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Statement as of June 30, 2013 of the OHIO NATIONAL LIFE 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 2,249,365,227 | ...oovvvrrvvirncrrnrienenn0 | e, 2,249,365,227 | .......... 2,177,370,027
2. Stocks:
2.1 Preferred SHOCKS. ..ottt sesst s esniens | eeseneesinees 11,257,604 | oo (U I 11,257,604 | .oovvvrerirnn 5,257,857
22 COMMON SIOCKS.......vveuriirreiseiirerisseieesisesiesss s esst sttt sssenss | eesssssssesssnens 122,354 | oo (U I 122,354 | oo, 107,180
3. Mortgage loans on real estate:
31 FIISEIENS...cooevircierre st | neenteneans 402,252,341 | oo (U A 402,252,341 | ..o 400,005,805
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veeeceneeneereeseeseeseeseaseesesseeseesessessessesses st esssessessessastsssessassessssssssessassane | stesssssssssessassssnssnssns (0 (01 (0 T 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cocvuiveieictii ettt st st b s s ssentens | onsssssssssssessssessessesanes (0 U 0 | e (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0 U 0
5. Cash ($.....(7,831,313)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0]ttt ntens | eberensenienes (7,831,313) | covvvevererereeieies (01 I (7,831,313) | covvvrrerrenn (7,440,858)
6. Contract loans (including §.......... 0 PremMiUM NOES)......vvvreereirrieieisrieieireieseeessssesessssessessssnses | ersssessessens 93,811,741 | oo 0| e 93,811,741 | oo 89,550,642
T DEIVALVES.......ooiiiiiiii i | esbess s (O N (O N (O N 0
8. Other iNVESIEd @SSELS.........ocveerrceeeieeresrcr sttt eessssssas | seessseesssesssnns 323,988 | ..o (U 323,988 | ..o 411,823
9. Receivables for SECUNEIES. ...........rurivririiriricrirrrr s nees | sosessasssinians 1,329,618 | oo (U 1,329,618 | oo 77,886
10.  Securities lending reinvested collateral @SSetS............ovvvvevevrcererecreieeeses e eniens | eeveereseiens 97176,072 | oo [0 97,176,072 | ..cevee 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 2,847,807,632 | .coovveverereeeeeenad 0] e 2,847,807,632 | .......... 2,749,697,425
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt ee e enen e s s s enenenenens | ceereeseeeeeens 27,100,846 | ..ooovveeceereend (1 27,100,846 | ............... 26,646,118
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceveeeees | erieeeenneen 12,780,029 | o0 | e 12,780,029 | .....ccoue... 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 111,506,748 | oovoveeeereeines (01 I 111,506,748 | ............. 111,419,020
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.cvcueieeveevieesie et sese s essssssssanns | evessisssseesans 9,113,739 | oo (01 A 9,113,739 | oo 8,960,713
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUraNCe CONrACtS...........cccovuevvevevriverereereieieseeiees | ceveeresseresisans 463,847 | oo (0 463,847 | oo 550,966
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccoccevevievees | ovveveieeeieceieeand 0 | e [0 U (0] I 9,187,896
18.2 Net AEfErred taX @SSEL.........ccvivceiveeceescecteeeee ettt es et ss et tetennas | evesensesens 107,010,772 | woeveeee 52,223,004 | .....coec... 54,787,768 | ............... 57,240,323
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,493,892 | ..o (01 2,493,892 | ....coceonee. 2,432,098
20. Electronic data processing equipment and SOtWAIE...........c.ocucvereiiiricierieeeseevsseseieis | veresesissesse s (0 U 0 | e (0 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereeerireereieeeseenenes | e (0 (0 (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccccoeeviieiiieiccceceeeceeee | e, 77,265,935 | oo [0 77,265,935 | ............. 100,981,756
24. Health care ($.......... 0) and other amouNts rECEIVADIE..............ccoviveevcirceeeecese e | eereseesessess s [0 U [0 U [0 0
25.  Aggregate write-ins for other than iNVESted @SSELS...........ceevvcveieieeieees et eiens | eeressseesnssneas 310,810 | oo [0 310,810 | oo, 309,087
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 3,195,854,250 | .....coocoenues 52,223,004 | .......... 3,143,631,246 | .......... 3,079,715,571
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 244,687,199 | ..o (1 I 244,687,199 | ............. 235,538,215
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,440,541,449 | .....cccooonne 52,223,004 | .......... 3,388,318,445 | .......... 3,315,253,786
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. MISCEIANEOUS @SSELS.........cvuuveeiinciiciiiiii ittt nteniens | eeisesisssisnsias 226,556 | ..oocvecriricrierieninad 0 | i 226,556 | ...cooovrerrinn 226,556
2502. Fund revenue receivable.. ....68,148 ...68,148 ....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 310,810 | oo (O I 310,810 | .o 309,087
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Statement as of June 30, 2013 of the OHIO NATIONAL LIFE 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 $.....2,583,356,638 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:

41
42  Accident and health
Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

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

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMIACES............ouu vttt ses e es st ss sttt nt s tnen
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

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....4,323,464, 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 $.....(6,069,400) 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 as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above .
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns
From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred CaPItAl SLOCK............ciiveiieiiieieicieie ettt ettt s s bt bbbttt
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37

Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

................... 2,583,356,638

R 1461,009

(6,069,400)
4,939,126

44,004,982 | ..

3,448,139 | ..

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

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

3,503,806
84,357,063

235,538,215

.2,997,854,278

...................... 289,907,359

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

....307,799,505

...299,507,364 | ..

317,399,510

.3,315,253,788

2501.
2502. .
2503.
2598.
2599.

Unclaimed funds

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

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of June 30, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NSO N =

10.
11.
. Annuity benefits
13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. GENETAl INSUFANCE EXPENSES.......oucvuiveiieisitesse i teise s ssss sttt bbb bbbt s b s s sttt bbb bas bbb sse st enes
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital gains)...........c.cceeieeiriereeiieesseeees s
33.

34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (I0SS)...........ccceueiieiiiieieieeseee e
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

51.

Premiums and annuity considerations for life and accident and health contracts............cc.ccevvvieecereeieveeececceeee s
Considerations for supplementary contracts with life CONNGENCIES..........covvrvririnrirrrsrrse e
NEL INVESIMENE INCOME.........vectcveiicictsctete st a bbb st s bbbt b b s b
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reiNSUrANCE CEARM. .........uuu i ieeseesssesss s sessessensens
Reserve adjustments On reiNSUFANCE CEARBM. ...ttt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts
8.2 Charges and fees for deposit-type CONIACES............cceviuriveieictcie et as
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME...........cuuiveireiciiiieicie ettt

............ 126,758,459

.............. 77,892,774

................ 9,175,964

..1,232,633 |..

............ 109,956,507

....15,362,089

.............. 11,406,915

..1,056,749 | ..

.............. 22,143,024

Totals (LIneS 110 8.3)...c.cviveveiiieeseeeis

...235,615,303 | ..

217,040,744 | ..

..440,994,903

DBALN DENEMILS. ... .ottt bbb
Matured endowments (excluding guaranteed annual pure endowments)

Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar DENEItS...........c.cccveeeiicicciie s

GrOUD CONVETSIONS........oeoveecesererseesesesessssssssessessesssssssssssessessesssssesssessessesssessessessass s ssassens s ssnsses s st s s st sessensssanssessessnssnssnsens
Interest and adjustments on contract or deposit-type contract fUNS............ccoveevvevieericieiieece e
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts..............ccccvevevevricccececcece e

.............. 92,765,789

............ 153,004,837

TOIS (LINES 1010 19).uuruuerrucereeiseeseesrseeeeesessesese e ees st s s s et
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reiNSUraNCe aSSUME............uwurerrurerereeeeeiseesseeseseesessessseesessessessesssssessessesens

Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts net of reinsurance....
Aggregate write-ins for deductions

............ 159,426,720

...6,583,161

o 2452011

....25,926,743

4432531

5,248,786 | ..

............ 293,469,567

..13,105,863
............... (3,009,594)
............... (5,100,130)
4,516,794

Totals (LINES 20 10 27)....uvuiverieieiieeicisisie sttt nnnn

............ 401,665,982

Dividends t0 POIICYNOIAETS. .......c.vuiieireicieiecises sttt

....11,906,760

39,328,921

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

.............. 10,869,042

................ 2,943,455

....11,906,760
................ 3,426,234

.............. 39,328,921
................ 8,399,618

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LiNE 31 MINUS LINE 32).......ccevevcieieieiiesieieisie ettt ettt st s et es s ne s
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(54,268) (excluding taxes of $.....54,268 transferred to the IMR)............cccoevverierieriesiesiee e

................ 7,925,587

.................. (448,473)

................ 8,480,526

............... (1,045,416)

.............. 30,929,303

.................. (851,288)

................ 7,477,114

................ 7,435,110

.............. 30,078,015

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, December 31, prior year
Netincome (LiNe 35).......ccovurerivereieieirsieiee e
Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0.t

Change in net deferred income tax
Change in nonadmitted assets............cccccoevveveererereennnnns

Change in liability for reinsurance in unauthorized and certified COMPANIES..........cvrrverirrenrirrirniiernre e
Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in aSSEt VAIURLION MESEIVE. ... iiesise ettt ss sttt
ChaNnGe iN rEASUNY STOCK. .......vurererrereiecereiseise ettt sttt
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNtS STAIEMENT..........c..vuiuririeiireireeeee ettt
ChaNGE N SUMPIUS NOTES. .....uveeeacercerrisiteeseise s ees sttt ee e s st E bbbttt
Cumulative effect of changes in acCOUNtING PHINCIPIES. .........cviviueiiiiieie et
Capital changes:

50,1 PRI UMttt
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
Surplus adjustment:

B0 PAIA UMttt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance

............ 317,399,505

.................. (296,923)

...4,835,191

............... (7,287,745)

LTATTANG |

52. DiVIAENdS 10 STOCKNOIAETS............ovveiiiriiriisiiesie ittt ssns | sbsesssnssans (10,000,000) | ............. (16,000,000) | ............. (34,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS...........overurirrrirrerenirssesseseisessessssesesssesssssssssessesssssssssessssssnsssssessessanssesses | snssssssssens (10,745,792) | ......ov.... (15,641,452) | ............. (24,796,381)
54. Net change in capital and surplus (Lines 37 through 53).... ..(17,892,144) | .. ...(15,006,317)
55. Capital and surplus as of statement date (LINES 36 + 54).........c.orrrurrererinrrrireeieeiseiseese ettt ensessessessssssees | nvesneeens 299,507,361
DETAILS OF WRITE-INS
08.301.  COI ChaAIGES.....euuvvueeeuresreseeseesersseesseessesssesssesssesssess st sessesss st ss e ss s bbb £ bbbttt enntnns | sbisbinsssneees 6,011,207 | ..cocvvrrn. 6,247,752
08.302.  SUITENAET ChaIQES.......cvvuiveiiicieveiiseseiseete ettt s b et s s bbb bbbt s s se b b ss st s s st santebennsenas | sbessesesesnnas 4,490,236 4,695,576
08.303. Administrative Charges .(1,325,478) | .. 463,587 |..
08.398.  Summary of remaining write-ins for Ling 8.3 from oVerflow PAGE..........ccocurieiereseeieseesceeeesie e sssesisssesesssnsenes | evverensssesinsesieseesenssns0. | covveeseeseseesesesessnns 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 8DOVE).........uuriieriieiriiriiinisisisesesesisess s s senssenssenssenssenssenses | srsssssssssnsees 9,175,964 .. 11,406,915 | .ocoviennee 22,143,024
2701.  Health Surrender Benefits ..2,202,476 | .. 1,718,374 | .. ..4,516,794
2702, eSS SRR R SRR R RS R R R R R R ARttt
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......vcereiruiruerserisreseessissnssesseessessssnssesssssssssssssssssssssesssssssssnsss | sessssesseseees 2,202,476 1,718,374
5301.  Prior PEriOd @dUSIMENL..........ceuie ettt sttt b bbbttt (2,563,739) | ..covverenne (4,258,143)
5302.  Amortization of Coinsurance Gain. .(8,182,053) | .. .(11,383,309) | ..
D303, RSttt bbbttt est st nntnntnntas | enntenstenstenstensienssensss0 | oeetiestiessiensese e eeneas 0
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 ADOVE).......cuuiiuuiiuiiiiiiisiiisiisiississsisesssssssens s snsssesssssssssssssssnsssnssens | sessssssseens (10,745,792) | ....evenvve. (15,641,452)

Qo4




Statement as of June 30, 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 FEINSUIANGCE............cccriiiiiisis s | soneiinsiies 123,932,154 | ............. 107,396,810 | ............. 204,256,579
2. Netinvestment income 77,877,882 | ..ovvveaneee 75,280,818 | ............. 150,320,760
3. Miscellaneous income ....21,449,384 ....19,282,091 ....41,056,658
4. Total (LINES 1 hIOUGN 3)....ueeueierriieceieiieeeieeisesisesis sttt es s sens sttt esssssenssensnens | conesesasneen 223,259,420 | ...cccvonnee 201,959,719 | covvvvrnee 395,633,997
5. Benefit and [0SS related PAYMENES..........c.ccveieeieviieie ettt ss st s s s s s s sasssssssenans | sresnssssenens 70,529,377 | ..covvevene. 81,402,120 | .....coo.... 138,296,076
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveeeivriieieireeneiersesnies [ eeveieiieiinnns (3,269,709) | ...ovcvvvvnn (2,105,243) ] ...ovevvrnn (6,913,413)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cccvveevieriveieiieieeeiceeeee s | cersiesiniens 65,960,541 | ............... 58,701,928 | ............. 116,040,237
8. Dividends paid t0 POIICYNOIAETS. ........cuivieieirieieicieie ettt sssssntensessntns | sbessessessssessessnsensessnsan (01 (01 0
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........vwererrerrermererrnrennes [errersrensenss (15,185,365)| ....ovonvenes (10,685,221)| ..o 1,007,502
10, Total (LINES 5 HrOUGN 9).....ouuvireiiieciiiieieieei ettt eniens | ereseseesnns 118,034,844 | ............. 127,313,584 | ............. 248,430,402
11.  Net cash from operations (Line 4 MINUS LINE 10)......c.ceveiiuriiieieisieiciseese ettt ssssnaas | snsessesnnens 105,224,576 | ............... 74,646,135 | ............ 147,203,595
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..132,769,451 115,640,919 | .............228,782,472
12,2 SHOCKS . vevurviseresceie ettt | ettt (U [P 8,000 | coveorrrrrrircrinns 8,000
123 MOMGAGE I0BNS.......veveeereeseceseeseeeseees st ees sttt nes sttt nnns | cessnessasneens 23,533,464 | ...ccccooone. 12,111,696 | ..ovvvvnven. 27,603,793
124 REAIESIALE. ... | e (U [ (U N 0
12.5  OthEr INVESIEA @SSELS........oouiviuiiiiiiiii ittt bbb ssneennes | sestesiententseseenenenen (U [N (V1N TS 47,245
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 (01 0
12.7 Miscellaneous proceeds ....0 ..5,967,522 ....17,126,888
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ccuvieiireieeesie et sssses s sssessens | eveesissenns 156,302,915 | ............. 133,728,137 | ............. 273,568,398
13.  Cost of investments acquired (long-term only):
131 BONAS. ottt ettt sttt | cenineesiees 207,434,573 | ..covvvenne 215,921,493 | ..coovvvnnv 412,651,759
132 SHOCKS. vveueeeteieei ettt | sesneneenes 6,000,000 | oooooveerrrirrirnns 8,000 | .oovvrrrrrnns 5,258,000
13.3 Mortgage loans.. ....25,780,000 10,220,000 ...29,770,000
134 REAIESIAE. ......evere s | sentneni ettt (01 (01 0
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s (U R (U (TR 0
13.6  MiSCellaneOUS @PPIICALIONS..........cccveevecicieieicteeteee et b st s b s s s s seenans | aevsresasseens 14,126,408 | ............... 38,528,493 | .o 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuvieieireiieeiesseeessste sttt ssessss s ssesssssnes |asssssssssans 253,340,981 | ............ 264,677,986 |............. 447,679,759
14.  Netincrease (decrease) in contract loans and premium NOES..........c.cvcuiciiiieeieieisee e ssssessenes | eovesessesesnes 4,261,099 | ...ccoevvennene 3,369,051 | oo 3,764,513
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (101,299,165) (134,318,900) (177,875,874)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIHAI NOES........covieciciecieecc sttt bbbt ssssens | ersestessssessessensnssesan (01 (01 0
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururrirrirreirrireieiieeissisesess e essssessseasssessesssssessessesssssssssnsss | sesessessssessssessassnssnsan (01 U (01 U 0
16.3 BOMOWED fUNGS......oouveeriirieircii sttt enssnenins | eesseestenesssesseneseenseas (U R (U [ 0
16.4 Net deposits on deposit-type contracts and other insurance abilities.............overueireerrrinineneenneeenenes | e (01 TR (0] I (55,298)
16.5 Dividends to stockholders ....10,000,000 ....16,000,000 ....34,000,000
16.6  Other cash provided (APPHEA)........ccuuererirereierireierieiesesi e essesst st esssensssesssenssens |osisssessseees 5,684,134 67,330,843 65,161,167
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......c.... | ccovovverennne. (4,315,866) [ ..ccovvrenenes 51,330,843 [ .ccoooiiinenns 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)........ccocvvrreenecnee | coverresreneeneens (390,455) ....coovvenvnne (8,341,922) [ ..o 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 (7,831,313) ] cvooevvenen (A LCRTAD] —— (7,440,859)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 e | e [N 0] 0]
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Statement as of June 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cvevuverreeieieesie ettt et s s snsanes | evsesesssssessssssesnsan 331,421,578 | oo 245,100,727 | oo 518,537,333
3. Ordinary individUal BNNUIIES.............rvvumereinirierieeriieeeieeieei s esss e esssne | srsessseesssesssesssseeseees 109,208 | covvorveeeriereienrieriins 93,997 | oo 182,399
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. GrOUP lifE INSUMANCE. ... vueerererieireiiesissisese sttt s st ess s ssssssesssssssessessanssns | sssesssssssssessasssnssnssessessassnnssessn L0 RN 0 | o 0
B, GrOUD @NNUILIES. .....cvcviecvveicicie ettt ettt bbb s bt bs s s nanaes | saetesssetessssssesesssteses s et saseebens 0 [ oo 0 [ o 0
T AGH = GrOUD .ottt sttt enes | Sefesseeteesee s st s e s st st st [0 N [0 N 0
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI .o | ettt 8,740,722 | oo 8,662,805 | ..ooouverrrrircrircninne 17,499,929
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 340,271,508 | ..o 253,857,529 | ..o 536,219,661
12, DEPOSIt-tYPE COMIACES. ......cvivicrieieicis ettt ssesss | fetssssstesssssstessessstessessessnsansensnd [0 PR [0 P 130,492
13, TOMAl. vttt et nnnes | eresenessneenneet e 340,271,508 | ..ooooveerirrirnnn 253,857,529 | oo 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 June 30, 2013 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

1.

2.

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

NOTES TO FINANCIAL STATEMENTS

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

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

At June 30, 2013, the Company did not have any statutory accounting practices that differ from NAIC SAP.

Accounting Changes and Corrections of Errors

The Company’s June 30, 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 June 30, 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

$ (1,042,409)

364,843
$ (677,566)

(1) Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained

from broker dealer survey values or internal estimates.

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

the amortized cost basis of the security.

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

Book/Adj Carry
Value Amortized
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 June 30, 2013 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

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 June 30, 2013 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

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

For the 3 month period ended June 30, 2013

12667FR56 $ 2,672,262 $ 2,490,435 $ 181,827 $ 2,490,435 $ 2,490,435

73316PHP8 1,839,076 1,790,824 48,252 1,790,824 1,662,063
76110HQ77 238,806 237,945 861 237,945 237,945
12669GC82 1,439,781 1,434,467 5,314 1,434,467 1,434,467
74927DALO 1,856,384 1,826,639 29,745 1,826,639 1,826,639
Total $ 8,046,309 $ 7,780,310 $ 265,999 $ 7,780,310 $ 7,651,549

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which a other-than-temporary impairment has
not been recognized in earnings as a realized loss (including securities with a recognized other-than-temporary
impairment for non-interest related declines when a non-recognized interest related impairment remains):

(a) The aggregate amount of unrealized losses
(1)  Less than 6 Months $ (4,839,353)
(20 6 Months or Longer $ (2,836,164)
(b) The aggregate related fair value of securities with unrealized losses
1) Less than 6 Months $ 132,711,037
(20 6 Months or Longer $ 36,554,290

E. Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

(b) The aggregate fair value of all securities acquired from the sale, trade or use of the accepted collateral is
$90,757,560.

6-9. No significant change
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Statement as of June 30, 2013 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries and Affiliates.

Dividends to the Company’s parent, Ohio National Life Insurance Company (ONLIC), 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 ONLIC shall maintain a common checking account. It is ONLIC's duty to maintain sufficient funds to meet
the reasonable needs of each party on demand. ONLIC must account for the balances of each party daily. Such funds are
deemed to be held in escrow by ONLIC for the other parties (e.g. ONLAC). Settlement is made daily for each party's needs from
or to the common account. Itis ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. Interest credited for the six months ended June 30, 2013 was $43,580 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 June 30, 2013 ONLAC had $75,666,618 in the common account
agreement. This amount was included in total assets, Page 2, Line 23.

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

11. - 16. No significant change

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

C. Wash Sales

The Company has no wash sales.

18 - 19. No significant change

20. Fair Value

A.

(1) Fair Value Measurements at June 30, 2013 are as follows:

(1) (2 (3) (4) ©)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ (7,831,313) $ - $ - $ (7,831,313)
Securities lending collateral - 97,176,072 97,176,072
Perpetual Preferred stock -
Industrial and Misc. - 7,604 - 7,604
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 7,604 - 7,604
Bonds
U.S. Governments - - - -
Industrial and Misc - 1,815,665 1,815,665

Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - -

Total Bonds - - 1,815,665 1,815,665

Common Stock
Industrial and Misc - 122,354 - 122,354
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 122,354 - 122,354

Derivative assets
Interest rate contracts - - - -
Foreign exchange contracts - - - -
Credit contracts - - - -
Commodity futures contracts - - - -
Commaodity forward contracts - - - -

Total Derivatives - -
Separate account assets 244,687,199 244,687,199

Total assets at fair value $ 236,855,886 $ 97,306,030 $ 1,815,665 $ 335,977,581

b. Liabilities at fair value
Derivative liabilities $ - $ - $ - $ -

Total liabilities at fair value $ $ $ $
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Statement as of June 30, 2013 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy

Total gains Total gains
and (losses) and (losses)
Balance at  Transfersin Transfers out included in included in Balance at
3/31/2013 Level 3 of Level 3 Net Income Surplus Purchases  Issuances Sales Settlements  6/30/2013
a. Assets:
Loan-backed &
structured $ 1,661,845 $ - $ - $ - $ 23,518 $ - $ - $ - $ (24,850) $ 1,660,513
RMBS - - - - - - - - - -
Private
placements 154,533 - - 58,619 10,448 - - - (68,448) 155,152
Derivative - - - - - - - - - -
Total Assets $ 1,816,378 $ - $ - $ 58,619 $ 33,966 $ - $ - $ - $ (93,298) $ 1,815,665
b. Liabilities: - - - - - - - - - -
Total Liabilites $ - $ - $ - $ - $ - $ - $ - $ - $ - $ -

As of June 30, 2013, the reported fair value of the reporting entity’s investment in Level 3, NAIC 6, securities was $1,815,665. 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.

