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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | eentenens 4,258,197,539 | ..ooovvvrrvvrrcrrnriinenn0 | e, 4,258,197,539 | .......... 4,214,962,310
2. Stocks:
2.1 Preferred SHOCKS. ..ottt esstens | eeseseesines 25,032,113 | oo (U I 25,032,113 | oo 16,784,897
22 COMMON SOCKS......uccvvuerrircrirniireriseeisessi sttt esnsenssnens | nesssseneons 472,407,942 | ..o (U I 472,407,942 | ...coouuee. 502,163,825
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 842,336,533 | ...ovvierrerinns (U I 842,336,533 | ....ccovouv 854,363,975
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
ENCUMDBTANCES)......cocvuiviicieteie ettt sttt ssnsesesnts | svesessesesassenas 296,500 | covevevereeeeieieieeeiad [ 296,500 | .coerereeeee 296,500
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvveviriiciieeireieissiesesssiesenes | evsesssssssenans 3,099,624 | ...oooivieed (01 I 3,099,624 | ... 3,153,499
5. Cash ($.....187,930,723), cash equivalents (§.......... 0)
and short-term investments (8.....41,896,498)...........cccvurrremmerimereieriseesssesssssssssessss | seressseenes 229,827,221 | oo (U I 229,827,221 | .o 373,839,625
6. Contract loans (including §.......... 0 PreMIUM NOLES)......uevrrerreirrierreieieisieessieseeseiessesessssensenss | eeesessesees 281,720,543 | ..oooveeeeend (01 I 281,720,543 | ............. 267,232,610
7o DBIVALVES ..ottt | eesinnsienseans 6,453,000 | ..ovvoririrrierienienn (O A 6,453,000 | ..cooovenenn. 15,556,892
8. Other iNVESIEA @SSELS..........cveeuerirririericeesi st ess s nsnsenenes | seseeesseens 109,362,377 | woovorerrerirrerirereinn (U I 109,362,377 | oo 109,680,252
9. Receivables for SECUNEIES. ..........ruriiiiriiriricrrrir s nies | sosessisssissieas 2,068,085 | ....covvvvrrnriiiiis (U 2,068,085 | ....cccovvirinnnne 646,499
10.  Securities lending reinvested collateral @SSetS............ovvvvevevrcererecreieeeses e eniens | eeveereseiens 92,531,474 | oo [0 92531474 | ............. 129,277,794
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 6,323,332,931 | oo (0 [ 6,323,332,931 | .......... 6,487,958,678
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............oveeeeeeeee ettt ettt ettt ee e enen e s s e s enenenenens | ceereeseeeeeens 57,258,976 | c.ooovvceereceereend (1 57,258,976 | ............... 50,561,650
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccerreeieinnins | orvvernnenns 32,470,139 | oo (01 I 32,470,139 | woveree 31,705,706
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.cevcueieeveeieeesie et sese e essssssssaes | evssissssessans 5,205,119 | e (01 AT 5,205,119 | .oovivernne 11,486,371
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 CONrACES...........ccocveevereveveieieieeieieisiies | everieessiesssseeesenan 219 | i [0 T, 219 | e, 24,397
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.............cocoeererenens | overeereereenensnennen (0 [0 U (0 0
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 155,700,059 | ...coovvvvnnes 84,628,318 | ....ccoeoovnnee 71071741 | o 67,815,680
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,274,659 | ..o (01 2,274,659 | ...ccoevnee. 1,655,393
20. Electronic data processing equipment and SOtWArE...........ccoceveiiveieiicinieiieiesieeseesessienies | evseississsenaes 4,706,025 | ..o (01 4,706,025 | ..covvervinene 3,672,551
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerreresreiresnenenns | e 3,327,185 | oo 3,327,185 | oo (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..............ccccoveereeiveeieiieceeceeceeie | v 103,764,076 | ...coccoevvvererirennnd [0 103,764,076 | ............... 52,428,033
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 15,477,183 | oo 15,477,183 | oo 0 [ e 0
