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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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 | eertenens 2,209,670,114 | ...oovvrvrrcencrrneeincnns | v 2,209,670,114 | .......... 2,177,370,027
2. Stocks:
2.1 Preferred SHOCKS. ..ottt sesst s esniens | eeseneesinees 11,257,912 | o | cerieeeinenes 11,257,912 | oo 5,257,857
2.2 COMMON SIOCKS.......oouriuuiiiriiriiiiirir bbb ssinss | sebsnssnssnssnees 150,149 | .o | s 150,149 | oo, 107,180
3. Mortgage loans on real estate:
31 FIISEIENS...coeevereere st | neesteneans 397,700,056 | ....coouvererererererireneies | e 397,700,056 | ............. 400,005,805
3.2 Other than firStHIENS........vuureurirciiiiiierierierii ittt sttt ens | sbsestsentsestestestestsestents | eebseessesssesssenssesssessiensiens | boesbeesssnssseessessessseenees (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeeeeeseereeseeeeesesseeseesssessesessessesssesesseesessesssessessessestseeses st ansasssessassassane | sressessasssssssssessassnsssnssanss | stessassssssessessssssnessessanes | sesessossnsnessessassanssnsan [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocviiviiicteiie sttt bbb s sttt s b sensessnns | susssessesssssssessesssessessssans | sbessesssssssessesssessessnsensens | sbessesssssssessessssessesnsnn [0 OO
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cveiviiiirieciiesiseieissiesssissieseses | cevsssesesssssssessessssessesssses | sosessessssessesssssssessessssesses | sssessessssessessssessesesnes [0 O
5. Cash ($.....(5,202,030)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0]ttt ntens | eberensenienes (5,202,030) | cvvvvevvrrerreereirnieireisnienes | veverienernns (5,202,030) | ...ovovvrrnnn (7,440,858)
6. Contract loans (including §.......... 0 PremMiUM NOES)......vvvreereirrieieisrieieireieseeessssesessssessessssnses | ersssessessens 92,163,723 | oo | e 92,163,723 | .overnee. 89,550,642
T DIVALIVES......oooiiiiiiiciic bbbt | Shisb s | srienb s | s 0 [
8. Other iNVESIEd @SSELS.........ocveerrceeeieeresrcr sttt eessssssas | seessseesssesssnns 329,472 | .o | v 329472 | oo 411,823
9. Receivables for SECUNHIES. ..o | srsssssssssniees 687,660 |....oovvriiirniincieis | e 687,660 | ...cccocvvvrrinnnn. 77,886
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 110,123,070 [ .o | cvrveieienns 110,123,070 | .ccvvvnee 84,357,063
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 2,816,880,126 | .....covvrererriiciennd 0] e 2,816,880,126 | .......... 2,749,697,425
13. Title plants less §......... 0 charged off (fOr Title INSUIEIS ONIY)........c.riuverrerieirriereeneireesieesineenees | reeseesseeesessesesessssesssseess | sessessssessssessesssssssessssessns | eressessnssessssessassnssees [0 O
14. Investment income due and CCTUBT.............ccueveviecveieeceeieecee e es s ssteses s sennes | eveverensesenen 29,075,635 | ..ooevevecreveerieereeeereees | ceeevevennns 29,075,635 | ..ccooovueee 26,646,118
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceveveees | erverrernnee 11,560,167 | v | e 11,560,167 | ..cooevveeneee 12,290,169
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccvevrvrereinires | oveerennes 108,522,134 | oo | v 108,522,134 | ..o 111,419,020
15.3  Accrued retroSPECHIVE PIEMIUMS........cccvveviviecreiieeetsiete ettt ssse b es s b sssebens | ebsssesessssssesssssesesssesasns | sresssissessssesessssssesessssesess | sevessesessssssesessssesessnnns 0 [
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTEIS............c.cucvevevcveeeie e sssses e sessenaens | oevesaessssanes 15,567,586 | ...coccovverrrerererereeviiees | cerviieeninns 15,567,586 | ....ccvvevnie 8,960,713
16.2 Funds held by or deposited With reinSUred COMPANIES..........ccrurerirririeeirrrineieieiseneeiees | seereesessessesssessessesssseeseens | sesessessessssessessssessessssnsses | sesessesssssssessessssessesees (0 T
16.3 Other amounts receivable under reinSUrance CONractS...........ccocvveveveveveievcirisieieeiees | ceveevssisieennns 1,002,023 | ..ooeeeeeereiereeeieeieenn | e 1,002,023 | ..oooveerinne 550,966
17. Amounts receivable relating to UNINSUTEd PIANS.........c.cvriririririirieeneseeeiseseseseseesenneees | eereereineesnsssssessesnssssseenes | enesesseensssssesnesssessessesnes | senssenseensssssessesssessersdd | oeesesssseensenssessesnssesesnees
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccceeevcevicci | covvverviveinnn. 7,102,235 | oo | e 7,102,235 | oo 9,187,896
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 105,905,576 | ...coooneenne 49,674,095 | .....ccoonncs 56,231,481 | oo 57,240,323
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,459,582 [ ..ooveiiieeeveeeeieiei | e 2,459,582 | .....cceouce. 2,432,098
20. Electronic data processing equIPMENt @Nd SOMWAIE............coiueiveiciiieicicsieeseiessiesieissenies | eveiessesessssssesssssssesnsas | sesessessssessesssssssesssssssesses | sosessessssessessssessessssnes [0 O
21.  Furniture and equipment, including health care delivery assets ($.......... 0):teriirreneirriereiseiesesies | e | s eseniens | sesesesnssesessssessesnse [0
22. Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccccvieviiieiiicciiis | e | et ssesenns | sressebesisseses s s sessesens 0 [
23. Receivables from parent, subsidiaries and affiliates...............cccooeeeiieiiieiccceceeceecee | e, 63,833,594 | ...ooovvieriiieieeeeens | e 63,833,594 | ............. 100,981,756
24. Health care ($.......... 0) and other amOUNtS FECEIVADIE.............ccveveieiecieeee et | cevestess s sssss e ssssesesas | ersessessssessessssessessssssesens | sesesssssssessessnsessesssanes [0
25.  Aggregate write-ins for other than iNVESted @SSELS...........ceevvcveieieeieees et eiens | eeressseesnssneas 312157 | el [0 312157 | e, 309,087
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 3,162,220,815 | ....ocovvvenecs 49,674,095 | ......... 3,112,546,720 | .......... 3,079,715,571
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 246,718,939 | ..o | ereeeennns 246,718,939 | ............ 235,538,215
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,408,939,754 | .....ccccoouuu 49,674,095 | .......... 3,359,265,659 | .......... 3,315,253,786
DETAILS OF WRITE-INS
T10T. Rt | Herre sttt | sessenss sttt ensseennes | ettt (U R
T2, oA R AR R st esnes | Hreteesenseeetantes et st esetnte | entessetentesnenntannensntnntenne | fensesesenteserntennennneed [0
103, e R R Rt A Rt nntennes | Hretesenseees et ee et et esetnts | enteesetntesnenneesnennntnntenne | fesseserentesenntennenaneed [0 O
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. MISCEIANEOUS @SSELS.........cvuuveeiinciiciiiiii ittt nteniens | eeisesisssisnsias 226,556 | ... | e 226,556 | ...cooovrerrinn 226,556
2502. Fund revenue receivable.. ...69,495 |.. ...69,495 ....66,425
2503. State taxes rECOVEIADIE..........c..coiuiiiiiiiir s sisssienies | nsinsineinsinees 16,106 16,106 | oo 16,106
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeneeeninieeninnns | covveiseissenseessenenens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)..........rvwereeriirernriieirensriessresssesssieene | eveessenesseseencns 312,157 | oo (O I 312,157 | oo, 309,087
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,534,796,073 less §$.......... 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 §.......... 0 and coupons §.......... (O TT= 1o VT 1 OO
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

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

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

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccovviericivieieiscecceens
9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....3,066,263, 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 $.....(6,617,378) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene,
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company @s agent OF tTUSIEE. ...t sesennes
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:
24,01 ASSEE VAIUGLION FESEIVE.......cucvureeieiecirieisetse ettt bbb f bbbttt
24.02 Reinsurance in unauthorized and certified ($
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

................... 2534.796.073
R 1185.363

.......................... 8,850,987
............................. 289,875

(6,617,378)
4,798,931

.......................... 3,271,398

.......................... 1,056,392

............................. 379,339

44,899,839 | ..

.10,031,363 | ..
...................... 110,123,070

..... 2,489,466,052
..45,184,424
........ 1,233,939

10,359,580
251,069

......................... (7,303,435)
.......................... 6,702,835

3,503,806
84,357,063

235,538,215

3,056,624,772 | ..

.2,997,854,278

...................... 293,040,882

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

....307,799,505

...302,640,887

317,399,510

................... 3,359,265,659

.3,315,253,788

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)...

............................. 927,868

............................. 855,766

3101.
3102. .
3103.
3198.
3199.

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 ASSURANCE CORPORATION
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.............ccovevvveerreeverereeeceeee e | cveveesnianns 66,446,551 | .............. 54,933,915 |............ 213,072,217
2. Considerations for supplementary contracts With life CONINGENCIES...........cururirrierrirrininine e sissiesssssssssssessesses | sessesssssesssssssssessesssnssens | sssessssssssnssessssssessessenes | sossssessessnsssessessessnssnses
3. NEtINVESIMENE INCOME........iiieciictcie ettt b b st s ae b st a s s s s s ss et e s s nsebannnns | esssssesnes 38,849,150 ....38,273,445 | ............ 150,963,451
4. Amortization of Interest Maintenance Reserve (IMR) 599,720 | .. 532,969 | .. 2,644,333
5. Separate Accounts net gain from operations excluding Unrealized gaiNs OF IOSSES...........vurruirrerrerirerineireieesseinsiseesseressnnes | seeeessssnssssessssesssssnsssees | sesesssssesssssssssssssssesseses | sessssessessnsssessessssssneens
6. Commissions and expense allowances on reiNSUrANCE CEABM.............o.cuieiieiieieeiciereieietese et sesesnss | evesseseesinaan 9,402,781 | .............11,142,189 | .............. 50,686,283
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 SEPATAIE ACCOUNLS.........oocveivieicictei ettt bbbttt bbb s st ntens | 2bsbessesenssnans 351,648 | .ccooevernn 377,375 | o 1,485,595
8.2 Charges and fees for depOoSit-tyPe COMIACES...........ceuiuiiieicicicie ettt b s ens | estessessssessessssssssssesnaas | aosessesissessesissessessesnsans | stessesssassessessssessesnsnes
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........civeiieiiieiieicieiieie ettt bens | sbsssssanseens 5,140,043 | .....ccceo.. 5478,610 |.....cc...... 22,143,024
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .110,738,503 | .. ..440,994,903
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt 10,700,756
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cccovuvveierriieieinenieiesnenensisnensessensessssenens | eevensesnsensennnss 10,000 | 1ovieiciiiisiecsieeenns
12. Annuity benefits ..1,637,182 | ..
13. Disability benefits and benefits under accident and health contracts 993,243
14. Coupons, guaranteed annual pure endowments and SimMilar DENEFILS............ccveeiiicieiiiccce e eeins | ceeriee e eseaens | eevereseseses b esesenas
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies . LATA13 L
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccoeviveeeieiiciciceceeee e | i 45,058,946 ...42,759,004 |............ 153,004,837
20. TOtalS (LINES 1010 19)...uierererrireeiriicise ettt sttt ses st st ssnents | setnesnesnnes 81,992,135 12,219,092 | ............ 293,469,567
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 14,614,447 | .. 12,000,633
22. Commissions and expense allowances on reinsurance assumed
23, GENETaAl INSUTANCE EXPENSES........ueviivisieiteisesesessesstesse s ssse s ss s st s st s bbb b b s s bbb et s bt b b es s bae st anes ....13,036,771
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..3,103,914 | .. .2,582,571 |.. ....13,105,863
25. Increase in loading on deferred and uncollected premiums JRO IR 2,971,975 | .o 4,409,056 |............... (3,009,594)
26. Net transfers to or (from) Separate Accounts net of reinsurance.... 100 SN (1,462,687)] ...................614,874 | ............... (5,100,130)
27. Aggregate write-ins for deductions 766,838 | .. . 4,516,794
28, TOtalS (LINES 20 0 27)....u.vveivecieeriecisetcie sttt sttt bbb bbbttt s st | antssassaas 115,527,424 | ........... 105,663,474 | ............ 401,665,982
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccoeovvvvs | cvvvrrrreriens 5,262,469 39,328,921
30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt .. e neens
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30).......c... | cecvvrveinns 5,262,469 | .....ccovunne 5,075,029 |.....ccononn. 39,328,921
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccccveeeirieieieeiesiee e sseiens | crerenrereninnns 2,453,015 | .....cccoue 1,428,024 |................ 8,399,618
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LiNE 31 MINUS LINE 32)........coveiiereiieeieiieiesce ettt s sssss st ss s ssssessssssessesans | sesessessesnsan 2,809,454 |................ 3,647,005 |.............. 30,929,303
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....17,571 (excluding taxes of $.....(17,571) transferred to the IMR)............cccoeiuriureinrineieeieeiessisssssssssesssssiss | essssssssenes (280,822) [ ....ovevirrene. (622,214) [ .o (851,288)
35. NetinCome (LINE 33 PIUS LINE 34)......u vttt ss st ess st ssessssssssessassnssnsns | essessssssessns 2,528,632 | ..cccovrrenn. 3,024,791 | ...oovuurn. 30,078,015
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 317,399,505
37. Netincome (LN 35)......ccveriereieniirieiseieieiseesseseesenns . ...2,528,632 | ..
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.ttt | srer e (272,975)
39. Change in net unrealized foreign exchange capital gain (I0SS).........c.cc.eeueiiriieiiiieieieece e bens | seetesessssesessssesesssseaesnas
40. Change in net deferred income tax . ...3,729,996 | ..
41. Change in NONAAMIEA BSSELS........ururirrirrrirririeiiesiss sttt sttt s bbb ssestensns | stssnsnnssnes (4,738,837)
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 ....(385,452)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48. Change in surplus notes.
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance - .
52. Dividends to stockholders ...(10,000,000) | .cveovevenee (8,000,000 ............. (34,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns (5,619,986) [ ....cvevevee (11,789,147 | ..ooveenen (24,796,381)
54. Net change in capital and surplus (Lines 37 through 53).... ..(14,758,622) | .. ..(19,837,318) | .. ...(15,006,317)
55. Capital and surplus as of statement date (LINES 36 + 54).........c.ourrurrierreerrireeeiseseiee sttt snes s eessens 302,640,883 | ............ 312,568,504
08.301.  COICNAIGES.......ouevrirerierietic ittt bbb bbbttt bbbt sten st ssenns | essnsasssnsans 3,013,377 | .o 3,138,140
08.302.  SUITENAET ChaIGES.......cveviviviiicteiiieieise et ettt ettt a s st bbb bbb bbb s bbb bbbt s s b st n s naes 2,373,364 2,320,336
08.303. Administrative Charges (246,698) | .. 20,134 |..
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE.........c.ccvvuiiieeiciieeeieieeesce e sssaesessesaenes | erresissessesessessssasseneand 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 GDOVE)......curverrereirereseriesessesssssssesssnssssssssssssssssssessenssssssssessens | sossesssssssssas 5,140,043 5,478,610 | ..covverrnas 22,143,024
2701.  Health Surrender Benefits ..166,838 | .. 772,576 | .. ..4,516,794
2702, e bbb R AR A bbb bR e e Rt s bt s bt s st ann
2703, e A e A e bbb A At bbb bbb A e et tes ettt bt s st ann
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE). ... veirureeurerinieseesesressessesessessssssssssessssssssessessssssesssssesssssssess | sessessssesssssnes 766,838
5301.  Additional EfErred X @SSEL.... ... vttt sttt (3,056,247) | ....ccvenvne. (7,531,004)
5302.  Prior period adjustment .(2,563,739)| .. .(4,258,143)| ..
5303.  Amortization of Coinsurance Gain
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b (01 R 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 8DOVE)........c.cvueieiieieeieiiisiieiieiesississisesssesstsssss s ssessssssssssssnes | essesssassseses (5,619,986).............. (11,789,147)
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of FEINSUIANCE............ccviiiiiiii s | essiesiensens 66,953,467 | ...............56,056,379 | ............. 204,256,579
2. NetiNVESIMENTINCOME. .......ivieiieiicictcetee ettt bbb ettt s bt s s b s s sas s s stenans | saesnsessnsees 36,634,508 |...............35,180,949 | ............. 150,320,760
3. Miscellaneous income ....11,838,225 ....41,056,658
4. Total (LINES 1 hrOUGN 3)....uveeceiriieceieiieeeieieesisesise sttt ess sttt ssenesssesssenenens | coesesaseees 115,426,200 | .............100,704,498 | ............. 395,633,997
5. Benefit and [0SS related PAYMENES..........c.ccveveeievieiieceee ettt sttt s s s s s s s s ss s ssenans | seesnssssnsens 46,503,315 | ...............32,267,482 | ............. 138,296,076
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveeeivriieieireeneiersesnies [ eeveieiieiinnns (2,148,744) | ..oeveeres 34,885 | (6,913,413)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccvveevceriveieieieieeeee e | cereriesiniens 34,151,480 | ...ccuevnee. 29,971,663 | ............. 116,040,237
8. Dividends paid t0 POIICYNOIAETS..........cuvieireiiieieieisieiesiss ettt sttt en s st es s s sensessssans | sretensessessnssssessessnsessesnnss | essessessssessesssessessesnsanse | sersesssssssessessssessessnsenseses
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........vvrrerrerremmererrernnes [ rrerreisiasessessines 2511 [ (13,685,221)| ..o 1,007,502
10, Total (LINS 5 HrOUGN 9).....ouuveueieireiirieeiiericrseses ettt | oeeriessenens 78,508,562 | ......ccvenne. 48,588,809 | ............. 248,430,402
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccvueviurieiieiiiriieieiseteie ettt sssessesnnes | evsessssesenas 36,917,638 | ............... 52,115,689 | ............. 147,203,595
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..228,782,472
12,2 SHOCKS . cevuriiericiierieci ittt sttt esssesnsessssensenenes | cnennnnnnessnnnnesssennens | e 80000 [ s 8,000
12,3 MOMGAGE 0BNS........coieiecieiieiee ettt ettt st bbbttt bbb ssesassssessesntas | oevessessesinsaes 9,775,749 | ..o 6,504,970 | ....ccoeonc.. 27,603,793
124 REAIESIAE. ... | s | s | s
12.5  OthEr INVESIEA @SSELS.........ouviuiiriiiiiiii ittt bbbt sninnnes | chbeesisssinsnisssenssisssesssennns | srsisssnssssnssnesensssnssinnsiens | ereiessensseensennees 47,245
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS...........co.covrririrrinininrrininsnsieinns [ essssnnes [ creensnsnsssssssesssssssnes | senssssssssesessnsssssssessns
12.7 Miscellaneous proceeds ..6,527,557 ..8,020,680 17,126,888
12.8 Total investment proceeds (LINES 12.110 12.7).....ccucviercieiieeseeeee et se s s ssans | evessesassaens 82,165,275 | .cvvveveeee. 72,178,076 | ............. 273,568,398
13.  Cost of investments acquired (long-term only):
131 BONAS. oottt Rttt | cevineeiiees 100,723,476 | ......ccovnee 93,911,992 | ...ccovevens 412,651,759
132 SHOCKS. vveueeeteieei ettt | sesneneenes 6,000,000 | oooooveerrrirrirnns 8,000 | .oovvrrrrrnns 5,258,000
13.3 Mortgage loans.. ..7,470,000 3,750,000 29,770,000
1304 REAIESIALE.......oeveecieieecscicie ettt sttt sr st entnane | stessesssessestentensnssestensanes | stsessessestansnssessessantsnssnes | srrentensneresten s tesestentans
13.5  Other INVESIEA @SSELS.......vuuurereiiiciisriiesiii it s s ennsenes | nenessessisesssssesssenasssenssns | wroessseensenssenssessssnnsns | sresssesssrese st
13.6  MiSCEllan@OUS @PPIICALIONS..........cccveevecicieieict ettt b st s s b s s s seesns | aevsbesasseens 26,375,781 | oo 5,048,253 | ..o
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuiiiiieiiceiesseeessse sttt ssesssssnes |ssssssssssans 140,569,257 | ............ 102,718,245 | ............. 447,679,759
14.  Netincrease (decrease) in contract loans and premium NOES..........c.cvcveicviiiecieiesee et ssssessenes | covesessesesnes 2,613,081 | oo 1,920,744 | ............... 3,764,513
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (61,017,063) (32,460,913) (177,875,874)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIHAI NOLES........vvecvecicieciisictce ettt bbbt es st ssessns | stessssssessessesssssssessessnss | stsesessessesssssessessasssessnns | srsessesssssessesssssssessensans
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 abilities............c..oveeieierrerrinininereneeeseneie [ errreieseecseeeees [ e eeesssssseeees | eeseesseesseeesenes (55,298)
16.5 Dividends to stockholders ....10,000,000 8,000,000 ....34,000,000
16.6 Other cash provided (applied) 36,338,253 | ... (5,543,554) 65,161,167
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cecvervinnen. 26,338,253 |...ccovenee. (13,543,554)[ ..o 31,105,869
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).........coccovevcnrcnee | ceveeereirennnee 2,238,828 | oo 6,111,222 | oo 433,590
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......cvuuviriiiciesicei ittt bbbttt | eenieesisnenes (7,440,859) | ..oovcvvrrenne (7,874,449) ..o (7,874,449)
19.2  End of period (LIN€ 18 PIUS LINE 19.1).......ccccrverireercereriirerceeeiisseeerseee e seeessseesseessseessssesenesssesssssesssesssssssnes | oeeesneeessneees (5,202,031)] ..covvvnnnn. (1,763,227) | ....ceonnv... (7,440,859)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 e | [ | |
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

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

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

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

Credit life (group and individual)

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

SUBLOLAL .o

.......................... 518,537,333

................................. 182,399

.......................... 536,219,661

................................. 130,492

.......................... 536,350,153

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 ASSURANCE CORPORAT'ON

1.

2.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Ohio National Life Assurance Corporation (ONLAC or the Company) are presented on the basis

of accounting practices prescribed or permitted by the Ohio Insurance Department.

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

State of Ohio.