C) Fair Values for all Financial Instruments:

@ 2 (©)] @) () (6) U]
Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds 2,390,502,819 2,249,365,227 - 2,388,687,154 1,815,665 -
Common stock non-affiliate 122,354 122,354 - 122,354 - -
Preferred stock 10,500,214 11,257,604 - 10,500,214 - -
Mortgage loans 408,117,180 402,252,341 - 408,117,180 - -

21. - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2012 were $21,459,852. As of June 30, 2013, $2,394,804
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 $19,851,710. 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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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[ ]
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Statement as of June 30, 2013 of the OHIO NATIONAL LIFE 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: [T 97,176,072
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: B 97,176,072
16.3 Total payable for securities lending reporting on the liability page: B 97,176,072

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 June 30, 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 G 0
1,12 RESIABNHAI MOMGAGES. ... vvervvervriisiesiisiissetse ittt sttt s s bbb bbb 888888888888ttt e 0
113 COMMETCIAI MOMGAGES. ... vervveeveieieeiseiseie ettt esse bbbt s s s s st o8 s £ s s A At bbb s ettt B 400,341,068
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 400,341,068

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS...........cvueiiiiieicceie ettt B 0

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

1,31 FaIM MOMGAQES. .....ooevieirecieesies et s et s bbb bbb bbb bbb B 0
1,32 RESIABNHAI MOMGAGES. ... ovvervveieirisiirieseissetse ettt ettt bbb bbbk 8 8888888t e 0
1.33  Commercial mortgages G 0
1.34  Total mortgages with interest overdue more than three months... e 0
Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt B 1,911,273
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 G 1,911,273
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 402,252,341

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......uurveiriereriseisesiesess s ssessssesssse st s s s ssee s s st ss s s ssees s es s Eee s s e s ee 8848288 eS8 R e R e R R e s R R e R e et et ens  EenEieEiesiesiestantsesiestentanesententaneas 23.0

2.2 A&H COSt CONTAINMENE PEICENL..........iuiteiiiiiiei ettt ettt s bbb bbbt s bbb s b8 s bbb s bbb bbb s s s b s st n bbb s s s e bs fasbssesetantes et et es s sse et sttt anta 2.9

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........c..cciiiiiiieiiesi et et a et s s st s Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e 0
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Statement as of June 30, 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 June 30, 2013 of the OHIO NATIONAL LIFE 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 [ 2,832,024
2. AIASKA..er e AK N.. ...85,864
3. Arizona... LAZ L. ..2,495,226
4.  Arkansas.... AR | I ....12,687,286
5. California.... .CA|..... [ ....39,233,024
6.  Colorado.... .COJ...... Luvorees [ e 5,513,136
7. Connecticut CT|...... I 13,640,045
8. DElaWArE.......cocveeeeec s DE|..... Loveeeee [ e 384,228
9. District of ColUMbIa..........cccovveerveereeieieeecee e DC|...... Leveeeee [ e 320,890
10.  Florida.........co........ LFL L. ....18,956,075
11. Georgia.. LGA|...... L. ....18,009,408
12.  Hawai... LGHH N.. ...51,260
13.  Idaho.. ..D]...... [ ..1,951,396
14.  lllingis..... S | I Leveveee [ e 9,823,661
15.  Indiana AN [ 14,146,951
16.  lowa....... LA Leveveee [ e 2,556,730
17.  Kansas.. .KS|..... Leveoveee [ e 5,734,552
18.  Kentucky KY|...... [ 11,633,241
19.  Louisiana LA|...... I 1,765,177
20. Maine......... .ME|..... O 550,361
21, MAIYIANG.......ceoeeeeeeecce et MD|...... Leveeeee | e 3,886,968
22, MasSaChUSELES.........ccevriverrieiceee e MA]|..... ISR IO 3,726,393
23.  Michigan......... L 8,830,172 | o0 |00 333,058 | 0 | 9,163,230
24.  Minnesota.. . Livoeeies | 0000000.5,269,668 | .0 |00 120,357 | 0 | 5,390,025
25, MISSISSIPPI.....covvereerrireireicrieieiereesee e MS | i Lo | e 211, 0 e 13,857 |0 | 1,285,218
26, MISSOUI......cvoevereereeeeeiecseieeseee et st sensans MO|...... Leveeeee | e 5,569,370 | ..oovvevrrrrrnnenen0 | v 113,899 | 0 | 5,683,269
27.  Montana. MT [ LA01677 | a0 | 000000 20,972 | 0 | 1,422,649
28.  Nebraska..........ccccocceeeeceeeeeeeeeeeeeeeeeereeerereeeeeeeeeaNE | e | 2717576 | 0 | 59,482 | 0 | 2,777,058
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 TN|...... | IS ....11,584,356
44,  Texas..... W IX e | IS ....31,713,078
45, Utah UT [ ..2,913,048
46.  Vermont. WVT | IS .292,128
A7, VINGiNi. ..o VA Liveoeoees | e 7,944 175
48, WashinGtoN..........ccoeiveieieteie e WA[...... Lo [ e 4,056,922
49.  West Virginia.. WV ... L
50.  Wisconsin...
51, WYOMING...tiiiiiieieeiete ettt
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
90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e e XXX | s [0 (0 TR [0 I [0 0
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XXX | e (010 [ L0 (010 (01 0
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns e XXX | e 2T4,982 | 0 588,221 | 0 | 863, 163
94.  Aggregate other amounts not allocable by State... o L XXX JROTSTRSRTROoos 0 I [FUUROOUURUROORTROOR o I OUOOROOUSRUROUTRRORURTRORUR 0 I [PUUROURURRURSORURROROR | I [PUUORORRRROON
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns | XXX 337,460, 421
96. Plus Reinsurance Assumed... XXX . 20 0 351158 | 0 | 351,158
97. Totals (All Business)........... XXX I 180 ...337,811,579
98. Less Reinsurance Ceded XXX 207 379,981 ....213,879,422
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne XXX ...121,311,199 ....123,932,157
DETAILS OF WRITE- INS
.0
0
. 0
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... 0
. 0
]
]
9498 Summary of remaining write-ins for line 94 from overflow page... | .... 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0 .
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@)  Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORAT'ON

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

Al subsidiaties are 100% ovned except az noted

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

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

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

Chio Halonal Ananolad Bervioe s Ino.

[4%9)

MNAIC Group Code 0704
Fa ™
. 'r/’Na'ﬁ-:-naI Securty Life and Annuity Compan y (" Ohio Mational Life Assurance Corporation ™
OM Global Holdings, LLC (haurer - N (Inzurer — OH)
FEI Mo . 31-1702660 FEI Ha. 13-2740556 FEI Ho. 31- 0962405 /_
MAIC Mo, 84472 MNAIC Mo, 89206
L Sponsore d mutual funds
l MAIC Group Code 0704 NAIC Group Code 0704 d_.- advised by Ohio Mational
i = I\M hestments, he.:
r "
Ohio Mational Sudamerica 5.A. - -, Ohio Mational hvestments, Inc. -Ohio National Fund, Inc.
FEIHa. 31-1454693 bt rdand 1980
- d Kenwood Re, hc. .
I FE| Mo 27-3959024 -Dow Target “Yarable Fund LLC
r - Ohio 1992
. Py ™
Ohio Mational Seguros de 'ida 5.4 Ohio Mational Equities, hc.
o ™, FEI Ha. 31-1 454629 I\\.._
" hontgomery Re, Inc. L )
FEI Mo, 26-3791519
HNAIC Mo 13574
MNAIC Group Code DOOO i 3
- 4 The 0O.H. Bquity Sales Company
FEI Ha. 31-0742113

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

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

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




Statement as of June 30, 2013 of the OH'O 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................ (0 31-1614095 | 0.....ccovuvnee [0 B Ohio National Mutual, INC..........ccccovvvvvviiiiiiinnn, OH............ L1 O Management | ....... 0.000 | i (|-

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-1614097 [0........c......... L0 I Ohio National Financial Sevices, Inc.............c........ OH............ (]| S— Ohio National Mutual, InC..........c.ccevvvevviiiirnnns Management ...100.000 | Ohio National Mutual, INC..........ccccoeeeerrrrinne (I

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 98-0602966 |0................. L0 I Sycamore Re, Ltd.......cccccveivieeeeneeceieaes BMU......... A Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, INC..........ccccceeerrrrrrine (L

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ (0 I 31-1702660 | 0................. [0 BT ON Global Holdings, LLC........c.cccceviieniiiririeinnns OH............ NIA.....coco... Sycamore Re LTD.......covvveivieieeieereeeieienns Management ...100.000 |Ohio National Mutual, InC..........c.cocvverrcvrrennee. (L

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [0S PO [ [OOSR Ohio National Sudamerica S.A. .........ccccccevevennnee. CHL.......... NIA............. ON Global Holding, LLC.........cccocovvvrirrricinnns Management ...100.000 | Ohio National Mutual, InC..........c.ccceevererererernanne [ —

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [0SR IR (L [0 BT Ohio National Seguros de Vida SA..........ccccoeee... CHL.......... A Ohio National Sudamerica S.A..........ccooevenn. Management ...100.000 |Ohio National Mutual, InC.........c.ccecvrvervcerrennnee. (L

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [0 06-1187459 (0................. [0S Fiduciary Capital Management, InC...............ccccuu.. CToeenne NIA............... Ohio National Financial Services, Inc................. Management | ..... 60.800 |Ohio National Mutual, InC............cceveverevevrnnne. [ —

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 67172...... 31-0397080 |(O0................. [OOSR The Ohio National Life Insurance Company........... OH............ UDP............. Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, InC..........c.ccceevererererernnnns [ —

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 89206...... 31-0962495 |0........concc.e. (SN OSN Ohio National Life Assurance Coporation............... (O] ISP ISR The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC.........ccoevvvvvrrerirrienennn. [ S




Statement as of June 30, 2013 of the OH'O 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) *

L'€Ll0

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 85472...... 13-2740556 | 0................. (LSOO SRR National Security Life and Annuity Company.......... NY.ooii A The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, INC..........cocerrererirriirerenne [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 13575...... 26-375915190........coeuvee 0 [ e Montgomery Re, INC.......cccoeuerniniiceineireieeine VT A The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, InC...........coceruvrirrrrrirenenne (-

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 27-3959024 (0........coevenee 0 [ e Kenwood Re, INC........oovveiiieirircienirceenis VT NIA. .o The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, INC...........cocurverrirrrirerinne [

Ownership,
Board of
Directors,
The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, Inc

0704...... Ohio National Mutual, Inc. [0S 31-1454693 | 0........coceve 0ureerreveiees | oo Ohio National Investments, Inc

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-1454699 | 0........coocve. (ST ORT Ohio National Equities, INC.........ccvvrrreriiriniennnns OH...cooevnnn NIA..coone. The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC........cccoevvrvrririrrrininnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-0742113 | 0..oovvrnvee. (ST OR The O.N. Equity Sales Company............cccvrevrrencn. OH...coevnnn NIA..coon. The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC.........ccocvvrvrrirrrrrininnn. [ S

Ownership,
Board of
Directors,
Management ...100.000 | Ohio National Mutual, Inc

0704...... Ohio National Mutual, Inc [ 32-0071428 |0........coucee. (ST O Ohio National Insurance Agency, InC..........ccccvuunene OH...cooevnee NIA...oon. The O.N. Equity Sales Company

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-0784369 |0................. 0ueeeeieees [ O.N. Investment Management Company................ OH...cooevne NIA...oon. The O.N. Equity Sales Company...........cccceuvene Management ...100.000 | Ohio National Mutual, INC.........ccccvrrerririrrrininnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 63-1202147 |0....ovevvvee. 0uvereieees [ Ohio National insurance Agency of Alabama, Inc... [AL............. NIA...oen. The O.N. Equity Sales Company.........c.ccc.ccevune Management ...100.000 | Ohio National Mutual, INC.........cccccvvrrririrrrininnnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ (O 31-1684349 (0................. L0 ON Flight, INC....ocvoveivieicseeeeeee s OH............ N[ — Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, InC...........c.ccceevererrrinne (I
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Statement as of June 30, 2013 of the OH'O 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................ (S 26-4812790 [ 0. [ O e Financial Way Realty, INC.........ccccouverrrirerniiriirerins OH.....cc..... NIA. .o Ohio National Financial Services, Inc................. Management ...100.000 |Ohio National Mutual, INC..........ccocererernrnererians | O
Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 03-0374493 | 0...covvvvevrean | O [ Suffolk Capital Management, LLC...........cccocvenenns NY.ooe NIA ..o Ohio National Financial Services, Inc................. Management | ..... 81.475 | Ohio National Mutual, InC..........cccoocevencninnnnes | O




Statement as of June 30, 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 A 0 0 E 0 D O
* 8 92 06 20134 9000O0O0 2 = * 8 92 06 2013447000 O0 2 =
A0 0O RO A0 0 E S 0 RO
* 8 92 06 20133650000 2 = * 8 92 06 2 0134480000 2 =
A0 0 0 O A0 0 E A0 O
* 8 92 06 2 0134450000 2 = * 8 92 06 2 01344 90000 2 =
A0 0 A0 O

* 8 92 06 20134460000 2 =

Q14



Statement as of June 30, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
Overflow Page for Write-Ins

NONE

Q15



Statement as of June 30, 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 acquisition
2.2 Additional investment made after acquisition.

Current year change in encumbrances.............

Total gain (loss) on disposals..........

Deduct amounts received on disposals.............ccoeereercirreenenns

Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized

Deduct current year's 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

©

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 time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........cccoevvrrennn.

Unrealized valuation iNCrEASE (ABCTEASE)........c.euiuireireriieiseiseissie ettt bbbt s bbb sse s st enas

Total gain (loss) on disposals..........

Deduct amounts reCeIVEd ON QISPOSAIS..........c.iueireiiiririeiiisieieisse sttt

Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other than temporary impairment recognized

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

Total valuation allowance.................
Subtotal (Line 11 plus Line 12)........
Deduct total nonadmitted amounts..

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

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

....25,780,000

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

29,770,000

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, DeCemBET 31 Of PrIOr YEAI.......c.vviueireirririieieeseie ettt

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount.............cccoevnneee.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals..........

Deduct amounts reCeivVed ON dISPOSAS..........c.rurirriririeiiireieeeirsieee sttt

Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
. Deduct current year's other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts..

Statement value at end of current period (Line 11 MiNUS LINE 12)......cvuiieiiiiieieiicieseieississie st sssens s essnans

)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

_
N =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year

Cost of bonds and stocks acquired

Accrual of discount..........c.ccccuerenne.

Unrealized valuation iNCrEaSE (ABCTEASE)..........vuwuururrurrerrereeeeeiseeseeise et sse st esa sttt ss st en e essessnen

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of...

Deduct amortization of premium....

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

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

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

...2,182,735,051
213,434,571
................................. 1,387,179
................................... (209,088)
237,844
132,769,450
1,599,229

.2,471,708

,260,745,170
.0

...2,260,745,170

2,182,735,051
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Statement as of June 30, 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 1,212,574,651 | cooovvereerennd 87,770,888 | .....vvvererrierirs 46,863,064 |......c.oocovrerrrienns (12,144,005) | ....ovvvvrrerienns 1,212,574,651 | .ovvvvrrriren. 1,241,338,471 | oo | 1,167,179,142
2. ClASS 2 ():vverveerererieeiieiieiseeie ittt | erteetns st 865,743,136 | ..o 15,859,859 | ...oovvvrirriiriiene 15,634,199 | ..oovovrirrireirinns 17,167,115 | oo 865,743,136 | ..o 883,135,911 | o0 | e 863,272,409
3. ClASS 3 ():vuuveeieeireiiieeeie ittt sttt | eestenst sttt 94,313,507 | .ovoovvereiriireiieienns 3,000,210 | coevreririeieis 2,301,135 | oo (5,393,264) | ..oovvrrveiiriinen. 94,313,507 | ooeoevereeeieeins 89,619,317 | .0 [ 97,275,653
4. ClASS 4 (B)..rrerrerrieeieei sttt | stiens et 19,832,395 | ..o O T 351,686 | ...ovvencirrirriieiieiieiiees (U] — 19,832,395 | ..ovvvrieriieiieiinns 19,479,792 | oooveererinnirersnnrneinneend0 | e 35,190,914
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 14,035,049 | ..ovvorvreieeiene 80,139 | oo 1,515,282 | oo 21165 | oo 14,035,049 | ..oovvrrrrirerireinns 12,621,071 | o0 | e 11,022,559
B, ClASS B ()...u.evverererirecirciieiieiieisesssss sttt | ersnns ettt 371,378 | e, (O 10,352 | oo 9,639 [ .o 371,378 | s 3,170,665 | ..o [ 3,429,352
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,209,670,116 | ...oovvvevrrrrrrrrnns 106,711,096 | ...oovvvrrrerrirrinnns 66,675,718 | ..o (340,266) | ......ooovvveenee. 2,209,670,116 | ...ccoovvrerrenne 2,249,365,227 | ...oovvoevrerrerrerrerrsnrnnrinnnend0 | e, 2,177,370,029

PREFERRED STOCK
8. ClASS Tttt | eebneb ettt 3,000,000 | ..oovenrreriierierieieeeeeeenenne (O L0 N (O 3,000,000 | ..ooveoreriirnrirnninens 3,000,000 | coooveerenrinrineieeineieeieeend0 | s 1,000,000
0. ClASS 2ueeeeeiet st | erbeeb ettt 8,250,000 | ..ooveueerieiienieeieeeeiieae (O L0 RN (O T 8,250,000 | ..oovvvrerrirrireinens 8,250,000 | ..eoorveirrireieieieeeeeens [V T 4,250,000
10, ClASS 3.ttt etttk ekttt | eebE bbbttt L0 N 0 [ oo L0 N 0 [ oo L0 N 0 [ oo L0 N 0
140 ClASS 4ottt bbb | eebE bbbttt L0 N 0 [ o L0 N 0 [ oo L0 N 0 [ oo L0 OO 0
12, ClaSS oottt | ent ettt 7,912 | o 0 [ e L0 OO (G101 7,912 | s 7,604 [ i L0 N 7,857
13, ClASS B.nvvoeveeie ettt bbbttt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
14, Total Preferred SIOCK........ oottt eessees | sessssssssssssssssnssssens 11,257,912 | oo 0 [ 0 [ [10L3) ] 11,257,912 | oo 11,257,604 | ..o [0 5,257,857
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,220,928,028 | ...ccovvverirrirnns 106,711,096 | ...coovvvrrrerrinrinn 66,675,718 | ..o (340,574) | ..o 2,220,928,028 | .......coovrrrenne 2,260,622,831 | ..o (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:
NAIC18§........... 0; NAIC2S...... 0; NAIC3S...... 0; NAIC4S... 0; NAIC5S.......... 0; NAICBS........... 0.




