooenne 717,605 | ....1,421.0000 | ........ 290,159 89,389 | ....... 89,389 |.......... (41,324) N/A N/A
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

08/31/2017 Variable Annuities..............c.c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.08/31/2017| ......... 550 | ..ooeeee. 851,230 | ....1,548.0000 359,756 148,186 | ..oooee | v 148,186 | .......... (49,033) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2018 Variable Annuities..............c.c........... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWB8JPSK11|.02/05/2009(.08/31/2018| ......... 215 | .. 242,735 | ....1,129.0000 82,984 28,890 | ....... 28,890 |.......... (11,352) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/29/2017 Variable Annuities................c........... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.09/29/2017| ......... 360 | ......... 602,640 | ....1,674.0000 262,906 118,368 | ..ooooe | oo 118,368 |.......... (36,661) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2014 Variable Annuities..............c.c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.09/30/2014] ......2,110 | ...... 2,780,136 |....1,318.0000 | ..... 1,069,095 126,555 | ..oooee | o 126,555 |........ (131,910) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............c.c........... | Exhibit 5 | risk BNP Paribas...... KVQRAN79VEWB8JPSK11|.12/31/2008(.09/30/2015| ......... 980 | ...... 1,232,840 |....1,258.0000 | ......... 448,262 84121 | v | e 84,121 (58,486) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............c.cc.......... | Exhibit 5 | risk Deutsche Bank.. 7LTWFZYICNSX8D621K|.12/31/2008(.09/30/2015 ......... 480 |......... 610,560 |....1,272.0000 | .......... 231,924 43,852 | oo | v 43,852 (31,746) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2016 Variable Annuities..............ccc........... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.09/30/2016| ......... 605 |......... 831,270 | ....1,374.0000 329,719 96,980 | ..cove. | coverrnan 96,980 |.......... (47,764) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2019 Variable Annuities..............cccc......... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK11|.01/05/2010(.09/30/2019| ......... 240 |......... 328,800 |....1,370.0000 81,238 56,551 |....... 56,551 (20,014) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/30/2015 Variable Annuities..............ccc........... | Exhibit 5 [ risk Deutsche Bank.. 7LTWFZYICNSX8D621K|.12/31/2008.10/30/2015 ......... 305 | ..o 320,860 |....1,052.0000 |....... 108,202 14,360 | .o [ s 14,360 |.......... (13,099) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2016 Variable Annuities...............cc........... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.10/31/2016| ......... 625 |......... 867,500 |....1,388.0000 | ......... 345,759 104,969 | ..oooee | croverner 104,969 (50,247) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2017 Variable Annuities.............cccccc.eeene.. | EXhibit 5 | risk Societe Generale O2RNESIBXP4ROTD8PU|.12/31/2008|.10/31/2017| ......... 700 | ... 1,140,300 | ....1,629.0000 | ......... 490,100 214,649 | ..o | o 214,649 (68,459) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2019 Variable Annuities.............ccccc.ceuenn.. | EXhibit 5 | risk BNP Paribas...... KVQR4N79VEWB8JPSK11|.01/05/2010(.10/31/2019)| ......... 305 | .o 417,850 |....1,370.0000 |........ 103,102 72,251 | oo | o 72,251 (25,304) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/29/2019 Variable Annuities.............cccccceeene.. | EXhibIt 5 | risk BNP Paribas...... KVQR4N79VEWB8JPSK11|.01/05/2010(.11/29/2019| ......... 150 | ..o 205,500 |....1,370.0000 50,664 35799 | ... 35799 | .o (12,398) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2015 Variable Annuities..............cccc...ee.... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK11|.12/31/2008.11/30/2015| ......... 680 |......... 930,920 |....1,369.0000 | ......... 357,972 85,144 | ....... 85,144 |......... (49,824) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2016 Variable Annuities.............cccccveeuene.. | EXhibit 5 | risk Societe Generale O2RNESIBXP4ROTD8PU|.12/31/2008|.11/30/2016 .......... 290 | ..o 406,580 | ....1,402.0000 | ........ 163,035 51,214 | oovves | v 51,214 (23,750) N/A N/A
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