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

Accounting Changes and Corrections of Errors

The Company’s March 31, 2013 financial statements reflect a prior period adjustment relating to the recording of an other
than temporary impairment on an investment held. As of December 31, 2012, realized losses were understated by
$1,886,174. The events contributing to the understatement impact surplus as follows:

Net realized capital gains (losses) (P4,L34,C1)

Decrease in surplus (P4,L53,C1)

$ (1,886,174)
$ (1,886,174)

The Company’s March 31, 2013 financial statements reflect a prior period adjustment relating to the recording of
reinsurance claims. As of December 31, 2012, claims were understated by $1,042,409. As a result, surplus was
overstated by $677,566. The events contributing to the claims overstatement impact surplus as follows:

Death benefits (P4,L10,C1)

Federal and foreign income taxes incurred
(excluding taxes on capital gains) (P4, L32, C1)

Decrease in surplus (P4,L53,C1)

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

$ (1,042,409)

364,843

$ (677,566)

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
Cost Before

Recognized
Other-than-
temporary

Amortized Cost
After Other-than-

Current Period Projected Impairment in temporary Fair Value at
CUsIP OTTI Cash Flows Current Period Impairment Time of OTTI
For the 3 month period ended September 30, 2009
20846QHE1 $ 4,453,937 $ 3,929,360 $ 525,533 $ 3,928,404 $ 1,852,681
76110HJ75 1,984,052 1,948,630 34,965 1,949,087 1,277,300
Total $ 6,437,989 $ 5,877,990 $ 560,498 $ 5,877,491 $ 3,129,981
For the 3 month period ended December 31, 2009
02660TBU6 $ 1,004,887 $ 1,000,218 $ 4,669 $ 1,000,218 $ 646,615
12667FY33 992,368 989,457 2,911 989,457 510,020
1729732R9 4,751,720 4,678,250 73,471 4,678,250 3,563,803
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867
52520MAE3 1,923,633 1,895,598 28,035 1,895,598 1,074,180
52520MAG8 4,863,405 4,832,391 31,014 4,832,391 3,743,950
7609857E5 4,939,343 4,416,147 523,196 4,416,147 1,171,126
76110HJ75 1,948,630 1,929,597 19,033 1,929,597 1,229,960
90263BHE1 2,114,729 2,096,365 18,363 2,096,365 1,127,402
94982WAZ7 4,873,404 4,775,310 98,094 4,775,310 3,819,300
Total $ 30,372,587 $ 29,562,050 $ 810,537 $ 29,562,050 $ 19,143,223
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

Book/Adj Carry Recognized
Value Amortized Other-than- Amortized Cost
Cost Before temporary After Other-than-
Current Period Projected Impairment in temporary Fair Value at
CUsIP OTTI Cash Flows Current Period Impairment Time of OTTI
For the 3 month period ended March 31, 2010
12667FY33 $ 989,457 $ 978,750 $ 10,707 $ 978,750 $ 569,346
12668AMN2 4,569,828 4,493,300 76,528 4,493,300 3,209,098
12669GEZ0 989,361 985,500 3,861 985,500 842,566
20846QHE1 4,145,183 3,209,000 936,183 3,209,000 2,421,741
52520MAG8 4,832,391 4,785,000 47,391 4,785,000 3,837,150
76110HJ75 1,929,597 1,914,800 14,797 1,914,800 1,294,475
76110HQ77 246,409 243,960 2,449 243,960 141,672
86359BJ85 975,244 971,050 4,194 971,050 712,497
Total $ 18,677,470 $ 17,581,360 $ 1,096,110 $ 17,581,360 $ 13,028,545
For the 3 month period ended June 30, 2010
02660TBU6 $ 1,000,218 $ 998,437 $ 1,781 $ 998,437 $ 717,528
12667FR56 2,954,273 2,863,549 90,724 2,863,549 2,088,660
12668AMN2 4,495,787 4,413,636 82,151 4,413,636 3,487,957
20846QHE1 3,198,464 3,172,740 25,724 3,172,740 2,508,231
52520MAE3 1,895,598 1,877,112 18,486 1,877,112 1,149,060
76110HJ75 1,914,800 1,889,610 25,190 1,889,610 1,410,020
76110HKS7 4,981,820 4,938,090 43,730 4,938,090 3,909,360
86359DJT5 4,959,101 4,944,500 14,601 4,944,500 3,837,320
Total $ 25,400,061 $ 25,097,674 $ 302,387 $ 25,097,674 $ 19,108,136
For the 3 month period ended September 30, 2010
02660TBU6 $ 998,437 $ 831,600 $ 166,837 $ 831,600 $ 736,510
20846QHE1 3,165,190 1,805,528 1,359,662 1,805,528 2,518,581
7609857E5 4,416,147 4,341,500 74,647 4,341,500 1,811,500
76110HJ75 1,889,610 1,878,000 11,610 1,878,000 1,467,258
86359DJT5 4,878,495 4,848,380 30,115 4,848,380 3,903,626
Total $ 15,347,879 $ 13,705,008 $ 1,642,871 $ 13,705,008 $ 10,437,475
For the 3 month period ended December 31, 2010
02660TBU6 $ 831,600 $ 828,800 $ 2,800 $ 828,800 $ 715,744
94984FAV1 4,960,988 4,793,032 167,956 4,793,032 4,444,615
Total $ 5,792,588 $ 5,621,832 $ 170,756 $ 5,621,832 $ 5,160,359
For the 3 month period ended March 31, 2011- NONE
For the 3 month period ended June 30, 2011
90263BHE1 2,096,365 2,041,682 54,683 2,041,682 1,573,995
Total $ 2,096,365 $ 2,041,682 $ 54,683 $ 2,041,682 $ 1,573,995
For the 3 month period ended September 30, 2011 - NONE
For the 3 month period ended December 31, 2011
76110HQ77 $ 244,236 $ 241,014 $ 3,222 $ 241,014 $ 213,212
12668AMN2 4,432,054 4,353,949 78,105 4,353,949 3,392,020
12669GC82 1,791,993 1,788,653 3,341 1,788,653 1,702,643
86359DJT5 4,282,373 4,206,684 75,689 4,206,684 4,205,928
Total $ 10,750,656 $ 10,590,299 $ 160,357 $ 10,590,299 $ 9,513,804
For the 3 month period ended March 31, 2012
12667FY33 $ 978,750 $ 931,000 $ 47,750 $ 931,000 $ 802,475
12668AMN2 4,357,690 3,990,070 367,620 3,990,070 3,696,320
Total $ 5,336,440 $ 4,921,070 $ 415,370 $ 4,921,070 $ 4,498,795
For the 3 month period ended June 30, 2012
12667FR56 $ 2,872,269 $ 2,754,657 $ 117,612 $ 2,754,657 $ 2,565,960
73316PHP8 1,900,000 1,864,082 35,918 1,864,082 1,495,300
12669GC82 1,708,951 1,687,625 21,326 1,687,625 1,687,625
94984FAV1 3,904,254 3,756,729 147,525 3,756,729 3,714,802
Total $ 10,385,474 $ 10,063,093 $ 322,381 $ 10,063,093 $ 9,463,688
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

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

For the 3 month period ended September 30, 2012

12667FR56 $ 2,756,859 $ 2,752,098 $ 4,761 $ 2,752,098 $ 2,752,098
73316PHP8 1,867,326 1,831,066 36,260 1,831,066 1,570,825

Total $ 4,624,185 $ 4,583,164 $ 41,021 $ 4,583,164 $ 4,322,923

For the 3 month period ended December 31, 2012

12667FR56 $ 2,755,020 $ 2,664,023 $ 90,997 $ 2,664,023 $ 2,521,425

76110HQ77 241,299 238,613 2,686 238,613 238,613
12667FY33 931,000 909,846 21,154 909,846 909,846
Total $ 3,927,319 $ 3,812,482 $ 114,837 $ 3,812,482 $ 3,669,884

For the 3 month period ended March 31, 2013

38373M7D6 $ 466,349 $ 271,678 $ 194671 $ 271,678 $ 271,678
38373M3S7 646,875 522,010 124,865 522,010 522,010
Total $ 1,113,224 $ 793,688 $ 319,536 $ 793,688 $ 793,688

(4) No significant changes

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

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) 10,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 10,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect
subsidiaries whereby LIC shall maintain a common checking account. It is LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by LIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the common
account. Itis LIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid investments. LIC will
credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on any
negative balances. Interest credited for the nine months ended March 31, 2013 was $17,385 and $90,141 for the year ended
December 31, 2012. 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 LAC had $62,003,993 in the common account agreement. This
amount was included in total assets, Page 2, Line 23.

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

11. - 16. No significant change

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

The Company has no wash sales.

18 - 19. No significant change
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

20. Fair Value

A.

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

(1) 2 (3) (4) (5)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ (5,202,030) $ - $ - $ (5,202,030)
Securities lending collateral - 110,123,070 110,123,070
Perpetual Preferred stock -
Industrial and Misc. - 7,912 - 7,912
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 7,912 - 7,912
Bonds
U.S. Governments - - - -
Industrial and Misc - 1,816,378 1,816,378
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - - 1,816,378 1,816,378
Common Stock
Industrial and Misc - 150,149 - 150,149
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 150,149 - 150,149
Derivative assets
Interest rate contracts - - - -
Foreign exchange contracts - - - -
Credit contracts - - - -
Commaodity futures contracts - - - -
Commaodity forward contracts - - - -
Total Derivatives - - - -
Separate account assets 246,718,939 - - 246,718,939
Total assets at fair value $ 241,516,909 $ 110,281,131 $ 1,816,378 $ 353,614,418
b. Liabilities at fair value
Derivative liabilities $ - $ - $ - $ -
Total liabilities at fair value $ $ $ $
(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy
Total gains Total gains
and (losses) and (losses)
Balance at Transfersin Transfers out included in included in Balance at
12/31/2012 Level 3 of Level 3 Net Income Surplus Purchases  Issuances Sales Settlements  3/31/2013
a. Assets:
Loan-backed &
structured $ 1,663,479 $ - $ - $ - $ 11,262 $ $ $ - $ (12,896) $ 1,661,845
RMBS - - - - - - - - -
Private
placements 410,873 - - 68,173 (244,910) - - (79,603) 154,533
Derivative - - - - - - - - -
Total Assets $ 2,074,352 $ - $ - $ 68,173 $ (233,648) $ $ -3 - $ (92,499) $ 1,816,378
b. Liabilities: - - - - - - - - -
Total Liabilites $ $ - $ - $ - $ - $ $ - $ - $ - $

As of March 31, 2013, the reported fair value of the reporting entity’s investment in Level 3, NAIC 6, securities was $1,816,378. The
loan-backed security is a mezzanine tranche in a securitization trust with a coupon rate of 7.69% and maturity of 20 years. The
underlying loans for this security are manufactured housing loans originated in 2001. The private placement security has no coupon
rate and a maturity of 3 years. These securities are all below investment grade. To measure the fair value, the Company used an
independent pricing service that uses independent broker quotations from market makers and other broker/dealers recognized to be
market participants which utilize inputs that may be difficult to corroborate with observable market data and may be nonbinding
quotes or were priced by the Company as the securities are illiquid and no price available. Therefore, the Company has classified this
fair value within Level 3.
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Statement as of March 31, 2013 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

C) Fair Values for all Financial Instruments:

() 2 ®) 4
Aggregate Fair

®)

(6)

U]

Not Practicable

Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds 2,443,180,881 2,209,670,114 2,441,364,503 1,816,378
Common stock non-affiliate 150,149 150,149 150,149
Preferred stock 11,342,812 11,257,912 11,342,812
Mortgage loans 403,498,523 397,700,056 403,498,523

21. - 24. No significant change

25. Changein Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2012 were $21,459,852. As of March 31, 2013, $962,613
has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves
and Loss Adjustment Expenses remaining for prior years are now $20,193,417. 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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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

1.2
2.1
22

3.1
3.2

4.1
4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
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 O.N. Equity Sales Company Cincinnati, OH YES

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

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

(@)  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[ ]

63,454,255



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

PART 1 - INVESTMENT

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

1.

N

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

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

14.22 Preferred Stock
14.23 Common Stock....
14.24 Short-Term Investments........

14.25 Mortgage Loans on Real Estate
T4.26  All ONET ..ottt et a st ss s st

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

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

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

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: S 110,123,070
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: I 110,123,070
16.3 Total payable for securities lending reporting on the liability page: I 110,123,070

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

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

1 2
Name of Custodian(s) Custodian Address
US Bank NA P.0. Box 2504, Schilitz Park, Suite 300, Milwaukee, WI 53201

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason

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

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

18.2 If no, list exceptions:
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt e
I 10T = T (0PTSRS e
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 397,700,056
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 397,700,056

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

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
Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes e
I T 10 =N T (0PTSRS S
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt e
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 397,700,056

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......cuurveiriereeieeseisesssseseesessessess et ssessess s ssessesssess s s ess s s et e s s ssees s s s see s s 8 ee s s s s 8o a8 48 S E s e Eee s e E 8o e 8 e RS Eee s SRR e R e s s en s et e es  SEnEieEiestestntestentent st e st ent s (57.5)

22

2.3

If yes, please provide the balance of the funds administered as of the reporting date..
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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.......ooeecrreeereeesseesssisneseessesssssesesenenAL | i R O 1,279,395 | oovvereeeeeeenB0 [ iiiieeeeee89,392 | e [ e
2. AIASKA..er e AK Neooeoe [ e 9,458 | oo | e 34 e | e
3. Arizona... LAZ L. 1,216,492 | ..o B0 | 19,444 | | ,235, .
4.  Arkansas.... AR | I 7,922,023 | oo | e 10,639 [ | e 7,932,662 | ..
5. California.... .CA|..... I 218,286,391 | e 824,319 | [ 18,710,710 |..
6. Colorado.... .CO|... Levevveees | e 2,555,114 | oo [ e 382,608 | oo | e 2,937,720 |..
7. Connecticut CT|...... I T123,824 | | eeeeeeeeeieieiennn20,818 [ | 7,144,642 | ..
8. DElaWArE.......cocveeeeec s DE|..... Leveeeee [ e 295,988
9. District of ColUMbIa..........cccovveerveereeieieeecee e DC|...... Leveeeee [ e 141,808
10.  Florida.........co........ LFL L. ...10,103,438 |..
11. Georgia.. LGA|...... L. LA1193,417
12.  Hawai... LGHH N.. 25141 |..
13.  Idaho.. ..D]...... [ ..1,005,330 |..
14.  lllingis..... S | I Leveveee [ e 3,466,650
15.  Indiana AN [ 10,709,691
16.  lowa....... LA Levveee [ e 1,184,169
17.  Kansas .KS|..... [ 3,859,465
18.  Kentucky LKY ... [ 5,510,958
19.  Louisiana LA I 903,979
20. Maine......... ME|...... I .226,595
21, MaYIaNd.......cooeevcieeeece e MD]|...... O IO 1,830,766
22.  MassaChUSELES.........cccouevervecreerieseeessesseeessssesnneeened MA s IS IS
23.  Michigan......... L
24.  Minnesota.. . L
25, MISSISSIPPI..vurereeenceeeeireenneeneeeesseseesseeneeseesesssnssssssssessensnnsneenesseMS | i Lovvrees [ e
26, MISSOU......overeircrieeiersies e MO|...... Lo [ e 1,335,449
27.  Montana. MT [ 739,789 |..
28, Nebraska..........cccooeverrerierresererseseeseseeseseessssenssssseneeeene NE | s I 1,252,046 | ..
29, Nevada.......cocoeeresieeseieessesessesesessssssessssssessenene NV | s I
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s I
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s [
32, NEW MEXICO.....covereiriereireieneiiesssieeissiesseesssesessssensennenens s NM | L.
33, NEW YOrK...oioeeereceneiesesseessienessensesssssssessesssssnseneslNY | s N..
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i I
35, North Dakota........cccoverereivreriesisieresiesessenessesensesnnens ND | s I
36, ORI0.....coieiirieerreeseeesssee e OH | s L
37.  Oklahoma... .OK|...... L
38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris [
39, PennSYIVaNIa.......cocvveiiirieeree e PA|...... Lo
40. Rhode Island.. ..RI|...... I
41.  South Carolina .SC|...... [
42.  South Dakota .SD]|...... I
43.  Tennessee JING I
44,  Texas..... .G | I ....10,177,686 | ..
45, Utah. WUT [ ..1,023,564 | ..
46.  Vermont. WVT | IS 137,453 |..
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o Luvrroes [ e 5,431,948
48, WashinGtoN..........ccoeiveieieteie e WA[...... Lucoorees [ e 1,676,359
49.  West Virginia.. WV ... [ .352,587
50.  Wisconsin... WL I ..8,267,951 |..
51 WYOMING...coieieierieieseienessienesessssenesessssesessssensessssensenss WY | even v | e 188,522
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 ..4,030,338 | .....
90. Reporting entity contributions for employee benefit plans............. SO0 0.0/ GO ORI FOPURRURRRIOR BT PRSP PO
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e e XXX ois e [ e | e ssessnes | sreseresnsresessnssenes | esisesesseresesinns [0
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 120,273 | e e 281,270 | i | e 381, 543
94.  Aggregate other amounts not allocable by State... XXX | e [0 [0 0 [
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns XXX 171,921, 926
96. Plus Reinsurance Assumed... XXX | e [eereesssnienisinneene 184,502 | it | i 184,502 |..
97. Totals (All Business)........... XXX ....167,615,680 | .. ...172,106,428
98. Less Reinsurance Ceded XXX ....101,953,8%4 |.. ....105,152,962
XXX | e 65,661,786 | ......c...... 14,638 | .ocviriieeeenn 1,277,042 | 0 [ 66,953,466

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

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

. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

.0

“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.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 ASSURANCE CORPORATION
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............ (]| S— 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.......covvveivieieeieereeeieienns 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 Holding, LLC.........cccocovvvrirrricinnns 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........... OH............ UDP............. 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............... (O] ISP ISR 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 ASSURANCE CORPORATION

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 ASSURANCE CORPORATION

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 ASSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

A0 0D RO A0 0 E D RO
* 8 92 06 20134 90000O0O0 1 = * 8 92 06 2013447000 O0 1 =
A0 0O O O A0 0 E 0 RO
* 8 92 06 20133650000 1 = * 8 92 06 2 013 44800O0O0 1 =
A0 0 R O A0 0 R AL O
* 8 92 06 2 0134450000 1 = * 8 92 06 201344 90000 1 =
A0 0RO

* 8 92 06 20134460000 1 =

Q14



Statement as of March 31, 2013 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT|ON
Overflow Page for Write-Ins

NONE

Q15



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECEMBET 31 Of PrIOr YEAI..........ccvieeieieeeie sttt sanee
Cost of acquired:

2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e B R
2.2 Additional investment made after acquisition. AR Q AR .
Current year change in encumbrances............. A BT 8 B . "

Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

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

Statement value at end of current period (Line 9 MinUS LiNE 10).......cuiiieiiiiierieiisiesersissssssesssisssesssssseessessssessesssssssasssssnsns

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

..................... 400,005,805

7,470,000

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

............................... 29,770,000

330,404

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

400,005,805

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

............................ 411,824

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

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

12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 mMINUS LINE 12).....c.cueviiieieiiciiierisissieseississiessisssesessssessesssssssesssssssssenss | snvssiesssssssesssssssesessessnsss QA TG | trrersessssessessssessesssssssassens 411,824
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

2. Cost of boNdS AN SLOCKS CUIFET. ......vuvureierririeetireie ettt sttt sttt enes
3. ACCTUAL OF GISCOUNL.......vuieeeitt bbb
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes
5. Total gain (I0SS) ON QISPOSAIS.........ccvireviiiriieiicrciic ettt sttt bbb b b st s st bbbt et es s b st ebns
6. Deduct consideration for bonds and stocks disposed of...

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjusted carrying value...

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

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

11, Deduct total nonadmitted amOUNtS............oeurerrerreneereerieesere et

12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens

...2,182,735,051

..2,205,709

,221,078,162

...2,221,078,162

.......................... 2,182,735,051
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B) ettt bbbttt sttt enst s | seentnstnntnniis 1,167,179,142 | oo 83,923,270 | ..oovvrerrrrieris 39,583,528 | ....coovrririieiinienns 1,055,767 | .ocvovrrerrrernrenne 1,212,574,851 | ooooesessienieens | et esssenssenns | sesensiesseessenseas 1,167,179,142
2. ClASS 2 ():vverveerererieeiieiieiseeie ittt | erteetns st 863,272,409 | ..o 14,491,917 | oo 12,641,194 | o 620,004 | ..ooovvnrirriinnne 865,743,136 | .oovcerieeireeeeseeeieeiienns | st ensenes | seeesesi s enees 863,272,409
3. ClASS 3 ():vuuveeieeireiiieeeie ittt sttt | eestenst sttt 97,275,653 | ..o | reesesiesiesieeieees 10,050,366 | ....cvoorvvrirrirninnnns 7,088,220 | ..ooveiiiiine. 94,313,507 | oo | e | eeeseesiensi e enees 97,275,653
A, ClASS 4 (B)..rrerrereieeieeise ettt sttt | stens et 35,190,914 | oo | e 1,247,001 | oo (14,111,518) | oo 19,832,395 | ..oooieieieieeineiseieiiesiens | eetisiis sttt st sstnns | srtessnss sttt 35,190,914
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 11,022,559 | ..o 2,308,288 | ...coveerrriiinnn 2,309,473 | coeveererieeierinens 3,013,675 | oo 14,035,049 | .oooiieeireiseiseiseiseisiesiens | eesiessis sttt sstens | srseesssssesssssnnins 11,022,559
B, ClASS B ()...u.evverererirecirciieiieiieisesssss sttt | ersnns ettt 3,429,352 | i | et 24,326 | .o (233,648) | .vovvvvrsrririisisnian BAT1,378 | o issienienns | oresesssss st enes | srresssess s enees 3,429,352
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,177,370,029 | ...cooovvrerrnne 100,723,475 | ..ol 65,855,888 |......cccovvrrrrirrinnns (2,567,500) | ...ooovvvnrrrninne 2,209,670,116 | ...oovvrrrereriresienieeieniinens (OO (V1 [ 2,177,370,029
PREFERRED STOCK
8. ClASS Tttt | eebneb ettt 1,000,000 | ..coooveriieiieieenenas 2,000,000 | ..voueerciencienereereeriesressessees | eeeseees et esiens | eebees e eees 3,000,000 | .eooieriiriireieiesieriesiniines | et neenes | sreeiess e esseees 1,000,000
0. ClASS 2ueeeeeiee st | erteeb ettt 4,250,000 | ..ovvorerrirniireineens 4,000,000 | .coooeermeereireineieineieeeeieins | ettt eessenes | et 8,250,000 | ..eoueeriereieireiesieeiesienienes | et enienes | e eei e 4,250,000
T0. ClASS 3ttt R bbb s bs | £iekieEResE et e eEseRE et b Rs e R ee b e beeEenEs | £hseeseeseeE et eEsesEeeb e R sesseebeebineens | SebiebinesesEee b et eREeeb et seEsesbesbntaes | eeEehseE iRt eetetseREeeh e beRReebesbntra | £EeeEehieEisEeet et seREeebeebsessesbenbnes | HebeebebieE st ee b et s b esb ke s et b e bne | HetsesE e bieE R bt et R bbb en b et | HietReet et e s bbb
TA. ClASS 4.ttt bbb £ bRk enbs | £iehseEReeE et e eEseRE et e Rs R Ren b e beEenEs | £hseEseeseeb et essesEeeb e b sessesbesbieeens | SebiebinEseeEeeb e e eREee b et seEsesbeebnt s | eeEehieE iRt eeteeseREeeb e bseERenbenbnera | £EeeEehieE st eet et eREesbeebsessesbenbnes | SeRebebiee st ee b et R b esb b e s setbenbne | HetResb e b e s b bR bt bR en b st | HietRenb et e bbb
12, ClaSS oottt | ent ettt T857 | ot sieesiesiieens | ceeieesesise et enes | sbiesis sttt B4 | o 7,912 | oeeeiseieeieees | et enes | creetest et 7,857
13, ClASS B.eueeeeeireseesi ettt s bRk e s R b e enfee | £eEAeEReLEeeEseEeREeeEseRseEReeEsehnEenE | fEieEieeseeEaeEeEsenEeetaeEseeseetsehntens | HeEiehitesenieeteiieniestoetensessontntee | efEiehieeiesieiesiestecsiciesiessesieris | fieiiieiiesesieesesestecsissiessessesioees | eeiemisesiesesiestsesesiessaesoesessantane | dersemeiesetioniettseeentensantaesentantas | erientseses sttt nt et
14, Total Preferred SIOCK........ .ottt siessesies | rstsss s WYY 6,000,000 | oo 0 [ 54 | s 11,257,912 | oo 0 [ [0 5,257,857
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,182,627,886 | .....ccoovrrrrrinnnns 106,723,475 | ..ooovveerrrnrin 65,855,888 |......ccoovriirriris (2,567,446) | ....ocorrvrnne 2,220,928,028 | .....cooererieieieeieieieens 0 [ oo (01 [ 2,182,627,886
(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 NAT'ONAL LlFE ASSURANCE CORPORAT|ON