Statement as of June 30, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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 June 30, 2013 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0525630. LOS ANGELES.........cooviiiierinriierisisenssesssssniessesessssssssssssssesssesssessssssssssssssnessessenes. | CPurtiisiseiiessnsssessessssessnssnns | oneesnesnssoes 06/19/2013.... | ... 3.250 [ .o, 3,500,000 0 6,000,000
1025622. | BRADENTON. ...ttt ssienen FL 05/13/2013.... 4.625 1,250,000 0 2,860,000
1425618. NORTHFIELD. ...ttt [ 05/03/2013.... | ... 4500 | .o 1,400,000 0 2,340,000
1425631 ... FRANKLIN PARK ... eseessseseessenes [ 06/20/2013.... | coveoereriinnes 4750 | oo 1,250,000 | .ooevoeerriierieieeseerieseenes (V1 O 2,170,000
1425632.......coovirieriseiesie e CHICAGOD......ceoeeiei e [ 06/20/2013.... | covvourrerrirenee 4750 | oo 1,250,000 | .oovoeeveeriereeeieeieeeeeenienes (V1 O 2,150,000
1525629......ccvovireieeieeiseie e GREENFIELD.......ouiiuieaitieiieiiee st IN 06/14/2013.... | covooevrvrrinnee 4500 | oo 2,150,000 | oo 0 [ et 3,475,000
2125621. ABERDEEN........coouiiuiiaiiie ittt MD 05/10/2013.... | ... 4.500 | .o 810,000 0 1,500,000
3625615. .| CLEVELAND OH . | 04/30/2013.... 4.750 1,200,000 0 ..3,760,000
3625616. CINCINNATL .ottt .|OH . 105/01/2013.... | ... 4.500 | .o 750,000 0 1,800,000
BB25627 ... s CENTERVILLE. ...ttt sseees OH.ooieieeieeeeesesesins [ e 06/05/2013.... | coveoererrinnee 4.250 | oo 2,000,000 | ooooierrireii e (V1 3,000,000
4525637 ..o SALT LAKE CITY...otrrireereinerieriereseesssisessesssesseseseseens uT 06/27/2013.... | coveourrerrrnnee 4750 | oo 1,250,000 | .oovoeeveeriereeeieeiceieerenienes (V1 O 2,650,000
AT25634......civi s VIRGINIA BEACH. ...ttt VA 06/26/2013.... | covooevrerriinnns 4125 | 1,500,000 | .o 0 [ oo 3,200,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OET. ..o sessnsniee erssessssssessesssssnsessnsesssssnsessessesssnsnesssnsssenensees | serees XA urrene | nerserernerneese KKK ursernerenaninns | cesssoesemssssnsssesnsesssesessnssnsessessesessesssssansanee 18,310,000 0 | oo ..34,905,000
0899999. Total - Mortgages in GO0 STANGING. ... ...ruueureieiesirsireis sttt sttt e snssenssnssnsenssnnsenssnsenssnssensenssnsnnsennnnsansensenss | aneees o XKurerens | ersnneennrsnso KK urmssnnersansnne | conmsmmsnssssesesssnessesssnsssssensens s enssseseneas 18,310,000 0 ..34,905,000
3399999, TOLA! MOMGAUES. .......evvveereeieaeeeetseeieet ettt nent s ansnnnns | aviessnsnesiessnsnsssnissnsessnsnnennansssnsssninsnnenes | veeenn KKK arerne | eoverenereee KKK utnterisninniins | cervieesiess et 18,310,000 (U [N ..34,905,000
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 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0524992.......ccvvvrvrerinnes DEL AIRE......cocoviiiiniericiriniiiene (07, SR IR 04/10/2003.... [ 06/19/2013.... | ..ceevrrrerrrrnee 2,793,729 0 0 .0 0 [ oo 0 0 2,697,783 2,897,783 | oo (0 I 0 0
0524995.......ccmevririiiinns FRESNO......oovoeirrinerierienincennens (67 U B 04/23/2003.... | 06/04/12013.... | ..ovvererrrrnnne 1,086,971 0 0 .0 (1 R 0 0 1,069,633 1,069,633 [ ..o (11 T 0 0
1525180.....ccvveriiricircnnee BUCKCREEK TWP.......cccovvirirrriiirnn INcecne | s 10/28/2005.... | 06/14/2013.... | .oovvrrvrirnene 2,150,011 0 0 .0 0 [ oo 0 0 2,126,454 | .....cocovernee 2,126,454 | .....oviiind (01 I 0 0
1625247 ..o DES MOINES........ocoerrrriierreninens A | e 06/29/2006.... | 06/03/2013.... | ..ooevercrrrrnnne 1,191,039 0 0 .0 (1 0 0 1,166,723 e 1166,723 [ o (V1 T 0 0
4425223 CONROE.......ooiiiiriniiisiissiisrissinsin L SN I 03/28/2006.... | 06/13/2013.... | ....... 335,864 0 0 .0 0 0 330,838 [ ..o 330,838 0 0
0199999. Total - Mortgages Closed by REPAYMENL. .....cuuiiiiiiiis coriiiirieriississeisssssess s snssnnssens s seesssnssssnssensnns | cessenssssesssnsens 7,557,614 0 0 .0 0 0 7,391,431 ....7,391,431 0 0
Mortgages With Partial Repayments
0024695........cconerrrrierinns COEUR D'ALENE 1055 IO 04/30/2001..... | coveoreererrerirene | e 1,427,898 0 0 .0 (0 (V1 O (1 O (1 I 26,553 0 [ 0 0
0024745........covvrvrernnee SAN ANTONIO.....coovvvrerriirirrirnns L, RN IR 08/29/M1997... [ oovvrevvrrvvirerns [ v 895,544 0 0 .0 0 [ oo {0 I 0 [ o (V1 I 39,859 O [ 0 0
0024750........ccmerrrriirinns DOUGLASS TWP.......coovrerrrrcrirens PA. oo e 09/30/1997..... | coveevevrerierirnne | e 1,002,781 0 0 .0 0 | om0 0 | 0 83,831 |0 | 0 0
0024762 SODDY-DAISY.....covrvrrvvrmerernrnnnns | TNuiiicreiees [ 04/30/2001..... [ overervrrrrererns [ v 111,377 0 0 .0 0 0 0
0024786 COLUMBLUS.......coocovmevmvrinernnrnnninns | GAuiiiiiiii | e 06/03/1998.... | ccovoevererineirans | crrenne 434,346 0 0 .0 0 0 0
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0024798 FAYETTEVILLE........cccoovveveerverrcenees [NCreeis | v 09/30/1998..... [ ..evorerererirerens [ e 91,627 0 0 0 3,841 | 0 |0 | 0
0024807. . | BROKEN ARROW. 10/22/1998.... 145,070 0 0 0 39,366 0
0024809 COLONIAL HGTS.....cooovvemvvmmerecrnns | TN | s 10/30/1998.... [ oo | i 893,908 0 0 0 0
0024872.......ccevvirriirinn OAKWOOD.........coomreeerrerirererrerneens [C7. WU RN 10/2211999.... [ overvvevrrverns | v 421,144 0 0 0 0
0024881......ccvvvrerricins ELKTON MD.cooriires | e 02/15/2000.... [ ..ovovveverernriene | e 2,591,469 0 0 0 0
0024883........ccvvemrirrrinns LOS ANGELES.... A CA s [ 04/26/2000.... | .cooovvveerirerirene | eevrenes 310,900 0 0 0 0
0024884..... LOUISA......comiiieieeissieiies |18 (ORI IO 04/28/2000.... [ ..ovorvrernrirerins [ v 1,260,235 0 0 0 0
0024885.......ccorvemriririnns BEAVERCREEK TWP........ccocovurvnnee OH..oovvvveees [ v 05/11/2000.... | covoovreerirererene | cevrenes 862,142 0 0 0 0
0024891.....covererrrrieiinns TAYLORS......occomsiirnrrins (SO DO 09/07/2000.... | ceveorvvrrrrerirane | e 5,594,806 0 0 0 | o0 o0 0| (1 IO 132,477 0
0024893........ccnvvvriirinns ALBUQUERQUE. CINMe | e 11/06/2000.... | ...coorvvevrirers | e 1,136,139 0 0 [V TSUUURRURRPURPOORPPURPPOR | I UPOURPOURPTORRUSRPOPPON | I OPOORPIORPPORPORPOOOPON | I ISP (U [T 25,112 0
0024902........cmvvvrririinns HALLS CROSSROAD.........cccovvvrnecn L1\ T DR 05/16/2001..... | cevoorvvrcrieriene [ v 327,931 0 0 0 | o0 | erverieinennennnd0 |0 | (U [ 20,943 0
0024905 BATTLE CREEK........c.covvenieririicinne Mo [ 08/30/2001..... | ceveeereerierirene [ e 1,699,729 0 0 0 0 99,871 0
0024906. . | OLIVE TWP. IN 08/30/2001.... 821,750 0 0 0 .0 ..48,293 0
0024907 TOWNSEND TWP.......coorvvvrriririns (0] ISUPSRIRRI RN 08/30/2001..... | ceveeereerirerirene [ e 1,062,872 0 0 0 0 62,444 0
0024909.........cmvrrririinns KNOX COUNTY ....covrrrrirrireirnninns L1\ T DR 08/30/2001..... | cevoovvrerieriene [ ervreees 539,772 0 0 0 | o0 | eerrrinnnnennnd0 0 | (1 IR 41,707 0
0024910.......ceverrmrirerinns ROWAN COUNTY... |\ (ORI TN 08/30/2001..... | cevveevererererireee [ eeveeees 849,864 0 0 0 | o0 e 0 |0 (U IO 49,935 0
0024912.....cvvirvirriniri VERNON TOWNSHIP........cccorrivrnns PA oo 09/10/2001..... | cevoorvvrerireriene [ e 399,674 0 0 0 | vovrerreernnrreninenns0 o0 |0 | s (U IO 22,902 0
0024913 KNOX COUNTY ... L\ TS D 10/12/2001..... | .overeeeerinerns | e, 1,373,125 0 0 0 27,541 0
0024917. . | MUSKOGEE OK 12/21/2001.... | . ..1,136,202 0 0 0 26,318 0
0024922 BIRMINGHAM........ Y ISR B 04/09/2002.... 5,094,587 0 0 0 | eovvereeresereeniieeenc0 | eevveeieeiieeceeiienns0 e | e 096,192 | 0 |0 | ) 0
0024924........oovivvrriirs COLUMBUS........ooovvereieiririenine OH..oovovvivvn | v 05/01/2002.... [ .oovorvvernrirerins | e 1,144,361 0 0 0 0
0024926..........ovvvrrierinns EL PASO L. ST D 05/17/2002.... | ceveevereerierirnee | e 2,165,337 0 0 0 0
0024927 .....ooovvvrerrricirnen BROOKSVILLE.. A FLiiies | e 05/20/12002.... [ ..ovoevveririrerins [ e 851,996 0 0 0 0
0125139 PHENIX CITY. Y ISR B 05/17/2005.... | coveoverrerieriane | e 1,727,911 0 0 0 [ eovvereeresereenrieeenc0 | eeveeieeieeeiesiienns0 e | e 24,040 | 0 | 0 | ) 0
0125329. . | MOUNTAIN BROOK........corsvrrerrrrnee 06/21/2007.... 2,380,108 0 0 0 0
0125488 BIRMINGHAM........ AL o | e 03/09/2011.... | coveeevrerrerirene | e 1,093,203 0 0 0 [ eovvereeresereenrieenens0 | eevveeieeiieeieeiienns0 e | 0 31,371 |0 |0 | ) 0
0125523......cvevviiriniri FORT PAYNE......c.coivieirinriieris AL | v 08/30/2011.... | coveeeveerierirene [ oo 1,570,475 0 0 0 0
0325132, TUCSON [V A DO 04/07/2005.... | ..ovoevvrinrirerons [ v 623,508 0 0 0 [ eovveeeerenerienrieeenc0 | eevveeieeiieeiesiienns0 e | 0 5,275 |0 |0 | ) 0
0325153, GILBERT. AAZ i | 07/07/2005.... | .ovovvevernrirerins | v 1,003,547 0 0 0 0
0325357 LAVEEN. ..o [V A DO 11/30/2007..... [ ooveoerevrreers | v 824,549 0 0 0 [ eovvereerenerienrieenens0 | eevveeieeiieeieniienns0 e | e e 10,475 | 0 0 | ) 0
0325372. .| SCOTTSDALE AZ 01/07/2008.... | covoovrreerirerirene | e 1,055,008 0 0 0 0
0325431 TUCSON LV AR DO 12/05/2008.... 1,395,960 0 0 0 [ om0 0 0 | 0 1739 |0 |0 | 0
0325510......ovevmrierieeiinns CHANDLER.......ocorrrrrinerieries [V AT DO 06/29/2011.... | coveevvrerirerirene [ oo 1,340,924 0 0 0 0
0325548..... MESA.....c.ovvnrrnns LV A DO 03/20/2012.... | ceveeeernerierirene | e 1,960,494 0 0 0 0
0425231 LITTLE ROCK.....courverierrierierirens AR v | e 04/25/2006.... | covoovveerirerirene | e 2,802,203 0 0 0 0
0524992........ccomerrnrinriins DEL AIRE ] CA e [ 04/10/2003.... | coveeveererierirene | e 2,793,729 0 0 0 | covrenererrinereenens0 0 |0 | 0 88,356 | 0 | 0| 0
052499%..... TUSTIN oo O ORI B 04/17/2003.... | covvovreerirerirnns [ v 2,636,565 0 0 0 0
0524995........comerrrrierin FRESNO......cccnserrrrins (07 U D 04/23/2003.... | covoveereerierirene | e 1,086,971 0 0 0 0
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0525116 SAN DIEGO. A CA i [ 12/29/2004.... 4,291,724 0 0 0 | om0 | eerinrnesnenn0 0 | 0 833574 | 0 |0 | 0
0525133. . |PACOIMA... 04/20/2005.... | . ..2,709,455 0 0 0 0
0525142 FRESNO......coooseimrrmmrinnrrerrneiinnenes | CAuciieriiees | v 05/31/2005.... 3,005,003 0 0 0 0
0525227 .....oovvevvnrinerins SAN DIEGO. A CA e [ 04/03/2008.... | .cveorvererirererene | e 1,382,216 0 0 0 0
0525241 ..o SANTA ANNA......oooeirinrerieriens {07 U B 06/07/2008.... | ..ovorvverererirerns | e 2,703,909 0 0 0 0
0525267 .....ovevrveriirinns SAN DIEGO. A CA e [ 09/27/2008.... | covoorveerierirene | e 1,761,817 0 0 0 0
0525291 LONG BEACH (07, SR IR 12/27/2006.... 1,524,403 0 0 0 0
0525295 MISSION VIEJO.......cooiverrerrrinirines [O7. U B 12/28/2006.... | ..o | e 1,388,835 0 0 0 0
0525315......ccvirernicins SACRAMENTO...... CA oo | e 04/16/2007..... | cvveeevreerrerirene | e 1,424,278 0 0 0 0
0525373....ccovereriirineiins WINDSOR.....ccovrimrimrierrierirenireens [O7. U B 01/15/2008..... | coveerveerierirene | e 3,344,047 0 0 0 0
0525396......ccvvrerirricirenes MORGAN HILLS... A CA i | 05/22/2008.... | ..ovovvvernrirerins [ e 2,686,837 0 0 0 0
0525404 LOS ANGELES.... A CA s | 07/09/2008.... | covooeveerierireee | e 1,582,581 0 0 0 0
0525417. DEL MAR 09/30/2008.... | . ..1,355,084 0 0 0 0
0525425..... CHINO.....ovvrerrvcrrieenernsrrnerrennnees | CAuieiveis [ 10/30/2008... | ...coorvevrrreris | e 2,499,057 0 0 0 0
0525452......ccmvvirrniiinnes SUNNYVALE {07 U B 06/17/2010.... [ .overevevrrvrirerns [ e 982,871 0 0 0 0
0525522.......cceeviirinerinn DANA POINT (67 U D 08/19/2011.... | coveeevrerierirene [ e 1,227,740 0 0 0 0
0525583......ccomvvrerinircirnes VICTORVILLE (07 U B 11/02/2012.... | cooveeeerirneins | v, 1,240,701 0 0 0 0
0625232 DENVER......oviierinerierierieseieens (o]0 TN D 04/25/2006.... 0 0 0 0
0R24234 . |NEW BRIGHTON MN 04/29/1999.... ..12,988 0 0 0 0
0R24298.... ALBUQUERQUE. NM.civiners [ e 08/24/1999.... | covovvverirerrane [ e 147,751 0 0 0 | o0 0 |0 | 0 [ 20,345 | 0 |0 | ) 0
1025057 ..o LAKELAND FLuoriirriiens [ 02/27/2004.... | ..ovovvvevveirerins [ v 1,792,135 0 0 0 0
1025169......cvevrrierirns PALMETTO.....ccomvvrmrrierirenireeneni SN IS 09/16/2005.... | covvoereerierirene | e 1,579,676 0 0 0 0
1025205.......o0evereririinins PORT ST LUCIE.. FLoviiiiiiias | e 01/31/2008.... | ..ovvrvvvirrrirerns [ e 629,812 0 0 0 0
1025264 WEST PALM BEACH.........cconevrinnnne FLuiiririines [ 09/07/2008.... | coveovrrereereraee | e 1,561,458 0 0 0 [ eovvereerenerienrieenenc0 | eevveeieeiceceeiienns0 e | e 8,991 |0 0 | ) 0
1025286. . | FORT LAUDERDALE FL 12/18/2006.... 2,205,656 0 0 0 0
1025325 PLANTATION FLuitiirriines [ 05/14/2007..... | cevoovvvrerirerirnee [ e 744,818 0 0 0 [ eovvereeresereenrieenens0 | eeveeieeiieeieeienns0 e | e e 11,297 |0 |0 | ) 0
1025349......coovvrverieris WINTER HAVEN.......cccovvrnnrrerins FLuiiiiniines i 09/28/2007.... | coveovveerierirene [ cevienes 695,488 0 0 0 0
1025363......cooevvrieriins CORAL SPRINGS R 1 SOOI ISR 12/20/2007..... | ..overevrrrinerns | e, 1,629,284 0 0 0 [ eovvereerenereenrieenenc0 | eeveeeieeiieeieeiienns0 e | e 022,616 | 0 |0 | ) 0
1025381...cccviircnnens ROCKLEDGE FLoviiiiias | e 01/31/2008.... | ovorveriririrerins [ v 2,435,186 0 0 0 0
1025398..... TAMPA ..ot FLuitiirriines [ 06/02/2008.... | .cooovvenereerirnee [ eevreees 955,710 0 0 0 [ eovvereerenereenrieeens0 | eeveeeieeiiecieniienns0 e | e [ ieiiee000036,346 | 0 | 0| ) 0
1025434, POMPANO BEACH 02/17/2009.... 693,254 0 0 0 0
1025473 JACKSONVILLE FLuitiieriiies [ 11/01/2010.... [ overeerrnerns | e, 1,731,737 0 0 0 [ covernerrrinereenens0 | eernrierneenns0 |0 | 0 25271 |0 | 0| 0
1025485........oovvererins GROVELAND L [ 01/26/2011.... | covveererrerrnes [ v 2,251,391 0 0 0 0
1025486.........covverierirns GROVELAND [ 1 5 S D 01/26/2011.... | coveoeverierieee [ e 422,132 0 0 0 0
1025489........ovvvverierins ORLANDO. AL [ 03/2412011.... | covoovrerrerrene [ s 927,339 0 0 0 0
1025495 ST PETERSBURG.........ccccomerierirns FLuitiieriiies [ 04/07/2011.... 1,355,487 0 0 0 | coveenernrinereenens0 e 0 0 | 0 [ 24372 | 0 |0 | 0
1025502 BRADENTON SRS IS 05/25/2011.... | coveevvvverierirene | oo 1,060,152 0 0 0 0
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1025503.......coervvrirerinnns JACKSONVILLE . FLuitiirriines [ 05/27/2011.... 1,446,911 0 0 0 0 | o0 0 | 0 i 18,296 | 0 | 0|
1025505. TAMPA. ..ot FL 06/03/2011.... | . ..1,068,555 0 0 0 0 0
1025515....ccverieiierins KISSIMMEE............oooomiineiriinninns FLuiriiriirnes [ e 07/07/2011.... 1,129,957 0 0 0 0 0
1025519....cuvvrrierieriiens DESTIN o [Pl [ 0712712011 . [ e [ e 2,885,938 0 0 0 0 0
1025528.......coovvierriiinins ORLANDO B 1 S D 09/29/2011.... [ ovveevvevererns [ e 948,249 0 0 0 0 0
1025565..... TAMPA. ..ot FLuiiiiriines [ 07/03/2012.... | cvveevereerirerirene | e 2,772,187 0 0 0 0 0
1025575 TITUSVILLE........ooonivvinnnrnerennees | Flueiiiiiinns v 09/26/2012.... | covovvvreerrerirane | v 812,367 0 0 0 0 0
1025581 MARIANNA........ccoovvmernmnnnennerrene | Flociiicins | s 10/26/2012.... | .oveoeevrinirns | e, 1,593,951 0 0 0 0 0
1125112..... TIFTON..coocvverineeencenneserssnineninee | GAviiiivins [ 11/29/2004.... | ..o | i 349,813 0 0 0 [0 I (V1 O (11 RO (1 IR 10,185 0
1125183 OAKWOOD.........coomreerrinerirerereerneens [C7. WO IR 11/01/2005.... | ..ocvovvrirrerns | e 2,003,753 0 0 0 (U IR (V1 O (1 0 | oo 30,888 0
1125258......ovrieierinns DALTON. .c.ooviiiireieeriseierinies [C7. SR IO 08/21/2008.... | ccvoovvverirerirans | e 2,260,839 0 0 0 0 42,131 0
1125338 OAKWOOD.......coorrrrierireeernernnnenns | G | v 08/13/2007..... | ceveeevrerererernee [ eevreees 482,469 0 0 0 0 5,393 0
1125362. . | SAVANNAH....... .. | GA 12/20/2007.... | . ..2,053,057 0 0 0 0 14,018 0
1125483 SAVANNAH....... v | GAs [ 12/22/2010.... | oovereeevrinerns | e, 1,372,194 0 0 0 0 ..17,986 0
1125531 ..o SAVANNAH....... v | GA s [ 10/20/2011.. [ v | e 811,589 0 0 0 0 | o0 0 | 0 | 0
1125597..... MACON [C7. WU RN 01/2212013.... | covvoevrerrecenee | e 0 0 0 0 0 | o0 0 | 0 | 0
1325092......cvmiirrrieriins COEUR D'ALENE...........coovvmrriniirns 105N IO 09/16/2004.... | covoovvvrrirerirane | v 576,566 0 0 0 0 | o0 0 | 0 [ 0
1325224 COEUR D'ALENE.........c.cocoomirirnrrnns 10 5SSOI ISP 03/30/2008.... | cvvoevererirereree | eeveeees 431,261 0 0 0 0 0
1425146. . | KENILWORTH L 06/08/2005.... 959,151 0 0 0 0 0
1425236 MIDLOTHIAN.........coooeerierrirrierinnae Lo | e 05/15/2008.... | coveevvenereerirene | e 1,164,878 0 0 0 0 oo i [ e e 8,793 |0 e | e
1425304........ovvrieris ARLINGTON HEIGHTS........ccccoonne. I | s 02/01/2007..... | ceveorevreerirerirene | e 1,811,424 0 0 0 0
1425382......covvverierins EDWARDSVILLE. v | e | s 02/07/2008..... | covooverrerierirene | e 1,894,616 0 0 0 0
1425385.....c0vvvvirerniinin BOURBONNAIS, . I i 02/28/2008.... [ ..ovoevviririrerins [ e 914,117 0 0 0 0
1425429 LINCOLNWOOD Lo | e 12/01/2008.... | ...cooeeevrirers | e 1,645,850 0 0 0 (O OO 0 I USRNSSR N [SOUUUORRPRURPRRRRON I 8. £ [OOSR B OO 0 I OO
1425458. . | CHICAGO. IL 07/16/2010.... 832,977 0 0 0 0
1425459 GURNEE............. | SR O 07/22/2010.... | oovoervrnererns [ e 897,855 0 0 0 0 | eoorreerveeererenrienes0 e | e e 12,015 |0 o0 | e
1425596.........covvverieris CHICAGO | RO O 12/26/2012.... | ooveoeevrneins | e, 1,000,000 0 0 0 0
1525141 ..o ZIONSVILLE . N e 05/24/2005.... | covoovvererierirene | e 1,084,725 0 0 0 0 | eoorreerieeeerereneeenes0 [ | e e 3,070 | ecieieeeeenn0 0 | e
1525180......cvverivririrennens BUCKCREEK TWP.......cccovvireriririnne INGcecne | e 10/28/2005.... | cvovvvvererirnieris | cerveereriinienens 2,150,011 0 0 0 0
1525229 ST JOSEPH TWP . INGin | e 04/07/2008.... | .ccoovvrererererene | e 878,777 0 0 0 0 | eooreerveeererineeenes0 e [ e e 10,560 | iicceeieeeenn0 {0 | e
1525287. . |BROWNSBURG.........cocourmruririniiinns IN.... 12/20/2008.... | ...coovvvevrinirns | e, 1,424,138 0 0 0 0
1525331 INDIANAPOLIS. . INGen | e 06/26/2007.... | covooveveerrerireee | eevreees 534,246 0 0 0 0 oo e [ e [ eiieiiee0e25,838 | 0 o0 | e
1525332 MCCORDSVILLE . N s 06/28/2007..... | cvveevveerirerirene | o 1,713,469 0 0 0 0
1525371 oo INDIANAPOLIS. . INGen | e 12/26/2007..... | ..veoeverrinerns | e, 1,802,415 0 0 0 0
1525491..... FISHERS........cooorerrrnns ING | s 04/06/2011..... | covoovveerirerrene [ e 931,001 0 0 0 0
1525499 CARMEL............. INGen | e 04/28/2011.... 1,178,813 0 0 0 0 | eooreeeveeerenieieneed0 e [ e i 12,031 |0 o0 | e
1525573 GRIFFITH. ..o ING | e 09/11/2012.... | coveerrvverirerrene | e 1,985,003 0 0 0 0