11/30/2017 Variable Annuities..............c.c........... | Exhibit 5 | risk Societe Generale O2RNESIBXP4R0TD8PU|.12/31/2008|.11/30/2017| ......... 195 | ......... 320,580 |....1,644.0000 | ........ 138,306 61,811 | oo | e 61,811 | .o (19,224) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

1212912017 Variable Annuities..............c.c........... | Exhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU7/.12/31/2008.12/29/2017| ......... 215 | . 370,445 |....1,723.0000 | ........ 163,433 82,351 | ....... 82,351 (22,006) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2013 Variable Annuities................c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008.12/31/2013| ......... 735 | oo 726,327 | ... 988.2000 220,437 2,937 | .. 2,937 (9,359) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2014 Variable Annuities..............c.c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008(.12/31/2014] ......1,990 | ...... 2,573,468 |....1,293.0000 | ........ 978,823 130,735 [ .oovee | s 130,735 |....... (123,111) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2015 Variable Annuities..............c.c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.12/31/2008.12/31/2015 ......... 630 |......... 857,430 | ....1,361.0000 339,097 81,965 | ...o... | cevvernen 81,965 |.......... (48,486) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2018 Variable Annuities..............c.cc.......... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.04/21/2009.12/31/2018 ......1,600 | ...... 1,360,000 | ....... 850.0000 | ........ 409,728 106,601 | ..oooee | oo 106,601 |.......... (63,969) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2019 Variable Annuities..............ccc........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.03/23/2010(.12/31/2019| ......... 190 | . 262,200 | ....1,380.0000 62,700 46,514 | ooes [ oo 46,514 | ......... (13,247) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/31/2018 Variable Annuities..............cccc......... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK11.01/28/2009|.05/31/2018 ......1,530 | ...... 1,727,370 |...1,129.0000 | ......... 612,719 197,066 | ..cooce | corverree 197,066 (82,695) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/29/2018 Variable Annuities..............ccc........... | Exhibit 5 [ risk BNP Paribas...... KVQR4N79VEW8JPSK11|.01/28/2009(.06/29/2018| ......... 640 |......... 722,560 |....1,129.0000 | ......... 256,288 83,543 | ....... 83,543 (33,885) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/28/2018 Variable Annuities...............cc........... | Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWB8JPSK11|.02/05/2009|.06/28/2018| ......... 655 |......... 739,495 | ....1,129.0000 252,601 88,258 | ....... 88,258 (35,257) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

3/31/2020 Variable Annuities.............cccccc.eeene.. | EXhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.06/17/2010(.03/31/2020| ......... 315 | e 343,164 | ....1,089.0000 93,410 48,715 | oo [ s 46,715 | .......... (16,496) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

4/30/2020 Variable Annuities.............ccccc.ceuenn.. | EXhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.06/17/2010(.04/30/2020 ......... 250 | .. 272,353 | ....1,089.0000 | ........... 74,010 37,298 | .ot | cevvrr 37,298 |.......... (13,047) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/29/2020 Variable Annuities.............cccccceeene.. | EXhibIt 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.10/05/2010(.05/29/2020 ......... 135 | s 141,615 |...1,049.0000 | ........... 41,303 18,652 | oo [ e 18,652 | ...cooeernns (6,688) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/30/2020 Variable Annuities..............cccc...ee.... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.10/05/2010(.06/30/2020 ......... 120 | .oeeeee 125,880 | ....1,049.0000 35,208 16,731 | e [ e 16,731 (5,930) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

7/31/2020 Variable Annuities.............cccccveeuene.. | EXhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.10/05/2010{.07/31/2020 ......... 105 | .coveees 110,180 | ....1,049.0000 30,864 14741 | | s 14,741 (5,172) N/A N/A
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