Sch. DA-Part 1
NONE

Sch. DA-Verification
NONE

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt3
NONE

QsSI03, QS104, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

Location

4

Loan Number

City

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual
Cost
at Time
of Acquisition

8
Additional
Investment
Made After
Acquisition

9

Value of
Land and
Buildings

Mortgages in Good Standing
Commercial Mortgages - All Other

1125597. MACON.......coirirrirereieerie e GA.. 01/22/2013.... | ... 5.000 [ ..ooveerreereerrierienes 1,500,000 [ ..oovermermeieerierierieerenieeseeienne 3,500,000
1825599. .| MIDDLETOWN...... . |KY. 01/30/2013.... 4.625 1,950,000 3,000,000
2925600. LAS VEGAS......ooviiiiiietiie it NV | e 01/30/2013.... | ... 4875 | oo 1,000,000 [ ..oovermermeierieiierieeienieeseienie 2,150,000
BB25607.......cveereeeirieiiee s SPRINGBORO........ouiitririieii it bbbt OH.ooieieieieesesnsins [ e 03/18/2013.... | ceveovreriennes 4.000 | .o 1,010,000 [ coooveruiriieeiieieeeeret sttt | Shieeb et 1,700,000
B425602..........oevveriiee s CARROLLTON. ...ttt L 02/11/2013.... | coveoererirenes 5.000 [ .oivererierrierirenns 810,000 | 1oovvvrernersrieeeiereese ettt | o 1,450,000
A425604.......cooeei s HOUSTON. .ttt TXeeriniriseiserisninees 03/01/2013.... | coveevierriinnns 4.000 [ 1,200,000 [ 1ootereitetitis ettt | b et 3,130,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All ONEr. ..ottt sessnsensnsnee sesssssenssssnsensessssssssnsesssssessnsensessessnsesensssssssnees | sesness X0 urerers | ererrersnes s XKKurusmrernsrsnenns | sersmrersessesmnsnsennnnes 7,470,000 0 | oo ..14,930,000
0899999. Total - Mortgages in Good Standing 7,470,000 0 ..14,930,000
3399999, TOLAl MOMGAUES. .......evveevereerrieeiieeseesseeese st ssss s aniansnnnns | anienssnensessncnssensnssssssssnssnensanssensnssensnnenes | nerens KKK urernne [ eovererseereee XKKuneerrenirsnine | veverseesiessinensenessenns 7,470,000 (0 [N ..14,930,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

Mortgages Closed by Repayment
3625002........00erirririinns LOVELAND OH.ooovvvvees [ i 05/30/2003.... | 03/28/2013.... | c.ovvrverrreneneBA2TA8B | oo | cevieeinsisssissiiessienes | cevsessiesssssisssssssseses | sesssesssessessssessensinnns | sessesssessenses s 0 3,393,682 003,393,682 | oo [ | s 0
4725412 NORFOLK.....ooviiiiniirinissinssiisniann VA i [ 09/02/2008.... | 03/27/2013.... | coooovvvirnrrneesnnn 22,789 | civiiiiiiniiniiiniinniinnnns | ervinsnsenssssissnsssnssnnes | snesensensssssenssssessnss | sneseesssssssssssssessneees | cennensssessssssssnsnen0 | s | o 5,722 | .o 5,722
0199999. Total - Mortgages Closed by REPAYMENt.......cciiiiiiis o ssiersssisnnsssssneenes 0 0 0 0. 3,399,404 ..3,399,404 | .. 0 0 .0
Mortgages With Partial Repayments
0024695.........cmvveriirinns COEUR D'ALENE.........ccomvvirinrii D | e 04/30/2001..... | coveerrererirerirene [ e T427,898 [ ..o | et | e | s | e (V1 UOORTOTORTIRRIIOTE BRPPOON
0024745.......ccoonvrinriners SAN ANTONIO L. ST D 08/29/1997.... | covevvverirerirene | e 895,544 | ... [ [ e | s | e (V] ORI IR
0024750 DOUGLASS TWP........vvvvvrerriernns PA. oo v 09/30/1997.... [ oovervririeirerins [ v 1,002,781 [ v [ [ e [ | o0 [ [,
0024762. .| SODDY-DAISY .|TN 04/30/2001.... 111,377
0024786 COLUMBUS........ccovvriirierinriiiiinns [C7. WO RN 06/03/1998.... | coooovvreerirerirane [ cevienns A34,346 | ..o | et | e | e | o0 | e | e
0024798........ccmerrrrinerin FAYETTEVILLE. NC..ovvvvernes [ e 09/30/1998.... | ceveuveererrerirens [ eerverereerieeirneenns 91,627 | coooveeeeeeinrineiieiins | et | e | e | e (V1 ORI IR
0024807.......coorvvriirinns BROKEN ARROW........ccoorverirerirnns (O] LCPRRTIRHIN RN 10/2211998.... [ ..oveovvvriverns | v 145,070 | ovourieiiieriericeiines | cevierisseessssiessiessenes | seriesssessesissssessenes | sessesssiessesssesnsiens | s (V1 UOOSTOORTORTIRRIIOOE ERPPOON
0024809........ccorvrrrirerinns COLONIAL HGTS.......oovvereirreineinns L1\ TSP D 10/30/1998.... [ .verervrrieerns | e 893,908 | ..ouvverierireerneineiin [ e [ e | s | s (V1 OO IO
0024872 OAKWOOD........corverrierirerirerinieens [C7. WO RN 10/2211999.... [ v | v A21144 | oo | e | e | e | o0 | | e
0024881. . |ELKTON . |MD. 02/15/2000.... 2,591,469
0024883 LOS ANGELES.... CA s [ 04/26/2000.... | ..oovrvererririenns [ cerveenne 310,900 [ oo e [ | e | o0 |, | o
0024884...... LOUISA. ..ot S FPTRN PN 04/28/2000.... | ceveoveererrerirene | e 1,260,235 [ .oucvveeineeierierineinies | oneeieeiseisesissinesies | nersens st | s | s (V1 USRI IO
0024885........ccorvemririiinns BEAVERCREEK TWP........ccocovervnne OH..ooovvvviees [ 05/11/2000.... | ccooorvreerirerirene | cevienes 862,142 | ..o v [ | s | o (V1 POORTOTORIRRITOOE IR
0024891.....ooverirrririinns TAYLORS.....coovmrrrrirennns (SO DR 09/07/2000.... | covoorvvrrrierirane | e 5,594,806 | ....oovvurirriieiiniinens | reerneisseniseieesiesiees | et snsieees | ettt sntnns | sessesbes et (V1 ORI IR




1'2030

Statement as of March 31, 2013 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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
Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
0024893 ALBUQUERQUE. 11/06/2000.... | ..eceoeerrrirerns | e 1,136,139 [ oo | veereeineisenissienies | nerssssnessensssessensns | cneesnsssnsssessssessnssns | ossesesssnssonssnesneensQ [ e | e
0024902. . |HALLS CROSSROAD. 05/16/2001.... 327,931
0024905 BATTLE CREEK 08/30/2001..... | ceveeevrerrerirene [ e 1,699,729 [ ..o e | ssrissiesesesissessessns | nnsennseesssessessssessns | onsesessenseesseesineenQ [ e | s
0024906..........vvverirerinns OLIVE TWP N e 08/30/2001..... | coveeereerirerireee [ e 821,750 [ .oouvereriereneeiirineni e [ e | e | (VN UOOROOTORRRITOT BRPPON
0024907 .......ccovverrririanns TOWNSEND TWP.......ocoorriniiniins OH.oovveven [ 08/30/2001..... | coveeevrerrerirene [ e 1,062,872 [ oo | e | eersessesssessns s | s | s (V1 ORI IO
0024909........ccmrverrirerinns KNOX COUNTY ... L\ U D 08/30/2001..... | ceveoeveerirerereee [ eevieees 539,772 | oo e [ e | e | 0 | | .
0024910 ROWAN COUNTY... NC.ooverrer v 08/30/2001..... [ .oovvvvverrrirerns [ errvrire 849,864 | ... [ e [ | s | 0 | | 48,926
0024912 VERNON TOWNSHIP........cocvererirns PA. oo e 09/10/2001..... | coveoeveerierireee [ vevrenes 399,874 | .ovveieerrieisrieeienis | everesiesisissssesssnnes | rersenssssesssssnnsessens | seesessnnsessssnsensens | sinnsssessssnsesensnsQ | o | o 22,439
0024913......verirrineiin KNOX COUNTY ... L1\ TSSO D 10/12/2001.... | v | e, 1,373,125 [ o | et | rersessesssessss s | e ennns | et (V1 ORI BT
0024917 ..o MUSKOGEE (0] CHRIRIN RPN 12/21/2001.... | overvrverns | e, 1,136,202 [ oo | et | e | s | s (V1 UOORTTOORURRIOTOT BRPPON
0024922........ccmvvmrrirriinns BIRMINGHAM........ AL | e 04/09/2002.... | covoovvvrerrirerirane | e 5,004,587 | .ooooveeciirerineiiieineis | veviseisessissiessisninnes | oereieeesssins s siensienes | seeieessess s ssienns | i neaes (V1 ORI BT
0024924 COLUMBUS........ooooveereeeiererinnane (0] ISP RN 05/01/2002.... | ceveeereerirerirene | e 144,367 [ oo [ | e | ennessssnensesssssnnsns | onsesesssssnsseseensQ [ e |
0024926. . |EL PASO X 05/17/2002.... 2,165,337 |...
0024927 BROOKSVILLE.. AL s 05/20/2002.... [ ..ovorevverreirerns [ e 851,996 | ...ovvurirerercrirnienins [ cervererinsiesenienns [ | e | 0|, | .
0125139, PHENIX CITY. AL | e 05/17/2005.... | covoorveerrierirene | e 1,727,911 [ i | e | i | eessnssesssesssesssesssns | oessssesseessssssessienns (V1 ORI BT
0125329....ccoieriririeii MOUNTAIN BROOK........vvererrrinne AL o | v 06/21/2007..... | covvoereerierenee | e 2,380,108 | ..ooovvrrirrereeiininens | rerereeseeisesenieninees | rereess e | e | et (VN ORI BT
0125488.......cccvvirririinns BIRMINGHAM........ AL | e 03/09/2011.... | coveeevreeriverirene [ e 1,093,203 [ ..o | et | e | s | e (V1 ORI BT
0125523 FORT PAYNE......cooivierinerierins AL o | v 08/30/2011.... | coveeereerierirene [ e 1,570,475 [ ooveeeerierieeenceines | oveeieniseessesisssinenies | vsriessssessensssssessns | snnsssssnensessssssnessns | consesessnsssnssnesneenQ [ e | e
0325132. .| TUCSON A 04/07/2005.... 623,508
0325153 GILBERT. N AZe [ e 07/07/2005.... | coveovvrrerierirene | e 1,003,547 [ .orceorierierienirnenies | oneeieniseessessssssnenses | nsrsesssneesessssesssssns | nessesssnessesssssnessns | sonnesenssssssnssnesneenQ [ e | e
0325357 ..o LAVEEN. ....ccoieicieiieeieieeeas LV A B 11/30/2007..... | oveovrrireerns | e 824,549 | ..o e [ s | s | 0 | e | e | e 10,311 | oo | e | e 0
0325372...cccvvereriinieris SCOTTSDALE [V A DO 01/07/2008.... | covoorerrerirerirene | e 1,055,008 [ ...vvueeeuerererirernieeies | rerrenissesenssnssenses | e | s | s (VN OO SRTURTURIOR EUPORTORRTRRRRTSTIRPRRION PSRRI 5,708 | .veevirrererereeiseines | rveereeisessesiensesines | e 0
0325431 TUCSON AZ..ooviviins | 12/05/2008.... | cooovvvererirrieris | cerverrerinninnins 1,395,960 | ..ovovvovinrcireririieirens | crrsreesrnssinnsnennns | e | e | oo 0 oo | e
0325510.....coverrrrirerinns CHANDLER.......coooiiriniinerieriees [V A DO 06/29/2011.... 1,340,924 | ..o | | e | s | esesesssssseseen0 [ e |
0325548. MESA.....covvriirrinns A 03/20/2012..... | evorveriririrerins [ v 1,960,494 | ...
0425231 ..o LITTLE ROCK. ..o 12 N D 04/25/2008.... | .cvoovveerirerinee | e 2,802,203 | ..oouierireernenineinens | cereneeseniessesensnes | sereesseninsnsessessens | sensessessesnssinssens | sesseessnssensnsenneensQ. | e | e
0524992.......ccomvviirinirins DEL AIRE ] CA e [ 04/10/2003.... | covoervreverirerirene | oo 2,793,729 | oo | et | et | e | s (V1 UOORTOOTORTIRRIIOT ERPPOON
052499%..... TUSTIN oot [O7. U D 04/17/2003.... | coveevevrrerrerirene | e 2,836,565 | ...veuveuerirrireeinninnens | nereeieniseseneniees | s | sessens e | et (V1 ORI IR
0524995........covvvrrieiinnes FRESNO.......cccovvvrinenn. {07, SO IR 04/23/2003... [ ovovveriririrerins [ cveerrniieiinnis 1,086,971 | oo | e | v | e | e 0 oo | e
0525116 SAN DIEGO. A CA i [ 12/29/2004.... A.291,724 | oo [ e | e | e | 0| |
0525133. . |PACOIMA... 04/20/2005.... | . ..2,709,455 |...
0525142 FRESNO......cocoseimrrnmrieerirerernennnens | CAuciinciiens | v 05/31/2005.... 3,005,003 | ..oouivnrirrerenrninens | reeeneeseniensienieninees | oereensnnissssensesseens | seerseensesssesssnsinsssens | sesseessnsssensssssnsensQ | e | seeeeeees
0525227 ....covvvovrinrineris SAN DIEGO. A CA i [ 04/03/2006.... | coveorveerierirene | o 1,382,216 [ ..o e | e | e | enennsssnnssenen0 [ e |
0525241 ..o SANTA ANNA.....oooririnnrneieris (07 U D 06/07/2008.... | ceveeeveerrerirane | e 2,703,909 | oouierrireeinrineiienins [ e | e | e | snesssesesssenQ | s | s
0525267 .....ovvorririerinns SAN DIEGO. A CA i [ 09/27/2006.... | covoovveerirerirene | e 1,761,817 [ oo [ | | e | oerennssssnssesoeenQ [ e |
0525291 LONG BEACH (07 U D 12/27/2006.... 1,524,403 [ ..o | oneeienineisenissinenies | nersesisssesenissesensns | nnsssnssnsssesssssssnnsns | onsesessssssonssnnseenQ [ e | e
0525295 MISSION VIEJO......ccorvverrirrrinirines O ORI B 12/28/2006.... | ...coorvevririrns | e, 1,388,835 [ ..o vt | e | e | enennsnsssenen0 [ e |
0525315....ccovireerrrinerins SACRAMENTO...... (07 U D 04/16/2007..... | coveeveereerrerireee | cerrerineernenis T824,278 | ..o | oeeeieeisssesissinesies | it isessns | sressssiesss s essns | e (V1 OO IO
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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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
0525373 WINDSOR......oomverrimrinrireeienieens (07 U D 01/15/2008.... 3,344,047 | oo | cereneieeissiessniees | et essessens | senressenssesnssinsssens | sesseessnsssensssssnsensQ | e | oo
0525396. . |MORGAN HILLS... .|CA 05/22/2008.... | . ..2,686,837 |...
0525404 LOS ANGELES.... CA s | 07/09/2008.... 1,582,587 [ .ouevueeeeeicrierirneiinns | eeeiesineisesisssinesses | sersssisesssessssesssssns | nneennsnessssessesssssssns | sonnesessensesesseesneesQ [ vereniesnsssnss | s
0525417 ..o DEL MAR.....coooiririeiieireeierieens [O7. U B 09/30/2008.... | coveorreerirerirene | e 1,355,084 [ ...voureerierieriinenies [ veeieniseesesissnenies | e | e | esesnsessnsseneen0 [ e |
0525425..... CHINO. ..o {07 U B 10/30/2008... | ...coovvvrrineins | e, 2,499,057 | ovvoeiierierineiinninens | ceeeneiseeissisnineiees | ereeessnsinsisssessenes | senreessesssesssnsnsssens | sesseessessensssennnens0 | e | e
0525452.......cccmvvevrinirinn SUNNYVALE [O7. U B 06/17/2010.... | covooeveerirererene | e 982,871 | oo [ e [ e | s | 0 | | .
0525522 DANA POINT. (07, SR IR 08/19/2011.... 1,227,740 [ oo | e | esrisssesssssissisesssns | ensssnsssessssssessssnssns | sosvesesssnsssessnnsneenQ [ e | s
0525583 VICTORVILLE [O7. U B 11/02/2012.... | ooveoevrrvcrns | e, 1,240,707 | oo | crrriesenisrieniensnnnes | e | e | e 0| v |
0625232.....covereiirrinriinns DENVER......ooteieiiniieeiienieeiineens [0 U B 04/25/2008.... | covoorvvrrrierirene | e 1,267,306 [ ..ocevueeeeirciierirneines | oeeeieeiseissesississnies | nersensessssessssesssssns | vnessensessnsnessesssessons | roesssessessnssessinenQ [ i | e | s 11,948 | oo | e | e 0
OR24234.........ocovvrenirins NEW BRIGHTON MN.cirnirn [ v 04/29/1999.... | covovvvrerirerirens [ cerreeererirecereeens 12,988 [ ..o | oerrenieniseessenssnnies | e | e | e 0| e | e | 2,201 | oo | e | s 0
O0R24298.........ccocomvrirrinnes ALBUQUERQUE. NM.vvniies [ 08/24/1999.... | coooovvverrrerrane [ e TAT, 751 | oo | ceveenesssisnsiessinnes | seressiessssssnsssssssnnes | sevnssisssssssssssenssnnes | sensessenssiessesennss0. | veviesissnsnsiessesienes | seesseessesssses s esssenes | reesessesseseenens 19,968
1025057 LAKELAND FLuiiiiriiiee [ 02/27/2004.... | .oovoeeereerrerns [ v 1,792,135 | ovoeeeveereriieiiens | creeriiesesisssssssssesnnes | svessnnsnsssssssessnsns | e | sessssnssssssnsesennenQ. | v | s 28,175
1025169. | PALMETTO...oviiirieieieiecineienine FL 09/16/2005.... 1,579,676 | ...
1025205 PORT ST LUCIE.. FLuiiiriinee [ 01/31/2006.... | ..vorevrererirerns [ v 829,812 [ .oreeveeerrriererienienis | ereesiesieisssssesssnses | sersenssnsressssnsssnsessens | seesesssnsesssssssssensens | ssesssnessnsssnsessensnsQ | s | e
1025264.........covvvereris WEST PALM BEACH........ccccoosvvnnienne FLuoriirriiens [ 09/07/2008.... | cvvoovvrrrreriane | o 1,561,458 [ ..o | e | esisesisesssssissssssssns | enssnnsssesssisssesssnssns | sonvesessnsssessnnsneenQ [ e | o
1025286.........ovvverirerirns FORT LAUDERDALE FLuiiiiriiiee [ 12/18/12008.... | ...cooovvrrrcris | s 2,205,856 | ..oourvurirreienininens | e | s | seeressenssssssnssens | serseessnssenssssnnesesQ | e | e
1025325......convirririrs PLANTATION FLuoriirriiens [ 05/14/2007..... | covoovvvreerrerrene | v TAAB18 | oo [ e [ | s | ssseennessnnen0 [ |
1025349 WINTER HAVEN......ccomermrrrerirenns FLuiiiriinee [ 09/28/2007..... | ceveoevrerererereee | eeveeees BI5,488 | ...rveveerriererieiiesis | ereesesisinnssessennes | sersenssssessssnnssssessens | seessesssnsessnsssensens | ssesssnssssssnsessensnsQ | o | e
1025363. . | CORAL SPRINGS . |FL 12/20/2007.... | . .1,629,284 | ...
1025381 ROCKLEDGE FLuiiririines [ 01/31/2008.... 2,435,186 | ..ovouvveerireereeinninens | rereneenenissnenieniees | rereensenissnsnsessens | sensensenssessssssnsnens | sesseessnsnensnsenneensQ | e | e
1025398..... TAMPA......oovvirinrins FLuoriirriiens [ 06/02/2008.... | ccooovvvrrrierirane | e 955,710 [ covuvvnerierieeiinnineiis [ e | e | s | sessennssnsnnenQ | |
1025434........oovvverierins POMPANO BEACH........ccovverirrninne FLuiiiriinee [ 02/17/2009.... | covoovvrrerirerireee | eevieees 893,254 | ... [ e [ | |0 [ | e | s 9,812 | vt | e | e 0
1025473 JACKSONVILLE. | /SRR IO 110172010, [ ooverveerrseies | e 1731737 [ e | e | esrisssesssssissisenssns | nnsssnssesssinssessssnssns | sosnesessssssessnnsineenQ [ v | o
1025485 GROVELAND S D 01/26/2011.... | coveeeveerierirnee | e 2,251,391 | oo | e | ereessennsssniessens | seeressenesesssssinsnens | sesseessnssensnsenneensQ. | e | e
1025486. . | GROVELAND .| FL 01/26/2011.... 422,132
1025489 ORLANDO. B 1 S D 03/2412011.... | coveoeverrerreee [ s 927,339 [ ooivierierenenrnninenns [ e | e | s | 0 | | o
1025495........coovverieris ST PETERSBURG........cccooverimrrrnns FLuiiiiniines i 04/07/2011.... | coveevverirerirene [ e 1,355,487 [ ..o | vt | e | e | enennsnsnssesnen0 [ e |
1025502.......covvrmrirerirnns BRADENTON FLuiiririines [ 05/25/2011.... | coveerereerieriene | e 1,080,152 [ ...vourieerierireeirnenres [ reereniseesesssssenses | nersessneesensssessssns | sneesssssnensesssssnessns | sonsesessssssonssnenneenQ [ s | e
1025503.......covriiiirennens JACKSONVILLE FLoviiiiias | e 0572712011 [ ovvorveeeiverins [ v 1,446,911 [ oo [ [ | e | om0 [ [
1025505..... TAMPA ..ot FLuitiirriines [ 06/03/2011.... 1,088,555 [ ..uvvureeaermaerirererenies | neereniseesesssssnenses | nersesssneesensssesensns | snessnssnsssessssssnessns | sossesesssnsssnssneseenQ [ e |
1025515. KISSIMMEE............oocoiririneiiniriens FL 07/07/2011.... | . 1,129,957 |...
1025519..... DESTIN | FLeie | e 07/2712011... | coveeverernee [ e 2,885,938 | ..o | eereeereeseesseseseneinnes | eereeseessessiessessienes | eerveessseseisseeessessieenss | srveeressssenesneeeneeesQ | eereeneesseesi e | ceseeeenes
1025528........ovvverierirns ORLANDO. | FLeiies v 09/29/2011.... | oo [ s 948,249 | ... [ [ | s |0 |, | o
1025565..... TAMPA......oovvrrinrinns FLuitiirriines [ 07/03/2012.... | coveeveererierirene | e 2,772,187 | cooeieeeeseineiinenins [ et | cennsisesssessesenessnnens | cenesenessesssssssnesenens | sonesssssessesnssienQ | rensiesenesnns | s
1025575......ovvrerierins TITUSVILLE.......ovveviriirinriinrins FLuiiiiriines [ 09/26/2012.... | covoovvreerirerrene | cevienns 812,367 | ..o e [ | s | o0 |, | o
1025581......corviierins MARIANNAL. .......cooomveemernmnnernennnee | Flociiiiscins | e 10/26/2012.... | oovereererrineins | e, 1,593,957 [ .onevrieerierienirnenies | oneeseniseessessssssnenses | nersssssnessenssssssessns | onnsssnssnsssessnsssnssns | sonsesesssnsssnssnesneenQ [ neresesnssen | s
1125112..... TIFTON....ovvvnrvrenerenrsrinnresnneninee | GAiivicviins [ i 11/29/2004..... | ...coovvevrrcvirns | v 349,813 | oo | | | s |0 | | .
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€2030