1625230......cvreverierinees DAVENPORT......covvrrririreirneineinns A | s 04/24/2008.... | .cooovvvoerrreriane | e 354,057 0 0 0 0
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1625247 DES MOINES....... A e 06/29/2008.... | .cvooveerrieriene | e 1,191,039 0 0 0 | om0 | eernrinernrneenns0 o0 | 0 L9797 |0 |0 | 0
1625278. . | ELLSWORTH IA 11/28/2006.... 785,157 0 0 0 0
1625322 WATERLOO....... A e 04/30/2007..... | covoovevrerierirane | e 268,227 0 0 0 0
1625419....c.vvrirrerierins DES MOINES....... A e 10/09/2008.... | ..o | e 2,391,662 0 0 0 0
1825089..... DANVILLE.......cc.ccvvirnne. S ZPTRN DTN 08/26/2004.... | ..cvoevverirerns [ e 718,531 0 0 0 0
1825143 LEXINGTON.......... 1S ST BTN 05/31/2005.... | coooovvveerierirene | eevienes 815,907 0 0 0 0
1825352 LOUISVILLE 1S ZPTIRN PN 10/1712007..... | oo | e 989,034 0 0 0 0
1825599 MIDDLETOWN......ovvvrevmrrerirneriens 1S ST PN 01/30/2013.... | covvoerierierinee | e 0 0 0 0 0
2225157 ..o PLYMOUTH. ..ot MA i [ 07/18/2005.... | ..ovorevrererirerns [ e 3,991,787 0 0 0 0
2225508........ccvverrierinns BURLINGTON MA e [ 06/09/2011.... | coveeeveerirerirene [ e 1,406,004 0 0 0 0
2325307 ..o PLYMOUTH TWP....cooovvvirinriinrinne M [ 03/01/2007..... | coveorevreerirerirane | e 1,733,957 0 0 0 0
2325326 ROMULUS.......ovvevvnrrnerrerirseenenes | Ml | s 05/30/2007..... | ceveeevrerierereee | eeveeees 883,599 0 0 0 0
2325550. . |ROCHESTER HILLS.. 04/04/2012.... | . ..2,044,309 0 0 0 ..24,674 0
2425080 MINNETONKA 06/18/2004.... | covoovveerierirene [ e 6,825,948 0 0 0 63,702 0
2425368........ccovvirririin STPAUL............. 1212112007 ... | v | e 2,617,273 0 0 0 { o0 0 |0 | 0 [ 17,017 0
2425507 ... GOLDEN VALLEY.......ocvvieriririinne MN.vviir [ 06/14/2011.... | coveeerrerierirene | e 1,200,429 0 0 0 | o0 e 0 0 | 0 [ 9,300 0
2425572 MAPLE GROVE MN..cons e 09/04/2012.... [ ovorvviirirerins [ v 1,442,723 0 0 0 11,156 0
2425585 EDEN PRAIRIE... I MN | 11/29/2012.... [ oovereeevereerns | v 900,000 0 0 0 20,632 0
2625165. . | LEE'S SUMMIT MO 08/22/2005.... 843,418 0 0 0 22,055 0
2625179 JEFFERSON COUNTY ......ccoovvvirnnne MO..coovrens [ e 10/06/2005.... | ...coovrrrrrreree | v 719,514 0 0 0 5766 | ..cvvvererrercrririrnend0 0 [ 0
2625233.....cviririinii STLOUIS............... MO...oovvvens [ v 04/26/2008.... | cvoovvvvcrirerirans | e 2,236,338 0 0 0 { o0 | evvrrcisncnnnd0 |0 | 0 [ 16,973 | o0 | e 0
2625408..........cvrerrierinns EARTH CITY ..o MO [ e 07/23/2008.... | covooverrerierirene | e 3,547,070 0 0 0 | veveeenernnnrnernenns0 | eereeenceens0 |0 | 0 [ 20,600 | ..oovreeeerrerineineren0 | s 0
2725159....cciriernircirnes BOZEMAN.........cveeriiinereieireieinnes MT.iii [ 07/29/2005.... | ..ovovvvirvrirerins [ e 973,211 0 0 0 {0 |0 |0 | 0 [ 26,112 | o0 [ 0
2725206 BOZEMAN.........convrieririereriseinenis MT v [ 02/08/2006.... 1,566,538 0 0 0 [ eovvereerenereenrieenenc0 | eeveeieeiieeiesiienns0 e | e 19,909 | 0 |0 | ) 0
2725366. | BOZEMAN........ocmviiininrieinnicisnis MT. 12/20/2007..... | coovrvevererrnienins | e 1,078,587 0 0 0 0
2725477 BOZEMAN.........coovvieririereriseinenis MT . [ e 11/29/2010.... [ overerrvriners | e 593,134 0 0 0 [ eovvereereneieenrieenens0 | eevveeieeiieeieniienns0 e | 0 e 713 |0 |0 | ) 0
2825023..... OMAHA.......c.covvvmrranns NE..ooioers v 09/09/2003.... | covoovveerierirene | eevienes 774,204 0 0 0 0
2825149..... OMAHA.......coovvvmrrrnns NE..ooioees e 06/22/2005.... | .cooovvreerirerinne | ceveeees 415,352 0 0 0 [ eevvereerenereenrieeenc0 | eevveeieeieeiesiienns0 e | 0 e 115076 | 0 0 | ) 0
2825151..... OMAHA......coovvrvirinns NE....oiiis | e 06/29/2005.... | ..ovovvrirnrirerins [ e 613,155 0 0 0 0
2825251 LINCOLN....ccccovrrrrrrrns NE....cnes [ 07/13/2006.... 1,008,000 0 0 0 [ eovveeeerenereenrieeenc0 | eevveeieeiieeeniienns0 e | 0 e U875 |0 0 | ) 0
2825293. OMAHA NE 12/28/2006.... | . ..1,960,698 0 0 0 0
2825496........ccnerrrrieiinn PAPILLION NE....ioies [ 04/15/2011.... | coveoeverierieee [ e 812,398 0 0 0 [ om0 | eernricrneenns0 0 | 0 8,346 | 0 |0 | 0
2925469........ccovvvrriirin LAS VEGAS NV [ 10/27/2010.... | overreeernerns | e 1,906,766 0 0 0 0
2925600.........ceerrrirerinn LAS VEGAS NV [ 01/30/2013.... [ ooveeveerrreres | e 0 0 0 0 0
3025334......cceirriiiin COLEBROOK........ INHeces e 07/31/2007..... | coveevrerrerirene | e 755,349 0 0 0 0
3125190 ELIZABETH........... |\ VSO TN 11/15/2005.... 1,377,528 0 0 0 | covernerenrinereenens0 e 0 0 | 0 [ 12,046 | 0 |0 | 0
3225187 ALBUQUERQUE. CINMei | s 11/09/2005.... | ...coovvevrinirns | e 2,171,359 0 0 0 0
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3225235 ROSWELL......oooeereeeierieriierienes NM.iveins [ 05/04/2008.... | .cveovveerreriane | e 2,449,480 0 0 0 52,712 | o0 |0 | e 0
3325115. . |MORAVIA NY. 12/22/2004..... 794,464 0 0 0 0
3325129 AUBURN NY oo [ 03/22/2005.... | covovvvrrrirerirene | e 732,312 0 0 0 0
3325171 PENFIELD.............. NY oo [ 09/22/2005.... | coveovrveerierirene | e 1,214,948 0 0 0 0
332519, MINEOLA.......oooiiiririnineierieies NY o e 11/118/2005.... | ..o | e, 2,107,926 0 0 0 0
3325269.......ccvvriiiin BOHEMIA.......oiveierierienierieens NY oo [ 09/29/2008.... | cvvoevererirerernee | e 2,235,022 0 0 0 0
3425202..... DURHAM. ....oovtmriiineiniiesis NC.ooverrer v 01/19/2006.... 1,346,336 0 0 0 0
3425239......cviiriii GREENSBORO......ccorvvrrierireriins NC.vvrverres [ 05/31/2008.... | covoovvereriererene | e 1,557,518 0 0 0 0
3425370......cveeirrieiinns CHARLOTTE.....ooiiriirireinerisiin NC.ovvvveines [ 12/21/2007..... | v | e, 3,527,572 0 0 0 0
3425403........cconvririei GOLDSBORO..... ANCaee | i 06/24/2008.... | .ovoovvveerirerirene | e 2,669,751 0 0 0 0
3425444.........vvvi ROANOKE RAPIDS........ccccoovvvrrrinnns (ORI IS 03/01/2010.... [ ovvrevevirreirerns [ e 711,828 0 0 0 0
3425457 CHARLOTTE......ovvmeririreenerinninns NC.virverres [ 07/13/2010.... | coveerereerierirene [ e 1,433,396 0 0 0 0
3425475. HOLLY SPRINGS NC 11/22/2010.... | . .1,230,437 0 0 0 0
3425487.... ASHEVILLE.........oovvrererrerirerircens NC.vorverres [ 01/26/12011.... | coveeeverierireee [ e 1,739,602 0 0 0 0
3425582...... MONROE.................. NC..ovvvvvries [ 10/26/2012.... | coovervvrervnnens | e 2,385,915 0 0 0 43,053 0
3625138......ocereririeiin VANDALIA. ..o (0] ISUPSRIII RPN 05/10/2005.... | cvveeereerirerirnee | e 1,732,862 0 0 0 47,135 0
3625144......covvirin, GROVEPORT OH..oovvvrvn | v 06/02/2005.... | ..ovoevevrrriirerns [ v 905,058 0 0 0 0
3625145 CINCINNATL ..ovvrereereeeeseeeseeeens (0] RSP RPN 06/02/2005.... | covooereerierirane | e 3,345,198 0 0 0 0
3625166. . | COLUMBUS 08/30/2005.... 585,722 0 0 0 0
3625184 FRANKLIN TWP. (0] ISR RN 11/01/2005.... | ..veoevvvrrners | v 729,682 0 0 0 | eevvereereserienrieeens0 | eeveeieeiieeceeiienns0 e | e 09,693 | 0 |0 | ) 0
3625185.....cverririiinns WASHINGTON TWP........ooovrrrirnns OH..oovveeen [ 11/01/2005.... | ..veovvvrineins | e 4,949,221 0 0 0 { o0 | eevrrncisncnnnd0 |0 | 0 [ 38,455 | .ovevernrenneieeenn0 | s 0
3625189......ocerrririeiin COLUMBUS.......coooeeieimerierieriens (0] ISP U 11/10/2005.... | ..o | v 922,494 0 0 0 { o0 0 |0 | 0 [ 12,264 | o0 | i 0
3625192.....ccrierrniirnes GAHANNA AOH i 11/18/2005.... | cooovvevererrrrenin | v 571,404 0 0 0 0
3625197 WASHINGTON TWP.......covvrirerns (0] ISP RN 12/16/2005.... 1,528,874 0 0 0 [ eovvereerenereenrieeenc0 | eevveeieeiieciesiienns0 e | e e 12,178 |0 | 0 | ) 0
3625240. . | BROOK PARK... .|OH 06/06/2006.... | . ..1,686,185 0 0 0 0
3625246 ELYRIA oo OH.oovveeees [ 06/27/2006.... 1,045,759 0 0 0 [ eovvereeresereeniieenens0 | eevveeieeiieeieciienns0 e | e 12,373 |0 |0 | ) 0
3625252........ccmrrriiiins PAINESVILLE OH..oovovvrvrs v 07/18/2006.... | ccooovrerrererirene | cevirnes 939,115 0 0 0 0
3625256........ccoevrrineiinns HUBER HEIGHTS........ccosteririirinns (0] ISR RN 08/08/2008.... | cveevrvererrrerirnee | cerrerereereennns 2,447,035 0 0 0 [ eovvereereserienrieeenc0 | eeveeeieeiieeeeiienns0 e | o0 e 20771 |0 |0 | ) 0
3625274 GROVE CITY ..o OH..ovovvvvnn | v 10/31/2006.... | coooverereririirin | e 901,509 0 0 0 0
3625280 CINCINNATL oo (0] ISR RN 11/28/2008.... | ...coonevvrrircris | e, 1,147,600 0 0 0 | eovveeeeresereeniieeenc0 | eevveeieeiieeieniienns0 e | 0 e 7,853 | eeniieeenn0 |0 | ) 0
3625283. . | BROOK PARK... .|OH 12/05/2006.... 916,000 0 0 0 0
3625290 FAIRFIELD.......ovvoreirreiseireiieninens OH..oovvevees [ e 12/22/2008.... | ..cooeverrieerns | e 784,454 0 0 0 [ om0 0 o0 | 0 [ 16,366 | 0 | 0| ) 0
36252%4.......ccoivriin WEST CHESTER......cocovrrverirerinens OH..ooovvvveves [ e 12/28/2006.... | ...coovvevrrirns | e, 1,413,276 0 0 0 0
3625335, COLUMBUS........covoevverrerisrrenrians (0] ISR VRN 07/31/2007..... | ceveeeerrerrerireee | e 2,059,043 0 0 0 0
3625361......overrririii CINCINNATL oo OH..ooovvvveees [ 12/11/2007.... [ oveoernirns | e, 1,710,696 0 0 0 0
3625388 CARROLLTON........ (0] ISR BTN 03/24/2008.... 1,550,443 0 0 0 | om0 e 0 |0 | 0 [ 27,733 |0 |0 | 0
3625534 FOREST PARK. OH..oovvvvevs [ 10/27/2011c. [ e | e, 1,113,375 0 0 0 0
3625568........ccoervrieiinns PATASKALA (0] ISR VI 07/20/2012.... | covevevnerierireee | e 1,592,431 0 0 0 0
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3625569 COLUMBUS........coooevverreeisrienrians OH.uovveves [ e 07/20/2012.... | ceveeeeeerierreee [ e 1,113,661 0 0 0 [ om0 | eerinriesrneenn0 |0 | 0 L8725 |0 |0 | 0
3625607. . | SPRINGBORO OH 03/18/2013.... 0 0 0 0
3625615 CLEVELAND......ooooirierireiineireinns OH..oovvvven [ 04/30/2013.... 0 0 0 0
3625616........ccorrericiinns CINCINNATL c.cvvovvrreeiseiesiiesias OH..oovvvvvees [ e 05/01/2013... [ v | e 0 0 0 0 0
3725123 OKLAHOMA CITY ..o (0] CUTIRIN YR 02/22/2005.... | covovvvreerierrene | e 1,855,449 0 0 0 0
3725181..... TULSA...coovvvirirrenne (0] CHRIRRIN RPN 10/31/2005.... | ..veovvevrreeris | v 444,629 0 0 0 0
3725225..... TULSA ..o (0] ORI IOV 03/31/2008.... [ ..ovorevevrrrrirerns [ e 824,384 0 0 0 0
3725226........ccvvveirieiins MUSKOGEE (0] R IR 03/31/2006.... | ccvoovvererirererene | e 485,912 0 0 0 0
3725532..... TULSA.....oovrrieinne (0] CHTIRIN DY 10/20/2011.c. [ v | e, 1,281,623 0 0 0 { o0 | eervrrcinennnd0 |0 | 0 14,165 | oo 0
3825553.......ceeririiinns PORTLAND.......oocoremrrmerirernierirenes OR..oovvvvveer [ v 05/07/2012.... | cvvooveverirerirene | e 983,279 0 0 0 | o0 o0 0 | 0 [ 8,645 0
3925199.....ciririiins HORSHAM TWP.... PA oo 12/28/2005.... | ..o | e, 2,657,484 0 0 0 { o0 | ervrrncincennnd0 |0 | 0 [ 21,862 [ .o 0
3925244 CASTLE SHANNON BOROUGH...... PA. oo e 06/15/2008.... | .cvoovvvererirerernee | eeveeees 514,478 0 0 0 6,103 0
3925248. . | QUAKERTOWN.... 07/06/2006.... | .ooovveeerierirans | o 3,085,242 0 0 0 28,513 0
3925289 PITTSBURGH PA. oo e 12/21/2008.... | ...ceonevevrrvers | v 785,066 0 0 0 16,352 | ovvevrriereieeinens 0
3925551 PITTSBURGH PA i | e 04/30/2012.... | covovvvrerirerrene [ e 924,865 0 0 0 15,541 | oo 0
3925552.......cereeirinerin PITTSBURGH PA. oo e 04/30/2012.... | covoovevrerirerirene [ e 635,848 0 0 0 10,683 | .vvoorerirereeiens 0
4125118 MOUNT PLEASANT SCovvvviees | v 01/18/2005.... | ..ovorvvvernrirerins [ e 1,799,554 0 0 0 (L /7 A 0
4125271 NORTH MYRTLE BEACH.........ccccceeee | SCrrvrvvirins | cvvrrens 09/29/2008.... | cvvvoeveerirerireee | e 1,498,530 0 0 0 10,212 | oo 0
4125272. . | CONWAY... 10/2412006.... | c.oovvvererirreris | e 1,425,882 0 0 0 29,668 0
4125365 GEORGETOWN......ccoovvvrerinerrerrnne | SChiiiirins | v 12/20/2007.... | coovvrevrererrens | s 2,898,282 0 0 0 30,150 | cvoerevrenennernnereen0 |0 | 0
4125440.......ccoivi GREENVILLE........iveieirriinnireciis [T B 12/23/2009.... | oo | e, 1,906,994 0 0 0 { o0 0 |0 | 0 [ 26,005 [ .o [, 0
4125449.......coo GREENVILLE......c.ivereerrririrrreris (SO D 06/03/2010.... | cevveerrerirerirnee | eeveenes 937,064 0 0 0 { o0 0 |0 | 0 [ 18,515 | o0 | oo 0
4125536......ccvrrerririinns FORT MILL SO R 1073172011 | o | e 1,237,663 0 0 0 {0 v |0 | 0 15,125 | o0 s 0
4325113 LAKELAND L1\ T D 12/14/2004.... 1,533,541 0 0 0 [ eovvereeerenereenrieenenc0 | eevveeieeiieecesiienns0 e | 0 12,935 |0 |0 | ) 0
4325167. . | COLLIERVILLE TN 08/30/2005.... [ ..ovvvrvveririrerins [ cevvevnirerinnis 1,157,480 0 0 0 0
4325374 HENDERSONVILLE L1\ T D 01/2412008.... | ..ovoevvvrererns [ v 855,174 0 0 0 [ eovvereeresereerrieenenc0 | eeveeeieeiieeieniienns0 e | e 8,830 | ceienieend0 |0 | ) 0
4425058..... ABILENE.........coocomiieriieieeireniiniians L. ST B 02/27/2004.... | covoovrvverirerrene | e 4,032,330 0 0 0 0
4425107 ..o DALLAS......c.coouvener L. ST D 11/16/12004.... | ..o | v 977,460 0 0 0 [ eovvereerenereenrieeenc0 | eevveeieeiieeieeiienns0 e | e 19,293 |0 |0 | ) 0
4425108.....coiiiins EL PASO L, RN IR TTI2004.... | oo | v 788,923 0 0 0 0
4425120 LAREDO.......oivverieeierieenerisnnns L. ST D 01/25/2005.... 1,181,657 0 0 0 [ eovvereerenereenrieeenc0 | eevveeieeiieeieniienns0 e | e 27,993 |0 |0 | ) 0
4425161. . |EL PASO > 08/10/2005.... | . ..1,553,952 0 0 0 0
4425188 SAN ANTONIO L. ST D 11/09/2005.... [ ..vooeverrieerns | v 843,739 0 0 0 | om0 0 0 | 0 8,901 |0 |0 | ) 0
4425193......ini PASADENA L. ST B 11/18/2005.... | ...ceonvvevrnerns | e, 1,164,197 0 0 0 0
4425222 CONRCE......... L. ST D 03/28/2008.... | .cveeeveerreriraee | e 1,472,864 0 0 0 0
4425223.......covvi CONRCE.......... L. ST B 03/28/2006.... | .cooovvererirererene | cerienes 335,864 0 0 0 0
4425228..... TEMPLE L. S D 04/06/2006.... 1,349,083 0 0 0 | om0 0 0 | 0 [ 16,574 | 0 |0 | ) 0
4425249.......covivii HOUSTON.......cooivimrirriiiieniierienes L. ST B 07/11/2006.... | coveerreerierirene | o 1,970,248 0 0 0 0
4425250........converriei DALLAS......ccoovvenes L. S D 07/12/2008.... | covoovvvrerreriraee | e 1,957,678 0 0 0 0
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4425284..... LEWISVILLE ), SO IR 12/12/2008.... | ..cooeeerrreins | e 1,218,662 0 0 0 5,514 | o0 0 | 0
4425299. CONROE..... X 01/19/2007.... 577,336 0 0 0 3,866 0
4425302 MCALLEN L. ST D 01/31/2007..... | coveereeerierrene | e 1,074,572 0 0 0 22,256 0
4425312, HOUSTON.......cooivrmrererierinnrierinenes L. ST B 03/29/2007..... | covoovveerierirene | eevienes 887,738 0 0 (0 USSP RPORRPPURPPON | I OPOURPOURPPORTSOSTRTOOTON | I IOTOSPRORORRO 0 | o0 e 6,027 0
4425316......ccvvernn ADDISON......ooorirrririinee L) SRR R 04/16/2007..... | ceveevevrerierirene | e 1,246,906 0 0 0 0
4425324..... DALLAS........ccoovs L. ST B 05/14/2007..... | ovoevrererirerns [ v 1,799,958 0 0 0 0
4425333 HOUSTON.......ovvriiiriieinrieierieins L) ST R 06/29/2007.... 1,782,372 0 0 0 0
4425367 CARROLLTON........ L. ST D 12/21/2007.... | oveoevvrncrns | e, 3,081,583 0 0 0 0
4425369........oorerrnnn SUGAR LAND......ovveriirirriiniinns L. S D 1212112007 ... | v | e, 1,369,574 0 0 0 0
B42537T ..o SAN ANTONIO L. ST D 01/29/2008.... | covooveveerirerirene | o 1,067,162 0 0 0 0
4425393..... TEMPLE L. ST B 05/12/2008.... [ ..ovovvvernrirerns [ e 1,004,459 0 0 0 0
4425415 HOUSTON.......cooevrerrnerinrrnernreneeees | T | e 09/26/2008.... | covoovreerierirene | e 1,062,996 0 0 0 0
4425427. . |HOUSTON 11/21/2008.... | . ..3,109,927 0 0 0 0
4425462 HOUSTON......cooevreerereerrnerrrenieees | T | cevreens 09/15/2010.... | cevveereerierireee | e 1,128,715 0 0 0 0
4425493........ovi DALLAS......oooomvimrrnrrnrinnennnrinennene | T | s 04/07/2011.... | coveeveerieirene [ e 1,383,688 0 0 0 | om0 e | e 0 | om0 i, 19,614 | oo, 0
442551 oo SAN ANTONIO L. ST D 06/30/2011.... | coveeereerierirene [ e 1,036,791 0 0 (0 IUUURURRTORPORRPPURRPON | I UPOURTOURPORSOORTOOPON | I IOTOSPORRO 0 | o0 s 8,100 0
A425554........oovi PORTLAND.......ccooomveirirerinnireniienes L. ST B 05/14/2012.... | covovvverrverrene | e 1,709,485 0 0 0 | om0 o0 s 0 | o0 [ 20,866 0
4425571 EL PASO L. ST D 08/28/2012.... | ceveereveerierirene | e 1,386,997 0 0 0 13,340 | oo 0
4425592. LYTLE 12/20/2012.... | coovreevrervninins | e 1,150,000 0 0 0 23,077 0
4425602..........oeeerrieiinns CARROLLTON........ L. ST D 02/11/2013... | v | e 0 0 0 0 9,131 | o0 |0 | 0
4425604.........oovoinn HOUSTON. .....ooiiriierineireeiieees L. S B 03/01/2013.... | covvoevrereerees | e 0 0 0 0 | o0 | eeverincieneennnd0 | e 0 | o0 i, 24,532 [ o0 [, 0
4525162.......ceveiiieiinn SALT LAKE CITY. UTernees e 08/15/2005.... | covvoeerererirerernee | crvrieenne 2,346,938 0 0 (0 TUOURURTORPOROPPURRPON | I UPOURTOURIOSPRTOOPON | I IOPOSPRRRO 0 | o0 [, 25,932 | covvrrecenerrnriinennd0 | s 0 0
4525163......ccvvierricirs SANDY oo UT e [ 08/15/2005.... [ ..ovvevveririrerins [ crrvrinee 951,930 0 0 0 {0 |0 | 0 | o0 [ 12,875 | o0 | e 0 0
4525380.......ccerrrrierinns PROVO [V PSRN RN 01/31/2008.... 2,491,047 0 0 0 31181 | o0 |0 | e 0
4625461. BARRE 08/26/2010.... | . ..3,192,889 0 0 0 25,877 0
472513 STERLING.......ovvenerrenrrnerrererneernens | VA | s 03/30/2005.... 2,646,929 0 0 0 75,062 | coooeveeencrirneiinerenn0 |0 | s 0
4725134 ... MIDLOTHIAN........cvveerinriierirrireenne VA o | e 04/28/2005.... | .cooovvreerirerrene | e 737,745 0 0 (0 TPOOSOOPPOPPOORPPURPPON | I OOPOURPOUPPORTSOOTRPOOTON | I IOPORPORORRORROOO 0 | o0 s 20,319 | o0 | s 0 0
4725204........coovvvrin POWHATAN VA o | e 01/30/2008.... | .cvoovvrrerererirnee | eevreees 798,703 0 0 (0 TOUORURTORPORRPRURPPON | I OPOURTOURROROORTOOPON | I ISP 0 | o0 s 10,124 | o0 [ s [0 TN 0
4725237 ..o MECHANICSVILLE VA i [ 05/15/2008.... [ ..ovvoevrerrirerins [ crrvrinee 918,615 0 0 0 {0 |0 | 0 | o0 [ 18,213 |0 [ 0 0
4725261 NORFOLK......covervreereririrerisiiis LT/ W D 08/30/2006.... 1,248,287 0 0 0 8,601 | covevveeeerrceriiieienc0 o0 | ) 0
4725408. . | GAINESVILLE VA 08/15/2008.... | . ..1,262,939 0 0 0 0
4725411 NORFOLK.......cooirireereeieinneiisiis VA o | e 09/02/2008.... 3,072,153 0 0 0 [ om0 | cernrcrsrneennd0 o0 | 0 89,786 | 0 | 0 | 0
4725420........ccomvverrinerinns GAINESVILLE VAo | s 10/10/2008.... | ...coovvevririrns | e, 2,426,985 0 0 0 0
4725450........cconeerreinns VIRGINIA BEACH VA e | e 06/07/2010.... | coveerrerrerierirane | e 1,134,104 0 0 0 0
4725454..........ovv MIDLOTHIAN. ...t VA o | e 06/23/2010.... | covoorvreerirerirene [ s 686,966 0 0 0 0
4725467 PORTSMOUTH......ccoooivirrirrrinirnnas VA o | e 10/27/2010.... 1,196,638 0 0 0 | coveenererrinereenens0 e 0 |0 | 0 [ 10,358 | 0 |0 | 0
4725546 ROANOKE.........oooeieiririeiineiiens VA oo | e 02/27/2012.... | coveevvvverirerrene | e 1,706,908 0 0 0 0