8/31/2020 Variable Annuities..............c.c........... | Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK28243|.10/05/2010{.08/31/2020 ......... 120 | ... 125,920 | ....1,049.0000 35,348 16,954 | .cooe [ v 16,954 (5,950) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/30/2020 Variable Annuities..............c.c........... | Exhibit 5 | risk Credit Suisse.....  ANGGYXNX0JLX3X63JN.05/18/2011|.09/30/2020 ........... 20 | 22,824 |...1,141.0000 |............. 4,658 3,580 |..... 3,580 [ ..o (1,043) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/30/2020 Variable Annuities................c........... | Exhibit 5 | risk Credit Suisse.....  ANGGYXNX0JLX3X63JN.05/18/2011|.10/30/2020| ........... 25 | o 29,582 |....1,183.0000 6,185 LR T I O 4856 | ...coo..... (1,363) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2020 Variable Annuities..............c.c........... | Exhibit 5 | risk Credit Suisse.....  ANGGYXNX0JLX3X63JN.05/18/2011|.11/30/2020] ........... 45 | . 53,125 |...1,181.0000 | ........... 11,122 8,759 |....... 8,759 (2,436) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2020 Variable Annuities..............c.c........... | Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN.05/18/2011|.12/31/2020] ........... 65 | .o 81,747 | ...1,258.0000 | ........... 17,79 14,480 | ..o [ v 14,480 (3,816) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

1/29/2021 Variable Annuities..............c.cc.......... | Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN.05/18/2011|.01/29/2021| ........... VAT - 96,459 | ....1,286.0000 21,324 17,582 | oo [ s 17,582 | .o (4,516) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

2/26/2021 Variable Annuities..............ccc........... | Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN.05/18/2011|.02/26/2021| ........... 95 | .o 126,086 | ....1,327.0000 28,446 23,844 | ....... 23,844 (5,945) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

3/31/2021 Variable Annuities..............cccc......... | Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN.05/18/2011|.03/31/2021| ......... 155 | ......... 205,504 | ....1,326.0000 | ........... 46,387 39,016 | ....... 39,016 (9,648) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

4/30/2021 Variable Annuities..............ccc........... | Exhibit 5 [ risk Credit Suisse....  ANGGYXNX0JLX3X63JN.05/18/2011|.04/30/2021| ......... 120 | e 163,633 |....1,364.0000 | ........... 37,620 32,099 | ....... 32,099 |..ccovvnenn. (7,719) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/28/2021 Variable Annuities...............cc........... | Exhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU7/.01/25/2012(.05/28/2021| ......... 393 | e 494,237 |...1,257.6000 | ........ 145,214 92,525 | ....... 92,525 (21,927) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/30/2021 Variable Annuities.............cccccc.eeene.. | EXhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU74.01/25/2012(.06/30/2021| ......... 621 [ .o 780,970 |....1,257.6000 | ......... 230,056 146,994 | ..o | v 146,994 (34,492) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

7/30/12021 Variable Annuities.............ccccc.ceuenn.. | EXhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU74.01/25/2012(.07/30/2021| ......... 203 | .o 255,293 | ....1,257.6000 | ........... 75,313 48,238 | ..coes [ v 48,238 | ......... (11,197) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