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 107,776,911 | ..o 3,014,479 | ............. 104,762,432 | ............... 98,851,509
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 6,815,506,438 | ............. 106,447,165 | .......... 6,709,059,273 | .......... 6,814,575,393
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 17,146,436,108 | ..o (VN 17,146,436,108 | ........ 14,816,672,037
28.  Total (LINES 26 AN 27).......vvuuurrireriririiriseeiseesiesssesssesssesss s ssssesssessssessssesssnsssssesssnnns | seeeeen 23,961,942,546 | ............. 106,447,165 | ........ 23,855,495,381 | ........ 21,631,247,430
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. Annuity rider charges reCeIVADIE. ...t seeesess st esssesssssssesnses | reeeesssesn 85,254,778 | oo (U I 85,254,778 | ....ovvvvvne 80,921,221
2502. Keyman insurance........ 11,192,094 11,192,094 .10,616,252
2503. Fund revenue reCeIVADIE............cc.viiiiiiiree s | s TA37578 | o0 | i 7437578 | oo 6,477,443
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevivienininneneieniens | coverveiniennns 3,892,461 | ..ccvverrne 3,014,479 | oo, 877,982 | oo 836,593
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 107,776,911 | oo, 3,014,479 | oo, 104,762,432 | ....ccocvvenne 98,851,509
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....4,841,580,578 less §.......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ooveieicveiie sttt sttt ssesans | oesessessssnssesans 4,841,580,578 | ...cccceveueee. 4,713,504,185
2. Aggregate reserve for accident and health contracts (including $ ol 81,808,987 | .. ..84,190,035
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE).......ouveiviiiciiiicissie ettt snsenns | svsesesssessesseses 567,938,303 ....603,967,019
4. Contract claims:
s T I OO OO PO PT OO PUOTTUPUOTE EFPUPTOPTOTTROO 12,018,430 ....9,078,209
4.2 ACCIABNT ANG NEAIN. ..ottt | ettt 1,125,087 ....1,088,843
5. Policyholders' dividends $.....1,790,630 and coupons §.......... 0 due and UNPAIQ...........cccuivireeiiieiricees e ses e sees | eresessesesesssesesinas 1,790,630 | .ooveveicieiieieine 1,638,935
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOACO). 1.ttt ssesaes e sssessesens | essssessssssessessnsas 47,926,003 | ...ooovevrrrerrerrnna 48,016,673
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including §.......... 0 accident and health premiums.
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.ccuiueiciiieieiceeee ettt bbbt st se s snaes | saessesssessesisbesses e sssessesessand [0 U 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............coevivviveiciiieiecceeeieiees | e 0 | oo 0
9.3
94
10. Commissions to agents due or accrued - life and annuity contracts $.....3,648,682, accident and health $
and deposit-type contract funds §.......... 0nteee et
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES QUE OF ACCTUBM.........evueuiierseisiieisesseessesseees sttt bbb s s s bbb bbb bbbttt
13. Transfers to Separate Accounts due or accrued (net) (including $.....(260,984,302) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (260,984,302) | ....cvvveverenne, (240,768,041)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,354,369 | ...ccoeovrvieririrnnns 2,710,596
15.1  Current federal and foreign income taxes, including $ ....4,219,669
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne, e .
16.  Unearned iNVESIMENE INCOME..........c.iuiiiiieiteiieis ettt a s bt a bbb s s bbb bbb b s st s s s s b st et ssnsebesnsesenns | etesssssesensnsesessnaa 4,854,754 ....4,973,679
17. Amounts withheld or retained by cOmpany as agent OF trUSLEE. ..ot ssesnees | eesssesssenesssseenenn 98,715,708
18.  Amounts held for agents' account, including $.....2,120,287 agents' credit balances. ...3,363,613 | ..
19.  Remittances and iteMS NOL AIOCAIEA. ...........cuieuriiicieicce et s bt s s sens