Statement as of June 30, 2013 of the OHIO 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
4825137 SPOKANE VALLEY.... 05/02/2005.... | ccvoovvveerieriraee | e 345,098 0 0 0 (I 0 52,424 0 [ om0 | e
4825262. .| TACOMA.... 09/01/2006.... 970,387 0 0 0 0 .0 11,371 0 0
4825435 GIG HARBOR.. WA e | e 02/19/2009.... | covovvvreerierirene | e 1,525,628 0 0 0 0. 0 7,171 0 0
4925383.......cervrieiin HEDGESVILLE . WV | e 02/11/2008..... | coveorrreerirerirene | e 2,176,015 0 0 0 (U I (V1 O (V18 I (U [P 39,033 0 | oo 0 0
5025364........ccneerrririinns PRAIRIE DU CHIEN.......cc.coovvmrrins |/ B 12/20/12007..... | ovooverineins | e, 1,965,773 0 0 0 (O I (V1 O (1 O (1 IO L O (110 IO 0 0
5025416........ccnrrirricrinns MADISON.......ovvimrirrereririneriernis Wl | e 09/30/2008.... | coveorveerirerirene | e 2,173,753 0 0 0 0 | eovrrerrerrernrrenreeens0 v | (1 IO 19,540 | oo (01 0 0
5025447 MADISON.......ovvrrrirrireirnrineireiins |/ D 04/20/12010.... [ .ovvevevirriirerins [ e 929,873 0 0 0 0. 0 7,528 0 0 0
5325355 TOWNSEND TWP.......coooiiiniriniiinns OH..ooovvvviee [ s 11/28/2007.... | ovovvvenienins | e, 1,597,412 0 0 0 0]. 0] ... 0].. 95,989 0. 0 0
0299999. Total - Mortgages With Partial REPAYMENES. ........iiiiis coririiiiisieie et snssenssnes | enessnssssens 394,634,001 0 0 0 0 | (] I {0 [ 6,366,284 | ..o (0] 0 0
0599999. Total Mortgage: e et | eeeieenienens 402,191,615 0].. 0 0 [V [ 0 0. 7,391,431 | oo 13,757,715 | oo, (V) [ 0 0