8/31/2021 Variable Annuities.............cccccceeene.. | EXhibIt 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU74.01/25/2012(.08/31/2021| ......... 223 | .o 280,445 | ....1,257.6000 83,041 53,186 |....... 53,186 |.......... (12,427) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/30/2021 Variable Annuities..............cccc...ee.... | Exhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU74.01/25/2012(.09/30/2021| ......... 114 ... 143,366 | ....1,257.6000 | ........... 42,517 27,307 | ....... 27,307 | .o (6,312) N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/29/2021 Variable Annuities.............cccccveeuene.. | EXhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU74.01/25/2012(.10/29/2021| ......... 211 | 265,354 | ....1,257.6000 | ........... 78,819 50,722 |...... 50,722 | .o (11,624) N/A N/A
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier |  (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code Value (Decrease) B/AC.V. Accretion Items Exposure Entity Quarter-end (b]
Product
S & P 500 EUROPEAN PUTS equity
11/30/2021 Variable AnnUIties.............coovvveenenns Exhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU74.01/25/2012(.11/30/2021| ......... 235 | . 295,536 |....1,257.6000 | ........... 88,085 56,818 |....... 56,818 |.......... (12,936) N/A N/A
Product
S & P 500 EUROPEAN PUTS equity
12/31/2021 Variable AnNUIties..........ccovvvvveinnenns Exhibit 5 | risk JP Morgan......... 815DZWZKVSZI1NUHU74.01/25/2012].12/31/2021] ......... 517 | e 650,179 |...1,257.6000 | ......... 194,165 125,601 | oo [ oo 125,601 (28,290) N/A N/A
0099999. Total-Purchased Options-Hedging Other-Put Options. ....18,374,525 0 0 5,534,061 | XXX] ...... 5,534,051 (2,520,075) 0 0 0 0 |..XXX...
0149999. Total-Purchased Options-Hedging Other. ....18,374,525 0 0 5,534,061 [ XXX] ...... 5,534,051 (2,520,075) 0 0 0 0 |..XXX...
0379999. Total-Purchased Options-Put Option: ....18,374,525 0 0 5,534,061 [ XXX] ...... 5,534,051 (2,520,075) 0 0 0 0 |..XXX...
0429999. Total-Purchased Option ....18,374,525 0 0 5,534,061 [ XXX] ...... 5,534,051 (2,520,075) 0 0 0 0 |..XXX...
1409999. Total-Hedging Other. ....18,374,525 0 0 5,534,061 [ XXX] ...... 5,534,051 (2,520,075) 0 0 0 0 |..XXX...
1449999. TOTAL ....18,374,525 0 0 5,534,051 [ XXX]...... 5,534,051 (2,520,075) 0 0 0 0 |..XXX....
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges All Other 19 20 21 22
15 16 17 18
Description of Change in Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used| Cumulative Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis Variation Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Margin Current Year Exposure | Quarter-end (b) Point
Short Futures
Hedging Other
Product
equity
BPM3....... | ..........2,090 |(1,306,250) | BP CURRENCY FUTURE.......ccocoormmmrrrrrrrnrens Variable ANNUItIES............oc.ooveveeierrecncii Exhibit 5. risk |.06/19/2013... | CME......ccooouvcrrvvrenens SNZ20JLFK8MNNCLQOF39 | .03/13/2013... | ......... 149.0436 | .......... 151.6500 | .....(3,404,550) | ......... (3,404,550) ....(3,404,550) | .......(3,404,550) | .....(2,508,000) | n/a. ...625
Product
equity
VGM3...... ....(37,277) | DJ EURO STOXX 50.. ..| Variable Annuities... Exhibit 5. risk |.06/24/2013... | EUR .03/13/2013... .......2,627.2399 | ....... 2,554.0000 | ......2,730,164 730,164 ,730,164 | .....(7,317,558)
Product
equity
ECMS....... 600 EURO FX CURRENCY FUTURE................... Variable ANNUIEIES...........verereeerererisercrneeeens Exhibit 5. risk  [.06/19/2013... [CME........cccouvvrrrmnennns SNZ20JLFK8MNNCLQOF39|.03/13/2013... | .eveeeerere1.3029 | v 1.2823 | o 1,547,125 | it 1547125 | s | e [ e | conees 1,547,125 | ........ 1,547,125 | ....(1,350,000) | n/a. wrenrr. 125,000
Product
equity
IMS......... reenn2,045 [ ..(31,052) | FTSE 100, Variable ANNUIEIES...........eveveeeeerererinercrneeeens Exhibit 5. risk  |.06/24/2013... |LIF .03/13/2013... | .......6,383.8050 | ....... 6,351.0000 |......1,018,660 | .........1,018,660 | ...ocorvreemrrrrcncs [ oo v [ e 1,018,660 | ........ 1,018,660 |...(10,868,306) | n/a. .15