20. Net adjustment in assets and liabilities due to foreign eXChange ratES...........cv et nes
21.  Liability for benefits for employees and agents if not included above . .
22.  Borrowed money §.......... 0 and interest thereon §......... ettt e ettt n et et en s st st sestenssnsenane | sreseresntent et et st et e tensesestenend 0
23. Dividends to stockholders declared @nd UNPAIG..............c.euuriureuriuriiieieneire ettt ettt ettt s st bs st enes | sebesbneessessen b es et enee 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
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 Derivatives 14,495,626
24.09 Payable for securities ....4,313,209
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
25.  Aggregate write-ins for liabilities o
26. Total liabilities excluding Separate Accounts buSiNESS (LINES 110 25)........c.cueuiveieiciieeeieiesee et sssessesessens | sossessessssasaesas 5,687,584,589 .5,766,259,821
27.  From Separate ACCOUNES SALEMENL.............coiviuiiciiiic ettt bbbt s s sense s s | devsesssssssanaes 17,146,436,108 14,816,672,037
28. Total liabilities (Lines 26 and 27) ..22,834,020,697 | .. 20,582,931,858
29, COMMON CAPIEAI STOCK........cvuiviveiicicti ettt bbb s s bbbt s s n b st entens | esbensesintenaes e banes 10,000,000 10,000,000
30.  Preferred CAPItal SEOCK...........coveieiiieieiciis ettt bbbt bbb ettt
31.  Aggregate write-ins for other than special surplus funds. ,388,
32, SUMIUS NOLES.......cvviiriterieictecie ittt ettt sttt b s s s sttt b bt bbb s st ns s sentessntans | ensessessnsensesntan 09,297,976 ....309,240,757
33, Gross paid in and CONLHDUIE SUMPIUS..........cvuevuiuiieiieicisiie ettt bbbttt sntes st s b sensenes | essessessssensesnsan 183,297,154 ....183,297,154
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNGS (SUMPIUS).....cvvviriuerieiseiiisiseiseissie sttt sttt bbbttt
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) .ttt ettt s et benas | ensebebeeser et st et s s benen 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb bbb s et ns | sbenereres et b et s et aees 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............ccccoeviveeeeeeeviieies | eeieiiceininns 1,011,474,686 1,038,315,575
38. Totals of Lines 29, 30 and 37 e ....1,021,474,686 | .. .1,048,315,575
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........cvcveieieriereiceisie ettt sae s ssssessesssessssssssssnssessnes | esssssssssseses 23,855,495,383
DETAILS OF WRITE-INS
25071, UNCIAIMEA FUNGS.......cooovveictceeicie ettt sttt bbbt b st bt s b s s sa st stes st st essesansensesans | esssessesssansesensanes 2,427,689
2502. Liability for plan benefits.. 10,944,318 |..
2503, ettt R SRR E £ RS R £ E R E eSS E R s st nE st st nsessns | Shentestiesest st ettt enten et 0.
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE..........cceviviecieieisie ettt ssanes | arsesssessesssssssss s ssssessesenaa 0.
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... 13,372,007
3101. Voluntary RESEIVE.........ccovirienieeeeeeenereie s 1,232,879)
3102. Benefit Plan Adjustment.. 8,155,521)
3103, ettt f bR SRR E RS E £ R R R RS £ AR LR R E R R bR E bbb R b s bbb sen et | Shebeebint st sttt 0.
3198. Summary of remaining write-ins for Ling 31 from OVEIIOW PAGE.........cvuuiuriiriiiiriieieeseise ettt ssbsiessens | shesbsssssessssessssssessesssssnessnesn 0.
3199. (9,388,400)
BA0T. oSSR E SRR R R bbbttt | Hhetb ettt 0.
BA02. bR E AR E £t sns | Hhetb bbbt 0.
BA03. bR E R E SRR RSttt sns | Hhetb ettt 0.
3498. Summary of remaining write-ins for Line 34 from overflow page.... i e 0.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).........cccuiiuiiiieiiiiitiieisiete ettt sae s ss s b s s sessbssebessssesebsnsstesessnseses | abessesesssnsesessssesessssssessnsesens 0
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