82030
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Statement as of June 30, 2013 of the OH'O 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
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Statement as of June 30, 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 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

3132H3 7A 5| FREDDIE MAC GOLD POOL 3.500% 03/01/43..........covveeurreeeeereeiinienesiesnssssssssesssssssssssssssssessssssssssnsenses | ossesseees ....04/23/2013 | Goldman Sachs & Co. 5,314,581 4,979,259 5809 (1

3136AC  GJ 4 | FANNIE MAE-ACES 2013-MS 2.509% 11/25/22..........coovveeeeeereeeeresereereeseeseresseseeessseseesesseesesseseesessesessssense | vereseeees ...04/25/2013 | Barclays Capital Inc 5,096,875 5,000,000 10,104 |1
0599999. Total - Bonds - U.S. Government 10,411,456 9,979,259 15,913 XXX
Bonds - U.S. States, Territories and P

130333 CA 3| CALIFORNIA HOUSING 2013 2.900% 02/01/42.........cvvevrmereeeierreiiierseissessssssssessssssssssssssesssssssssssssasenss | sevsessnnes ....04/19/2013 | Bank of America 2,000,000 2,000,000 0 |1FE

249218 BA  5|DENVER COLORADO PUBLIC 3.598% 12/15/27.......ccvveuueereeieesresisesssissssesssssssssssssssssssssssssssssessesssnsesss | sossessenes ....04/18/2013 | RBC Capital Markets 2,200,000 2,200,000 0 | 1FE

249218 BC 1| DENVER COLORADO PUBLIC 4.242% 12/15/37........covevveeeeereeeesresiseeesissesessessssssssssesssssssssssssssesssssens | sesssnneees ....04/18/2013 | RBC Capital Markets. 1,000,000 1,000,000 0 |1FE

373384 J6 4 |STATE OF GEORGIA Series 4.280% 02/01/30. ....06/28/2013 | Citi 2,500,000 2,500,000 0 [1FE

452152 QV 6 ILLINOIS ST GOV OBLIGAT 5.010% 04/01/28. ....04/02/2013 | Bank of America 1,000,000 1,000,000 0 |1FE

49130T PS 9 |KENTUCKY ST HSG CORP HS 3.000% T1/01/41....c..ooomvvviricrresrsessesssssssssssessessssssssssssessssssesssssssssssssnns. | sessnsenes ...04/19/2013 | Citi 3,000,000 3,000,000 0 [1FE

514136 AY 6 |LANCASTER COUNTY SCHOOL 2.463% 12/01/20........coccmmmerveremerreemmererresssesssssessessssssssssssessesssssesssssnes | sesseneees ....04/25/2013 | Bank of America 1,505,000 1,505,000 0 |1FE

594612 BK 8| MICHIGAN ST ULT GO 3.800% 05/15/33.......ccvuvummerreemmmmereemmsmrssisssessssssesssssssssssssssssssssssssssssssssesssssssssssssnnes | sersesenes ...04/30/2013 | Citi 4,000,000 4,000,000 6,333 | 1FE

83712T DA 6| SOUTH CAROLINA ST HOUSI 2.950% O1/01/41.....ovveeieieeisinsinisssessissssssssssssssssssssssssssssssssssssssssssssssses | sessesssnes ...04/12/2013 | Citi 3,000,000 3,000,000 0 |1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 20,205,000 20,205,000 6,333 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ion

004284 B6 1|ACALANES CAUNION HIGH 2.931% 08/071/24.........oovvermerrierereisssesssisssssssssssssssssssessssssssssssssssssssssnsssss | sersesenes ....05/03/2013 | Piper Jaffray Inc. 2,355,000 2,355,000 0 [1FE

890125 WX 1| TOMS RIVER NJ BOARD OF  3.122% 07/15/24.......coviiviiniiiisissssiissssssissssssssssssssssssessssssssssssssssssssssssenns | sessssenes ...05/01/2013 | RBC Capital Markets 2,380,000 2,380,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 4,735,000 4,735,000 (V] XXX reoereisenenns
Bonds - U.S. Special Revenue and Special A t

3136AE  TT 4| FANNIE MAE 2013-54 BA 3.000% 0B/25/43.........cocrmmmvveeriseeresinsessssssssessssessessssssssssssesssssssssssssssssssssssssssssss | sossessons ....04/26/2013 | Citi 5,173,438 5,000,000 12,083 |1

3137B1 U7 5| FHLMC MULTIFAM STRU PAS 2.522% 01/25/23........cccoummimuiinnireissssssssssssssssssessssssssssssssesssssssessssssssssssses | cesssssenes ....05/02/2013 | Wells Fargo Securities 3,059,937 3,000,000 2,732 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 8,233,375 8,000,000 14,815 | ........... XXX reoereierinenns
Bonds - Industrial and Miscellaneous

00101J AF 3|ADT CORP 3.500% 07/15/22 ...06/25/2013 | FTN Financial 733,056 800,000 12,678 |2FE

03064) AE 5| AMERICREDIT AUTOMOBILE 1.790% 03/08/19 ..04/03/2013 | J P Morgan & Co 1,249,607 1,250,000 0 | 1FE

037833 AK 6 |APPLE INC 2.400% 05/03/23 ....04/30/2013 | Goldman Sachs & Co 3,994,680 4,000,000 0 [1FE

053332 AP 7| AUTOZONE INC 3.125% 07/15/23......cccvuuueerreemmerreissesseessesssssssessssssssssssssssssssessssssssssssssssesssssnsssssssssesses | sesseneeres ...04/18/2013 | Suntrust 497,235 500,000 0 | 2FE

053611 AG 4| AVERY DENNISON CORP 3.350% 04/15/23.........covveeeerrieieereiinessesisesessssessssssssssssssssssssssssssssssssssssssnnns | sevsenneees ....04/03/2013 | Bank of America 599,388 600,000 0 | 2FE

084423 40 9|BERKLEY (WR) CORPORATIO 5.625% 04/30/53.........coccumerrvrermmereesmseesisessssssessisssessssssesssssnsssssssssesses | sesseeenes ....04/25/2013 | Bank of America 2,000,000 2,000,000 0 | 2FE

12646W AH 7 |CREDIT SUISSE COM MTGE 3.000% 04/25/43 ....04/17/2013 | Credit Suisse First Boston 2,033,203 2,000,000 4,833 | 1FE

19416Q EC 0|COLGATE-PALMOLIVE CO 2.100% 05/01/23 ....04/129/2013 | Citi 2,462,625 2,500,000 0 |1FE

224044 CA 3| COX COMMUNICATIONS INC 2.950% 06/30/23..........coovveeuuereeememresisnereeiiessessssnsssssssesssssssssssssssesssssens | wessenneees ....04/26/2013 | Various 3,640,040 3,650,000 0 | 2FE

29977K  AA  1|EVERBANK MTGE LOAN TRUS 3.000% 0B/25/43..........ccomuervreerrrrrissessisssessissessesssessssssessssssssessessnsseses | sessneeres ....06/04/2013 | Barclays Capital Inc 2,975,580 3,000,000 9,000 [1FE

301657 AA O|EXETER AUTOMOBILE REC T 1.290% 10/16/17.....cooommvieerivriisneriisnnessessssesssssnsessssssssssssssssssssssssssssnes | wevsenneees ....05/01/2013 | Citi 2,249,908 2,250,000 0 | 1FE

30291D AB 2 |FRSLLC 2013-1A A2 3.080% 04/15/43 ...04/10/2013 | Wells Fargo Securities 999,991 1,000,000 0 | 1FE

33843C AA 3 |FLAGSHIP CREDIT AUTO TR 1.320% 04/16/18 ..04/10/2013 | Wells Fargo Securities. 2,999,638 3,000,000 0 | 1FE

437076 AZ 5|HOME DEPOT INC 2.700% 04/01/23 ....04/02/2013 | Bank of America 998,440 1,000,000 0 | 1FE

46640B AC 8 |JP MORGAN MORTGAGE TRUS 3.500% 05/25/43..........ccovvveorerrienreeeisseesiissessissssssisssssssssssssssssssssssssss. | wessnnenes ....05/29/2013 | J P Morgan & Co. 5,063,281 5,000,000 14,583 [1FE

55448Q AS 5| MACK-CALIREALTY LP 3.150% 05/15/23.....coccvveemmmmmmreeeessssesssmmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseess | sesessssans ....04/29/2013 | Bank of America 2,444,800 2,500,000 0 | 2FE
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Statement as of June 30, 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 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)
594918 AT 1|MICROSOFT CORP 2.375% 05/01/23 ....04/25/2013 | Bank of America 1,993,280 2,000,000 0 | 1FE
666807 BG 6| NORTHROP GRUMMAN CORP 3.250% 08/01/23 ....06/26/2013 | Bank of America 945,340 1,000,000 2,799 |2FE
74112W AG 4 |PRESTIGE AUTO REC TRUST 1.740% 05/15/19.....c0ucrmrrrirmmerresiesresnsssssssnsessssssmsesssssssssssssnessssssssessssnns | sesseneeses ....04/04/2013 | Wells Fargo Securities 1,999,541 2,000,000 0 | 1FE
78392N  AC  5[SNAAC AUTO REC TRUST 2.090% O7/1B/18........ccoerreeemereeeemermessasesssssssessssssssesssssssessssssesssssssssssssnesses | ossesseees ....04/02/2013 | Wells Fargo Securities 1,999,735 2,000,000 0 |1FE
78403D AF 7 |SBA TOWER TRUST 144A 3.722% 04/15/23.......cocmmuevviimnerrinnessissinsessesssssssssssesssssssesssssssessssssssssssssssssses | oneeseenns ....04/04/2013 | Deutsche Bank Securities 1,500,000 1,500,000 0 | 1FE
81745A AB 3| SEQUOIA MORTGAGE TRUST 3.000% 05/25/43.........ccovveumereermerreismesseisessssssssssssssssssssnsssssssssssssssnes | sessnenes ....04/08/2013 | RBS Securities Corp. 3,052,148 3,000,000 4,250 | 1FE
822804 AA 8| SHELLPOINT ASSET FUNDIN 3.750% O7/25/43..........comserreimrnereiimneesseiessessssssssessssessessssessssssesssssesesssnes | sevnnsenes ...06/27/2013 | Credit Suisse First Boston 1,956,179 2,000,000 5,625 | 1FE
872540 AP 4| TIX COMPANIES INC 2.500% 05/15/23.........ccorrvermmerressmermesmnessesssssnesssssssssssssssssssssssssssssesssssssssssssnesses | sesseneees ....04/30/2013 | Various 4,663,262 4,650,000 208 | 1FE
26824K AA 2| EADS FINANCE B.V. 144A 2.700% 04/17/23 F........ | ....04/09/2013 | J P Morgan & Co 1,994,960 2,000,000 0 | 1FE
780097 AY 7|ROYAL BANK OF SCOTLAND 6.100% 06/10/23, F 06/10/2013 | Deutsche Bank Securitie: 3,000,210 3,000,000 1,525 | 3FE
92979@ AC 6|WACKER CHEMICAL CORP SE 4.180% 04/23/23 F...o... | ....04/23/2013 | HSBC Securities 2,000,000 2,000,000 0|2z
G2615@ AB 0|DCC TREASURY IRELAND 20 4.040% 04/25/23 |-~ ....04/25/2013 | Barclays Capital Inc 3,000,000 3,000,000 0|2z
X5152* AD 1| MJ MAILLIS SA PACKAGING 7.000% 10/06/16. |- ...04/10/2013 | Interest Capitalization 40,246 40,246 0[5
X5152* AJ 8| MJ MAILLIS SA PACKAGING 0.000% 10/06/16. | S ...04/10/2013 | Interest Capitalization 39,893 39,893 0 [5.
3899999. Total - Bonds - Industrial & Miscellaneous 63,126,266 63,280,139 55,501 | ..ccoveee. YOS —
8399997. Total - Bonds - Part 3 106,711,097 connrrrernnennnens 106,199,398 | i 92,562 |.......... YOS —
8399999. Total - Bonds, 106,711,097 covvrreeinnennnnnn 106,199,398 | o 92,562 | ..coveee. YOS —
9999999. Total - Bonds, Preferred and Common Stock 106,711,097 XXX 92,562 |........ 30 S—
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of June 30, 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
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3132H3 7A  5|FREDDIE MAC GOLD POOL 3.500% 03/01/43........| ..... 06/01/2013| PaydOWN.........cverrererinrrrerierins | vevernrrinernerirenenne | eevnernnenn 5019 | v 1,619 | s 8,132 0 (0 IO (513) .0 ...22 | 03/01/2043|1...
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36........... | ..... 06/01/2013| Paydown.... .39,013 0 0| (1,136) .0 03/25/2036 1...
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/20........ |..... 06/01/2013| Paydown.........coeuvererenerererirenens | ceveene 19 19 19 19 0 .0 0 [ o0 [ 0 [ 19 | 0 | 0 | 0 | 1 111/20/2020| 1...........
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20........ |..... 06/01/2013| Paydown..........ccoveereneeneirenins | cevenne 37 37 37 37 0 .0 0 | o0 [ 0 [ 87 | 0 | s | 0 | 2 {10/20/2020 1...........
36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/20........ |..... 06/01/2013| Paydown..........cveuvererenrrirerienens | coveene 50 50 51 50 0 .0 0 [ corrverierieenn0 [0 [ B0 | 0 | 0 | e | 2 (12/20/2020 1...........
36235* AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 06/15/2013| Redemption ~ 100.0000..........c. [ evererrrreremrirerinnns | cevrerreeiees 56,641 | .ovvverrne 56,641 | ..cocovoneen. 56,641 0 .0 0 | o0 [0 [ 86,641 | 0 | 0 | 0| 1,117 |06/15/2030| 1...........
38373M  2F 6| GNMA 2008-80 IO 0.968% 04/16/50...........covrervrere | cever 06/01/2013| Paydown.... 0 0 16,802 | oo 16,406 | o0 [ i (16,406) | o0 | s (16,408) | 0 | e | 0 | 0 | 0 | e 2,450 | 04/16/2050] 1...
38373M  3S 7| GNMA 2008-86 IO 0.792% 10/16/48...........cocovvrire | oenee 06/01/2013| Paydown.... 0 0 74,151 0 | oon(74,449) | .o AT737 | eiiii(92,186) | o0 [0 [0 | viin0 il 23,640 | 10/16/2048| 1...
38373M 7D 6| GNMA 2009-37 IO 1.201% 05/16/49........cocooverrmrerne | vener 06/01/2013| Paydown.........cceueererenerinerienens | ceveene 0 0 A5,135 | s 26,223 | covrerins 0. (15,378) | ........ 10,845 | ......... (26,223) 0 0 0 (V1 IR 0 e 6,245 | 05/16/2049] 1...........
383738 TM 9| GNMA 2003-20 MA 5.500% 06/16/32........co.covvveemrens | o 06/01/2013| PAYAOWN.........oorivrrireririenerierins | ceeerseineisesisesiene | oneines 1,583,193 | .ccoooue. 1,583,193 | oo 1,574,782 | ......... 1,579,045 | oo 0 e 4148 | o (V1 IO 4148 | 0| e 1,583,193 | .ooovvirne (V1 IO (V1 IO 0 . 37,163 | 06/16/2032| 1...........
38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32.........cccevvrrerer | v 06/01/2013| Paydown.........ccvueerererernrerienens | veveene 231,167 231,167 229,237 229,868 (U I 1,299 | oo, (V1 IO 1,299 0 231,167 0 (V] IO 0| et 6,018 |09/16/2032] 1...........
38374N  JX 6| GNMA 2006-42 B 5.222% 08/16/46...........c.coveverreres | s 06/01/2013| Paydown.... 141,544 .0 08/16/2046|1...
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.........ccoseverrrneres | cenee 06/01/2013| Paydown.... ..T47,328 .0 03/16/2035| 1...
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18........... | ..... 05/10/2013| Redemption  100.0000... 8,839 .0 08/10/2018 1...
0599999. Total - BONAS = U.S. GOVEIMMENL. .....ruuiesirseresees st seis sttt | cersnnens 2,814,313 | ......... 2,814,313 | ........2,925,992 | ......... 2,911,692 | oo 0]... (115,942) | ........ 28,582 | ......(144,524) | ..cocooon0 | 1 2,814313 | 0 0 0 192,378 XXX...
Bonds - U.S. States, Territories and Pc
130333 CA 3| CALIFORNIA HOUSING 2013 2.900% 02/01/42...... |..... 06/01/2013| Redemption ~ 100.0000............ | covvererrrererererncenne | cervereenn 6,274 | i 46,274 | 46,274 0 0 .0 0 02/01/2042| 1FE......
199491 R4  5|CITY OF COLUMBUS OHIO B 4.110% 06/01/21..... |..... 06/17/2013| Call ~ 100.0000........ccccoevrmrees | corirrienrienirverrans | 21,000,000 | ........1,000,000 | ......... 1,000,000 | ......... 1,000,000 0 .0 0 06/01/2021| 1FE......
246395 YC 5|DELAWARE ST HSG AUTH RE 2.750% 12/01/41... | ..... 06/01/2013| Redemption ~ 100.0000... .15,000 0 .0 0 12/01/2041] 1FE......
373539 MA 0| GEORGIA ST HSG & FIN AU 4.900% 12/01/31....... | ..... 05/15/2013| Redemption ~ 100.0000............ [ ceorvverervrerrirmnnens [ cvvrrrrneeenn5,000 | i 5,000 | i, 5,019 | i 5,013 | oo (V1 I (2) 0 12/01/2031| 1FE......
45201Y YJ  O|ILLINOIS ST HSG DEV AUT 2.625% 12/01/42......... | ..... 06/01/2013| Redemption ~ 100.0000............ | coveerrerrererererneerane | vevvvereeennn 84,119 | i 84,119 | 84,119 | v 84,119 0 .0 0 12/01/2042| 1FE......
49130T PS  9|KENTUCKY ST HSG CORP HS 3.000% 11/01/41... | ..... 06/03/2013| Redemption  100.0000. 30,000 0 0 .0 0 11/01/2041| 1FE......
60416Q EP  5|MINNESOTA ST HSG FIN AG 4.450% 07/01/31...... | ..... 04/01/2013| Redemption ~ 100.0000............ | coveerevrrerrrererneerans | vrirnerrennnn 10,000 | 10,000 | oo 10,000 | .cooovrvrnees 10,000 0 .0 0 07/01/2031| 1FE......
60637B CN 8| MISSOURI HOUSING 2013 2.650% 11/01/40.......... | ..... 06/03/2013| Redemption ~ 100.0000... 55,000 0 0 .0 0 11/01/2040 1FE......
60637B CP 3| MISSOURI HOUSING 2013 2.650% 11/01/41.......... | ..... 06/03/2013| Redemption ~ 100.0000... 40,000 0 0 .0 0 11/01/2041] 1FE......
647200 W8 3| NEW MEXICO ST MTGE FIN 3.550% 09/01/32...... | ..... 06/03/2013| Redemption ~ 100.0000............ [ covererrrerrrirmrrerinnns | verveernneend5,000 | civiiirerrn45,000 | oo 45,000 | ..ooereene 45,000 0 .0 0 09/01/2032| 1FE......
76221R  RB 1 |RHODE ISLAND HSG & MTG 4.000% 10/01/40..... | ..... 04/01/2013| Redemption ~ 100.0000.........c.. | coveerrerrrerrrererneeans | vevrereennnn80,000 | civirerrn.80,000 | coovvinnvne 84,782 | .ovvvrnnn. 84,695 | ..ot (1 [ [R0)) 0 10/01/2040| 1FE......
83712T DA  6|SOUTH CAROLINA ST HOUSI 2.950% 01/01/41..... | ..... 06/01/2013| Redemption ~ 100.0000. .75,000 0 0 .0 0 01/01/2041| 1FE......
83756C AY 1|SOUTH DAKOTA HSG DEV AU 4.000% 11/01/42... | ..... 05/31/2013| Redemption ~ 100.0000............ | ceeeereermerrrerereeernes | wernerennnn 760,000 | ............760,000 | ... 760,000 | ...coonee. 760,000 0 .0 0 11/01/2042| 1FE......
88271H FL  8|TEXAS ST AFFORDABLE HSG 2.700% 09/01/41....] ..... 06/04/2013| Redemption ~ 100.0000... .50,000 0 0 .0 0 09/01/2041| 1FE......
92812Q NU  7|VIRGINIA ST HSG AUTH DE 4.900% 01/01/33....... | ..... 06/17/2013| Redemption ~ 100.0000............ | ceeeeereemerrrerereeernes | wvnerennnn 750,000 | ... 750,000 | oo 749,063 | ............ 749,136 0 12 0 01/01/2033| 1FE......
93978X EM 8| WASHINGTON ST HSG FIN C 4.600% 10/01/33..... | ..... 06/03/2013| Redemption  100.0000.........c.. | covveennrvenrenernnians | cvrenniennee 75,000 | ciiiieeennnc 75,000 | coviiiiinas 75,000 | .o 75,000 0 .0 0 10/01/2033| 1FE......
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................cccucvueveueiererercrereeeeeeerieereresacereseseeiesesessenenseesesenesensneeenenees | sereennnd, 120,393 | 1........3,120,393 | ......... 3,124,257 | ......... 2,812,963 | ................. 0 e ({0S)) 0. e (106) | e 0| 03124132 | 0] (3,739) | . (3,739) ] ...82,495 ... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special A t
076523 AA  7|CITY OF BEDFORD VIRGINI 7.810% 05/01/26....... | ..... |05/01/2013| Redemption  100.0000............ | covereernmeermereerirens | cerveeeneenns 40,000 | ..ooovrrrnen 40,000 | ..cooovrernes 40,000 | .coooovrennes 40,000 0 .0 0 1,562 ‘ 05/01/2026| 2