1125183 OAKWOOD.........cooomvvmricerierinriiennies | GAuicii | v 11/01/2005.... | ..o | e 2,003,753 | ..ooiiiiiieinrinniieiis [ i | s | s | 0 |, |

1125258. .| DALTON 08/21/2006.... 2,260,839

1125338 OAKWOOD........coovvmnvverierinrienees | GAuicii | e 08/13/2007.... | covoevveerierians [ v 482,469 0 [ [

1125362......ovvicrieriis SAVANNAH....... e | GA [ 12/20/2007.... | oo | v 2,053,057 | ..ooooieieririiniininis | e | s | e | s (V) OSURRO I

1125483......viics SAVANNAH....... v | GAs [ 12/22/2010.... | oovercriniies | e, 1,372,194 | oo s | s | s | e (V1 PRI BN

1126531 SAVANNAH....... e | A [ 10/20/2011.... | i | i 811,589 | oo e [ s [ s [ e (VUSROS

1125597..... MACON [C7. N IS 01/2212013.... | oo [ e | s | s | s | s | o0 |, | . 13,771 | s

1325092........cnvirrieriins COEUR D'ALENE...........ccocvnriinriinns [0 5SS I 09/16/2004.... | oo [ e 576,566 0 [ [ 4,867 B
1325224........covvviicr COEUR D'ALENE...........cccooviivnrin D | e 03/30/2006.... | cooovvecrierirans [ crviens A31,261 | oo | e | s | s | e 0 o | e | s BAT5 | s | | e 0
1425146.........coovccrerine KENILWORTH I | ISP U 06/08/2005.... | .oooovvecivnrirans [ e 959,151 | oo s [ [ s | (V[ OO RO 7,955 | oo | v | e 0
1425236........covveereri MIDLOTHIAN. ......ovvciinnieiiriens L | s 05/15/2006.... | covoovvecrierirans [ oo TAB4,878 | oo s | s | s | e 0 | oo | e | s 8,062 | oo | s | e 0
1425304 ARLINGTON HEIGHTS.................... L | s 02/01/2007..... | covoerveeivneiens [ o 1,811,424 | oo e | e | ennesesssnensesssssensns | onsesesssssnssnesneenQ [ e | e 20,031

1425382.
1425385

. | EDWARDSVILLE. | L 02/07/2008....

BOURBONNAIS . [OOSR ISP 02/28/2008.... | ..oovvvererriennns [ e 914,117

1,894,616 | ...

1425429.......ovvvvi LINCOLNWOOD L | s 12/01/2008.... | ...coorvrririrns | e, 1,845,850 [ ...couieiiciieriiiiins i | i | s | e (V1 PPN IR
1425458.........coovceiens CHICAGO L | s 07/16/2010.... | coooovvcivevens [ e 832,977 | oo e [ [ s | e (VN RO I
1425459.......covvviiei GURNEE.............. I | e 07/22/2010.... | covoovvrverrerirans [ e 897,855 | ... [ [ s | s | o (V1 PRI BOPPPON
1425596 CHICAGO L | s 12/26/2012.... | oovooveccies | e, 1,000,000 [ ..o [ | | s |0 [ |
1525141, . | ZIONSVILLE . IN 05/24/20065.... | . 1,084,725 | ...

1525180 BUCKCREEK TWP........cccovvriinris NG | s 10/28/2005.... 2,150,011 |... 0 [ [
1525229......cccvvicieris ST JOSEPH TWP. . INGn | s 04/07/2006.... | ..ooovvveerierirans | e BTB,TTT | oo e [ e | s | o (VN PPN IR
1526287 ... BROWNSBURG.........ccccoomruirririinns N | e 12/20/2006.... | ..o | e, TA24138 | oo i | s | s | s (U OO I
1525331 INDIANAPOLIS. . ING | s 06/26/2007.... | ..oovvverrieinnns [ cervieees 534,246 | ..o [t [ | s | o (V1 POORPOTORTRROIOTE IR
1525332 MCCORDSVILLE . NG | s 06/28/2007.... 713469 | oo [ e [ v | e | e 0| | s
1525371. . | INDIANAPOLIS . IN 12/26/2007... | covvooreveneiens | v 1,802,415 |...

1525491 FISHERS.......cccooovvvnns NG | s 04/06/2011..... | coooovvcieniens [ s 931,001 0 [ [
1525499........coviirrriis CARMEL............ NG | e 04/28/2011.... | oo [ e, TATBBI3 [ oo [ | s | s | s (VOSSR IO
1526573 GRIFFITH. ..o NG | s 09/11/2012.... | oo [ e 1,985,003 [ ..o i | | s | s (V1 PO I
1625230......ccmrrerieriis DAVENPORT......ccvvmirieririiiirinniine A | s 04/2412006.... | ...oovvvecnriiennns [ o 354,057 | oo [ [ | s | o (V1 PO BRI
1625247 DES MOINES....... e A 06/29/2006.... | .oooovverivniians [ o 1,191,089 [ oo [ | | |0 [ |
1625278. .| ELLSWORTH IA 11/28/2006.... 785,157

1625322 WATERLOO....... e A 04/30/2007.... | covoovrrierians [ e 268,227 0 [ [
1625419.....cviricienis DES MOINES....... e [A 10/09/2008.... | .oooovvveirriens | e 2,391,062 | ..oveociierininincinis | e | s | e | s (VUSSR I
1825089..... DANVILLE......c.cccovviris |18 RO PR 08/26/2004.... | .ooocvveerierians [ e T18,531 | oo i [ s [ s | (V1 OO BN
1825143.......ris LEXINGTON.......... | KY i | 05/31/2005.... | ..oovvverriinnns [ v 815,907 | ..ooovevierieciciini [ [ [ s |0 [ | .
1825352 LOUISVILLE |18 (RO PR 10/17/2007... | oo | i 989,034 | ... [ [ [ s |0 [ |
1825599 MIDDLETOWN......ccocvvorrinriinnens |14 (RO RN 01/3072013.... [ oo [ e | s | s | s | s |0 [ |
2225157 ... PLYMOUTH.......ooooiininniiniinnies MA. i [ 07/18/2005.... | coooeveerieriins [ e 3,991,787 | i | e | vt | e s | s (V1 PR BN
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Statement as of March 31, 2013 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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
2225506 BURLINGTON MA e [ 06/09/2011.... 1,408,004 | ..o | oneerenineinenisnsenses | nersssisnessenssssssensns | cnnesesssnsssesssssssnssns | sossesessenssnssnesneensQ [ e | e
2325307. . |PLYMOUTH TWP... 03/01/2007.... | . 1,733,957 |...
2325326 ROMULUS.....ccoovvivrnrinererreeinenes | Ml | e 05/30/2007..... | cevooevrerireriene | e 883,599 | ... [ e [ e | s | 0| | .
2325550........ccrriiieiinns ROCHESTER HILLS.........coocconivininnne Mo [ 04/04/2012.... | covvoeveerirerrnee | v 2,044,309 | ..o | e | e | s | o0 | e | e
2425080........cceerrieiinn MINNETONKA MN.viis [ 06/18/2004.... | coveovvveerierirene | e 8,825,948 | ..o | et | cereeessssnsisniessenns | senreesiesssesssssnnssens | sesseessessenssnennnens0 | e | e
2425368........ccvvvrieiinn ST PAUL............. MN.cvvinirn [ 12/21/2007.... | oveoeverrerns | e 2,817,273 | oo | rereneeseessssiessesisnees | sevesnessssinsseniensiens | censesiensnssnssnsnens | sesseessnssensesenneeesQ | e | e
2425507 GOLDEN VALLEY.......cocvmrinrirrrinne MN.ivnies [ 06/14/2011.... 1,200,429 [ ..ocoooiiiieiierieeines | e | esrissiesesssinssssssins | s | sonsesessnsssensnseenQ [ e |
2425572 MAPLE GROVE MN.vvnine [ 09/04/2012.... | cvveeveveerirerirene | e TA42,723 [ oo [ | e | e | oesesssessnsseneen0 [ e | e
2425585.......oeeeiriiei EDEN PRAIRIE... I MN | 11/29/2012.... [ cooveeveireeins | v 900,000 [ oouvvurerrereerneineinns [ e [ e | s | s (V1 ORI BT
2625165.......ceoeririciinns LEE'S SUMMIT MO..coovvrens [ e 08/22/2005.... | cooovvveerierireee | e BAB418 | ..o [ [ e | s | (V1 UOORTTOORURRIOTOT BRPPON
2625179...covvririi JEFFERSON COUNTY......ccoovvvnirnnne MO...oovvvens [ v 10/06/2005.... | ...coovvrerrirerris | erri T19,514 | oo [ [ s | s | s (V1 ORI BT
2625233 ST LOUIS 04/26/2008.... | ..ovoovererererinne | rreens 2,236,338 | oo | eeeeeereeseeesienessnennes | eereenesneessisssesssenes | cerreessinneisnesseesssnnss | erveesseeesesssersneenneeesQ | oo | cereeeenes A A
2625406. . |EARTH CITY 07/23/2008.... | ..ovovvvernrirerins [ v 3,547,070 | covvvvvnrrerinreirernees | e 20,262
2725159 BOZEMAN 07/29/2005.... | ccooovvvrerirerirnee | cevieens 973,211 [ oveveeeriereriseeienis | eveesesssssssssssesssnses | revsessssssessssssssssessens | seessesssnsesssssssssensiens | ssssssssssssnsssnsiesiensnsQ | sovsressnsessninnsesnsns | e 25,720
2725208........ccmvvrririinns BOZEMAN..........oovvimrinririeineieniins MT .o [ 02/08/2008.... | coveovvrrrveriane | e 1,568,538 [ ..ovvueireiraciireiiieeiiins | rereseeiseissssssiessies | s | e | s 0 | e | e [ e 19,817 | oo | reeiseiseesissiessienies | e 0
2725366........ccoevvrirerinns BOZEMAN........ccooevieririeiiriieineninn MT e [ 12/20/2007..... | ..overeeevrvncrns | e, 1,078,587 [ .ooeeueeeereerireriieeines | veeseesseesessssssnesses | nersessesssessssssssessns | sreesnssssessessessssssns | resesssssessssss e 0 | cereeereeienreniesieees | ceerrerienee s | s 19,199 | oo | et | e 0
2725477 s BOZEMAN........ccooviimririieineienii MT . [ 11/29/2010.... [ cooverevrerireeins | e 593,134 | oo [ [ s | s | s (V1 ORI BT
2825023..... OMAHA......ccoovvvririnns NE...oicies [ 09/09/2003.... | covvoereerererireee | cerrenes TTA204 | oo e [ | s | 0. |, | o
2825149..... OMAHA NE 06/22/2005.... 415,352
2825151..... OMAHA.......coovvvrrrrnns NE...iies [ 06/29/2005.... | ..ovoeverrrrrirerns [ v 813,155 [ cooovecrierinerinnineins [ e [ e | s | 0 | | o
2825257 ..o LINCOLN.....ccovrrvrerrrnns NE...iinees [ 07/13/2008.... | cvvoovvrerrirerirane | e 1,008,000 [ .oovvurernireiireiireeiins | reeereeiseissesissiessies | eersesseseiessssesessns | e | s (V1 ORI IR
2825293.......cceeirrieii OMAHA......ccooovvrarinns NE...oicies [ 12/28/2008.... | ...coonvverrrrcris | e 1,960,698 [ ....coueverirerireriieennes | et | e | e | s (V] ORI IO
2825496........cvrerrrieirn PAPILLION NE....oiiiis | e 04/15/2011.... [ vvveverierrerins [ e 812,308 [ ..oveiviieieieiiisnieies | v | ereseiesese e senes | sesseseseesssie st | aeesesesssesie s 0 oo | e
2925469 LAS VEGAS NV [ 10/27/2010.... 210906,766 | .vvevenveerireeieniees | ceereeiseesenisssessenes | cerieseensssisensessenns | sessesnsessessnsessnssnens | seessessessensensnenneaQ | e | e
2925600. . | LAS VEGAS NV. 01/30/2013....
3025334 COLEBROOK........ INHes [ 07/31/2007..... | coveovevrerirerirene | e 755,349 | .ocviirierinceinnineins [ e [ e | s | 0 | s | o
3125190.......rirrieins ELIZABETH........... N [ 11/15/2005.... | ...coovvvrnirns | e, 1,377,528 [ oo | et | i | e | e (V1 UOORTOOTORTIRRIIOT ERPPOON
3225187 ... ALBUQUERQUE. NM.civiverns [ e 11/09/2005.... | ..oceonevrvriners | e 2,171,359 | cioieiierierieennninens | sereseisrisese e | s | serre et | e (V1 ORI IR
3225235.....coiiiieii ROSWELL.....covvivererieieieeieieieinae NM.cne [ 05/04/2008.... | ..ovoovvreririrerins | covverenirernniane 2,449,480 | oo | e | e | e en | srereneer s 0 oo | e
3325115 MORAVIA NY oo [ 12/22/2004... | ..cooeveviecins | e TIAABA | ..o e [ e | e | 0 | |
3325129. . |AUBURN NY 03/22/2005.... . 732,312
3325171 PENFIELD.............. NY e [ 09/22/2005.... | coveveeerrierirane | e 1,214,948 | oo | oreeieeiseisesissinenses | nersesinsesessnsisssssns | nnesssssnsssesssssssnssns | onsesessssssonssnesneensQ [ s | e
3325194 MINEOLA.......ovvvirieiinerierierireeens NY oo [ 11/18/2005.... | ...ceonrvevrverns | e, 2,107,926 | ...oooviririeriinineis | e | e | oo | sereennsseneneneenQ | e | e
3325269.......cceeirrieiinns BOHEMIA........oioieieierineiierieens NY oo [ 09/29/2008.... | coveovveerirerirnee [ e 2,235,022 | oo | ceeeneeseeiessenseniees | rereesssninsisessessens | sesreessenssesnnsinsssens | sesseessnsssensessnnsensQ | e | e
3425202..... DURHAM.......ccoconvvmernrinerennrnerinene | NGt | s 01/19/2006.... | coveevveerierirene | o 1,346,336 [ ...voureeeieerinricnies vt | e | e | enennsssesenenQ [ |
3425239 GREENSBORO........c.ovvemererirneennne | NCrisriiviis | e 05/31/2006.... 1,557,518 [ .ooeeeeeiieiieeirncnies | oneesesineisesissinenses | nersssesnessenssssssessns | nnsssnssnsssesssssssnssns | sossesessensssnsssensneenQ [ s | e
3425370 CHARLOTTE......coconevmmrernrrvnrrinerines | NCrovrrveires [ i 12/21/2007.... | oveovvevrvirns | e, 3,527,572 | oo | v | v | oo | a0 | e | e
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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
3425403 GOLDSBORO..... 06/24/2008.... | covoovvvrerierirane | e 2,869,751 | ooovirireeisrineiiienins [ e | e | e | snesssneeesssen0 | s | s
3425444, . |ROANOKE RAPIDS.... 03/01/2010.... 711,828
3425457 CHARLOTTE. 07/13/2010.... | ceveervererrerirene [ e 1,433,396 [ ..o | e | neriesiesesesississsins | essinnsiessssssessssnssns | onsesessenssnessesneenQ [ e |
3425475 HOLLY SPRINGS 11/22/2010.... | oovereverrrerns | e, 1,230,437 [ oo | oveeieniseessesissnenies | e | e | oesesssessnsseneen0 [ e |
3425487..... ASHEVILLE.......conivniinnrieeiiericens NC..ovivvernes [ 01/26/2011.... | coveoeveerieerrene [ e 1,739,602 [ ..o e | nerissiesesessssisssssns | nnesnssesssesssssssnssns | onsesessenseessensineenQ [ e | s
3425582..... MONROE.........ccoc... NC.vvvvevres [ 10/26/2012.... | oveevveverrerns | e 2,385,915 | oo | e | e | cenrenenssesssnens | seeseessnsnensessneesQ | e | e
3625002 LOVELAND OH..oovovvirvn v 05/30/2003.... 3427488 | oo [ | | s | ceeesennenQ. | e |
3625138 VANDALIA.......coevirrererierineirneriens OH..oovvvveees [ v 05/10/2005.... | coveevreerierirene | o 1,732,862 [ ..o [ veeieniseesesissnenies | versessnsesensssnsenins | ennessssensesssssnesns | onsesesessnsseneen0 [ e | e
3625144.......coei GROVEPORT OH.oovvvvees [ 06/02/2005.... | ccooovvveerrerirane | ervreees 905,058 [ ..ouvvurerrereerneineinns [ e [ e | e | s 0 eeretirerineieerienieees | cereeeeiesse e [ e 12,316 | oo | reeiseeseeissieesieeines | e 0
3625145.......ocvvrieie CINCINNATL ..cooorvrrvierirereeienien OH..oovvvvvees [ 06/02/2005.... | covoovreerierirene | e 3,345,198 | .ooouviririiceinniiens | et | e | e | et 0 | oo | cerrreriereen s | s 27411 | o | cevrerisssesssseenes | e 0
3625166........ccorrrriiinns COLUMBUS.......coovvirciisiieniis OH.ooovvvvven [ 08/30/2005.... | covoovvrrrieriane | v 585,722 | .oovvvevierineeiiseinneins [ et [ e | s | s 0 | e | v [ e 15,077
3625184 FRANKLIN TWP........coomerrerrnrernnnes | OHecrciiecs | s 11/01/2005.... | ..o | v 729,682 | .ooocveeveeceeeeieseieseies [ eoveriessiiesiiessissiesss | eoveseessssssisssissssssi | svivssiessssssssssssssisssns | seessiessssssisssisssseeni | eovessiesiissessssssesnses | sevensons 9,553
3625185. . | WASHINGTON TWP T101/2005.... | cooveverreievis | e 4,949,221 | .o [ e ..37,861
3625189 COLUMBUS.......oooooveeevveeevenrcrnecenne | OHeeeec e 11/10/2005.... | coooveverevvercn | e 922,494 | oo | v | essensesesssssnssssessans | seessesssnsessssssssensens | ssesssnssnsnnsessennsQ | o | e
3625192.....cieiriiins GAHANNA OH. s i 11/18/12005.... | ..o | i BT1A04 | oo i [ s | e | s (V1 ORI BT
3625197 ... WASHINGTON TWP.......covvrvrerns (0] ISUPSRIII RPN 12/16/2005.... | ...coonevevrrrerns | e 1,528,874 [ .ooeoeeeerieriesiieeines | reeieeissesesssssseesies | s | e | s (VN ORI BT
3625240.......ccmrrrririinns BROOK PARK... ] OHuie [ e 06/06/2008.... | .oveovvrrrverirene | e 1,886,185 [ ..uevuiieeieciireiiieciines | reeeieeiseisesissiessies | eersessesssessssisssssns | eessnsiesssessessieessns | s (V1 ORI BT
3625246..... ELYRIA .ccooiiceeeeieeiies (0] RSP RPN 06/27/2008.... | covooeveerierirene | e 1,045,759 [ .o.vouieeerierienereeines | veeieniseessesssssienies | veriessssessensssssessns | snnesnssnensessssssessns | onsesessssssnssnesneenQ [ e | e
3625252. . | PAINESVILLE OH 07/18/2006.... 939,115
3625256 HUBER HEIGHTS........ccostvririerinne (0] ISR RN 08/08/2008.... | cvvevvvererrrereraee | cerrerereereennns 247,035 | oo | reveneeseeissneniesiees | sereessssinsssessessens | senrensessnessssnsnens | sesseessnssensnsenneensQ. | e | e
3625274 GROVE CITY ..o OH..oovveeen [ 10/31/2006.... | ...coovrerrierrns | v 901,509 [ coooivverrierineirineineins e [ e | s | s (V1 ORI IR
3625280........ccoerrnrirerinns CINCINNATL ..cooorvreirieinerierin (0] ISP U 11/28/2008.... | ...cooneverrrrcrs | e TAA7,800 [ oo | reeieeiseeseeisssenies | e | s | s (V] ORI IO
3625283......ccvvierriiirs BROOK PARK... JOHees | e 12/05/2006.... | c.oovevererrrrinin | cereene 916,000 [ .oovvuvererrierrereeenis | vreeeensneiensisennsns | seresrnsensnsesenssiens | e | s 0 oo | e
3625290 FAIRFIELD........ooconernirnerrnnenennnne | OHciciieis | s 12/22/2008.... | ..o | e TBAABA | ..o [ e [ | s | 0 | |
3625294. . | WEST CHESTER... 12/28/2006.... | cvoovvvererirrieris | cerreireriininnins 1,413,276 |...
3625335 COLUMBUS........oveevreeernrereeiees OH.oovveeees [ 07/31/2007.... 2,059,043 | oo | rereeeeeiennenniees | e | senrensenssesssisssens | sesseessnssensnsenneensQ | e | e
3625361 CINCINNATL .cooorvrririnrieni OH..ooovvvvees [ v 12/11/2007.... | oo | e, 1,710,696 [ ..o | e | vt | e | e (V1 UOORTOOTORTIRRIIOT ERPPOON
3625388.......ceerrrieiinn CARROLLTON........ (0] ISR RN 03/24/2008.... | covoovvvrerierirene | e 1,550,443 [ .o.vooeieiierienineeines | reereeissisesssssnenies | s | st | s (V1 ORI IR
3625534.....coiiiiiins FOREST PARK OH..ovovvvvnn | v 102712011 .. | o | e 13,375 | o [ et | v | e | e 0 oo | e
3625568 PATASKALA........cocmermerrneennrnnerins | OHoccciiies | s 07/20/2012.... 1,592,431 [ ooeeeeerieriesernenies | neereniseensesssssnenses | nersesssnessenssssssssns | snessenssnensessnssnessns | sossesesssnsssnsseseensQ [ e | e
3625569. .| COLUMBUS 07/20/2012.... | . ..1,113,661
3725123 OKLAHOMA CITY....coovvermrrinrernerns | OKeiiiiivis | e 02/22/2005.... 1,855,449 [ ..o | oreeienineinenissinenses | nersesisessenississsssns | nnssenssnsssessssssnssns | onsesesssnssonssneseen0 [ e | e
3725181..... TULSA...cooovvvreririnne (O] CPTIRHIN RPN 10/31/2005.... | ..oveovvevriverne | vvri AA4,629 | ..o | et | s | e | e (V1 UOORTOOTORTIRRITOTE ERPPOON
3725225..... TULSA...c.ooviririeinne (0] CHIRIIN YN 03/31/2008.... | ccvooerrerrerirane | e 824,384 | ..o [ [ s | s | e (V1 ORI IO
3725226.......ccomvvirinei MUSKOGEE (O] LCPRRTIRHIN RPN 03/31/2006.... | ccvoorreerierirene | e 485,912 | ..o | e | s | e | seressenenennseneQ | e | e
3725532..... TULSA...cooovirrrieinne (0] CHIRIN PURIN 10/20/2011.. [ oo | e, 1,281,623 [ .ooooeiericrienincnies | eeesenineinsenissinesies | nersssssnessensnsssssnsns | nnssssssnsssesssssssnssns | sonsesesssnsssnssnnsneenQ [ e | e
3825553.......ceririiin PORTLAND........ccomreerimerinriierirenes OR..oovvvvres [ v 05/07/2012.... | coveovveerirerirene | e 983,279 [ .o | rrerenenisissssensssies | e | seesessnsensennsnsens | Q| e | oo
3925199.....ciieirrrieii HORSHAM TWP.... PA oo e 12/28/2005.... | ..cooeeeerinerns | e, 2,857,484 | ..o | i | e | s | (V1 OO IO
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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
3925244 CASTLE SHANNON BOROUGH...... PA. oo e 06/15/2008.... | .cvooevencrrerirene | eevreens BUAATE | oo | eriresesisissiissessesies | revsessssssesssssssssssessens | sevessesssssiesssssssssensiens | sessssssssisssensiesiensnsQ | covsvsssssiessesssssessinses | oessesses 6,006
3925248. . | QUAKERTOWN.... 07/06/2006.... | .ovooovvererirererene | o 3,085,242 | ..ovvviicriens | e 28,063
3925289 PITTSBURGH........cooovvveerineirnrnnens | PAciiins | s 12/21/2008.... | ..cooeverrireeies | e 785,068 | ..oovvurevrercernrineinns [ ceneiinesinsinesinsineins [ eerneesssinsisssssseenns | sressseesssnsensssesins | sosssnsssesesnsnn0 [ e | s 16,094
3925551.....oorereirieiinn PITTSBURGH PA. oo e 04/30/2012.... | coveoveveerirerireee [ e 924,865 | ....vvorerrereriirinnis [ e [ | e | Q) [ | e | s 15,358
3925552......ccereiirririinn PITTSBURGH PA oo [ 04/30/2012.... | cevovevrerrerrane [ e 835,848 | ... [ e [ | e | s [ | s | s 10,557
4125118.. MOUNT PLEASANT SCvvvivei [ 01/18/2005.... | coveerveerierirene | e 1,799,554 [ .oovonveerieiieriineeies | veeierissesnssisssnenies | veriensesssenssnessssses | neesessnsnsessensnssns | oesessenessnssenen0 | e | e | e, 15,503
4125271 NORTH MYRTLE BEACH.........ccccoce. [ SCvririviinins [ v 09/29/2006.... 1,498,530 [ ..o [ et | i | s | e[ | 10,043
4125272 CONWAY ...vvvrrirenrrnnnrnerneninee | SCiivviieis [ 10/24/2008.... | ...coovvevrrcrns | e, 1,825,882 [ .oovoovieeveriesiesines | oeniseissiessssssessins | enssissssessssssssssensins | esssssssesssinssesssnssns | sonssssssssssesssnseenQ [ oessiessesssssssssnsis | s 29,159
4125365.......ceieii GEORGETOWN......coovririiniirniins (SO DO 12/20/2007.... | ..oveovverriecins | e 2,898,282 | ...oooieiriirieiinninens | et seniees | et nnsieees | ettt | st 0 eererereeineienieeiees | eeeressesesseis s | e 29,699
4125440.......ccovvvri GREENVILLE........iveeerirriireries SCvivvineee [ 12/23/2009.... | ..ceovvvrinirns | e, 1,906,994 [ ...oouiieirierierieeies | et | e | e | e (V1 UOORTTOORURRIOTOT BRPPON 25,563
4125449......o GREENVILLE........sviieirriinrirciis (SO B 06/03/2010.... | ccvvovvrrrieriane [ e 937,064 | ..o e [ e | s | s (V1 ORI BT
4125536 FORT MILL ISR PN 103172011 [ s | e, 1,237,863 [ ..ovoeveeerieriereinceies | rerienissenessssnenies | veriessnsesensssssenins | snnsssssnensesssssnnsns | oesesesssssnsseseenQ [ e |
4325113. . | LAKELAND N 12/14/2004.... | . ..1,533,541 12,737
4325167 COLLIERVILLE TNueeeeei | e 08/30/2005.... | cvveeeveerirerireee | e 157,480 | oo | crveeiesesissessssssesnnes | sverssinssesssssssessnsns | oesesssssessesssssnsiesses | sessensssssesssnssesessnenQ | vernesenessssnesnsnns | sressnes 29,844
4325374 HENDERSONVILLE L1\ T DR 01/24/2008.... | ccooovvvrerrrerrene [ v 855,174 | oo et [ e | e | s 0 | eereeeeineiseienieees | eereeeiesesees e | e 8,898 | oo | s | e
4425058..... ABILENE..........coomveeeierieerserieirins L. ST D 02/27/2004.... | covooveverirerreee | e 4,032,330 | ooorereereriinienienins [ e | e | s | e 0 | oot | ceereenieneeee s | s A4.334 [ oo [ | s
4425107..... DALLAS........ccovvnes L. ST B 11116/12004... | oo | e 977460 | ..o e [ e | e | s 0 | e | e | e 28,572 | oo | e | v
4425108 EL PASO L. ST D T11712004.... | oo | e 788,923 | .oovvevieeecersninenis [ cornrisesinsinenesinenns [ | e | 0 | | .
4425120. . | LAREDO. 01/25/2005.... | . .1,181,657 |...
4425161 EL PASO L. ST D 08/10/2005.... 1,553,952 [ ...vvurieerieriieniinenies | oneeieniseensenssssnenies | nersessnsssensnsssessns | nnssenssnensessnssnnsns | sossesessnssnsseseenQ [ e |
4425188.......oi SAN ANTONIO, L. S B 11/09/2005.... [ ..voovverrireerns | e 843,739 | oo e [ s | s | s (V1 ORI IR
4425193......ei PASADENA L. ST D 11/18/2005.... | ..o | e, TB4,197 [ oo | veeienineeseessssiesies | rersess s | s | s (V] ORI IO
4425222, CONRCE.......... L, ORI IR 03/28/2008.... | ..vovvvreririrerns [ v TAT2,864 | oo | s | e | e | e 0 oo | e
4425223 CONRCE.......... L. ST D 03/28/2008.... | .cvoovrvnerererernee | eevreees 335,864 | ..uocveciieeieeiiieienis [ coveriesieesiessissisnis | ciessessisssisssiessssni | srieesiesisssssssessissnns | e | e | e
4425228. TEMPLE X 04/06/2008.... | ..vvovvrrrirererns [ cereernnirerinnis 1,349,083 | ...
4425249.......coo HOUSTON......coomermrireinereeniienienes L. ST D 07/11/2006.... 1,970,248 | ..o | oneeienineenenisssnenies | nersssinessensssesensns | neesesssnsssesssssensns | soesesesssnssnssesseenQ [ e |
4425250..... DALLAS.......ccovvnener L. ST B 07/12/2006.... | covoovreerierirene | e 1,957,878 [ ..o | vt | i | s | e (V1 UOORTOOTORTIRRIIOT ERPPOON
4425284........vvv LEWISVILLE........ B L. R D 12/12/2008.... | ...cooevevrircrns | e, 1,218,862 [ .ooevueeeereserieeiienines | veesensseisesssssinenies | nersenseessessssisenses | s | s (V1 ORI IR
4425299........covvrnee CONRCE.......... L, RN IR 01/19/2007..... [ ovvvvvevirvvirerins [ v STT,336 [ .veveeeiiriineiniisnieies | vt | ereseinsenenesssienenes | st | st 0 oo | e
4425302 MCALLEN L. ST D 01/31/2007..... | coveevevrerrerireee [ e 1,074,572 [ oo | oneeiesiseesesisssnenies | nsrsesssnsesensssisessns | onessesssnsssesssssensns | sonnesesssssssnsssnesneesQ [ e | s
4425312. . |HOUSTON 03/29/2007.... 887,738
4425316 ADDISON....ccovervmrvmereriseenenenenes | T [ 04/16/2007..... | ceveeveereerierirene | e 1,248,906 [ ...couveeevinrierirnciiins | oneerenineisesissinesses | nersesisnesseninsssssssns | cnnssenssnsssessssssnssns | sossesesssnssnssnesneesQ [ e | e
4425324..... DALLAS.......ccovvener L. ST B 05/14/2007..... | coveevvvererirerirene [ o 1,799,958 [ ...voevierierieriienies vt | e | e | enennsnsnsesnen0 [ e |
4425333....oei HOUSTON.......cooiirereierieneieenieees L. ST D 06/29/2007..... | coveeveererierirane | cerrerineirineis 1,782,372 [ o | oneeieeineinesissinenies | nsesssisnsssensssesssssns | nnssesssnssssesssssssnssns | sonsesesssesssnssonsneenQ [ neriesiesnsssnens | e
4425367 ... CARROLLTON........ L. ST B 12/21/2007.... | ooveovverineins | e, 3,081,583 | ..o | e | e | oo | sereesnesenenennnQ | e | e
4425369 SUGAR LAND......ccoomvrverireririrennns L. S D 12/21/2007.... 1,369,574 [ .oneoeierieriesirnciines | oneesenineinsenissisnenses | nersssisneesensssessensns | snnssnsssnsssesssssssnssns | ossesesssnssnsseesneensQ [ neresesn | e
4425377 SAN ANTONIO L. ST B 01/29/2008.... | covoovvrererirerirene | e 1,067,162 [ ..o vt | e | e | erennsessessenen0 [ e |
4425393..... TEMPLE L. S D 05/12/2008.... | covoovevrerierirene | e 1,004,459 | ...ooniieiieiienineiiies | e | e | s | s (V1 OO IO