Product
equity
JYMS........ crneeenn 261 | ..(326,250) | JPN YEN CURRENCY FUTURE...........ouvvveneee Variable ANNUILIES...........oovocererecrerrrcreie Exhibit 5. risk  [.06/19/2013... | CME......cccovvverevrrens SNZ20JLFK8MNNCLQOF39|.03/13/2013... | .......... 104.3265 | .......... 106.3300 |........ (653,638) (653,838) [ eovvvverermerrrerrees | ceverrerieresnnniins | eereernerensissesnennens | cereend (653,638) | .......... (653,638) | ........(809,100) | n/a. cerernernnn 1,250
Product
equity
NQMS....... | oo 1,715 | ....(34,300) | NASDAQ 100 EMINL..coonvrrrierriererrenrineens Variable ANNUIEIES...........veeereeerererinercrneeeens Exhibit 5. risk  [.06/21/2013... | CME......cccovvverevrrnens SNZ20JLFK8MNNCLQOF39|.03/12/2013... | .......2,803.8147 | ....... 2,811.0000 |........ (246,456) (248,456) | ... [ e | e [ e (246,456) | .......... (246,456) | .....(3,430,000) | n/a. .20
Product
equity
NKM3....... corvernnnnnn288 | .....(3,063) | NIKKEI 225 Variable ANNUIIES.............cccccccvcvevcvcveveccicvicins Exhibit5.| risk |.06/14/2013... | OSE .03/06/2013... | .... 11,693.3273 | ..... 12,400.0000 |.....(2,164,538) | ......... (PSR N [ [N DO (2,164,538) | .......(2,164,538) | .....(1,654,115) [ n/a. ..
Product
equity
TAMS....... cieeenn 1,922 | (192,200) [ RUSSELL MINIFUT v Variable ANNUIES.............cccccccvevevcccveveccicvicins Exhibit5. | risk |.06/21/2013... INYF 03/12/2013... | .......... 937.8641 | .......... 948.9000 |.....(2,121,100) | ........ (2T [1 1) TN N [ DO (2,121,100) | .......(2,121,100) | .....(7,688,000) | n/a. ....100
Product
equity
ESMS...... .2,822 | ..(141,100) | S&P500 EMINI FUT.... . | Variable Annuities... Exhibit5. | risk |.06/21/2013... | CME. . _SNZ20JLFK8MNNCLQOF39| .03/12/2013... | ....... 1,550.0869 | ...... 1,562.7000 |.....(1,779,705) (ALY Y [ [ OO (1,779,705) .......(1,779,705) | .....(9,877,000)
13429999. Total-Short FULUIES-HEAGING OtNET........ooovvvevrsssiessssssis i1 ehiisi bbb et | s (5,074,039) (5,074,039) 0 0 0]....(5,074,039) | .......(5,074,039) | ...(45,502,079)
1389999, TOHAI-SNOM FUIUIES.....oooroes o101 1100000011010 Ceieoeesmoeemeee e e | e (5,074,039) (5,074,039) 0 0 0 ]....(5,074,039) | .......(5,074,039) | ...(45,502,079) | .
1409999, TOtAI-HEAGING OtNT.......o e SLELELLLELEL IS o0ttt e eteeeeeeme _ LEee oo e | e (5,074,039) (5,074,039) 0 0 0 ]....(5,074,039) | .......(5,074,039) | ...(45,502,079) | .
1440090, T T AL 1 LD e | e (5,074,039) (5,074,039) 0 0 0 ....(5,074,039) | ......(5,074,039) | ..(45,502,079)
Broker Name Beginning Cash Balance | Cumulative Cash Change Ending Cash Balance |
Brokers
Goldman Sachs (6,992,860) 1,918,821 (5,074,039)
Total Net Cash Deposits (6,992,860) 1,918,821 (5,074,039)
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Exchange Traded Derivatives
0199999. Aggregate Sum of EXchange Traded. ..o v sensenesseees XXX...... ‘ ..... XXX.oone | ................ D SR ST 5,295,949 | ..o (10,369,988) | ......................... 5,295,949 | ..o 5,295,949 | .o (10,369,988) I 5,295,949 | ..o, (45,502,079) ‘ ....................... 5,295,949
NAIC 1D
BARCLAYS CAPITAL......coccrvrrnens AC28XWWI3WIBK2824319.. Yoo oo [ [ e 1,919,706 ...1,919,706 1,919,706 0
SOCIETE GENERALE O2RNEBIBXPAROTDBPUAT.. [ ..o..Y oo [ oY [ | e 1,480,646 |. 1,480,646 1,480,646 0
JP MORGAN CHASE..........oviviririeiieineieriesiesesessssesseiessens 815DZWZKVSZI1NUHU748.. Yoo oY [ [ e 1,016,520 ....1,016,520 1,016,520 0
DEUTSCHE BANK............. 7LTWFZYICNSX8D621K86.. Y ...58,211 B I 58,211 58,211 0
BNP PARIBAS.. KVQR4N79VEWBJPSK1K14 Y 914,753 914,753 914,753 0
CREDIT SUISSE... ANGGYXNX0JLX3X63JIN86. Yoo 144,215 144,215 144,215 0
0299999. Total NAIC 1 Designation.. . 0 ... 5,534,051 0 . 5,534,051 5,534,051 5,534,051 . . 0
0999999, TOAIS. ....v.rerireiie ittt 0] 10,830,000 [...oooivviiirnrinad (10,369,988) | ....cvovrviirnnns 10,830,000 ..10,830,000 | ..oovviviiiciis (10,369,988) 10,830,000 | ..oooovveiiiiiiinnes (45,502,079) | .... ,295,949