1. Premiums and annuity considerations for life and accident and health Contracts............ccccvevvervcveeerceieesie e
2. Considerations for supplementary contracts with life CONtINGENCIES............everirriinrirrirrieisinrse et
3. NEtINVESIMENEINCOME......oiiiiiicici ettt s bbbt b b s bbb st s st st e
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes
7. Reserve adjustments 0N reiNSUrANCE CEARM. ..ottt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........oocveieiecieciiteieitet ettt bttt st bbb s e ssnaessens | sbessesnsas 154,923,388 |............ 123,955,364 | ............ 171,248,475
8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand (01 R (01 R 0
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........c.cvuiiiiriieirciiieie ettt sssnsens | crsssesiseas 173,442,769 | ............ 145,777,302 | ............ 197,483,461
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns 2,669,734,370 |.........2,922,067,698 |.........3,973,857,172
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt 54,115,121
11. Matured endowments (excluding guaranteed annual pure ENdOWMENLS)..........ccccvvvrieieinierennseesneeessssessssesesesens | conerennennnened03,619 | i 807,760 | oo 1,016,371
12. Annuity benefits ..393,822,341
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CoONtracts..............ccoeuveevvcvrireiceccseeceeeeeeeeeee e | e 126,869,653 |............ 125,634,490 |............ 192,092,105
20. TOtalS (LINES 1010 19)....uiurerrierireeieeteeieise ettt ees sttt s sttt es st st st ansnsns | sntesias 1,264,988,333 | ......... 1,140,985,014 | ......... 1,578,334,849
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...190,668,760 | .. .193,264,671 | .. ..265,761,497
22. Commissions and expense allowances on reiNSUranCe @SSUMEM.............cvueucviueicvcueieieessse e sssesse s ssssesse s sssssnss | saessesesnes 10,029,795 | ................ 6,051,715 | ..ccovennn 9,655,731
23, GENETal INSUTANCE EXPENSES.......oueveivreersrieiseiscsesse e sssss s sss st bbbt bbb s a s bbbt bbbt b s s b b s s s bt s s benses e bnans | sbessessesanes 66,555,871 ..061,497,354 | ............. 82,578,761
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..9,064,313 | .. ..8,602,681 |.. ....10,231,303
25. Increase in loading on deferred and uncollected premiums OO IR 449,713 | v 2,954,768 | ................ 6,747,376
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 999,247,797 | ......... 1,338,187,753 | ......... 1,803,684,096
27. Aggregate write-ins for deductions 3,613,525 |.. 7,186,075 | ..occvennna 8,770,992
28, TOtalS (LINES 20 0 27)....u.vuuieriveeieeiiete ettt bbbt bbbt bbbt bbbt en s b | anbantan 2,544,618,107 |......... 2,758,730,031 |......... 3,765,764,605
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........ccccovveee | vovvrvirenns 125,116,263 ..163,337,667 | ............ 208,092,567
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt 36,230,521 |.. ...34,923518 |.. ...48,284,412
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecoverennes 88,885,742 | ............ 128,414,149 | ........... 159,808,155
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccceeeieveiricreseiee s esseesens | eveeeereninns 13,482,684 |.............. 12,288,482 |.............. 14,275,853
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LINE 31 MINUS LINE 32)........coviierieiieieireesceiieteee ettt st ssses s sss s s sssss s s ssssesnsans | sesessessesnns 75,403,058 | ............ 116,125,667 |............ 145,532,302
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(404,861) (excluding taxes of $.....404,861 transferred t0 the IMR)............cccoeverierierinnineineieeeeesesssissies | neissienes (22,678,965) | ......ovev. (37,298,974 | ....coovv.. (37,917,614)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuierieiieieieieeissisisessiesiss ettt ettt essss s essenssnssessessassnssnsss | esssssnssess 52,724,093 | .............. 78,826,693 | ............ 107,614,688
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHOT YEAT.......ciuriueieriieieieieieeeie ettt nsesnns | sesessans 1,048,315,579 | ............ 902,515,977 | ............ 902,515,977
37. Netincome (Line 35) ....718,826,693 | .. ..107,614,688
38. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccvvervrrrrrrirririreinrireseerese e sseseeenes
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:

51.

52.
53.
54.
55.

50T PAIA Nttt ettt sttt bRttt e bbbt
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
Surplus adjustment:

BT PAIA Nttt bRt
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

Dividends 10 SEOCKNOIAETS..........ccvueviiiecieiicc et bbbt b bbb se bbb es s

Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (LINES 36 + 54)..........c.cvcueieireirieieeceeteee et

........... (125,000,000)
................ 1,697,193

..145,799,602

08.301.  PONCY ChAIGES.....vueveureureuriareseieaesiseeesessesesesssess st est sttt | cbsnsbinnias 134,968,969 | ............ 101,649,403
08.302.  FBEINCOME. ....uiuuiriireireireise sttt | cnbsenientaen 38,304,923 ....31,553,735
08.303. Miscellaneous gains/(losses) 1,174,407 ..
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfloW PAGE.........c.ccvcueveeiereiesieieseesce e sssaenes | cvresissessesessesaenes 1,548 ....11,399,757
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 8DOVE).........cuurieiriiiiirisisisesisesisesisess s senssenssenssenssensensnes | svsssssssens 173,442,769 | ........... 145,777,302
2701.  Health surrender benefits ..3,993,558 |..
2702.  Expenses related to SUMPIUS NOLE ISSUANCE. ..........c.ureerrerirrereirierieieireeieiseseieesese st st ssssse et ssesssssssessessnsessenns 3,190,704
2703.  Reserve adjustment on reinSUranCe aSSUMEM..........c.cueuirirruiererneeeneeneeineineeeenessssesessssessessesesssessssssesesssssssessessnsens | senensesnsenseenenens( 1,216) [ eeies .
2798.  Summary of remaining write-ins for Line 27 from overflow page.. |- .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......vcerurruiruerreresressessissnssesseessessssnssessssssssssssesssnssssssssssssssnsss | sessesesseseees 3,613,525
5301.  Benefit Plan AQIUSIMENL. ..ottt sttt nren (8,156,803) | ..vevvereerrerrereeneireinn 0
5302.  Prior period adjustment. ...(212,836) | ..
5303, VOIUNEAIY RESEIVE.......ouvivieicteie ettt sttt bbbt bttt st bbb
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 BDOVE). .....cuuriuriuiisirisieisieisssisseisseissesssessseesssessessssss s sesssssssessees | sesssssssesnnes (9,602,518) | ...cocvvennee. (3917,407) | oo 1,697,193