Statement as of March 31, 2013 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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

12030

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
4425415 HOUSTON.......cooiereierierineernennnee | T | e 09/26/2008.... 1,062,996 [ ...coueeecricrirererenins | oneereeineisenissinenies | nersesisnessensssesessns | nnssenssnsssessssssnssns | sossesessesssonssnesneenQ [ e | e 6,016

4425427 .|HOUSTON 11/21/2008.... | .

..3,109,927 | ...

4425462 HOUSTON......coovvinrinricnninnivennen | T | e 09/15/2010.... 128,715 [ s [ | s | s | o0 [ [
4425493..... DALLAS.........ccccoeeees LY, G D 04/07/2011.... | oo [ e 1,383,688 | ... [ | | |0 [ |
442551 oo SAN ANTONIO, . L. ST D 06/30/2011.... | covoeverienrens [ e 1,036,791 [ oo [ | | s | e[ [
4425654..........o PORTLAND.......ccoosvvirinrinniiniinns LI, O D 05/1412012.... | covoovvenieriens [ o 1,709,485 | oo [ | | s |0 | |
4425571 ..o EL PASO o [ X [ 08/28/2012.... 1,386,997 | ..ooovvirvierriinniins [ o [ v | s | a0 | i | s
4425592..... LYTLE. oo LY, G D 12/20/2012.... | v | e, 1,150,000 |... 0 | s
4525162........coiiis SALT LAKE CITY . UTeees [ 08/15/2005.... | cooovvreerierians [ e 2,346,938 | ... | s | s | e | s (V1 PO BN
4525163..... SANDY ..o UTeieees e 08/15/2005.... | coooovveriveriens [ e 951,930 | ..o e [ [ s | e (VOSSR I
4525380........ccmnirriiinns PROVO.......cooeommcnrveivnrincenenennes | UT i | e 01/31/2008.... | covoovveerierirens [ e 2491947 | oo | e | e | e | s (V1 PPN IR
4625461..... BARRE........cccooomivenrrenrsnrrieniisnniens | VT | v 08/26/2010.... | covvovverirniians [ e 3,192,889 | ..o | s | s | s | Q| |

4725131. .| STERLING.. 03/30/2005.... 2,646,929 | ... ..49,455

4725134 MIDLOTHIAN........oeveerrmeerrenincenenns | VA | e 04/28/2005.... | .coooeveerirerirene | cevieees 737,745 0 [ [ . . 20,025 N
4725204........covvvi POWHATAN.......ovvvmmrrerinnenneiennens | VA | s 01/30/2008.... | ccvoovvrrrieriane [ v 798,703 | oo [ e [ e | s | s 0 | eereeeeineiseienieees | eereeeiesesees e | e 9,971 | oo | e | e 0
4725237 ..o MECHANICSVILLE VA oo | e 05/15/2008.... | ccvoovvvrerirerernee | eeveeees 918,615 [ .ovuverrirererceririnenin e [ e | e | 0 | cereeereeienreniesieees | ceerrerienee s | s 17,935 | v | reeeseesesssssesieninee | e 0
4725267 ..o NORFOLK......cvvrrirririieiseiiniins VA i | e 08/30/2008.... | cvveoevvrrieriane | e 1,248,287 [ oo | e | s | s | e 0 | eererierneiseienieees | eereeeeenee e | e BLAB0 | ovvvvircieiiseieeiienis | cerinnieeiesnseninnes | e 0
4725408 GAINESVILLE . VA oo | e 08/15/2008.... | coveeereerirerireee | e 1,262,939 | oo | e | e | s | o0 | v |

4725411. [ NORFOLK......cvviirericiseisierininns VA 09/02/2008.... | . ..3,072,153 | ...

4725412 NORFOLK.......cooevireererieirneiisiias VA oo | e 09/02/2008.... 22,789 | ooevieeeeerinrinerienins [ e | e | s | 0 [ | .

4725420.......comvvrriniinns GAINESVILLE . VA i | e 10/10/2008.... | ...coovvvrrineins | e, 2,826,985 | ..ooooiieiierieineineis | e | nereeesinens s sisssienes | et | et (V1 ORI IR

4725450........ccomvviricrinne VIRGINIA BEACH . LY/ W D 06/07/2010.... | covveereerierireee | e TABA104 [ oo | e | e | e | s (V] ORI IO

4725454, MIDLOTHIAN. ..ot VA oo | s 06/23/2010.... [ .ovvererirvrirerins [ e 886,966 | ...vuveerrireriiieieiis | et | e | e | e (V1 ORI BRI

4725467 10/27/2010.... 1,196,638 [ ...vvueeererireeerenies | veereniseisenisssienies | nersesinessensssssensns | enessenssnensensnssnnsns | onsesessnnssnsseseenQ [ e |

4725546. 02/27/2012.... [ covvorveviirirerins [ v 1,706,908 | ...

4825137 05/02/2005.... | cccoovvveerierirnee | eevrenes 345,098 | ... [ e [ e | s | 0 | | o

4825262.......ccvvverieiin TACOMA......ccoriinrirnrinerierieeens WA i | e 09/01/2006.... | ccvoovvererirerirene | cerienes 970,387 | oo e [ e | s | o (V1 UOORTOOTORTIRRIIOT ERPPOON

4825435.......coevrii GIG HARBOR.. WA e | e 02/19/2009.... | coveevevrrerierirnne | e 1,525,628 [ ...eouveeeienerieriineeines | neeiensssisesssssnesies | nersesssssessssisnses | st essessns | s (V1 ORI IR

4925383......ccvrerriirns HEDGESVILLE . WV | e 02/11/2008.... | ovorveriririrerins [ v 2,176,015 | oo [ | e | e | s (01 ORRRORINN OO

5025191 OCONOMOWOC. e [ Wi e 11/16/2005.... 1,921,527 | oo | e | e | e | o0 | v |

5025364. . |PRAIRIE DU CHIEN... 12/20/2007.... | . 1,965,773 |...

5025416 MADISON.......cvvrerirrireirsrineriseias Wi | e 09/30/2008.... 273,753 [ oo | erireieissienenssiesiees | seresesienssssensniens | cresinseesnsnsenienenes | oesesnenenenesnnoe [ o | e

5025447 ......ovvervrriniis MADISON......cvvemrirriririirirneiieiien L/ B 04/20/2010.... | covevvreerirerirene | cevienes 929,873 | oo [t [ | s | o (V1 UOORTOOTORTIRRITOTE ERPPOON

5325355...0cereieirsriniinas TOWNSEND TWP.......coooisiiiniiniinans OH.ooovvvivee [ 11/28/2007.... | oo | e 1,597,412 [ i | onnnnsnsssisenssnsssnses | serssenssessssenssnessensns | srsenssnssssnssensesssensns | oenessses s {1 R I

0299999. Total - Mortgages With Partial REPaYMENtS.......cooviiis ittt senssisnenses | ceseessssnsenss 400,005,805 0. 0 0 [V (P 0 | s (U I 6,376,345 | ..o (U 0 0

0599999. Total Mortgage: e e | e 403,456,082 0].. 0 0 (O 0 0]. 3,399,404 9775749 | (0] 0 | oo 0
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Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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