Statement as of June 30, 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

1’6030

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)
31340Y 4Z  9|FHLMC REMIC 93 H 8.500% 11/15/20........ccoovverueee | o 06/01/2013| PaYdOWN........couvvrrirerineirnerienins | ceeriseieensnerineenes | eevnnenneeennn 3,804 | 3,804 | 03,980 [ i 3,824 | 0 | oo (20) 0 (20) 0 11/15/2020 1...........
31358P HV 2| FNMA REMIC G92-35 EB 7.500% 07/25/22 e 06/01/2013| PAYAOWN. ..o | cervsssienssnsseniens | evvvsriienieenn 2y 194 | e 2,794 [ 2,800 | ... 2,786 0 .8 0 8 0 07/25/2022| 1...
31358Q EU  5|FNMAREMIC 1992-162 D 7.000% 09/25/22............ | ..... 06/01/2013| PaYdOWN........coucvvmrirereneirnerienins | ceverserieseinenieninee | covereennenees 14,840 | i 14,840 | 14,381 | 14,656 | ..oooovreenad 0| s 183 | oo (V1 IO 183 | v 0 09/25/2022| 1...
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38............. | ..... 06/01/2013| PaYdOWN........coucvvrrercrenrrierienins | ceverserinnrnenirenenee | covverenneencd8,131 | i 46,131 | 49,966 | oo 49,832 | ..ovverirns 0 | o370 | v [ ieeen(3,701) | e 0 02/25/2038 1...........
3136AE  TT  4|FANNIE MAE 2013-54 BA 3.000% 06/25/43............. | ..... 06/01/2013| Paydown 0 0 | coorrerrne(288) | v [ i (288) | e 0 06/25/2043| 1...........
3137AR WS 1|{FHR 4073 HC 3.500% 03/15/35........cocrvrerrrmrrririrane | cerer 06/01/2013| PaydOWN........oocvvmrercrenrieerienins | cererneriennrrenirenenee | cevereneeene39,102 | 35,102 | 137,976 | e 37,856 | ..ocvverernns 0 | cooerenn(2,754) | v [ iincn(2,754) | e 0 03/15/2035| 1...........
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32..........couevvrers [ e 06/01/2013| Paydown.........ccoueerereneernnrienins | ceveene 850,147 850,147 817,214 837,837 0 0 850,147 0 0 09/25/2032| 1...........
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32. e 06/01/2013| Paydown.... 287,111 287,111 259,053 278,533 0 0 287,111 0 0 08/15/2032| 1...
31393A 5P 8| FNMA 2003-43 PE 5.500% 05/25/33 IO 06/01/2013| PaydOown........c.ovvrvereiirerierninnns [ overerinernsiseirennnes | covveirenend 601,263 | ............ 601,263 590,459 596,927 0 | o337 | a0 | 337 | 0 | e 601,263 | .ccovvcrvnne (V1 IO 0 05/25/2033| 1...
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33........coereererrerres | vever 06/01/2013| Paydown.........cceueererenerinerienens | ceveene 845,841 845,841 839,232 842,939 0 0 845,841 0 0 03/15/2033| 1...........
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20........ccccomvenee | vonce 06/01/2013| PAYAOWN........oonevrnirrereiierirerins | eeeiseieensesieeenes | cevinseessesi 3,579 | oo, 3,579 | v 3,601 | oo 3,585 | oo 0 (1 I 3,579 | cooverns (V1 IO (V1 IO (0 IO 75 101/01/2020| 1...........
476565 AA 4| JERSEY CITY MEDICAL CNT 3.039% 11/20/28...... | ..... 05/20/2013] PaYdOWN. .....cooevrriririsrinnriienins | coversensssnsssnesenenne | cersenesssenns 70,000 | oo 70,000 | oo 70,000 | oo 70,000 0 .0 0 0 [ 70,000 | oo 0 [ e 0 | i [ I 1,005 | 11/20/2028| 1FE......
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMENL.........rviuiiriiiiiiisieissiesssssi s ssssesssnes . 2,808,919 | . 2,808,919 | ......... 2,737,257 | ......... 2,778,775 | oo 0] . 21,549 | v [V I 21,549 | oo [ I 2,808,919 | oo 0 [ v 0 | e 0]... 64,035 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 ] ..... 06/01/2013| PAYAOWN.........ouriririereiierirnens | erveresiiesiesisennins | evveerienes 176,902 | covvvenees 176,902 | ....cnee. 169,390 | cocoovveneee 176,002 0].. 899 (V1 IO 899 | .ot (V1 I 176,902 | cooovrvenncd (V1 I (V1 I (U I 3,278 | 06/25/2033| 1FM.....
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18..... 06/01/2013| PaYAOWN........couevvrrereerrirnernenins | covereesssinerieninee | cereeineenns 27,253 | oo 27,253 | oo 27441 | e, 27,274 | oo (U IO (21) 0 (21) (0 I 27,253 | oo (V1 I (V1 IO (U I 505 |08/25/2018| 1FM.....
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 06/15/2013| Redemption ~ 100.0000..........c. [ evererrrrermermmrierinnns | cererrernens 43911 | oo 43911 | o 46,106 | .....cooce 45,257 | v (0] RN (51) 0 (51) {0 [ I 45,206 | .o 0 [ e (1,295) | ....... (1,295)| ....c.. 1,364 | 08/15/2021| 1...........
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ..... 06/01/2013| Paydown 08/15/2030| 3AM.....
020002 AC 5|ALLSTATE CORP 7.500% 06/15/13 e 06/15/2013| Maturity.. 06/15/2013| 1FE......
037411 AT 2| APACHE CORP 5.250% 04/15/13........coccmvvurerrnrnns [ s 04/15/2013| Maturity.. 04/15/2013| 1FE......
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 06/01/2013| PaydOWN........oovvvrveirrierinninerens | reeensssissienieninnns | seveereneees ....40,905 | .. , , w0 0 06/25/2035| 1FM.....
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 06/01/2013| Redemption ~ 100.0000.........c.. | ovvererrerereeerneninns | crverinens 118,814 | oo 118,814 05/01/2016| 2FE......
049164 AK 2| ATLAS AIRINC 7.336% 01/02/18........cvrvrvverrvrrers | veree 06/07/2013| Redemption ~ 100.0000............ [ evererrrervrrrrerernnes | crrvrirrnens 122,863 | ..oocvunee 122,863 01/02/2018 3...........
049164 BE 5|ATLAS AIRINC 2000-1 PA 8.707% 07/02/21........... | ...c. 06/02/2013| Redemption ~ 100.0000............ | coverervnreermererenerene | cereerneenns 56,387 | .covvverrne 56,387 07/01/2021 3...........
05463S AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15........ | ..... 06/20/2013| Paydown.... 310,395 310,395 03/20/2015| 1FE......
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 06/02/2013| Paydown 92411 | .. 92,411 03/02/2026| 1FE......
05606U AA  8|BXG RECEIVABLES NOTE TR 2.660% 12/02/27.... |..... 06/02/2013| Paydown.... ...51,964 ....51,964 12/02/2027| 1FE......
05949A EC  0|BANK OF AMERICA MORTGAG 5.500% 05/25/34.. | ..... 06/01/2013| Paydown.........ccoueerereneernerienens | cevenne 984,845 984,845 05/25/2034| 1FM.....
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 06/01/2013| Paydown 06/26/2021| 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 06/01/2013| Paydown 02/26/2020| 1FM.....
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 06/01/2013| Paydown.... 01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 06/01/2013| Paydown.... ..182,703 05/26/2036| 1FM.....
073914 VK  6|BEAR STEARNS MTGE SEC | 3.334% 10/25/25..... | ..... 06/01/2013| PaydOown..........cveurveerinerierirnrens | cevvienrirerirenineeiens | cvvverennn 39,908 | . 39,906 10/25/2025| 1FM.....
099738 AA  4|BORGER ENERGY ASSOCIATE 7.260% 12/31/22.. | ..... 06/30/2013| Redemption ~ 100.0000............ | covrererrerereeernenians | ceverinens 143175 | v 143,175 06/30/2022| 4FE......
10623 AA 4 |BRAZOS SANDY CREEK ELEC 6.540% 06/30/24... | ..... 06/30/2013| Redemption ~ 100.0000............ | ceveerrreerrrenerirerirene | cererirerenns 45,833 | oo 45,833 06/30/2024| 1Z........
116663 AC  9|BRUCE MANSFIELD 6.850% 06/01/34.........c.coocenes | cevee 06/01/2013| Redemption ~ 100.0000............ | covverrrvrereerenennns | coverienns 108,253 | .ovvvonees 108,253 06/01/2033| 2FE......
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123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 06/01/2013| PAYAOWN........courvmniereneiierirenins | eereeeisesieeissenins | cvserienes 119,558 | covvvenees 119,558 | ..coovenee 119,275 | v 119,238 0 320 (V1 IO 320 | oo (1 I 119,558 | covvvvrrennnd (V1 I (V1 IO (U I 2,500 |09/25/2018| 1FE......
12557Y AE  7|CIT EQUIPMENT COLLATERA 4.860% 03/15/14.... | ..... 06/15/2013| Paydown.... 695,566 695,566 695,498 695,550 0 16 0 .16 0 895,566 | ovvooveerni0 | o0 | 0 | 13,174 |03/15/2014| 1FE......
125634 AA 3| CLI FUNDING LLC 2011-1A 4.500% 03/18/26......... | ..... 06/18/2013| PaydOWN.........ovureveieeireriririens v | eeverens 1,218,636 | ......... 1,218,636 | ......... 1,218,636 | ......... 1,218,636 0 .0 0 0 0 1,218,636 | ..oocvveeen0 | criiciiccnl0 | 0 | 27,583 | 03/18/2026| 1FE......
126185 AA  5|CPSAUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 06/15/2013| PaYAOWN........couvrernrrrrierierirrens | ovvereerienienesenins | cveerieens 130,609 | .ovvverees 130,609 | ..ooovveveee 130,592 | cooovvreneee 130,596 0 12 0 .12 (V1 I 130,609 | .oovvvvernnnd (V1 I (V1 IO 0| e 1,483 |06/17/2019| 1FE......
126185 AB  3|CPSAUTO TRUST 2012-A B 5.010% 06/17/19....... | ..... 06/15/2013| PaYOWN.........ovvvrrireirnrinerienins | ceeerseiissisnisneniene | cerneeineenns 76,782 | ccovvrenne. 76,782 | cooovverneen. VAT — 76,774 0 7 0 7 (1 I 76,782 | e 0 06/17/2019| 2AM.....
126186 AA  3|CPSAUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 06/16/2013| PaYAOWN.......couvermvvrrierierireens | ovvrererienirenesnenins | cveverineens 109,607 | ccvvvernes 109,607 | ..oooveveee 109,592 | coovvveneee 109,601 0 .6 0 6 (V1 I 109,607 | cooovverrnned 0 04/16/2018| 1FE......
12642M AQ 3| CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 06/01/2013| PaYAOWN........couirivrineiierireeins | eereseiseniesissenins | cveerienes 149,210 | coovvronees 149,210 | coovvveneee 150,888 | ...covvenee 149,517 | v 0 | ooreeeene(B07) | cevviieirec [ eieieecee(B07) | a0 | 149,210 | 0 05/27/2037| 1FM.....
12646W AH  7|CREDIT SUISSE COM MTGE 3.000% 04/25/43...... | ..... 06/01/2013| Paydown.... ...24,534 ....24,534 24,941 0 0 .0 04/25/2043| 1FE......
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. | ..... 06/01/2013| Paydown.... ...56,620 156,620 | covvirinnns 55,417 | cvvvrinns 55,841 | v 0 .0 08/25/2035| 1FM.....
12667F VF 9| COUNTRYWIDE ALTERNATIVE 6.500% 10/25/34.. | ..... 06/01/2013| Paydown.........cceueererenerinerienens | ceveene 257,224 257,224 230,376 234,445 0 e 22,779 | oo (V18 IO 22,779 0 257,224 0 (V1 IR 0 e 6,700 | 10/25/2034| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 06/01/2013| Paydown.........ccoeerereneeneirenins | cevenne 210,625 210,625 | ....ccoooue. 171,512 | v 173,663 | oo 0 et 36,962 | ..ovvrcrinnn (V10 IO 36,962 0 210,625 0 (V1 IO (U I 3,590 | 11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 06/01/2013| PaYAOWN........courvrmveaermerierireens | ovrvrerseniesesseeins | cveeriinens 130,841 | oo 130,841 | v 122,827 | o 127,915 0 2,927 (VN 2,927 10/25/2035| 2FM.....
12669E S2 3| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 06/01/2013| Paydown.... 3,444 3,444 10/25/2033| 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... | 06/01/2013| Paydown ..618 07/25/2034| 1FM.....
12669G C8 2|COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 06/01/2013| Paydown..........ccoevrerenrerernevininns [ overenirersnnerennnns | vervvnnernn 98,640 | 198,640 | oo 97,131 | 97,194 | 0 | e, 1,445 06/25/2035| 2FM.....
12669G EZ 0|COUNTRYWIDE HOME LOANS 5.500% 08/25/33... 1 ..... 06/01/2013| Paydown , , , 80 \ 08/25/2033| 1FM......
13975E AD  5|CAPITAL AUTO REC ASSET 0.970% 01/22/18....... |..... 05/16/2013| Morgan Stanley & Co........ccocvev [ correrrvrinvineirerinnns | cvernns 1,505,156 | ......... 1,500,000 | ......... 1,499,900 0 0 14 ] 0 |14 |0 | s 1,499,914 | .o 01/22/2018| 1FE......
144285 AH 6| CARPENTER TECHNOLOGY 6.625% 05/15/13...... | ..... 05/15/2013| Maturity.. 05/15/2013| 2FE......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 06/01/2013| Paydown.... 11/25/2035| 1FM.....
161546 FW 1| CHASE FUNDING MORTGAGE 4.429% 10/25/14.. | ..... 06/01/2013| Paydown 10/25/2014| 1FM.....
16165T AJ 2| CHASEFLEX TRUST 2005-1 5.500% 02/25/35....... | ..... 06/01/2013| Paydown.... , | , 3 3 , 02/25/2035| 1FM.....
165069 AS  4|VERIZON MARYLAND INC 7.150% 05/01/23.......... | ..... 06/17/2013| Call ~ 100.0000..........cooreverrerrs | ceverne 75,000 | cooovvrennees 75,000 | coovvvrnnens 79,584 | oo, 75,228 | cooovveerirns (1 [ [P22:) ) I (V18 I (2] ) (1 I 75,000 | .ovvorerirne (V1 I (V1 IO 0 05/01/2023| 1FE......
172900 AD 6| CITIFINANCIAL AUTO ISSU 3.150% 08/15/16........ | ..... 05/15/2013| PaydOWN........coovvrvrerieirerinirerens [ orerensnersnssserennnes | covveenenens 732,683 | oo 732,683 | ....ccooc 732,603 | ... 732,677 0 .6 0 6 (0 [ I 732,683 | .o () IR 0 | v 0 08/15/2016| 1FE......
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 06/01/2013| PaYdOWN.........oucvvrrererrnrinerienins | cevernerieneisensnennne | ceneennen. 148,084 | i, 148,084 | ............ 141,383 | oo 141,383 | oo 0| e 6,702 | s 0 | oo 6,702 | coovevrrnennd (1 I 148,084 | .....ocooennnd (V1 I (1 IO 0 09/25/2035| 1FM.....
172973 5F 2| CITICORP MORTGAGE 5.000% 02/25/21.........cocee | oo 06/01/2013| Paydown.... ...12,957 ....71,544 02/25/2021| 1FM.....
17309N AD  3|CITICORP RESIDENTIAL MO 5.939% 07/25/36...... | ..... 06/01/2013| Paydown ..139,859 26,573 07/25/2036| 3FM.....
17312D AC 2| CITICORP MORTGAGE 6.000% 09/25/37.......ccccever | voree 06/01/2013| Paydown.... .145,446 09/25/2037| 1FM.....
195891 AE  6|COLONIAL REALTY LP SENI 6.150% 04/15/13....... | ..... 04/15/2013| Maturity.. 04/15/2013| 2FE......
208245 AA 8| CONN FUNDING II LP 2012 4.000% 04/15/16......... | ..... 04/15/2013| Paydown 04/15/2016| 2AM.....
20846Q HE 1| CONSECO FIN SECURITIZATION 2001-2 M1 MH... | ..... 06/01/2013| PaYdOWN.........ocvvmeererinrinenienins | ceeernnrissnrsnenienennee | eevnneenneene 11,954 | 11,954 | 11,954 | 11,954 | 0 | 0 [0 | 0 0 11,954 | 0 | 0 | 0 | 0 |02/01/2033| 6FM.....
209115 A* 5| CONSOLIDATED EDISON INC 8.710% 06/30/22.... | ..... 06/30/2013| Various. 06/30/2022| 1...........
21075W BF  1|{CONTI MTGE HOME EQUITY 8.100% 08/15/25...... | ..... 06/01/2013| Paydown 08/15/2025| 4FM.....
22540A AJ  7|ASSOCIATES MANUF HOUSIN 7.600% 06/15/28... | ..... 06/15/2013| Paydown..........cccvevrrenrrenerirenens | ceveene 204,165 204,165 | ............184,386 | ............ 196,810 | oo 0| e 7,355 | oo (V1 IO 7,355 0 204,165 0 (V1 IO 0 06/15/2028| 1FE......
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 06/15/2013| PAYAOWN.........ouremrvrvnerierireins | eeresersesiesissenins | cvserinees 140,502 | covvrenees 140,502 | ...........128,559 | ............ 135,692 | coooveercrennn 0| e 4,809 | .o (V1 IO 4,809 | oo (1 I 140,502 | cooovreennnd (V1 I (V1 IO 0 03/15/2028| 1FE......
22541N  5Z  8|CS FIRST BOSTON MTG SEC 5.000% 05/25/18..... | ..... 06/01/2013| PaYAOWN........couvvrrerrierrienerienins | cevernreissinerieniene | cereninenenns 46,858 | .............. 46,858 | ............ 47,561 | ccoovcrrrncs 47,009 | oo (U [ (151) ] veverrrerrrena (V18 I (151) ] covrevrnnend [V I 46,858 | ............... (V1 IR (V1 IO [V I 851 |05/25/2018| 1FM.....
22541Q VG 4| CSFIRST BOSTON MORTGAG 5.500% 10/25/33... | ..... 06/01/2013| Paydown.........ccoeeerereenerierens | ceveene 318,935 318,935 314,724 316,660 0] e 2,275 | oo (V1 IO 2,275 0 318,935 0 (V] IO (U 7,310 | 10/25/2033| 1FM.....
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2254W0 KD 6|CSFIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 06/01/2013| PaydOWN........ccvvmrererinrinciineiins | ceverneniineinenienineee | covnnrnnennnD9,142 | 59,142 | i 80,473 | 059,806 | oo (1 [ [(G132)) I (V18 I (664) | <oooneernennd 0 10/25/2019| 1FM.....
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 06/30/2013| Redemption ~ 100.0000... 0 0 0 0 0 03/30/2025| 2FE......
22943Y UB 3| CREDIT SUISSE MTG CAPIT 2.917% 08/27/37...... | ..... 06/01/2013| Paydown ..109,078 ..105,874 0 2,927 (V1 IO 2,927 | v 0 . 08/27/2037| 1FM.....
23336E AC  0|DTAUTO OWNER TRUST 201 3.050% 08/15/15.... | ..... 06/15/2013| Paydown.........ccouvereveenerirerienens | ceveene 587,404 587,404 587,334 0 11 0 11 0 587,404 0 (V1 IO 0| e 7,366 | 08/15/2015| 1FE......
254683 AH  8|DISCOVER CARD MASTER TR 5.650% 12/15/15... | ..... 06/15/2013| PaYdOWN.........oucvvmrirerinienerierins | ceeersseiseiseeisssineee | oneinne 2,000,000 | ........ 2,000,000 | ......... 2,033,281 | ........2,004,142 | ..ccooovvnens 0| (4,142) | v (V1 I (4,142) | v 0| e 2,000,000 | cooovrernnne (V1 IO (V1 IO 0 . 56,500 | 12/15/2015| 1FE......
264411 AC  3|DUKE REALTY LP 4.625% 05/15/13........ccocooverrmrrrne [ v 05/15/2013| MALUIILY.......cooovvererereerercriieis | e | cveerinens 125,000 | covvvernees 125,000 | .ooovvreeeee 121,066 | ..o 124,809 | oo (1 I 191 | (V1 I 191 | e (V1 I 125,000 | cooovveennnnd (V1 I (V1 IO 0| e 2,891 | 05/15/2013 2FE......
291011 AT 1|EMERSON ELECTRIC CO 4.500% 05/01/13........... | ..... 05/01/2013| Maturity...........cccovwceervcrireriiiins | e 250,000 250,000 245,825 249,820 0 | 180 | i (V1 IO 180 0 250,000 0 (V1 IO (U I 5,625 | 05/01/2013| 1FE......
29977 AB  2|EVERBANK MTGE LOAN TRUS 2.500% 03/25/43.. | ..... 06/01/2013| Paydown.... 78,244 0 0 .0 03/25/2043| 1FE......
29977K AA  1|EVERBANK MTGE LOAN TRUS 3.000% 06/25/43.. | ..... 06/25/2013| Paydown.... 21,777 0 0 .0 06/25/2043| 1FE......
301657 AA  O0|EXETER AUTOMOBILE REC T 1.290% 10/16/17.... | ..... 06/15/2013| Paydown..........ccceeerrvmnerirerereens \ , .86,519 0 0 4 0 4 10/16/2017| 1FE......
303250 A@ 3| FAIRISAAC CORPORATION 6.370% 05/07/13....... | ..... 05/07/2013| Maturity.. 0 .0 0 0 0] ........1,000,000 | ...ccevornecn. (V1 IO (V1 IO 0 . 31,850 | 05/07/2013] 3...........
31953* AL  6|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2013| Redemption ~ 100.0000. 0 .0 0 0 0 | vorirerrnnn42,586 | oo, (V] IR (V] IO 0| et 1,269 |10/15/2027|1...........
31953* AM  4|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2013| Redemption  100.0000... 0 .0 0 0 0 ...128 [10/15/20271...
31953* AN  2|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2013| Redemption  100.0000... 0 .0 0 0 0 10/15/2027| 1...
31953* AP 7|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2013| Redemption ~ 100.0000... 10,968 0 .0 0 0 0 10/15/2027| 1...
31953* AQ 5|BNSF RAILWAY COMPANY SE 5.960% 10/15/27... | ..... 05/15/2013| Redemption ~ 100.0000............ | covererererrverirerernee | corvernnen 14,549 | i 14,549 | L 14,549 | e 14,549 0 .0 0 0 0 | v 14,549 | i, (V1 I (V1 IO (U I 434 110/15/2027 1...........
32051D 3U  4|FIRST HORIZON ASSET SEC 5.250% 09/25/34..... |..... 06/01/2013| PaydOWN........coovvrvrererirerrnirernns [ orereninersnnseiennnes | crvveeenens 481,807 | oo 481,807 | coeennn 464,718 | ..o 478,759 | oo (V1 3,048 | oo 0 [ e 3,048 | ..o (V1 I 481,807 | coverrenend 0 [ v 0 | v 0 . e 9,756 |09/25/2034| 1FM.....
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 06/01/2013| PAYAOWN........courerrerrmerierireens | evevreerienieeesseeins | creersneees 438,903 | ....co..... 438,903 | ...ccoonve 434514 | ........... 436,302 | ..cooovvrrrnennd (U I 2,601 | e (V1 IO 2,601 | e (U I 438,903 | ....occoonven. (V1 I (V1 IO 0 . 10,017 |05/25/2034| 1FM.....
32051D Z3 9 |FIRST HORIZON ASSET SEC 5.250% 06/25/34..... | ..... 06/01/2013| Paydown.... 654,692 682,039 0| e 3,167 L0 ...685,205 | oooviceenn0 | ciiieen0 | 0| 14,069 |06/25/2034| 1FM.....
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 06/01/2013| Paydown.... 80,072 L0 01/25/2035| 1FM.....
32058E AC 7|FIRST INVESTORS AUTO OW 0.900% 10/15/18.... | ..... 05/15/2013| Wells Fargo Securities.............c.. | vovwerveeerrverrerirnns | wovvienes 2,000,703 ,000,000 1,999,886 0 .10 0 10/15/2018| 1FE......
33761N  A*  0|FIRST SERVICE CORPORATI 5.440% 04/01/15..... | ..... 04/01/2013| Redemption ~ 100.0000.........c.. | ovvererrerereeersennins | crverirens 400,000 | ..ocvereer 400,000 | ..oovernees 400,000 0 0 (1 O 400,000 | .cooovverneene (V1 I (V1 IO 0 . 10,880 |04/01/2015| 2...........
33843C AA 3 |FLAGSHIP CREDIT AUTO TR 1.320% 04/16/18...... | ..... 06/15/2013| PaydOWN........coovvrveririrerrnirernns [ corereninersnssseennnes | covveennnens 197,835 | e 197,835 | o 197,811 0 24 (V1 I 197,835 | v () IR 0 | v (V1 I 321 | 04/16/2018| 1FE......
34529G AG 0|FORD CREDIT AUTO OWNER 2.980% 08/15/14.... | ..... 06/15/2013| PAYAOWN........courvrarrrenerrerireins | eeresersensesissenins | eveerieens 526,518 | ..o 526,518 526,431 0 8 0 526,518 0 (1 IO 0| e 6,498 |08/15/2014| 1FE......
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 06/30/2013| Redemption ~ 100.0000... 0 ] 06/30/2025| 2FE......
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 06/01/2013| Paydown.... L0 .0 04/25/2029| 1FM.....
362341 4B 2| GSR MORTGAGE LOAN TRUST 2.796% 01/25/36. | ..... 06/01/2013| Paydown.... L0 ] 01/25/2036| 1FM.....
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 06/01/2013| PaYAOWN.........ouvvrrrrenerierireens | eeresersensssissennns | cveerienes 118,485 | .ovovvnees 118,485 | ..coovenee 119,374 | oo 118,294 | oo (1 IO 191 | oo (V1 IO 191 | e (1 I 118,485 | ..o (V1 I (] IO 0| e 2,538 |07/25/2035| 1FM.....
37048@ AB 0| GENERAL PARTSINTLINC 8.480% 11/01/16....... | ..... 05/01/2013| Redemption ~ 100.0000............ | ...... 250,000 250,000 250,000 250,733 (V) I (72) 0 (72) 0 250,661 (V] IO (661)] cvvvvvene (661)] ...... 10,600 |11/01/2016| 3Z........
39153V AR 5| GREAT AMERICA LEASING R 3.190% 12/15/13..... | ..... 04/15/2013| PaYAOWN.........ouvvrivrenerierireens | eerenersensesissennns | cvserieend 648,701 648,647 648,699 0 .2 0 2 0| e 648,701 | oo, (V1 I (V1 IO 0| e 6,898 | 12/15/2013| 1FE......
39153V AS 3| GREAT AMERICA LEASING R 4.520% 11/15/14..... | ..... 04/15/2013| PaYdOWN.........oeverrirrrinrinerienins | coversreienrinerieniene | ovriies 1,000,000 999,774 999,908 0. 92 0 .92 0| . ,000,000 | covovrieerernc0 | cvvriiennnn0 | i | e 15,067 | 11/15/2014| 1FE......
393505 CF 7|GREEN TREE FINANCIAL CO 8.300% 05/15/19..... | ..... 06/15/2013| PaydOwN.........cevreerrmeinerienins | cevernrrinsennerineninee | eevrneennennn 13390 | v 7,390 | i 7,363 | coovrrerins 7,390 0 .0 0 0 0 | o 7,390 | ciiiciieennd0 | eviiiennd0 | 0 | 252 | 05/15/2019| 1FE......
393505 KX 9| GREEN TREE FINANCIAL CO 7.000% 02/15/27..... | ..... 06/15/2013| Paydown..........cccvevrrenrrenerirenens | ceveene 359,510 359,510 356,140 358,418 0| e 1,002 | v (V1 I 1,092 0 359,510 0 (V1 IO 0 . 10,266 |02/15/2027| 1FE......
40432B  AA  7|HSIASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 06/01/2013| PaYAOWN.........ourvrrrereirrrernerienins | ceeerneesssisersenieee | cerneeiseenns 79,729 | oo 79,729 | v, 72,554 | oo, 76,348 | ..o 0| e 3,381 | o (V1 IO 3,381 | e (1 I 79,729 | oo (V1 I (V1 IO 0| e 1,751 |09/25/2037| 1FM.....
421946 AF  1|HEALTH CARE REALTY TRR 5.125% 04/01/14..... | ..... 04/18/2013| VAOUS.......ooverrerrerrririieiienes | ceverreissriesieninne | oneien 4,257,927 | ......... 4,075,000 | ......... 3,908,168 | ........ 4,044,472 | c.oovvers 0| e 6,978 | .o (V1 IO 6,978 | oo 0 | s 4,051,449 | .......c....... 0 ... 206,477 |..... 206,477 |..... 114,284 | 04/01/2014| 2FE......
42710T AA  7|HERCULES CAPITAL FUNDIN 3.320% 12/16/17.... | ..... 06/16/2013| PaYAOWN........couvvrmiviincrieiireeens | eereeerseniesissennns | cveerieees 151,304 | oo 151,304 | ..ooeveneee 151,304 | cocovvnnee 151,304 0 .0 0 0 (1 151,304 | oo (V1 I (V] IO (U 1,960 |12/16/2017| 1FE......
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437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | .... 06/01/2013| Paydown..........ccorveneeeneeneiienins | cevenerieneissenseninnne | evnneennen 137,700 | i, 137,700 | c.oovvveneee 125,996 | cooovveneee 134,349 | oo 0| e 3,351 | e (V1 IO 3,351 | e (1 I 137,700 02/25/2036| 4FM.....
44921A  AD  3|HYUNDAI AUTO RECEIVABLE 3.150% 03/15/16.... | ..... 06/15/2013| Paydown.... ..439,291 ..439,277 0 14 0 .14 0 03/15/2016| 1FE......
45254T PM  0|IMPAC SECURED ASSETS CM 4.521% 08/25/34... | ..... 06/01/2013| Paydown.... . . . L A16,159 | 0| e 1,954 | oo, 0| v 1,954 | i 0 118,112 08/25/2034| 1FM.....
45660N QC  2|RESIDENTIAL ASSET SEC T 4.750% 06/25/33....... | ..... 06/01/2013| PaYAOWN........courvrmreairierierirrens | oevvreerieniresennenins | cveerinens 178,025 | ..vovenee 178,025 | ..ooveeeee 156,664 | ............ 174,078 | oo (U IO 3,946 | oo 0| e 3,946 | oo (V1 I 178,025 06/25/2033| 1FM.....
45820E AH  5|INTELSAT LTD SENIOR NOT 6.500% 11/01/13...... | ..... 05/23/2013| Call ~ 102.6573.....ccvvvrerireins | crvererineieerieniens | oveinns 1,539,859 | ......... 1,500,000 | ......... 1,558,607 | ......... 1,506,414 0 (2,979) 0 | cerereeene(2979) [ s 0| e 1,503,436 11/01/2013| 5FE......