Qo4




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANCE...........ccc.iuiiiiii bbbt | coerisnes 2,094,163,781 | .......... 2,388,429,070 |.......... 3,248,916,802
2. Netinvestmentincome 240,359,318 | ..ovvvvrnne 248,759,418 | ..covvvvnnne 337,509,593
3. Miscellaneous income 330,068,140 | ... 273,250,213 | ... 373,346,943
4. TOtal (LINES 1 hTOUGN 3)...oucvvrceeriimeeiseceieesseestee ettt sttt nensenens | anstsesenn 2,664,591,239 | .......... 2,910,438,701 |.......... 3,959,773,338
5. Benefit and 10SS related PAYMENES..........cccvevveveieiisieee ettt sttt s s s s st ss s s sssssssenans | eveesinees 1,146,583,930 |.......... 1,012,394,592 | .......... 1,386,490,126
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS..........ccuvvereiverererciseesieiienns [ creieins 1,019,464,058 | .......... 1,385,422,724 | .......... 1,865,045,367
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cccveieeveieiireeecieeee e | eevereannens 267,422,956 | ............. 277,087,597 |............. 386,162,385
8.  Dividends paid t0 POICYNOIAETS.........ccvueuriiiieieieeieis ettt sttt s s ns s snsnnsens | suessssnssenses 36,169,496 | ....cccoenne. 32,642,535 | .covernnns 45,276,801
9.  Federal and foreign income taxes paid (recovered) net of $.....4,696,393 tax on capital gains (I0SSES)............coevrverrvres | coverrrrinnnes 14,551,165 | ..o 1,789,722 [ .o (2,199,288)
10, Total (LINES 5 HrOUGN 9).....ouuvimeiiriiiieiiiieie ittt ses s neniens | reneiaens 2,484,191,605 | .......... 2,709,337,170 | .......... 3,680,775,391
11.  Net cash from operations (Line 4 MINUS LINE 10)......c.ceveiiuriiieieisieiciseese ettt ssssnaas | snsessesnnens 180,399,634 | ............. 201,101,531 | ............. 278,997,947
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... .456,195,596 | ............446,590,514 | ............605,630,569
12,2 SHOCKS . vevurviseresceie ettt | ettt LU [ 187,000 | ..ovcverrrrirrenne 188,400
123 MOMGAGE I0BNS......eveveeeriesceseeseeeseees sttt ss st ssenns | cessnessasenens 92,948,391 | .ovovvvennnn. 74671731 |, 127,810,540
124 REAIESIALE. ... | e (U [ (U N 0
12.5  OthEr INVESIEA @SSELS........oouiviuiiiiiiiii ittt bbb ssneennes | sestesiententseseenenenen (U [N (U RN 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 (01 0
12.7 Miscellaneous proceeds ....45,850,212 ....22,716,909 ....56,195,932
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ccuvieiireieeesie et sssses s sssessens | eveesissenns 594,994,199 | ............. 544,166,154 | ............. 789,825,441
13.  Cost of investments acquired (long-term only):
131 BONAS. oottt Rttt | cenineeiiees 501,646,026 | ............. 642,937,714 | .covvv 727,194,147
132 SHOCKS. vveueeetrieei ettt | sesneneenes 8,252,200 12,687,000 32,687,000
13.3 Mortgage loans.. ....80,917,250 ....56,730,000 ...96,772,750
1304 REAIESIALE......ceeevereire ettt entennns || eesestensneesrententnsreni (01 (01 0
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s () [ 10,133,333 | ..ccvvenvn. 110,133,333
13.6  MiSCEllaNEOUS @PPIICALIONS. .........cviveveeicreieiet ettt s bbb s ssssssenans | osbssssaesessaes 5,734,775 | oo, 17,233241 | ... 2,110,579
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuvicieieiieereeseeessse st ssessss e ssesssssnes | asssssssssans 596,550,251 |............. 739,721,288 | ............ 968,897,809
14.  Netincrease (decrease) in contract l0ans and premium NOES..........ccviveieviiricicieeie et ssses s | evsessssesenas 14,487,933 | ...cooee 15,306,823 | ......ccouc... 19,277,733
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (16,043,985) (210,861,957) (198,350,101)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIplUS NOtES, CAPIHAI NOES........covecvciieic ettt en s ssensns | stesbssnssessensanes 57,219 | e 200,057,219 | .ccvevvrree. 196,809,296
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 iabilities............covurvreercireininrineisrereeeecseiieens [ e (56,355,818)| ...cvvvereenes 33,283,190 | .ooverenee. (2,683,706)
16.5 Dividends to stockholders 105,000,000 | ... 100,000,000 |... 100,000,000
16.6  Other cash provided (APPHEA)........ccuucrumrrvireeriie sttt eessssesssssnnsnens |ensseesssens (147,069,454)| ............ (153,267 470)] ............ (146,294,991)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | ccoovvuves (308,368,053)|.............. (19,927,061 ] ..cvovvnvene (52,169,401)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccocovevenecnee | cervevneen (144,012,404)| .............. (29,687 ,487)| ..o 28,478,445
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......viuuririeiceiisiecis ettt sttt nsseenins | cevinesssees 373,839,626 | ............. 345,361,180 | ..ovcvvvneee 345,361,180
19.2  End of period (LINE 18 PIUS LINE 19.1).......oveu v seeeseecssseesseeesseessseessesesseesssessssssssssssnssssnnes | sesseeeesnes 229,827,221 | ............. 315,673,693 | ............. 373,839,626
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 | [N 0] 0]
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cuevvverieeieeieesie ettt s snsanes | evsesesssssesssssaesnsan 234,600,427 | .covvvereererereine 204,263,151 | oo 293,619,186
3. Ordinary individual BNNUILIES. ..........urvvvmereerrrireiriiesriseeesesesis s esssssesssssse | eresesessesssseeseens 1,693,779,638 | .ooovvvrrvrirrinnne 2,083,627,652 | ...oovvrirririnenn 2,812,943,889
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
8. GOUDP ANNUILIES......couverereerriesesieeissiiesise sttt enees | soesstenssessesessns 122,824,722 | oo 106,087,662 | .....ccoovererrrrercrenne 141,627,418
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 e | et 1,448,773 | oo 11,970,613 | oo 15,804,082
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL. ...t | s 2,062,653,560 | ......vevvrnrrirenn 2,405,949,079 | ...oooovvvirrrenens 3,263,994,575
12, DEPOSIt-tYPE COMIACES. ......cvivicrieieicis ettt ssesss | fetssssstesssssstessessstessessessnsansensnd [0 PR (O P 312,852,303
13, TOMAl vttt ennnanes | aeesseeesnestanenees 2,062,653,560 | ...ooovrernrerennnn 2,405,949,079 | ...ocovvvvrrrrrrnnns 3,576,846,878