030

Statement as of March 31, 2013 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 5,111,278 4,962,406 5789 (1
3136AA 3R 4| FANNIE MAE 2012-149 LV 3.000% 03/25/36 ...01/10/2013 | Citi 25,847 25,094 29 | 1FE
3136AB P9 8| FANNIE MAE 2013-6 VN 3.500% 01/25/30 ..01/25/2013 | Bank of America 2,127,500 2,000,000 5639 |1
3136AB  YJ 6| FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...01/10/2013 | Barclays Capital Inc 5,131,250 5,000,000 12,083 |1
3136AB  ZF 3| FANNIE MAE 2013-1 VD 3.000% 01/25/33........oocirvriirrinrinrnesiesnessessissssssssssssssssesssssssesssssssessssssnsessssnes | sevssssnns ....01/24/2013 | Barclays Capital Inc. 3,892,820 3,776,000 9,125 |1
38376G  F4 7| GNMA 2011-16 C 4.000% O9/16/4B..........ooeerrrreveeemrisssssesessisesssssssssssesssssessssssssssssessssssssssssssesssssssssssssssssssess | secessssnns ...01/10/2013 | RBS Securities Corp. 5,529,688 5,000,000 7,778 |1
38376G  ZU 7| GNMA 2011-9 C 3.666% 09/1B/41.......oooorimiririsisiiissessisssssssssssssssssssssssssssssssssssesssssssesssssssssssssssssssssssnssss | sossssssnae ...01/10/2013 | FTN Financial 5,454,688 5,000,000 7,128 |1
0599999. Total - Bonds - U.S. Government 27,273,071 25,763,500 47,571 | . YIS —
Bonds - U.S. States, Territories and Pc ion
011770 2D 5| STATE OF ALASKA 3.858% 08/01/37........ccmrirrriiviiiiiiisssicesssiieissiisssesssssssssssssssssesssssssssssssssssssssssssssssssssies | cossssseees ...01/16/2013 | Citi 1,000,000 1,000,000 1FE
052451 AP 6| CITY OF AUSTIN CONRAC 2 5.480% 11/15/32......ccocoumrreeemmerreseneeresssesessisssessssssesssssssssssssssessssssssesssssnnes | sessenenes ...01/30/2013 | Wells Fargo Securities 4,000,000 4,000,000 2FE
246395 YC 5|DELAWARE ST HSG AUTH RE 2.750% 12/01/41........ooervvvirenrrissssssisnsessesssessssssesssssssesssssssssssssssssssssns. | sessnsenes ...02/07/2013 | George Baum 2,500,000 2,500,000 1FE
372546 AS 0| GEORGE WASHINGTON 4.363% 09/15/43, ....02/05/2013 | Barclays Capital Inc 1,000,000 1,000,000 1FE
47770V AZ 3|JOBS OHIO BEVERAGE SYST 4.532% 01/01/35. ..01/29/2013 | J P Morgan & Co 5,000,000 5,000,000 1FE
574218 NU 3 |MARYLAND ST HLTH & HGR 4.000% 08/15/28 ...03/14/2013 | Citi 1,035,290 1,000,000 1FE
602245 ZA 3| MILWAUKEE COUNTY G.O. 3.862% 12/01/30........0vvvermmmmrrerrmesrersesessssessesssssssssssssssssssssssssssssessssssssssssssne. | sersenenes ....01/25/2013 | J P Morgan & Co 2,000,000 2,000,000 1FE
60637B CN 8| MISSOURI HOUSING 2013 2.650% 11/01/40.........coocoerrreremmerireeresessissessissesessssssssssssssessssssesssssssesssssnnes | sesseeeres ...01/18/2013 | George Baum 2,000,000 2,000,000 1FE
60637B CP 3| MISSOURI HOUSING 2013 2.650% 11/01/41........covvvveeumvemmmnnnrenisiieiissssnessssssiesssssssesssssesssssssssesssssssssses. | covsssneees ...01/18/2013 | George Baum 2,000,000 2,000,000 1FE
658289 B7 7 |NORTH CAROLINA ST 3.825% 10/01/33 ...02/13/2013 | Wells Fargo Securities 500,000 500,000 1FE
678553 AS 7 |OKLAHOMA CITY ECONOMIC 3.804% 03/01/27 ....03/27/2013 | Bank of America 1,000,000 1,000,000 1FE
678553 AT 5| OKLAHOMA CITY ECONOMIC 4.297% 03/01/32.......ocorvvrierrrieersesrismmsesessssessessseessssssesssssssessssssesssssnns. | sevseseees ....03/27/2013 | Bank of America 2,000,000 2,000,000 1FE
678553 AU 2| OKLAHOMA CITY ECONOMIC 3.997% 03/01/28.........cmvvvvieereriissessiiineesssssssssssssesessssesssssssssssssssesssssesss. | sorssneens ....03/27/2013 | Bank of America 1,000,000 1,000,000 1FE
678553 AV 0| OKLAHOMA CITY ECONOMIC 4.097% 03/01/29........cmmrrvrermmrriierirssismmseesessssessessseessssssessssssessssssesssssnns. | sevsensenes ....03/27/2013 | Bank of America 1,000,000 1,000,000 1FE
798186 YY 2|SAN JOSE CA UNIFIED SCH 4.469% 08/01/34 ....01/17/2013 | Stifel Nicolaus 3,000,000 3,000,000 1FE
88271H FL 8|TEXAS ST AFFORDABLE HSG 2.700% 09/01/41 ..02/01/2013 | Raymond James & Associate 2,500,000 2,500,000 1FE
91412G QL 2| UNIVERSITY OF CALIFORNI 4.062% 05/15/33, ....02/28/2013 | J P Morgan & Co 1,000,000 1,000,000 1FE
956704 YL 8| WEST VIRGINIA ST UNIV 4.338% 10/01/42.......cosomseerrrirvocciiisssssssessssicisssssssseeeseessssssssssssssssessssssssssssssssessssss | cossssseees ...01/30/2013 | Wells Fargo Securities 2,000,000 2,000,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 34,535,290 34,500,000 (I LSS S
Bonds - Industrial and Miscellaneous
03027W AJ 1 |AMERICAN TOWER TRUST | 3.070% 03/15/23 ....03/06/2013 | Barclays Capital Inc 1,700,000 1,700,000 1FE
03064Y AD 4 |AMERICREDIT AUTO REC TR 1.070% 03/08/18. ...01/15/2013 | Deutsche Bank Securities 999,748 1,000,000 1FE
035242 AA 4| ANHEUSER-BUSCH INBEV Fl 2.625% 01/17/23........ovvveirmrrrerenieiiesssriisnessissssissssessssssssssssssesssssssssses | sevseneees ...01/14/2013 | Deutsche Bank Securities 1,986,940 2,000,000 1FE
045604 A@ 4 |ASSOCIATED ESTATES REAL 4.450% 01/22/23........ccocommmerevrieeriiianessissssisnssssssssssssssssessssssssssssssesses | sesseneenes ....01/22/2013 | Bank of America 2,000,000 2,000,000 2
13975E AD 5| CAPITAL AUTO REC ASSET 0.970% 01/22/18.........ovvveerererrriererserinnesissssesssssssssssssssssssssssssssssssessssesss | cosseseeees ...01/15/2013 | Bank of America Merrill Lynch 1,499,900 1,500,000 1FE
13975 AE 3 |CAPITAL AUTO REC ASSET 1.290% 04/20/18 ...01/15/2013 | Bank of America Merrill Lynch 999,946 1,000,000 1FE
13975E  AF 0| CAPITAL AUTO REC ASSET 1.740% 10/22/18 ..01/15/2013 | Bank of America Merrill Lynch 999,898 1,000,000 1FE
23157# AG 4 |CURTISS-WRIGHT CORPORAT 3.850% 02/26/25. ...02/26/2013 | Bank of America 2,000,000 2,000,000 27
29977 AB 2| EVERBANK MTGE LOAN TRUS 2.500% 03/25/43..........cccommrrvreiererrinnsieisnessisssssssssssessesssssssssssessssssssssss | wevssnenes ....03/26/2013 | Bank of America 2,011,885 2,000,000 3,750 [1FE
30251B AD 0| FMRLLC 144A 4.950% 02/01/33........ccvvurmmerrevmmerrismmsessesssessessseesssssssssssssssssssssssessssssssessssssessssssssesssssnsseses | sessenseres ...01/31/2013 | Various 3,745,244 3,710,000 1,491 | 1FE