459200 AL 5[IBM CORP 7.500% 06/15/13.........ccmvverimernerierrrerins | ceves 06/15/2013| MAEUFILY........cooveerveerieriererrenins | ceverreinsrnenirenieee | oveienes 3,000,000 | ........ 3,000,000 | ......... 3,135,840 | ......... 3,005,699 | ..oovvvinerinnn 0 | v (5,699) [ vvooverncernens 0| ceoererne(5,699) [ o 0| e 3,000,000 06/15/2013| 1FE......
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 06/15/2013| PaYAOWN.........orvvrrireirniinerienins | ceeerseiissisniieniens | cerneeineenns 40,656 | ....cocvvne 40,656 | ....ocovvne 40,402 | oo 40,421 0 235 0 | i35 [ s (U I 40,656 12/15/2048| 1FE......
46628C AC  2|JP MORGAN ALTRNTVE LOAN 5.810% 05/25/36... | ..... 04/01/2013| Paydown.... 56,582 | ...covvvvec. 56,582 | ..ovvvrnecns 55,592 | ...... 56,327 0 256 (1N .- s I (N 56,582 05/25/2036
46639G AL 0|JP MORGAN MTGE TRUST 20 3.000% 03/01/43.... | ..... 06/01/2013| Paydown.... 239,674 239,674 245,151 0 0| (G YA4 ] — 0 0 239,674 03/01/2043
46640B AC  8|JP MORGAN MORTGAGE TRUS 3.500% 05/25/43. | ..... 06/01/2013| PaYAOWN........couvvrrerernrinerienins | coeerseeissninerieniene | cereneseenns 96,120 | ..coooverenee 96,120 97,337 0 0| v (1217) [ o 0 | correene(1,217) | s 0 | o 96,120 05/25/2043
484168 AC 3 |KANEB PIPELINE OPERATIN 5.875% 06/01/13...... | ..... 06/01/2013| MatUrity...........cvveverereerierirnenins | eeeeae 250,000 250,000 250,458 250,035 0 | oo (35) 0 0 250,000 06/01/2013
49327H AE  5|KEYCORP STUDENT LOAN TR 0.356% 06/27/25... | ..... 06/27/2013| PaYAOWN........couvvrrererrrinerienins | ceverneeissiinerienieee | cernenineenns 91,452 | oo 91,452 | coovvvrnns 87,108 | .ovvrernene 90,092 | ..oovvvrrirns (U I 1,360 [ oo 0| v 1,360 | i 0 | o 91,452 06/27/2025
494492 AA 9 |KINCAID GENERATION LLC 7.330% 06/15/20.......| ..... 05/21/2013| Redemption ~ 100.0000............ | coveereverrererirenirens | wveienes 3,557,231 3,557,231 3,566,049 | ......... 3,561,000 | .ooovvrvnennn 0 [ e [RYA)) I— 0 | e (B21) [ s 0| e 3,560,679 06/15/2020
52177TA  AB  1|LEAF I RECEIVABLES FND 4.900% 02/20/22........ |..... 05/20/2013| Paydown.... 268,220 268,220 265,538 267,962 0 259 0 0 268,220 02/20/2022
52465# AD 7 |LEGG MASON CAPITAL CORP 7.240% 12/05/20... | ..... 06/05/2013| Redemption ~ 100.0000..........c. [ evererrrrvmemmrrerinnn | veveereriens 48,108 | ..ovvurernnn 48,108 | ..oovervrne 48,108 | ..cocvvvees 48,108 0 .0 0 0 (U I 48,108 12/05/2020| 2...........
52520M AG 8 |LEHMAN MTG TRUST 2005-1 5.500% 09/25/35..... | ..... 06/01/2013| PAYAOWN........courermrrrvnerierireeens | oeresersensesessenins | eveerinees 168,653 | .ovvvvnees 168,653 | ...oevvvee 161,400 | coovvreneee 161,400 | oo 0| e 7,252 | coooverernd (V1 IO 7,252 | e (1 I 168,653 09/25/2035| 2FM.....
53688Q AA  8|LITIGATION SETTLEMENT 5.270% 10/25/32.......... | ..... 04/25/2013| Paydown..........ocovverrirerereninrirens [ everee 355,561 355,561 353,339 354,116 (0 [ 1,446 | oo () IO 1,446 0 355,561 10/25/2032| 2AM.....
55265K 2C 2| MASTR ASSET SEC TRUST 5.250% 12/25/33........ | ..... 06/01/2013| Paydown.........cceveererererirerienens | coveene 801,790 801,790 | ..occcvonee 772,600 | ..coccc.en. 796,516 | oo (U I 5,274 | oo (V1 IO 5,274 0 801,790 12/25/2033| 1FM.....
55265K 2X  6|MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 06/01/2013| Paydown.... ...47,257 0 33 0 .33 0 12/25/2018| 1FM.....
55265K VE 6 |MASTR ASSET SEC TRUST 4.750% 05/25/18........ | ..... 06/01/2013| Paydown 10,677 0 86 0 ...86 0 05/25/2018| 1FM.....
55313U AD 1 |MMAF EQUIPMENT FINANCE 3.510% 01/15/30.... | ..... 06/15/2013| Paydown.... 242,591 242,591 242,576 0 15 0 .15 0 242,591 01/15/2030| 1FE......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 06/20/2013| PaYAOWN.........ouevvrrereerriinerienins | ceeernerissinesieninee | cereniseenns 53,324 | oo 53,324 | ..cc0e0n.53,323 | i 53,323 0 .0 0 0 (0 I 53,324 07/20/2031| 1FE......
57165A AA  6|MARRIOTT VACATION CLUB 2.510% 05/20/30..... | ..... 06/20/2013| PaydOWN........ccovvrvreririrerininerens [ covereninerensssirennnes | covvrensnens 124,430 | ............ 124,430 | ..o 124413 | o 124,415 0 16 0 .16 (0 [ I 124,430 05/20/2030| 1FE......
57165A AB 4| MARRIOTT VACATION CLUB 3.500% 05/20/30..... | ..... 06/20/2013| PAYAOWN.........ouvemmrvrenerierireins | eeresersenseeessensns | ceveerinees 124,430 | oo 124,430 | .oovoveneee 124,422 | .o 124,423 0 .8 0 8 (1 I 124,430 05/20/2030| 2AM.....
57643M  JK 1 |MASTR ASSET SEC TRUST 5.750% 12/25/34........ | ..... 06/01/2013| PaydOWN........ccovvrivrerieirerininirns [ coverenenersnnseeennnes | covvrennenns 188,566 | ............ 188,566 | ............ 152,739 | oo 161,387 | v 0 0] e 27479 | (V1 I 188,566 12/25/2034| 1FM.....
58013M DU  5|MCDONALDS CORPORATION M 4.125% 06/01/13 | ..... 06/01/2013| Maturity.. 250,000 250,000 236,045 249,248 0 .0 0 250,000 06/01/2013| 1FE......
59549N AD  5|MID-STATE TRUST 6 A4 7.790% 07/01/35.......cccooe. | oo 04/01/2013| Paydown..........ovvevernrererinniiniens [ overenrnerssnsererinnes | vervnernnerenni20,887 | viviirnnnn 20,887 | i 19,842 | 020,133 | o 0 0] e 783 | 0 07/01/2035| 1AM.....
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 06/15/2013| Paydown.........ccovreerennrinerineeins | cevernerinnsinerineninnee | cenerinnesnn 20,680 | i 20,680 | v 19,594 | 119,812 | i 0 | e8| i [ 868 | 0 07/15/2038| 1AM.....
59560U AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 06/01/2013| Paydown..........cccvvenrvennrrnerirerens | vereerriennrnerreneiene | covverreneen 21,410 | 21,410 | 021,909 | 021,860 | e 0 | cooreeerene(d80) | v [ e (450) | 0 08/15/2037| 3AM.....
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 06/01/2013| Paydown..........ccoveeverenrercrireens 0 58 0 .58 0 12/15/2045| 1FM.....
60040# AA O |MILLENNIUM PIPELINE LLC 5.330% 06/30/27........| ..... 06/30/2013| Redemption ~ 100.0000............ 0 .0 0 0 0 06/30/2027| 2Z........
64952W AM  5|NEW YORK LIFE GLOBAL FD 4.600% 04/15/13..... |..... 04/15/2013| MatUIity.........oevvrreeericrinrinenns | ceeereriennisernesinnee | eerenneen 790,000 | oovv.. 750,000 | ... 745,575 | ... 749,651 | oo 0 | s 349 | s (V1 IO 349 | s 0 04/15/2013| 1FE......
66416T AF 2| NORTHEAST GENERATION CO 8.812% 10/15/26. |..... 04/15/2013| Redemption ~ 100.0000............ 0 .0 0 0 0 10/15/2026| 3FE......
685049 AA 6| ORANGE LAKE TIMESHARE T 3.450% 03/10/27.... | ..... 06/10/2013| Paydown..........cccveeerreneererireens 0 .5 0 5 0 03/10/2027| 1FE......
685049 AB 4| ORANGE LAKE TIMESHARE T 4.870% 03/10/27.... | ..... 06/10/2013| Paydown..........cccvvveervnerirerirens 0 13 0 .13 0 , 03/10/2027| 2AM.....
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 06/15/2013| Paydown..........ccovvereremeenerienens | cevenae 397,629 397,629 399,368 399,338 0| (1,710) | oo (V18 I (1,710) 0 397,629 0 (V] IO (U 6,252 | 03/15/2017| 1FE......
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693659 AC  8|ARIZONA PUBLIC SERVICE 8.000% 12/30/15........ | ..... 06/30/2013| Redemption ~ 100.0000............ | covvereernerrrerereeenes | cevrreerneienns 2,480 | oo, 2,480 | oo 2,743 | o 2,559 | v 0 | oo (24) 0 (24) 0 12/30/2015| 2FE......
72447TW AN 9| PITNEY BOWES INC MTN 3.875% 06/15/13........... | ..... 06/15/2013| MatUIity.........o.evverveerierirerirncnins | cerervrrisernerirerinee | everennenn 125,000 | ... 125,000 | ..o 117,808 | .o 124,581 | e (U IO 419 | e, (VN IO 419 | s 0 06/15/2013| 2FE......
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... | ..... 04/29/2013| Redemption ~ 100.0000............ 11,847 .. 11,847 11,847 0 .0 0 0 0 11,847 07/15/2027| 5Z........
74005P AL 8|PRAXAIRINC 3.950% 06/01/13........ccconvvemvverrerirnnnns [ v 06/01/2013| MALUILY.......ccoovverererererercniieis | e | creerieens 125,000 | covevernees 125,000 | ..oovvreneee 118,365 | voovvveneee 124,645 0 355 (V1 IO 355 | s (V1 I 125,000 | coovvveennnnd (V1 I (V1 IO 0| e 2,469 |06/01/2013| 1FE......
74112R  AA 8 |PRESTIGE AUTO REC TRUST 5.670% 04/15/17.... | ..... 06/15/2013| Paydown..........ccovvereremeenerienens | cevenne 502,597 502,597 502,509 502,593 0 .3 0 3 0 502,597 0 (V1 IO 0| . 13,755 | 04/15/2017| 1FE......
74160M BP 6 |PRIME MORTGAGE TRUST 20 5.000% 10/25/33... | ..... 06/01/2013| Paydown..........cveuvererenrrirerienens | coveene 310,096 310,096 296,432 304,701 0 5,394 (V1 IO 5,394 0 310,096 0 (V1 IO 0| e 6,646 | 10/25/2033| 1FM.....
74254P YE  6|PRINCIPAL LIFE INC FDG 5.300% 04/24/13........... | ..... 04/24/2013| MatUrity...........evveeeericrieriieins | ceeenae 500,000 500,000 | ..cvvrnen 491,750 500,000 0 (V1 IO 0. 13,250 | 04/24/2013| 1FE......
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 06/01/2013| Paydown.... ...45,027 .0 02/26/2036| 1FM......
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 06/01/2013| Paydown.... .0 06/27/2032| 1FM.....
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21..... | ..... 06/01/2013| Paydown 10/25/2021| 1FM.....
760985 7E 5|RESIDENTIAL FDG SEC COR 5.547% 07/25/34..... | ..... 06/01/2013| Paydown 07/25/2034| 3FM.....
760985 L6 6|RESIDENTIAL FDG SEC COR 5.900% 12/25/33..... | ..... 06/01/2013| Paydown 12/25/2033| 1FM.....
760985 UX  7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 06/01/2013| Paydown.... ....15,357 05/25/2033| 1FM.....
76110G ZD 6|RESIDENTIAL ACCREDIT LO 7.000% 05/25/31...... | ..... 06/01/2013| Paydown ..192,260 .191,423 , 05/25/2031| 1FM.....
76111X HD 8 |RESIDENTIAL FUNDING MTG 5.250% 04/25/34.....] ..... 06/01/2013| Paydown.... 542,677 542,677 513,847 542,677 | covveeereeen0 | v |0 | e 11,362 | 04/25/2034| 1FM.....
76111X QK  2|RESIDENTIAL FUNDING MTG 5.500% 12/25/34..... | ..... 06/01/2013| Paydown.........ccoueererenernerienens | ceveene 267,490 267,490 264,815 267,490 (V1 IO (U I 6,325 | 12/25/2034| 1FM.....
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27.......] ..... 06/01/2013| Paydown 07/20/2027| 1FE......
78488B AA  0|SVO VOI MORTGAGE CORP 2.000% 09/20/29....... | ... 06/01/2013| Paydown 09/20/2029| 1FE......
805564 PA 3| SAXON ASSET SECURITIES 4.929% 12/25/33...... | ..... 06/01/2013| Paydown.... 12/25/2033| 1FM.....
81744T AB  3|SEQUOIA MORTGAGE TRUST 3.474% 01/25/42... |..... 06/01/2013| Paydown 01/25/2042| 1FM.....
81745A AB 3| SEQUOIA MORTGAGE TRUST 3.000% 05/25/43... | ..... 06/01/2013| Paydown.... 05/25/2043| 1FE......
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... 06/20/2013| Paydown 07/20/2026| 1FE......
82651N  AA  7|SIERRA RECEIVABLES FUND 3.510% 11/20/25.... |..... 06/20/2013| Paydown 11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... |..... 06/20/2013| Paydown 11/15/2025| 1FE......
82651R AA  8|SIERRA RECEIVABLES FUN 3.350% 06/20/18...... | ..... 06/20/2013| Paydown.... 06/20/2018| 1FE......
82652A AA  4|SIERRA RECEIVABLES FUND 2.840% 11/20/28.... |..... 06/20/2013| Paydown 11/20/2028| 1FE......
826671 AD 1|SIGNAL SEC CORP MFD HS 7.420% 04/15/30...... | ..... 06/01/2013| Paydown.... ..51,742 ....51,742 , 04/15/2030| 4AM.....
828380 AA  7|SILVERLEAF FINANCE LLC 3.000% 03/17/25........ | ..... 06/15/2013| Paydown.........ccovererenrernerierens | ceveene 255,060 255,060 254,367 254,383 0 | e 677 | oo (V1 IO 677 0 03/17/2025| 1FE......
828380 AB  5|SILVERLEAF FINANCE LLC 4.450% 03/17/25........ | ..... 06/15/2013| PaYdOWN........couvirnririerirerirrens | eerienerienienesneiins | cviverienns 102,024 | ..coovonee 102,024 | ............ 102,003 | .covveneee 102,003 0 21 0 .21 0 03/17/2025| 2AM.....
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 06/01/2013| PAYAOWN........courvrnrrrenerierireens | eerersersensesisnenins | evserienes 161,886 | ..cocvvnees 161,886 | ..oooereneee 161,795 | coovvrenee 161,750 | covoeerciennn (1 IO 136 | oo (V1 IO 136 | v 0 05/16/2022| 1FE......
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 06/01/2013| Paydown 0 37 0 .37 0 05/16/2022| 2AM.....
84314# AB 7 |SOUTHERN ILLINOIS POWER 5.750% 06/15/40.... | ..... 06/15/2013| Redemption  100.0000... 0 .0 0 0 0 06/15/2040] 2...........
84314# AC  5|SOUTHERN ILLINOIS POWER 5.000% 06/15/25.... | ..... 06/15/2013| Redemption ~ 100.0000............ | ...... 38,462 | ..... 38,462 38,462 | ...... 38,462 0 .0 0 0 0 06/15/2025| 2...........
86359A X7 3| STRUCTURED ASSET SECURI 5.250% 09/25/33.. | ..... 06/01/2013| PAYAOWN.........ouvvmmrrrinerierireens | eeresensensesissenins | ceverinnes 370,694 | ............ 370,694 334,899 364,321 0| e 6,373 | s (V1 IO 6,373 0 09/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 06/01/2013| Paydown.........ccouveerrenrrenerirenens | ceveene 32,381 | ..... 32,381 30,681 | v, 31,243 | oo, (N 1,138 | oo, (VN I 1,138 | oo 0 02/25/2020| 1FM......
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Statement as of June 30, 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
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)
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. | ..... 06/01/2013| PAYAOWN........courvmniereneiierirenins | eereeeisesieeissenins | cvserienes 139,301 | coovrvvs 139,301 | v 138,779 | v 138,837 | oo 0 | e 464 | .o, (V1 IO 464 | ..o (1 I 139,301 | v (V1 I (V1 IO (U I 2,688 |03/25/2035| 1FM.....
863590 GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 06/01/2013| Paydown.... 12/25/2034| 1FM.....
863590 JT  5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. | .... 06/01/2013| Paydown.... 07/25/2035| 1FM.....
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... |..... 06/20/2013| Paydown..........cccvveeervenerirererens 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 06/23/2013| Paydown..........cccvcverrenrrierirens 01/20/2026| 1FE......
880310 AA 8| TENASKA VIRGINA PARTNER 6.119% 03/30/24.... | ..... 06/30/2013| Redemption ~ 100.0000............ | coverureeerrrererirererene | cererirneenne 54,338 | ..ovvvernen 54,338 | ..coovvrnnen. 54,338 | ...... 53,643 695 (V1 I 695 | .o 0 03/30/2024| 2FE......
88031R AA  6|TENASKA ALABAMA Il PART 6.125% 03/30/23...... | ..... 06/30/2013| VarioUs.........c.oevvreeniinrisniiinnns | cerienicssieciieniiens | eoennennnn 135,016 | .e0135,016 | ... 135,567 | ...t 135,341 | i 0 | oo (19) 0 (19) 0 03/30/2023| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 06/15/2013| Paydown.... 0 .0 0 0 0 06/15/2026| 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 06/16/2013| Paydown.... 0 .0 0 0 0 10/16/2040| 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... | ..... 06/14/2013| Paydown..........ccceeerrvmnerirerereens 0 .6 0 6 0 05/14/2027| 1FE......
91155@ AA 8| ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 06/23/2013| Redemption ~ 100.0000............ | coveerivnrinniirenirens | e 24,354 | ..o 24,354 | oo, 24354 | oo, 24,354 0 .0 0 0 (0 I 24,354 | oo (V1 IO (V1 IO (U I 533 [09/23/2030| 1...........
91324P  AE 2| UNITEDHEALTH GROUP INC 4.875% 04/01/13......| ..... 04/01/2013| MAEUIIEY. ..o | eeeerreerienieeeseeins | cveerinees 125,000 | covvrereee 125,000 | .ooovvveneee 127,053 | coovvrenee 125,067 | covooevrerennn (U IO (67) 0 (67) (V1 125,000 04/01/2013
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 06/01/2013| PAYAOWN.........ouiririereiierirenins | ervernsiiesiesisesninns | cveeerienns 105,373 | coovvros 105,373 | oo 105,702 | coovvveneee 105,120 252 (V1 IO 252 | oo (1 I 105,373 07/25/2034
931142 BT 9| WAL-MART STORES 4.550% 05/01/13.....cccvevrers [ e 05/01/2013| Maturity.. 250,000 250,000 247,958 249,913 0 87 0 .87 0 250,000 05/01/2013
94403 AY 2| WAWA INC SENIOR UNSECUR 5.870% 05/04/16.. | ..... 05/04/2013| Redemption ~ 100.0000........... [ overererervmrrierernnes | crvveireenns 145,000 | .ooovveeee 145,000 | ..ooovveneee 145,000 | c.ovvvenee 145,000 0 .0 0 0 (V1 I 145,000 05/04/2016| 2Z........
94980K AG  7|WELLS FARGO MBS 2004-4 5.500% 05/25/34....... | ..... 06/01/2013| PAYAOWN........courermrrrvnerierirneens | oeresersensesessenins | evserinnend 623,281 | .......c.... 623,281 | ...cccvonee 583,352 | ..cvvrnens 615,646 | ....ooooeieen0 | 7,835 | o0 [ i 7,835 | 0 | 623,281 05/25/2034| 1FM.....
94981A AA 1| WELLS FARGO MBS 2003-14 4.750% 12/25/18...... | ..... 04/01/2013| PaydOWN........ccovvrveririreriniinernns [ corereninersnssseennnes | covveennenns 174,608 | ............ 174,608 | ............ 174,881 | oo 174,368 | o0 [ 240 | 0 [ 240 | 0 [ 174,608 12/25/2018| 1FM.....
94981B AA 9| WELLS FARGO MBS 2004-T 2.634% 09/25/34....... | ..... 06/01/2013| Paydown.........cceveererererirerienens | coveene 26,000 | ..... 26,000 22,555 | v 23,650 | .ovvrvvrrnen0 | 2,349 | 0 [ 2,349 | 0 | 26,000 09/25/2034| 1FM.....
94982W AZ  7|WELLS FARGO MB TRST 200 5.250% 09/25/35..... | ..... 06/01/2013| Paydown.... 224,599 224,599 214,506 214,506 224,599 09/25/2035| 1FM.....
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 06/01/2013| Paydown 159,436 ..159,436 151,414 ...155,925 ...159,436 10/25/2035| 1FM.....
94984F AV 1|WELLS FARGO MBS 2006-11 6.000% 09/25/36...... | ..... 06/01/2013| Paydown.... 233,796 233,796 217,949 209,053 233,796 09/25/2036| 3FM.....
96032T AA 4| WESTGATE RESORTS 2012-2 3.000% 01/20/25.... | E.. | 06/01/2013| PAYAOWN..........cvuurrvmremerirerireens | ovrrnerierieeeneeins | cvveeenees 160,488 | ..covvvnee 160,488 | ............ 160,488 | ...cccoovee 160,488 | oo [ 0 | 0 | 0 | 0 | 160,488 01/20/2025| 1FE......
976656 BX 5| WISCONSIN ELECTRIC POWE 4.500% 05/15/13... | ..... 05/15/2013] MALUIIEY.......ocvvovcerericirerenierinns [ eerereninerennseiennnes | covveinnnens 125,000 | .cocrenee 125,000 | .covvenne 123,254 | oo 124,916 | o0 [ e84 | 0 84 0 | 125,000 05/15/2013| 1FE......
013716 AS  4|RIO TINTO ALCAN INC 4.500% 05/15/13................ A.. [ 05/15/2013 Maturity..........covvvvereerernerinsrinee | crve 250,000 250,000 243,378 249,680 0 | s 320 | .o (V1 IO 320 0 250,000 05/15/2013| 1FE......
30217V AC  1|EXPRESS PIPELINE LP LP 7.390% 12/31/17......... A.. |06/30/2013| Redemption ~ 100.0000............ [ evererrrermmrneirerinnes | crrvrirrenns 168,000 | ..o 168,000 | ..cocounee 168,000 0 .0 0 0 0 12/31/2017| 2FE.......
75944R  A* 2 |RELIANCE LP SENIOR SECU 6.300% 04/03/13..... A.. | 04/03/2013| Maturity.. 2,000,000 2,000,000 2,000,000 .0 0 0 0 04/03/2013| 2FE......
055451 AA  6|BHP FINANCE USA 4.800% 04/15/13.......cccccvvrnnnne F... [ 04/15/2013 MAUIIY.......ovoevvrerrircieriiriiciiens | vereriseirensnissinnis | convineinns 125,000 | .cocrenee 125,000 | .oovvenne 126,716 ,064 | .o (0] RN (64) 0 (64) 0 04/15/2013| 1FE......
227170 AC  1|CRONOS CONTAINERS PROGR 4.210% 05/18/27 | F...| 06/18/2013| PaYdOWN..........ccoomrvrerereernrinees [ e | ceveeeenenns 50,000 | .ooovrrrnee 50,000 | coovrernnns 49,994 | ..o 49,994 0 .6 0 6 0 05/18/2027| 1FE......
227170 AD 9| CRONOS CONTAINERS PROGR 3.810% 09/18/27 [F...|06/18/2013| Paydown.............ccoevvuerererernenens | covenee 25,000 | ..... 25,000 24,990 | v 24,990 0 10 0 .10 0 09/18/2027| 1FE......
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...| 06/17/2013| Paydown..........cccvevemrvrnereerireens 0 10 0 .10 0 07/17/2027| 1FE......
68210 AC  7|OMEGA LEASING LLC GUARA 5.980% 07/12/16... |R.. [ 04/12/2013| Redemption ~ 100.0000... 0 .0 0 0 0 07/12/2016| 1...........
71912N  AA  5|PHOENIX PARK FUNDING LT 7.267% 04/01/13..... F...|04/01/2013| Redemption  100.0000... 0 .0 0 0 0 04/01/2013| 2FE......
780097 AM 3| ROYAL BANK OF SCOTLAND 4.700% 07/03/18.... | F... | 06/10/2013| RBS Securities COrp.........cccccvewe | cererrrverrerernreennns | covriirereeen 75,089 | iiieireen 75,000 | v 70,284 | o 72,678 | oo (U IO 166 | v (V1 IO 166 | oo 0 07/03/2018| 3FE......
83363R AA 5|SOCIEDAD CONC AUTOPISTA 6.223% 12/15/26... | R.. | 06/15/2013| Redemption ~ 100.0000. 0 .0 0 0 0 12/15/2026| 2FE......
880334 AA 5| TENGIZCHEVROIL FINANCE 6.124% 11/15/14..... F...|05/15/2013| Redemption ~ 100.0000............ | ceoerererereremmrenrine | ververenen 17,841 | i 17,841 | 117,930 | i 17,858 [ e (U IR 4) 0 (4) 0 , 11/15/2014| 2FE......
950840 AA 6| WESFARMERS LTD 144A 6.998% 04/10/13............ F...| 04/10/2013| Maturity.. 0 .0 0 0 0| e 2,000,000 | c.oovrernnnne (V1 I (V] IO 0] ... 69,980 | 04/10/2013| 1FE......
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. | F... | 06/01/2013| Redemption ~ 100.0000............ | coeeeervrermrrmcrrneis [ woverreeens(11,155) | v (11,155) | e (1,600) | oo 3,633 | i (5,234) [ ovvorrinne (V] I (V1N I (5,234) 0 (1,602) (V] I (9,553) | ...... [CRSEK) | E— 0 |12/02/2016|6...........
G3652@ AA 4| QUINN MANUFACTURING GRO 8.553% 12/02/16. | F... | 03/06/2013| Redemption ~ 100.0000............ 0 0 0 0 0 14,643 | o0 | 0 | 0 | s 313 [12/02/2016|4...........
Q275% AL 1| CONSOLIDATED PRESS FINA 5.450% 06/09/13.... | ... | 06/09/2013] Maturity.. 2,500,000 | . 2,500,000 2,500,000 | ..... 2,500,000 0 .0 0 0 0]... 2,500,000 | .... . w0 |0 68,125 | 06/09/2013| 2Z........
3899999. Total - Bonds - Industrial & Miscellaneous s s | s 58,163,857 | ....... 57,935123 | ... 57,518,510 | ....... 53,408,032 | ......... (5,234) | ...... 255,766 | .ooocoornens 0 [ e 250,532 | oo 0. 57,928,356 | ..oovovinnnnd 0. 235,500 |..... 235,500 |..1,354,842 |...... XXX... [.XXX....
8399997. TOtAl = BONAS = PAM 4.t | nniea 66,907,482 | ....... 66,678,748 | ....... 66,306,016 | ....... 61,911,462 | ......... (5,234) | ...... 161,267 | ........ 28,582 | ....... 127,451 | o 0. 66,675,720 | ..oooovnenen 0 [... 231,761 |..... 231,761 |..1,593,750 |...... XXX... | .XXX....
8399999. TOtAl = BOMAS. .. s o 66,907,482 | ....... 66,678,748 | ...... 66,306,016 | ....... 61,911,462 | ......... (5,234) | ...... 161,267 | ........ 28,582 | ........ 127,451 | o 0. 66,675,720 | ..o 0 ... 231,761 |..... 231,761 |..1,593,750 |...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS..............cuuuiiiiiciiiiiiciii i sssssssssenies | o 66,907,482 |........... DO, G 66,306,016 | ....... 61,911,462 | ........ (5,234) | ...... 161,267 | ........ 28,582 | ........ 127,451 | oo 0 . 66,675,720 | ...ooovcvenec 0 ... 231,761 |..... 231,761 |..1,593,750 |...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of June 30, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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
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Statement as of June 30, 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 97,176,072 97,176,072 | oo
7499999, Total - Common Stocks - Money Market Mutual Funds, 97,176,072 97,176,072 | ..... XXX
7599999. TOtAl = COMMON SEOCK. ... eveteieiere ekt 97,176,072 97,176,072 |..... XXX
7699999. Total - Preferred and Common Stock...............c.cc.coeee.. 97,176,072 97,176,072 |..... XXX.........
9999999. TORAIS ..ot 97,176,072 97,176,072 | ..... XXX.oone
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....97,176,072  Book/Adjusted Carrying Value $.....97,176,072
2. Average balance for the year to date:  Fair Value $.....97,218,735  Book/Adjusted Carrying Value $.....97,218,735
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10



Statement as of June 30, 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
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Statement as of June 30, 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........ccooviriinnininsnniinnes | covsnesmiissnens | covvenned 0.000 0 0 (5,155,959) (5,140,466) | ........... (7,831,313) | XXX..
0199999. Total Open Depositorie: XXX [ e XXX 0 0 (5,155,959) (5,140,466) | ........... (7,831,313) | XXX..
0399999. Total Cash on Deposit XXX [ e XXX.ooenee 0 0 (5,155,959) (5,140,466) | ........... (7,831,313) | XXX..
0599999. Total Cash XXX [ XXX..oon 0 0 (5,155,959) (5,140,466) | ........... (7,831,313) | XXX..

QE12
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Statement as of June 30, 2013 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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