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of September 30, 2013 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

1.

2.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.

Accounting Practices

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

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

Procedures Manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the State of Ohio.

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

Accounting Changes and Corrections of Errors

Effective January 1, 2013, the Company adopted Statements of Statutory Accounting Principle (SSAP) No. 92, Accounting for
Postretirement Benefits Other Than Pensions, A Replacement of SSAP No. 14. The adoption of SSAP No. 92 resulted in
decreased liabilities of approximately $2.6 million for the company’s postretirement medical plans. The Company has elected to
record the entire impact of the implementation in the current period and not elect the ten year deferral. Implementation impacts
the financial statements as follows:

Aggregate write-ins for gains and losses to surplus (P4, L53, C1) $ 2,615,040
Deferred tax asset (P2, 18.2, C1) (915,264)
Net increase in surplus $ 1,699,776

Effective January 1, 2013, the Company adopted Statements of Statutory Accounting Principle (SSAP) No. 102, Accounting for
Pensions, A Replacement of SSAP No. 89. The adoption of SSAP No. 102 resulted in increased liabilities of approximately $12.8
million for the company’s pension plans. The Company has elected to record the entire impact of the implementation in the
current period and not elect the ten year deferral. Implementation impacts the financial statements as follows:

Aggregate write-ins for gains and losses to surplus (P4, L53, C1) $ (12,795,630)
Change in nonadmitted assets (P4, 41, C1) 19,553,022
Cumulative effect of change in accounting principles (P4, L49, C1) (19,553,022)
Deferred tax asset (P2, 18.2, C1) 4,478,471
Net decrease in surplus m

Effective January 1, 2013, the Company adopted Statements of Statutory Accounting Principle (SSAP) No. 103, Accounting for
Transfers and Servicing of Financial Assets and Extinguishments of Liabilities. The adoption of SSAP No. 103 did not have a
material impact on the Company’s financial statements.