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE D - PART 3

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

1'¥030

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)
32058E AC 7 |FIRST INVESTORS AUTO OW 0.900% 10/15/18......courvvermerresmmesresisssessiessssmmsnessssssessssssssssssssssssssssnes | sessnsenes ...01/15/2013 | Wells Fargo Securities. 1,999,886 2,000,000 1FE
34528Q CG 7|FORD CREDIT FLOORPLAN M 1.370% O1/15/18.......ccooiirrveeirrecissreesiesseesssesssssssesssssssessssssssssssssnsenss | seveesanns ...01/15/2013 | Barclays Capital Inc 1,999,647 2,000,000 1FE
46639G AL 0 |JP MORGAN MTGE TRUST 20 3.000% 03/01/43 ....03/26/2013 | J P Morgan & Co. 2,045,703 2,000,000 1FE
65339K 88 6 |NEXTERA ENERGY CAPITAL 5.000% 01/15/73 ..01/15/2013 | Wells Fargo Securities. 1,000,000 1,000,000 2FE
718546 AC 8|PHILLIPS 66 4.300% 04/01/22 ...01/29/2013 | Tax Free Exchange 1,496,737 1,500,000 2FE
74273@ AB 9 |PRIT CORE REALTY HLDGS 3.850% 02/14/23.........ccovvveerrreerenrerissssiissessissssssssssssssssssssssssssssssssesses | ossesseses ....02/14/2013 | J P Morgan & Co. 2,000,000 2,000,000 2Z
750236 AL 5| RADIAN GROUP INC 144A 9.000% 06/15/17......covvummerrvermerresmsessissessessisessssseeessssssesssssssessssssssssssssssesss. | sevsesenes ...01/04/2013 | Tax Free Exchange 1,135,546 2,000,000 5FE
750236 AM 3| RADIAN GROUP INC 9.000% 0B8/15/17........coouvveremmerreemmmeresismseseesssmessssssmsssssssssessssssessssssssssssssssesssssssesssses. | sesseneees ....02/28/2013 | Tax Free Exchange 1,172,743 2,000,000 5FE
76110G ZD 6|RESIDENTIAL ACCREDIT LO 7.000% 05/25/31 ...03/01/2013 | Interest Capitalization 153,958 153,958 1FM
790849 AJ 2|STJUDE MEDICAL INC 3.250% 04/15/23 ....03/21/2013 | Bank of America 1,990,480 2,000,000 1FE
80283F AD 8| SANTANDER DRIVE AUTO RE 1.160% 01/15/19......ccurrvemmmrreimmmerseiimessssssssssssssssssssssessssssssssssssessessenes | sessessens ...01/09/2013 | Citigroup. 999,834 1,000,000 1FE
89233P 7F 7|TOYOTA MOTOR CREDIT COR 2.625% 01/10/23..........cmvevveererriomeereismessesssessssssssnessssssnsssssssssessssssenses | wessenneres ...01/07/2013 | RBC Capital Markets. 993,730 1,000,000 1FE
92276M 20 4 |VENTAS REALTY LP 5.450% 03/15/43........ccevvvermmerreemmseseesssesssssssssssssssssssssssssssssssssssssssessssssssssssssssssssses | sesseeenes ...02/28/2013 [UB S 1,000,000 1,000,000 2FE
89153U AF 8| TOTAL CAPITAL CANADA LT 2.750% 07/15/23 ...01/10/2013 | Barclays Capital Inc 998,190 1,000,000 1FE
377372 AH 0| GLAXOSMITHKLINE CAPITAL 2.800% 03/18/23 ..03/13/2013 | J P Morgan & Co 989,920 1,000,000 1FE
78413H AA 7 [SES SA 144A 3.600% 04/04/23 ....03/26/2013 | Bank of America 995,180 1,000,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 38,915,115 40,563,958 5241 | ..o YOS —
8399997. Total - Bonds - Part 3 100,723,476 | ..o 100,827,458 | v 52,812 | .o YOS —
8399999. Total - Bonds, 100,723,476 | ..oovvvevesvnrreriennnnnnnn 100,827,458 | oo 52,812 | .o PSS —
Preferred Stocks - Industrial and Miscell
101121 40 8|BOSTON PROPERTIES INC P.....ooouuivirimrrisimesresmnesssssasssesssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssnns. | sessessnes ....03/18/2013 | Wells Fargo Securities 20,000.000 500,000
T4460W 87 5 |PUBLIC STORAGE PFD 5.20.........cccvuuirmrreesemmrresissnesessssseessssssssssssssessssssssssssssssssssssssssssssesssssssssssssessssss. | sessseeses ....01/07/2013 | Morgan Stanley & Co. 80,000.000 2,000,000
78407R 20 4| SCE TRUST I PFD 5.1% . ccvveeuuuuuuerrviieiessiisnsesssssiesssssssessssssesssssssssssssssssssssssssssssssssssssssssssesssssssssssssssmssnsies | seeessssees ...01/23/2013 | Wells Fargo Securities 40,000.000 1,000,000
929042 84 4| VORNADO REALTY TRUST PF......oiiiuiiuiiiresimsssssssssesssssssssssssssessesssssessssssssssssssessssssssssssssssssssssssssssssssnsssns | sesssssenes ...01/17/2013 | Morgan Stanley & Co. 100,000.000 2,500,000
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 6,000,000 XXX
8999997. Total - Preferred Stocks - Part 3, 6,000,000 XXX
8999999. Total - Preferred Stocks. 6,000,000 XXX
9899999. Total - Preferred and Common Stocks 6,000,000 XXX
9999999, Total - Bonds, Preferred and Common Stocks 106,723,476 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 17 22
F 11 13 15 NAIC
4] Current Foreign Desig-
r Prior Year Year's Total Exchange nation
e Book/ Unrealized Other Than Foreign Gain or
i Adjusted Valuation Temporary Exchange (Loss) Market
CusIpP g | Disposal Carrying Increase/ Impairment Change in on Indicator
Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Value (Decrease) Recognized B.JA.CV. Disposal (a)
Bonds - U.S. Government
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36. 03/01/2013| Paydown.. 25,094 | ..... 25,094 25847 | v | e | v (T53) | v | e (753) | i 1FE......
36202B U9 4| GNMA Il SF POOL# 001508 10.000% 11/20/20 03/01/2013| Paydown.. 20 20 20 | ... 20 T
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20 03/01/2013| Paydown..........cccvveeerveerirerereens 38 38 38 | ... 38 [
36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/20 03/01/2013| Paydown..........cccveeerrenereerircens 44 44 45 | ... 44 T
36235 AB 7| CANTON LEASE FINANCE 4.730% 06/15/30 03/15/2013| Redemption ~ 100.0000. 55,977 | ..... 55,977 55,977 -
38373M  2F 6| GNMA 2008-80 IO 0.976% 04/16/50................... 03/01/2013| PAYAOWN........couirieriaeiierireeins | evreeerseniesessenins | ceveeessesesesesssinee | ceenns 51,486 | oo 50,275 | e [ 000eeee(B0,275) | e T
38373M  3S  7|GNMA 2008-86 IO 0.803% 10/16/48. 03/01/2013| PAYAOWN........couveererrieriererneens | ovevsersenisesesenins | cervssessesssnessenines | ceenns .75,708 1.
38373M 7D 6| GNMA 2009-37 IO 1.261% 05/16/49. 03/01/2013] PAYAOWN. ... | revesssisesisesiesesnes | aevsnnsineisissinssnnns | covseessssssnsssesssnnnes | roveinneinns 106,342 . 1.
383738 TM 9| GNMA 2003-20 MA 5.500% 06/16/32. 03/01/2013| PaYAOWN.........ouvvrererirernerienins | ceverseisersenienireee | oveinne 2,127,679 | ......... 2,127,679 | ......... 2,116,375 | ......... 2,122,104 | oo | e84 | | 3,874 | i | e 2,127,679 | s I
38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32................. 03/01/2013| PAYAOWN........couvrivieneiierireeins | eereeeiseniesissenins | cvserineees 408,617 | ..ovverees 408,617 | .ovvvvnees 405,206 | ............ 406,321 | oo | e 2,298 [ | 2,296 [ | e 408,617 [ e T
38374 F3  5|GNMA2004-97 C 4.522% 02/16/28.................... 02/01/2013]| PaYAOWN........corverrererenernerierins | reverseiserserienernee | oveeies 1,550,000 | ......... 1,550,000 | ......... 1,600,859 | ......... 1,592,592 [ ..ooovvvrevrrvers | ereenn(82,592) [ oo | verreen(82,592) [ oo | 0000000 1,550,000 [ oo -
38374N  JX  6|GNMA 2006-42 B 5.222% 08/16/46 03/01/2013| Paydown.... ..160,869 1.
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35. 03/01/2013| Paydown.... \ 772,312 1.
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18... 02/10/2013| Redemption  100.0000... .507 507 1.
0599999. Total - Bonds - U.S. GOVEMMENL............ccooevevririreiierereiceetceerecee e 5,101,157 | ......... 5,101,157
Bonds - All Other Government
683078 FY 0| ONTARIO ELECTRICITY FIN 7.450% 03/31/13 |A.. |03/31/2013| Maturity.. 75,000 | covirens 75,000 | oo 89,312 | oo 75,500 | oo [ onnnnenene(500) | o [ einiinnnena(500) | o | i 75,000 | i 1FE......
1099999. Total - Bonds - All Other Government.................coverierereirrinnns 75,000 | .............. 75,000 | .............. 89,312 | ..o 75,500 | .oooveveieenn0 [ oo (500) | oo 0] .eieeeeen(500) | oo 0. 75,000 | oo 0 XXX
Bonds - U.S. States, Territories and Pc
45201Y  YJ  O]ILLINOIS ST HSG DEV AUT 2.625% 12/01/42 03/01/2013| Redemption  100.0000. 0 1FE......
49130T PQ 3| KENTUCKY ST HSG CORP HS 4.268% 01/01/28... 02/01/2013| Redemption  100.0000. 0 1FE......
60416Q EP  5|MINNESOTA ST HSG FIN AG 4.450% 07/01/31 01/01/2013| Redemption ~ 100.0000. 0 1FE......
60637B CN 8| MISSOURI HOUSING 2013 2.650% 11/01/40 03/01/2013| Redemption  100.0000. 0 1FE......
60637B CP 3| MISSOURI HOUSING 2013 2.650% 11/01/41 03/01/2013| Redemption  100.0000... 0 1FE......
647200 W8 3| NEW MEXICO ST MTGE FIN 3.550% 09/01/32.. 03/01/2013| Redemption  100.0000... 0 1FE......
83756C AY 1|SOUTH DAKOTA HSG DEV AU 4.000% 11/01/42... 02/20/2013| Redemption  100.0000... 440,000 0 1FE......
88271H FL 8| TEXAS ST AFFORDABLE HSG 2.700% 09/01/41.... 03/01/2013| Redemption  100.0000........ccc. | coverserrnmesmrsneniinne | cornemeseenns 10,000 [ .covovrin 10,000 | .oovcris 10,000 | oo | e 0 | | e 10,000 | oo 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possession 677428 | ........... 677,428 677,428 622,428 0 0 0 0 XXX
Bonds - U.S. Special Revenue and Special t
31340Y 4Z 9|FHLMC REMIC 93 H 8.500% 11/15/20 03/01/2013| Paydown.... 3,082 [ 3,082 | 3,224 | 3,098 | .o 1.
31358P HV 2| FNMA REMIC G92-35 EB 7.500% 07/25/22. 03/01/2013| PaydOWn..........ccorvereerierierisiens [ orrenireiisnieeienenes | cereeenieniennn2s285 [ iiiiiennn2,285 | i 2,290 | ... 2,279 1.
31358Q EU  5|FNMA REMIC 1992-162 D 7.000% 09/25/22 03/01/2013| PaydOwN........ocverreerrenrinerirenins | ceverneriennrnenirenenee | covvvrireeeen 24,619 | i 24,619 | 023,857 | e 24315 | i | o304 | s [ 304 | T
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38 03/01/2013| PaYdOWN.......cocvvmrererenrinerienins | ceverserinsnnneniseninee | cevereenneeecdB,730 | i 85,730 | i 49,631 | s 49,399 | ..o | eerreenn(3,869) | oo [ reneeenn(3,669) | o T
3137AR WS 1 |FHR 4073 HC 3.500% 03/15/35.........ovverireriririiinns 03/01/2013| Paydown..........cccvvverrvenerirerirens 54 | i 34754 | 37,599 | 37,480 | oo | e ,727) | e [ e @,727) | s T
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32 03/01/2013]| PAYAOWN........couevrierereiierireeens | eereeerseniesissenins | cvserieend 664,695 | ............ 664,695 638,946 655,070 | ..oovververrnn | w9625 | i | 09,625 | T
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........cccomvrveremernns | veres 03/01/2013| Paydown.........cccouverereneenerienens | ceveene 335,681 335,681 302,876 325,652 | ..ovvvververrnes | 010,029 | s | e 10,029 | | s 335,681 08/15/2032| 1...........
31393A 5P 8| FNMA 2003-43 PE 5.500% 05/25/33..........coccrvvemens | v 03/01/2013| Paydown.... 616,218 616,218 605,145 611,773 ...616,218 05/25/2033| 1...
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33.........cccovevvvvvnes | v 03/01/2013| Paydown.... 883,736 883,736 876,831 880,704 ...883,736 03/15/2033| 1...
31405W QT 5| FNMA POOL 801566 5.000% 01/01/20........cccccvuwiree | s 03/01/2013] PaYdOWN. .....cvouiveriieirinirinnienens | oreesnrssnssenesnenes | senessesssneens 3,530 | i 3,530 | s 3,551 | oo 3,536 | .o | e (6) [()] N [P 3,530 | oo [ | e 0 | s 29 |01/01/2020 1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSIMENL. .......uuuiiruireriiiiiisiersessssessssessenssss sttt snssssssnssssnsns | anresenes 2,614,330 | ......... 2,614,330 | ........ 2,543,850 | ......... 2,593,306 | ..ocoooiininnnnd 0] . 21,022 | i [V I 21,022 | oo [ 2,614,330 | oo 0 [ e 0 | e 0. 25546 | ...... XXX... | . XXX....
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 03/01/2013| Paydown..........ccoiveereneerernninreens [ vrerernsiesenererinnes | crvvrnenrn 125,603 | i 125,603 | 1ooinn120,269 | oo 124,964 | oo | B39 | i | e (5K N 06/25/2033| 1FM.....
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 03/01/2013| Paydown (35) 08/25/2018| 1FM.....
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 03/15/2013| Redemption (18) 08/15/2021| 1...........
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ..... 03/01/2013| PaydOWN........oevvreeeerinerierirenens | ceveenernenirenirneenne | cevvnernneneD3,708 | 53,708 | 56,729 | 54,995 | s | e (1,287) [ | s (1,287) [ oo 08/15/2030
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22...........ocovvrerrure | veree 03/20/2013| Paydown.........ccouverereneernerienins | cevenne 595,816 595,816 | ............543,682 | ...........588,248 | .....ccccoouiuiis | e 7,568 | oo [ i 7,568 | .o 09/20/2022
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 03/01/2013| Paydown.........ceeueerereerirerienens | ceveene 38,965 | ..... 38,965 | oo 38,454 | 38,568 [ o | o397 | e | e, 397 [ 06/25/2035
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 03/01/2013| Redemption ~ 100.0000... 12918 | 112,918 | 112,918 | [ 0 05/01/2016
049164 AK 2| ATLASAIRINC 7.336% 01/02/18........ovvemvrrrerrnrns [ v 03/07/2013| Redemption  100.0000... ..123,563 40 .40 01/02/2018
049164 BE 5|ATLAS AIR INC 2000-1 PA 8.707% 07/02/21........... | ..... 03/02/2013| Redemption  100.0000... 55,177 LB5TT | BT | e BB ATT | s [ 0 07/01/2021
054303 A@ 1|AVON PRODUCTS INC 4.030% 11/23/20........cccones | vonee 03/29/2013| Redemption ~ 100.0000............ | coeermrreerermereerernee | wovernnes 5,000,000 | ........ 5,000,000 | ......... 5,000,000 | ........ 5,000,000 | .cooevrerierins [ e 0 11/23/2020| 2...........
05463S AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15........ | ..... 03/20/2013| Paydown.........ocovvrrrnrererenisrirens [ everee 346,158 346,158 337,186 340,672 [ .o | e 5,486 [ .o | e 5,486 |...cccocviernnn 03/20/2015| 1FE......
05606T AA  1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 03/02/2013| Paydown..........cccovverrrvenermerienens | coveens 95,444 | ..... 95,444 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.... ....50,565 ....50,565 0 12/02/2027| 1FE......
05949A EC  0|BANK OF AMERICA MORTGAG 5.500% 05/25/34.. | ..... 03/01/2013| Paydown ,056,926 1,046,522 , 05/25/2034| 1FM.....
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 03/01/2013| Paydown.... ....13,551 13432 | el ABAT8 | i | e T3 i [ e T3 i [ e 13851 [ [ [ il 100 |06/26/2021| 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 03/01/2013| PAYAOWN........courermrrrvnerierireens | oereserseniesessenins | cvserinees 101,274 | v 101,274 | oo 101,781 | oo 101,368 | .ovoveveveries [ e (94) (L3 [ 101,274 | oo [ e [ v (U I 675 |02/26/2020| 1FM.....
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 03/01/2013| PaydOWN........c.ovverevrrerernriernnies [ v | e 479 | 479 | 5,061 | oo 5,046 | .ovviririiren | e (V457 | [T [N (V457 O ISR AT | [ | e {1 I 42 |01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 03/01/2013| PAYAOWN........courerivrenerierireens | eerersersensesisnennns | cvserieees 306,478 | ............ 306,478 304,754 305,503 [ .overrevrerinies | eerireennnn 975 [ | v 975 [ e 05/26/2036| 1FM.....
06423A AS 2| BANK ONE CORP SUB NOTES 5.250% 01/30/13... | ..... 01/30/2013| Maturity.. (31) 01/30/2013| 1FE......
073914 VK 6|BEAR STEARNS MTGE SEC | 3.424% 10/25/25..... | ..... 03/01/2013| Paydown.... 10/25/2025| 1FM.....
097023 AT  2|BOEING CO SENIOR NOTES 5.125% 02/15/13...... | ..... 02/15/2013| Maturity.. 250,000 250,000 252,130 250,035 (35) 250,000 , 02/15/2013| 1FE......
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 03/01/2013| PAYAOWN.........oueernivrinerierireins | eeressersensesissenins | ceverieees 117,618 | v 117,618 | oo 17,341 | e 117,304 | oo [ v 314 s | i 314 [ s [ e 117,618 | oo [ e [ e (U I 964 |09/25/2018| 1FE......
12557Y AE 7 |CIT EQUIPMENT COLLATERA 4.860% 03/15/14.... | ..... 03/15/2013| Paydown..........ccoveervenrrenerirenens | coveene 989,220 989,220 989,123 989,198 22 .22 989,220 | ...cvvovrrverres [ v | o0 | e 7,752 | 03/15/2014| 1FE......
125634 AA  3|CLIFUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 03/17/2013| PaYdOWN........cvvvmeirereenirerienens | ceerveneisensenineenens | evevnernnneenn36,704 | 36,704 | 36,704 | 36,704 | i | e 0 03/18/2026| 1FE......
126185 AA  5|CPSAUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 03/15/2013| Paydown.... 13 .13 06/17/2019| 1FE......
126186 AA  3|CPSAUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 03/16/2013| Paydown.... .6 6 04/16/2018| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 03/01/2013| Paydown.........cveureerennrierirerens | covvenrrnerirenincenns | evenrieenee 34,943 | i 34,943 | 110000000035,336 | oivreien35,015 | s | e (72) (72) 05/27/2037| 1FM.....
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. |..... 03/01/2013| PaYdOWN.........oevvrrererenrrierienins | rverrreesersnenineenns | evnreenneenn 39,271 | 39,271 | 038,437 | 038,730 | s | s BAT [ e | e B41 [ e 08/25/2035| 1FM.....
12667F VF 9| COUNTRYWIDE ALTERNATIVE 6.500% 10/25/34.. | ..... 03/01/2013| Paydown.........cverreerrierinerirenins | vevenrrennrnerreniiene | ceverirneeee /1,938 | il 77,938 | 089,803 | v 71,036 | s | v 6,902 | oo | e 6,902 | ..o 10/25/2034| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 03/01/2013] PaYdOWN.........ovvvmircrenrirerienins | cevveeneinerseneseeens | evnerennnes 142,902 | 142,902 | 10 116,365 | i 117,825 | s | e 25,077 | oo | e 25,077 | oo 11/25/2035| 1FM.....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 03/31/2013| Security WIthdraw............ccoceeeeee | corveeneermernernneinnes | sevrinrineiiesiiesinens | conneesnneenns 24,496 | ...ocooonee. 19,947 | oo 20,198 . 13 23 e [ 20,210 | .ovvvverreinne | e (20,210) | ..... (20,210) | c.vovvvveee 338 [11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 03/01/2013| PaYAOWN........courermvenrrierierireens | oevererieniesesnenins | eveerieens 172,324 | e 172,324 | ............ 161,768 | ...coovovve 168,470 rerreeern 3,854 [ e | s 3,854 10/25/2035| 2FM.....
12669E  S2 3| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 03/01/2013| Paydown.... 347,908 347,908 331,396 344,988 10/25/2033| 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 03/01/2013| PaYAOWN........corvvrrerririenerienins | ceeerseeissrinerieniene | cerenieneenns 41,734 | o 41,734 | v 40,482 | ...oovvennes 41,410 07/25/2034| 1FM.....
12669G 4J 7|COUNTRYWIDE HOME LOANS 5.500% 09/25/35... | ..... 02/01/2013| PaYOWN.........ourvvrrireirnrinerienins | ceeerneiissieeiieniens | cereeineenns 71,823 | v, 71,823 | e, 71,240 | oo, 71,546 09/25/2035| 1FM.....
12669G C8 2| COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 03/01/2013| PaYAOWN........couevvrrerrirrienerienins | cevereeissrinerieniene | cerenineenns 63,243 | oo 63,243 | oo 62,276 | ..ocvernvn. 62,316 06/25/2035| 2FM......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 03/01/2013| Paydown.........ccorerereneenerienens | cevenne 20,661 | ..... 20,661 20,661 | oo 20,596 11/25/2035| 1FM.....
161546 FW 1| CHASE FUNDING MORTGAGE 4.429% 10/25/14.. | ..... 03/01/2013| PaYAOWN.......couvvrrererrrinnerienins | veverseeissrinerieniene | cereninneenns 90,776 | .ovvoverene 90,776 | coovvvrreens 88,278 | ..ovvrerene 89,866 | .....ooervrerirns 10/25/2014| 1FM.....
16162W BV 0| CHASE MORTGAGE FINANCE 4.750% 12/25/18... | ..... 02/01/2013| Paydown.... 332,305 332,305 335,628 333,194 12/25/2018| 1FM.....
16165T AJ 2| CHASEFLEX TRUST 2005-1 5.500% 02/25/35....... | ... 03/01/2013| PaYAOWN........couverrerrnerierireens | ovrvseerieniesesneeins | ereeriinens 130,412 | v 130,412 | v 109,546 | ..ocvvnee 117,891 | oo 02/25/2035| 1FM......
17290D AD 6| CITIFINANCIAL AUTO ISSU 3.150% 08/15/16........ |..... 03/15/2013| PaYAOWN........couvirieieneiierireeins | eereneiseniesisnenins | cvverieend 683,076 | ............ 683,076 683,002 683,071 08/15/2016| 1FE......
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 03/01/2013| PAYAOWN........courermrervmerierireens | oerrrserseniesesseenns | cveerinens 141,765 | ..covonee 141,765 | oo 135,350 | ceoovvrrneee 135,350 | .oeovervriririnns 09/25/2035| 1FM......
172973  5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | ..... 03/01/2013| Paydown.... ....62,696 ...61,481 02/25/2021| 1FM.....
17309N  AD  3|CITICORP RESIDENTIAL MO 5.939% 07/25/36...... | ..... 03/01/2013| Paydown .134,427 21,656 07/25/2036| 3FM.....
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.......cccccone. | vonce 03/01/2013| Paydown.... 91,978 ...91,978 ....91,518 09/25/2037| 1FM.....
208245 AA 8| CONN FUNDING Il LP 2012 4.000% 04/15/16......... | ..... 03/15/2013| PaYAOWN........courvmrrrrnerierireens | oeresesrseniesessenins | evserinnees 319,133 | oo 319,133 317,120 04/15/2016| 2AM.....
20846Q HE 1| CONSECO FIN SECURITIZATION 2001-2 M1 MH... | ..... 03/01/2013| Paydown .02/1/2033 | 6FM.....
21075W BF 1| CONTIMTGE HOME EQUITY 8.100% 08/15/25...... | ..... 03/01/2013| Paydown 08/15/2025| 4FM.....
22540A AJ  7|ASSOCIATES MANUF HOUSIN 7.600% 06/15/28... | ..... 03/15/2013| Paydown.... 06/15/2028| 1FE......
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 03/15/2013| Paydown 127,746 03/15/2028| 1FE......
22541N 52  8|CS FIRST BOSTON MTG SEC 5.000% 05/25/18..... | ..... 03/01/2013| Paydown.... ....48,449 05/25/2018| 1FM.....
22541Q VG 4|CS FIRST BOSTON MORTGAG 5.500% 10/25/33... | ..... 03/01/2013| Paydown 166,546 | ........... 164,347 | ............ 165,358 | oo | v 1,188 [ oo | e 1,188 [ o [ v 166,546 | ..ooocvvvrinens [ e [ i 0| e 1,498 |10/25/2033| 1FM.....
2254W0 KD 6|CS FIRST BOSTON MRTGE S 5.250% 10/25/19..... ] ..... 03/01/2013| Paydown 959 | 99,959 | ............102,208 | ..ovonvee 101,081 | oo [ e (1,122) [ o | v (1,122) [ o | e 99,959 | .ooviiivieren | v | e (0] 1,135 | 10/25/2019| 1FM.....
226829 AA 7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 03/30/2013| Redemption ~ 100.0000............ | coverervmrermererenirene | cererrneenns 10,749 | oo 10,749 | v 10,749 | 10,749 | s [ 0 03/30/2025| 2FE......
22943Y UB 3| CREDIT SUISSE MTG CAPIT 2.972% 08/27/37...... | ..... 03/01/2013| Paydown.... ....95,319 2,558 | oo | e 2,558 | .o 08/27/2037| 1FM.....
23336E AC 0|DTAUTO OWNER TRUST 201 3.050% 08/15/15.... | ..... 03/15/2013| Paydown .701,293 | .. . 13 13 08/15/2015| 1FE......
244217 BK 0| JOHN DEERE CAPITAL CORP 5.100% 01/15/13.... | ..... 01/15/2013| Maturity.. 250,000 250,000 254,353 250,022 [ ..ovviieieieis | e (22) (22) 01/15/2013| 1FE......
24702R  AQ 4 |DELLINC 4.625% 04/01/21......cooniveneervrrseircrinnis | oeees 02/19/2013| Barclays Capital INC.........cc.ccoeves | verereremrenerirenirnes | oveins 1,965,000 | ......... 2,000,000 | ......... 1,990,820 | ......... 1,992,143 | oo | s /2 TN IS M2 | i 04/01/2021| 1FE......
24702R  AQ 4 |DELLINC 4.625% 04/01/21......covvevirrnrivcrinnns | oeees 03/06/2013| Goldman Sachs & Co.........cccccees | eveeee 500,000 500,000 | ..covoneer 497,705 | ........... 498,036 . 37 .37 04/01/2021| 2FE......
293791 AD 1 |ENTERPRISE PRODUCTS 6.375% 02/01/13.......... | ..... 02/01/2013| MatUrity.........ooevvereeerreriecirnenins | ceeenne 75,000 (58) 02/01/2013| 2FE......
29379V AJ 2| ENTERPRISE PRODUCTS 6.125% 02/01/13.......... | ..... 02/01/2013| MatUrity..........vveevveerierierirenins | ceveene 75,000 (55) 02/01/2013| 2FE......
302508 BA  3|FMRLLC 144A 4.750% 03/01/13. v [ 03/01/2013| MALUILY. ..o | eeereeersenieeisenins | cvsereneees 400,000 (21) 03/01/2013| 1FE......
30256Y AA  1|FPL ENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 01/10/2013| Redemption ~ 100.0000............ | vovevrrveerrrererirerirene | corerirrenns 24,364 0 07/10/2018| 3Z........
32051D 3U  4|FIRST HORIZON ASSET SEC 5.250% 09/25/34..... | ..... 03/01/2013| PAYAOWN........coueenrrrinerierireens | eeresnersensesissennns | cvverinees 466,577 | ..ovverees 466,577 | ..ovvernees 450,028 | ............ 463,626 | .....overrrriieins | e 2,951 | oo | e 2,951 | oo | e 486,577 | .vvoeveeeinens | v | e 0| e 3,905 |09/25/2034| 1FM.....
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 03/01/2013| Paydown.........ccouveervenirenerienens | ceveene 341,448 341,448 338,033 339,425 | ..oovveriiiins | e 2,023 | o | e 2,023 | | s 341,448 | ..o [ | e, 0| e 3,354 | 05/25/2034| 1FM.....
32051D Z3 9|FIRST HORIZON ASSET SEC 5.250% 06/25/34..... | ..... 03/01/2013]| PAYAOWN........couvrivrirerierireeins | eerereesseniesissennns | cvserienes 761,263 | ............ 761,263 | ............ 727,363 | .oovoneee. 751,745 | oo | e 3,518 | oo | v 3,518 | | e 761,263 | .ooeeevvcrnns | e | e (U 6,778 | 06/25/2034| 1FM.....
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32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 03/01/2013| PAYAOWN........couvrniriinerierireeins | eeriseiseniesissenins | cvverieees 113,353 | v 113,353 | oo 112,077 | v 112,742 | oo [ v B11 [ e | e 611 [ s [ e 113,353 01/25/2035| 1FM.....
341099 CC 1|FLORIDA POWER CORP FIRS 4.800% 03/01/13.... | ..... 03/01/2013| MAEUIIEY.......ceoovvereereerercriieis | eoerreeerieniesesnenins | cveeriieens 125,000 | covvrernees 125,000 | coooovreneee 125120 | coovrreneee 125,003 | .ovoovvecrireriee [ e (3) (€)1 SN [ 125,000 03/01/2013| 1FE......
34529G AG 0|FORD CREDIT AUTO OWNER 2.980% 08/15/14.... | ..... 03/15/2013| Paydown.........ccoverereneeneiienens | ceveeae 565,536 565,536 565,443 565,528 .8 8 565,536 08/15/2014| 1FE......
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 03/31/2013| Redemption ~ 100.0000............ | covevrreeerrrererirerirene | corerirneenns 60,126 | ..coovevenen 60,126 | ..coovvvneeen 60,126 | ..covvernven. 60,126 [ ..o | e 0 [ | e 60,126 06/30/2025| 2FE......
361561 AA  1|SYSTEM ENERGY RESOURCES 5.129% 01/15/14 | ..... 01/15/2013| Redemption ~ 100.0000............ | covvereemerrerireeines | cevrreerneien 8,055 | coovverirens 8,055 | oo 8,029 | oo 8,051 | oveereeriireins | e (V1 OO ISP 8,052 01/15/2014| 2FE......
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 03/01/2013| PaYAOWN........couevvrrerrirrienerienins | cevereeissrinerieniene | cerenineenns 67,303 [ .o 67,303 | ccovrvrrens 57,288 | ..oovvernen. 59,007 | .voeverereveevine | wrreerne8,295 | i [ 8,295 | | e 67,303 04/25/2029| 1FM.....
362341 4B 2| GSR MORTGAGE LOAN TRUST 2.776% 01/25/36. | ..... 03/01/2013| PAYAOWN........couirnieieneiierireeens | eereeerseniesisneiins | cveeerienes 136,675 | voovvenees 136,675 | cooovvvenee 132,233 | o 135,786 | .ooovvvvevrcrens | errennnnnB90 | v | erreiieennnn890 | i | v 136,675 01/25/2036| 1FM.....
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 03/01/2013| PaYAOWN........couvermvervnerierireens | oeevseerseniesesseeins | cveerinens 102,912 | v 102912 | v 103,684 | ............ 102,747 | oo | vrreneen 166 | s | erveieennn 166 | e | s 102,912 07/25/2035| 1FM......
36962G ZY 3| GENERAL ELECTRIC CAPITA 5.450% 01/15/13..... | ..... 01/15/2013| Maturity.. 250,000 250,000 260,520 250,054 250,000 01/15/2013| 1FE......
39153V AR 5| GREAT AMERICA LEASING R 3.190% 12/15/13..... | ..... 03/15/2013| Paydown.........cceueererenerinerienens | coveene 897,736 897,736 897,662 897,733 .3 3 897,736 12/15/2013| 1FE......
393505 CF  7|GREEN TREE FINANCIAL CO 8.300% 05/15/19..... | ..... 03/15/2013| Paydown.........ccoeeerereinerieeins | cevenne 25,997 | ..... 25,997 25,900 | oo 25,996 A 1 [ | v 25,997 05/15/2019| 1FE......
393505 KX 9| GREEN TREE FINANCIAL CO 7.000% 02/15/27..... | ..... 03/15/2013| Paydown 325,330 325,330 322,281 324342 | oo | o [oF: N RO IS (oF:T: T 325,330 02/15/2027| 1FE......
40432B  AA  7|HSIASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 03/01/2013| Paydown.... ....52,085 09/25/2037| 1FM.....
42710T AA  7|HERCULES CAPITAL FUNDIN 3.320% 12/16/17.... |..... 03/16/2013| Paydown ..143,057 12/16/2017| 1FE......
42805R AU  3|HERTZ VEHICLE FINANCING 4.260% 03/25/14..... |..... 03/25/2013| Paydown.... ..750,000 | .. ..749,955 03/25/2014| 1FE......
42805R AW  9|HERTZ VEHICLE FINANCING 4.940% 03/25/16..... |..... 03/25/2013| PaYOWN.........ouvvrrererineinerierins | seeenerissssnesiesinee | oveinns 1,250,000 | ......... 1,250,000 | ......... 1,249,736 03/25/2016| 1FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 03/01/2013| Paydown..........vvvrrverenreernninenns [ covererrverinnsereninnes | ervvrennnen 118,462 | o 118,462 | ..o 108,392 02/25/2036| 4FM.....
43718W AB  8|RESIDENTIAL FUNDING MRT 5.640% 03/25/37..... | ..... 01/01/2013| Paydown 411 403 03/25/2037| 1FM.....
44921A  AD  3|HYUNDAI AUTO RECEIVABLE 3.150% 03/15/16.... | ..... 03/15/2013| Paydown.... ..464,701 ..464,623 03/15/2016| 1FE......
45254T PM  0|IMPAC SECURED ASSETS CM 4.554% 08/25/34... | ..... 03/01/2013| Paydown ..162,447 59,706 08/25/2034| 1FM......
45660N QC  2|RESIDENTIAL ASSET SEC T 4.750% 06/25/33....... | ..... 03/01/2013| Paydown.... ....79,563 06/25/2033| 1FM.....
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 03/15/2013| PaYAOWN........couvvvrrererrrinerrenins | ceversersssinesieninee | cernenineenns 31478 | s 31,478 | s 31,281 | o 31,296 | ..oocvrerierirns 12/15/2048| 1FE......
46625M RC  5|JP MORGAN CHASE COMMERC 5.146% 07/12/35 | ..... 01/01/2013| PaydOWN........coovvrrvreririrerisinirens [ overeninersnssseennnes | covveennnnns 145934 | ..o 145934 | ............ 152,250 | oo 145,934 | .o 07/12/2035| 1FM.....
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 03/01/2013| PaYAOWN........courermrvrinerierireens | eerereersensesissenins | cvverinees 107,566 | ..cocvvnees 107,566 | ...ccvoneee 105,683 | ..coovvnee 107,080 | .oeovverrrererinns 05/25/2036| 1FM.....
485260 BH  5|KANSAS GAS & ELEC 5.647% 03/29/21.......ccovvves [ s 03/29/2013| Redemption ~ 100.0000............ [ oorrrvererrnmrirernnrens | ovrveireienns 6,564 | ...ccceennee. 6,564 | ....cccconvnne. 6,564 | ..cooviennnd 6,564 | ..o 03/29/2021| 1FE......
49327H AE  5|KEYCORP STUDENT LOAN TR 0.363% 06/27/25... | ..... | 03/27/2013| Paydown.... 263,330 263,330 250,822 259,413 06/27/2025| 1FE......
52176Y AD 6 |LEAF Il RECEIVABLES FUN 4.000% 01/20/19........ | ..... 03/20/2013| PaydOWN........ccovvrvvnrrrireriiiserens | everenresisisnsinernnes | eevernes 1,339,320 | ......... 1,339,320 | ......... 1,302,623 | ......... 1,310,749 | ..o, 01/20/2019| 1FE......
52177TA  AB  1|LEAF Il RECEIVABLES FND 4.900% 02/20/22........ |..... 03/20/2013| PaYAOWN.........oueimerrinerierireens | eeresersensesissennns | cvserieees 702,105 | ..coooneee. 702,105 | .....c....c 695,084 | ............ 701,428 | ..o, 02/20/2022| 1FE......
52465# AD 7 |LEGG MASON CAPITAL CORP 7.240% 12/05/20... | ..... 03/05/2013| Redemption ~ 100.0000............ | coveerrveerrrererirerirene | cererirrenns 47,245 | ..o 47,245 | oo AT,245 | oo 47,245 | ..o 12/05/2020| 2...........
52520M AG  8|LEHMAN MTG TRUST 2005-1 5.500% 09/25/35..... | .... 03/01/2013| PAYAOWN........coueerrrrenerierireens | eeressersensesessensns | cvveerinees 126,642 | ..ooovenee. 126,642 | ...cooeee. 121197 | e 121,197 | o 09/25/2035| 2FM.....
53688Q AA  8|LITIGATION SETTLEMENT 5.270% 10/25/32.......... | ..... 01/25/2013| Paydown.... 350,910 350,910 348,716 349,483 10/25/2032| 2AM......
55265K 2C 2| MASTR ASSET SEC TRUST 5.250% 12/25/33........ | ..... 03/01/2013| PaYAOWN........coueernivrenerierireins | eeresersensesessenins | cvserinens 802,256 | ............ 802,256 | ............ 773,049 | ............ 796,978 | ..o 12/25/2033| 1FM.....
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 03/01/2013| Paydown.........ccouverrvenrrenerienens | ceveene 39,040 | ..... 39,040 39,186 | ..o 39,013 12/25/2018| 1FM.....
55265K VE 6 |MASTR ASSET SEC TRUST 4.750% 05/25/18........ | ..... 03/01/2013| PaYAOWN........couvvrrireirrinerienins | ceverseeissiserseninee | cereeiseenns 13,644 | oo 13,644 | oo 13,456 | oo 13,534 [ .o | e L[V TN ISV L[V TS IS 13,644 | .o [ e | e (U I 103 |05/25/2018| 1FM.....
55313 AD 1 |MMAF EQUIPMENT FINANCE 3.510% 01/15/30.... | ..... 03/15/2013| Paydown.........ccoverrvemrrererirenens | ceveene 379,467 379,467 379,396 379,444 . 24 .24 379,467 | ..oovvevrverres [ v | e 0| e 1,730 |01/15/2030| 1FE......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 03/20/2013] PaYAOWN.........orvvrrereirnrenerienins | ceeerseesssiseniseniens | cereeeineenns 51,607 | oo 51,607 | ccovvernns 51,606 | ..oocvvvnene 51,607 | cooeveerineiriens | oo (V1 ORI ISV 51,607 | coovvveverireeinne [ e | e 0 | v 409 |07/20/2031| 1FE......
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57165A AA  6|MARRIOTT VACATION CLUB 2.510% 05/20/30..... | ..... 03/20/2013| Paydown..........ccvceerrenrrrerinens . 15 25 [ | 118,704 | oo [ e [ i (U IO 494 |05/20/2030| 1FE......
57165A AB 4| MARRIOTT VACATION CLUB 3.500% 05/20/30..... | ..... 03/20/2013| Paydown.... T 7 05/20/2030| 2AM.....
57643M  JK  1|MASTR ASSET SEC TRUST 5.750% 12/25/34........ | ..... 03/01/2013| PaYdOWN.........ovvrircrenrirerienins | ceveveneineeseneseeens | cevnerennne TAAT33 | i 144733 | 117,234 | 123,872 | | e 20,861 | .ooovvveereciins | e 20,861 | ..ovrrerrirnns 12/25/2034| 1FM.....
59549N AD  5|MID-STATE TRUST 6 A4 7.790% 07/01/35.......ccccee | ovee 01/01/2013| Paydown..........ccoveerrvneriererens 21, X 822 [ v | e 822 | .o 07/01/2035| 1AM.....
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 03/15/2013| PaYdOWN........cevvurerereneierienins | cereeeneienrseenieeernns | evvnrenneenn 18,929 | 18,929 | 17,935 | i 18,134 | i | s 795 [ e | e 795 [ oo 07/15/2038| 1AM.....
59560U AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 03/01/2013| Paydown..........cccveeerreerirererens , , , 891 | e [ s [C5) 1 U ISR (C5) ) I 08/15/2037| 3AM.....
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 03/01/2013| Paydown..........ccveevrrernerrerirnens . 51 .51 12/15/2045| 1FM.....
617446 HR 3| MORGAN STANLEY GROUP SE 5.300% 03/01/13. | ..... 03/01/2013| Maturity.. 250,000 250,000 256,275 250,137 | oo | e T4 S I G170 [— 03/01/2013| 1FE......
685049 AA 6| ORANGE LAKE TIMESHARE T 3.450% 03/10/27.... | ..... 03/10/2013| PAYAOWN.........ouvvrrireirniineiieiins | ceverseiinsieeiseniene | cereeeinnenns 65,726 | ..o 65,726 | ..coovvrneens 65,722 | ccovvreen. 65,723 .3 3 03/10/2027| 1FE......
685049 AB 4| ORANGE LAKE TIMESHARE T 4.870% 03/10/27.... | ..... 03/10/2013| PaYAOWN........couvvrrererrrinerierins | roverseeissrinerienieee | cerenineenns 49,294 | ..o 49,294 | .o 49,285 | oo 49,286 .8 8 03/10/2027| 2AM.....
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 03/15/2013| Paydown.........ccoeeerereinerieeins | cevenne 251,802 251,802 252,903 252,884 | ..o | e (RIOLCK) T ORI I (1,083) [ oo | e 251,802 [ ..vveevicrinns [ e | e (U I 1,398 |03/15/2017| 1FE......
718546  AA 2| PHILLIPS 66 144A 4.300% 04/01/22.........oocverivernens | v 01/29/2013| Tax Free EXChange.........coccveers | vovereeenernnerireninee | oveves 1,496,737 | ..cooone. 1,500,000 | ......... 1,496,445 | ......... 1,496,714 . 22 .7 [N [ 1,496,737 [ .ovvovveveres [ v | ceevierineens (V1 I 04/01/2022| 2FE......
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... | ..... 01/15/2013| Redemption ~ 100.0000... 07/15/2027| 5Z........
74112R  AA  8|PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 03/15/2013| Paydown ..112,602 04/15/2017
74160M BP 6 |PRIME MORTGAGE TRUST 20 5.000% 10/25/33... | ..... 03/01/2013| Paydown.... ..446,028 10/25/2033
74340X AB  7|PROLOGIS TRUST 5.500% 03/01/13.......covevvrrreres [ v 03/01/2013| MALUIItY.......ceouvrervecrierierineenns | vevernrrieneisenneninee | evreennernn 125,000 | 1o, 125,000 03/01/2013
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... |..... 03/01/2013| Paydown.......c..ccovernrerernniernnnnns 16 | 45,716 02/26/2036/
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 03/01/2013| Paydown..........ccoeeerrvrerererereens 36 | e 81,136 06/27/2032
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21..... | ..... 03/01/2013| Paydown.........ovovveeveneererniinnirens [ orerernsiesennireninnns | vevvrereneenn 10,885 | i 70,855 10/25/2021
750236 AJ  0|RADIAN GROUP INC 06/15/ 5.375% 06/15/15........ |..... 01/04/2013| Tax Free Exchange 2,000,000 925,000 | . ,133, . . 2, 2, . . . \ 06/15/2015
750236 AL 5| RADIAN GROUP INC 144A 9.000% 06/15/17.......... | ..... 02/28/2013| Tax Free Exchange.........ccccovvvee [ ovrervenvrnvveinns | o 1,172,743 | i 2,000,000 | ......... 1,135,546 06/15/2017| 5FE......
760985 7E 5|RESIDENTIAL FDG SEC COR 5.567% 07/25/34..... | ..... 03/31/2013| Security WIthdraw............cceeeeeeer | covrvreemernerneenes | veerssrinerissiineenens | coneesnenenns 40,095 | ..coovrrrne 34,815 07/25/2034| 3FM......
760985 L6 6|RESIDENTIAL FDG SEC COR 5.900% 12/25/33..... | ..... 03/01/2013| PaydOWN........ccovvrrverrrirernrinnerens [ overeninsisninniseninnns | vvvvvereneenn 85,249 | (i 45249 | ..o 45,248 12/25/2033| 1FM.....
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 03/01/2013| PaYdOWN........couvvrirerinrirerienins | ceeereneinnrsneniseenes | evnneenneenn31,998 | oo 31,998 | oo, 30,433 05/25/2033| 1FM.....
76111X HD 8 |RESIDENTIAL FUNDING MTG 5.250% 04/25/34..... .... | 03/01/2013| Paydown.... 304,39% 288,223 04/25/2034| 1FM.....
76111X QK 2| RESIDENTIAL FUNDING MTG 5.500% 12/25/34. .103/01/2013| Paydown 441,341 ..436,927 12/25/2034| 1FM.....
76176L EQ O|REYNOLDS METAL 8.100% 02/04/13.........ccccovvvrvns | veree 02/04/2013| Maturity.. 75,000 ....75,000 ....88,455 02/04/2013| 2...........
78442F AG  3|SLM CORP MTN SERIES A 5.375% 01/15/13......... | ..... 01/15/2013| MatUrity.........oevvereeerreriecineeins | ceeenne 250,000 250,000 257,700 01/15/2013| 2FE......
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | ..... 03/01/2013| Paydown 07/20/2027| 1FE......
78488B AA  0|SVO VOI MORTGAGE CORP 2.000% 09/20/29....... | ... 03/01/2013| Paydown 09/20/2029| 1FE......
805564 PA 3| SAXON ASSET SECURITIES 5.011% 12/25/33...... | ... 03/01/2013| Paydown.... 12/25/2033| 1FM.....
81744T AB  3|SEQUOIA MORTGAGE TRUST 3.474% 01/25/42... |..... 03/01/2013| Paydown.... 01/25/2042| 1FM.....
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... 03/20/2013| Paydown 07/20/2026| 1FE......
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... | ..... 03/20/2013| Paydown 11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... | ... 03/20/2013| Paydown 11/15/2025| 1FE......
82651R AA 8| SIERRA RECEIVABLES FUN 3.350% 06/20/18...... | ..... 03/20/2013| Paydown 06/20/2018| 1FE......
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
82652A AA  4|SIERRA RECEIVABLES FUND 2.840% 11/20/28.... | ..... 03/20/2013| PaYAOWN.........oorvvrrireirrrinerienins | ceeerseeiessissiieniens | cereeeineenns 70,987 | oo 70,987 | oo 70,972 12 22 [ | 70,987 | coovvvoverrerinne [ v [ e (U I 325 [11/20/2028| 1FE......
826671 AD  1|SIGNAL SEC CORP MFD HS 7.420% 04/15/30...... | ..... 03/01/2013| PaYAOWN.......oorvvrrerririenerienins | cevereeissrinerieniene | cereninneenns 49,447 | oo 49,447 | oo 49,419 04/15/2030| 4AM.....
828380 AA  7|SILVERLEAF FINANCE LLC 3.000% 03/17/25........ | ..... 03/15/2013| Paydown.... 201,259 201,259 200,712 03/17/2025| 1FE......
828380 AB  5|SILVERLEAF FINANCE LLC 4.450% 03/17/25........ | ..... 03/15/2013| PaYAOWN........coucvvrrerrririenerienins | ceverneeissrnerienieee | cerenieneenns 80,503 | ..covverene 80,503 | ..ovvvrreens 80,486 03/17/2025| 2AM.....
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 03/01/2013| PaYAOWN........couevriviencrierireeens | eereserseniesissenins | cvserienes 164,826 | ........c.. 164,826 | ............ 164,733 05/16/2022| 1FE......
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 03/01/2013| PaYAOWN........couvvrrerrerrienerienins | cevereeiesriserieniene | cervenisneenns 41,206 | .ovvoerene 41,206 | oo 41,186 05/16/2022| 2AM.....
84055* AA  6|SOUTH TEXAS ELECTRIC CO 5.410% 01/01/28.... |..... 01/01/2013| Redemption ~ 100.0000............ | covrerrrvrererererneninns | coreerieens 176,471 | v 176,471 | oo 176,471 01/01/2028| 1...........
86359A X7 3| STRUCTURED ASSET SECURI 5.250% 09/25/33.. |..... 03/01/2013| Paydown.... ..429,588 09/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 03/01/2013| Paydown.... . ..65,624 | .. ....62,179 02/25/2020| 1FM.....
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. | ..... 03/01/2013| PaydOWN.........cvereerrrenerncrienins | ceverneeisnernerineninne | enneenneni 53,196 | i, 453,196 | ..o 451,497 03/25/2035| 1FM......
86359D GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 03/01/2013| PaYdOWN.........ocvvmrerrienrineiienins | cevernerinseiseinennne | eonneennen. 139,044 | i, 139,044 | ... 134,644 12/25/2034| 1FM.....
863590 JT  5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. | ..... 03/01/2013| PaydOWN........ocverrererinernerienins | cevernreienernerineninne | evnseennennn 168,108 | i, 168,108 | ............ 162,668 07/25/2035| 1FM......
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... 02/01/2030| 2FE......
88031Q° AA 8| TENASKA VIRGINA PARTNER 6.119% 03/30/24.... | ..... 03/30/2013| Redemption  100.0000. 03/30/2024| 2FE......
88031R AA 6| TENASKA ALABAMA Il PART 6.125% 03/30/23...... |..... 03/30/2013| Various. 03/30/2023| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 03/15/2013| Paydown..........cccvverrvnerirerereens 06/15/2026| 1FE......
894206 AJ 8| TRAVELERS PROPERTY CASU 5.000% 03/15/13.. | ..... 03/15/2013| Maturity.. 250,000 250,000 250,046 (46) 250,000 03/15/2013| 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 03/16/2013| Paydown 19,690 19,690 |. 0 .19,690 10/16/2040| 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... |..... 03/14/2013| Paydown.... ....50,000 6 05/14/2027| 1FE......
902905 AM  0|USX CORPORATION 9.125% 01/15/13......cccorvvenens | e 01/15/2013| MatUIity.......ccouevverveereerireerrenins | veeene 3,000,000 | ........ 3,000,000 | .........3,254,700 | .........3,000,979 | ...cccovvrrmerirurer | vorernercenc(979) [ o [ e (C74)) I— 01/15/2013| 2FE......
91155@ AA 8| ARMY LODGING FUND SENIO 5.250% 09/23/30... | ..... 03/23/2013| Redemption ~ 100.0000..........c. [ evererrrrermermmrrerinnns | verveerereees 24,037 | oo 24,037 | oo 24,037 | 28,037 | [ 0 09/23/2030(1...........
919138 AD 9| VALERO ENERGY SENIOR NO 6.700% 01/15/13... | ..... 01/15/2013| MatUIitY.......ccoorrvervrerierincerineins | verernernersnenirneenns | evvvnerrnneeen 75,000 | i 75,000 | oiirrnn82,693 [ i 75,043 | s | v (43) (43) 01/15/2013| 2FE......
91914C AC  1|VALERO LOGISTICS 6.050% 03/15/13.......cccverrvrrres [ s 03/15/2013| MatUFItY........cvvrvrereriririrnniiernns [ eorrenrnerisnseneninnes | vevrereneen 79,0000 | ciiiiiierrnnn 75,000 | i 78,520 | cvvieerenn 75,105 | oo | v (R1015) ) SN [P ({10 ) E— 03/15/2013| 3FE......
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 03/01/2013| Paydown.... 90 .90 07/25/2034| 1FM.....
94980K AG 7 |WELLS FARGO MBS 2004-4 5.500% 05/25/34....... | ..... 03/01/2013| PaydOWN........coovrrrvrrrireriniserens | overenrsisisssisernnes | eevernns 1,165,796 1,091,112 | b 1,151,515 | | 14,281 | oo | v 14,281 | 05/25/2034{ 1FM.....
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 03/01/2013| PaYAOWN........courvvrrereirerinerienins | ceeerneesssisersenieee | corneeineenns 43,428 | ... 43,428 | ............. 43,496 | .ooovvennes 43,368 . 60 ...60 12/25/2018| 1FM.....
94981B AA 9| WELLS FARGO MBS 2004-T 2.635% 09/25/34....... | ..... 03/01/2013| PaYdOWN........couevvrrirriirinerienins | cevernreissinerieniene | cereninenenns 16,302 | oo 16,302 | oo 14,142 | oo 14,829 [ .o | v TATS [ | e TATS [ 09/25/2034| 1FM.....
94982C AF  5|WELLS FARGO MB TRST 200 2.617% 01/25/35..... | ..... 02/01/2013| PAYAOWN........coueerrrrineeierireens | eeressersenisesisseenns | evverinens 135,598 | .ovvvennes 135,598 | ..ovvvenee 132,886 | c.ovvvenee 135,076 | oo | vvreeennB22 | s | e 522 | 01/25/2035| 1FM.....
94982 AA  1|WELLS FARGO MTG BACKED 5.250% 08/25/35... | ..... 03/01/2013| Paydown.... 301,445 301,445 306,343 300,951 08/25/2035| 1FM......
94982W AZ  7|WELLS FARGO MB TRST 200 5.250% 09/25/35..... | ..... 03/01/2013| Paydown.... JEVUR ST [P 137,163 | oo 137,163 | oo 130,999 | covrrrnee 130,999 | .o o e X o . . 09/25/2035| 1FM.....
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 03/01/2013| Paydown.........ccouverrvenrrenerienens | ceveene 98,201 | ..... 98,201 93,260 | cooovvvennene 96,038 | ...ocverreririins | e 2,163 | oo | e 2,163 | oo | e 98,201 [ ooevecrirerine [ e [ e [V I 858 |10/25/2035| 1FM.....
94984F AV 1|WELLS FARGO MBS 2006-11 6.000% 09/25/36...... | ..... 03/01/2013| Paydown.........ccourerereneernerrenens | cevenne 204,423 204,423 | .....c...... 190,566 | ...cocvvnee 184,560 | ..oovvvvrrircries | e 19,863 | oo | v 19,863 | .ovveeveriiens | crveriis 204,423 | ..ooveeinns [ s | s 0. (31,239) | 09/25/2036| 3FM.....
94984F AV 1|WELLS FARGO MBS 2006-11 6.000% 09/25/36...... | ..... 02/01/2013| Security Withdraw.............cccceeees | ceveene (24,828) (23,145) | .. (23,321) [ oevvrreririeenn | v 0 [ oo | v (23,321) [ eververriinns | s 23,321 | ... 23,321 | 09/25/2036| 3FM.....
96032T AA 4| WESTGATE RESORTS 2012-2 3.000% 01/20/25.... | E.. | 03/01/2013| PAYAOWN.........veumrivmriererierirneins | oreernerierieeisseenns | ceveeeenes 152,015 | oovvves 152,015 | coovvvennee 152,015 | coovrrenee 152,015 | oo | e (V1 SOOI ISP 152,015 | oo | e | i 0 | v 761 |01/20/2025| 1FE......