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

Common Stocks - Money Market Mutual Funds

000000 00 0O|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO. .......ccciiiimiirierieressesssnssnssssnseneenens u 148,569,314 .148,569,314
7499999, Total - Common Stocks - Money Market Mutual Funds, 148,569,314 148,569,314
7599999. TOtal = COMMON SHOCK. ...ttt bbbttt | Creresnniesnieenisns 148,569,314 .148,569,314
7699999. Total - Preferred and Common StockK.........ocviveiiininiines 148,569,314 | .. 148,569,314
9999999. TORAIS ...t R Rttt | erient e 148,569,314 | ...covvvvvirrcrinn 148,569,314
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....148,569,314  Book/Adjusted Carrying Value $.....148,569,314
2. Average balance for the year to date: ~ Fair Value $.....138,923,554  Book/Adjusted Carrying Value $.....138,923,554
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUsIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatory:
Total activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
Average balance for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

1.
2.

NONE

QE11




Statement as of March 31, 2013 of the

OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
US Bank. CiINCINNGL, OH.....covvovvrvverceriiennirienes [ cevineresiineens | ceeeesesmeesssinnes | covereesssesssssseessssssneens | seeesesssesssssseessssssennes | sovessned 40,059,132 | ........ 149,555,067 | ........ 165,822,021 | XXX..
Goldman Sachs NEW YOK, NY..ovoorerecrmresnsnessinsnnenes | ceevesssseensisns | eeessssennsinns | soneessessessssssssssssnns | oseesesssssesssssssesssssnes | sosssesnes 74,797,595 | .......... 75,252,014 | ......... 44,335,758 | XXX..
Northern Trust Chicago, IL. 139,441 157,002 150,003 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories 170,459 170,459 170,459 | XXX..
0199999. Total Open Depositorie: 0 0 [ 115,166,627 | ........ 225,134,542 | ........ 210,478,242 | XXX..
0399999. Total Cash on Deposit 0 0 [ 115,166,627 | ........ 225,134,542 | ........ 210,478,242 | XXX..
0499999. Cash in Company's OffiCe.........rvuureerreriereessnresssressseeessssesssnnessssessssessssssssssssssssssssssssssssses | oseXXKarrrrare | conee XK etrarren | crvrrneen DS S P XXX 4,498 4,498 4,498 | XXX..
0599999. Total Cash 0 0. 115,171,125 | ........ 225,139,041 | ........ 210,482,740 | XXX..

QE12
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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