9'G03D

Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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
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961548 AQ 7 |WESTVACO CORP DEBENTURE 7.650% 03/15/27 | ..... 03/15/2013| Redemption ~ 100.0000............ | coveereermerererieeines | cevrrreeneiins 7,000 | oo 7,000 | e 7,856 | covvieernn 7,558 [ i | i (13) (13) 03/15/2027| 2FE......
973582 AA 7| WINDSOR FINANCING LLC 1 5.881% 07/15/17...... | ..... 01/09/2013| Redemption ~ 100.0000............ | coveeurreererererirerirnee | woveris 1,072,837 | ...o.ue. 1,072,837 | ........ 0 07/15/2017| 4FE......
064149 A5 6|BANK OF NOVA SCOTIA 2.250% 01/22/13............. A.. [ 0172212013 MALUTiY.......oocveerveerieriecirineinee [ e | e 2,000,000 | ........ 2,000,000 | ......... 2,009,520 2,000,200 | .ooocveerierine | ererrrne(200) [ oo | e (P20[0) ) I 01/22/2013| 1FE......
65334H 50 8 |NEXEN INC SUB NOTES 7.350% 11/01/43............. I....|03/28/2013| Call  100.0000.........coerrrrrerer [ errerererereemrrrniris | cerenens 4,500,000 | ......... 4,500,000 | ......... 4,500,000 | ......... 4,500,000 | ..ooverrercirins | s 0 11/01/2043| 3FE......
227170 AC  1|CRONOS CONTAINERS PROGR 4.210% 05/18/27 | F...|01/18/2013| Paydown............cccoeveuerrrrenernnns 2 2 05/18/2027|1...........
227170 AC 1| CRONOS CONTAINERS PROGR 4.210% 05/18/27 |F... | 03/18/2013| Paydown............cccveeverererrernnenne 4 4 05/18/2027| 1FE......
227170 AD 9| CRONOS CONTAINERS PROGR 3.810% 09/18/27 |F...|01/18/2013| Paydown............cccmrvemererneirnneene .3 3 09/18/2027|1...........
227170 AD 9| CRONOS CONTAINERS PROGR 3.810% 09/18/27 |F...|03/18/2013| Paydown.... 7 7 09/18/2027| 1FE......
379520 AA 1 |SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...|01/17/2013| Paydown.... 3 3 07/17/2027|1...........
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...]03/17/2013| Paydown.........ccccvevemevmerererereens 6 6 07/17/2027| 1FE......
68210* AC 7| OMEGA LEASING LLC GUARA 5.980% 07/12/16... |R.. [01/12/2013| Redemption ~ 100.0000............ | coeeerrrrereseirmnrinnens | e 7974 | oo, T974 | ool TTA | il T974 | s 0 07/12/2016| 1...........
71912N  AA  5|PHOENIX PARK FUNDING LT 7.267% 04/01/13..... | F...|01/01/2013| Redemption ~ 100.0000............ | crveervrrmermerirenen | cvreveris 137,500 | covereree 137,500 | ..ooeveees 137,500 | o 137,500 [ oo | e 0 04/01/2013| 2FE......
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. |F...|03/28/2013| Redemption ~ 100.0000............ | cooovvvereriverirmrinnins | v 79,603 ....79,603 .12 12/02/2016| 6...
G9020* AA 8| TRAVIS PERKINS PLC SENI 5.770% 01/26/13....... F...]01/26/2013] MALUIItY.......cvvmrererercerinireriieies [ erverirenesseessseisenins | cereeens 2,000,000 ,000,000 | ........ 0 . . 01/26/2013) 3...
P4948@ AE 8| GRUPO CEMENTOS DE CHIHU 7.000% 05/27/15.. | F... | 02/08/2013| Redemption  100.0000............ | ....... 2,251,734 | . 2,251,734 2,251,734 | 002,321,646 | .o | e (69,912) [ oovvvereciiin | v (69,912) [ ..oovvevierninns . 2,251,734 |. 23,205 | 05/27/2015| 3...
3899999. Total - Bonds - Industrial & Miscellaneous s e | s 57,394,054 | ...... 59,163,791 | ....... 56,837,493 | ...... 56,007,455 | ..ooooovrins 12 ] 244,963 | ..o 0 [ e 244975 | oo 0. 57,387,972 | oo 0] . 6,080 | ... 6,080 |..1,683,809 |...... XXX... | ..
8399997. Total - BONAS = PAM 4.t nnennen | cinnead 65,861,969 | ...... 67,631,706 | ....... 65,535,808 | ....... 64,653,735 | .oovvinnns 12 | e (14,253) | .voeririnenad 0] (14,241 | oo 0 ... 65,855,887 | ..oiernn 0] . 6,080 | ........ 6,080 |..1,785,261 |...... XXX... [.XXX....
8399999. T0tAI = BONAS. e o 65,861,969 | ....... 67,631,706 | ....... 65,535,808 | ....... 64,653,735 | ovvovrinns 12 | (14,253) | .oovveiverens 0 [ (14,241 [ oo 0. 65,855,887 | ..ooovvrinn 0] . 6,080 | ... 6,080 |..1,785,261 |...... XXX... [.XXX....
9999999, Total - Bonds, Preferred and COMMON SEOCKS............cviueiriireiiiiiieieieisiisse sttt esse s ssssss e sssssnsessens | snsened 65,861,969 |........... XXX oo | e 65,535,808 | ....... 64,653,735 | .oovrerennn 12 | e [TV K) | — 0 o (14,241) | oo 0. 65,855,887 | .ovvvvennn 0. 6,080 | ........ 6,080 |..1,785,261 |...... XXX... [.XXX....

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




Statement as of March 31, 2013 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT|ON

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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 110,123,070 110,123,070 | .o
7499999, Total - Common Stocks - Money Market Mutual Funds, 110,123,070 110,123,070 | ..... XXX
7599999. TOtal = COMMON SHOCK. ...ttt bbbttt | Creresnniesnieenisns 110,123,070 110,123,070 |..... XXX
7699999. Total - Preferred and Common StockK.........ocviveiiininiines 110,123,070 110,123,070 | ..... XXX
9999999. TORAIS ...t R Rttt | erient e 110,123,070 | ..ocovvvvircrinnee 110,123,070 |..... XXX.oone
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....110,123,070  Book/Adjusted Carrying Value $.....110,123,070
2. Average balance for the year to date:  Fair Value $.....97,240,067  Book/Adjusted Carrying Value $.....97,240,067

3.

QE10




Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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:

1. Total activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement as of March 31, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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
U.S. Bank NA, Cincinnati, OH (8,377,364) (8,102,468) | ........... (5,202,030) | XXX..
0199999. Total Open Depositorie: XXX [ XXXoenee 0 0 (8,377,364) (8,102,468) (5,202,030) | XXX..
0399999. Total Cash on Deposit XXX [ e XXX.ooenee 0 0 (8,377,364) (8,102,468) (5,202,030) | XXX..
0599999. Total Cash I0.9.9 S XXX 0 0 (8,377,364) (8,102,468) (5,202,030) | XXX..
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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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