The Company’s September 30, 2013 financial statements reflect a prior period adjustment relating to the recording of the accrual
for certain rider charges on variable annuity products. The accrual related to these rider charges was overstated as of December
31, 2012. This resulted in overstating surplus as of December 31, 2012 by $857,156. The events contributing to the adjustment
impact surplus as follows:

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

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

The Company’s September 30, 2013 financial statements reflect a prior period adjustment relating to the recording of reserves for
guaranteed investment contracts in the December 31, 2012 financial statements. The reserves were understated at December
31, 2012, resulting in overstating surplus as of December 31, 2012 by $1,381,250. The events contributing to the adjustment
impact surplus as follows:

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

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

The Company’'s September 30, 2013 financial statements reflect a prior period adjustment relating to recording of loading
charges on traditional whole life policies. As a result, loading charges were understated in the December 31, 2012 financial
statements by $3,116,262 and surplus was understated by $2,025,570. The events contributing to the adjustment impact
surplus as follows:

Decrease in loading on deferred and uncollected premiums (P4, L25, C1) $ 3,116,262
Federal and foreign income taxes incurred
(excluding taxes on capital gains) (P4, L32, C1) (1,090,692)

Increase in surplus (P4, L53, C1) $ 2,025,570

No significant change
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Statement as of September 30, 2013 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

5.

Investments

NOTES TO FINANCIAL STATEMENTS

D. Loan-Backed Securities

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

broker dealer survey values or internal estimates.

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

cost basis of the security.

(3) The following table represents each security that recognized other-than-temporary impairment due to the fact that the

present value of the cash flows expected to be collected were less than the amortized cost basis of the securities:

Book/Adj Carry Date of

Value Amortized Recognized Other- Financial

Cost Before than-temporary Amortized Cost After Statement

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

CUSIP OTTI Flows Current Period Impairment Time of OTTI Reported
67087TCY5 $ 273,596 - $ 273,596 $ - $ - 9/30/2009
674135DP0 4,931,531 4,855,879 75,653 4,855,878 2,039,450 9/30/2009
674135EM6 867,146 828,060 431,142 436,004 720,961 9/30/2009
675748CF2 186,430 - 186,430 - - 9/30/2009
22540V XF4 832,926 660,137 165,506 667,420 144,402 9/30/2009
76110HJ75 7,936,209 7,794,518 139,861 7,796,348 5,109,200 9/30/2009
8635725B5 1,455,008 1,141,238 309,494 1,145,514 344,708 9/30/2009
02660TBU6 7,637,139 7,601,656 35,483 7,601,656 4,914,273 12/31/2009
07383GAT3 1,469,458 865,190 604,268 865,190 608,617 12/31/2009
073879ED6 4,970,879 4,933,122 37,757 4,933,122 3,261,754 12/31/2009
12489WGES8 3,290,198 3,240,825 49,373 3,240,825 1,805,891 12/31/2009
12667FY33 6,946,573 6,926,199 20,374 6,926,199 3,570,140 12/31/2009
1729732R9 96,974 95,474 1,499 95,474 72,731 12/31/2009
21075WBX2 1,028,503 973,648 54,854 973,648 784,634 12/31/2009
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867 12/31/2009
45254TPL2 7,662,642 7,545,018 117,624 7,545,018 5,894,080 12/31/2009
52520MAE3 2,885,449 2,843,398 42,052 2,843,398 1,611,270 12/31/2009
67087TAE1 722,207 687,046 35,161 687,046 431,471 12/31/2009
67087TDS7 2,964,616 2,240,261 724,355 2,240,261 939,801 12/31/2009
674135EM6 947,630 587,588 360,042 587,588 579,683 12/31/2009
68213KAD7 7,543,513 7,124,067 419,446 7,124,067 4,026,880 12/31/2009
76110HJ75 7,794,518 7,718,388 76,130 7,718,388 4,919,840 12/31/2009
76110WXR2 4,994,245 4,763,985 230,261 4,763,985 2,089,500 12/31/2009
86359AK36 2,900,359 2,355,832 544,527 2,355,832 2,266,618 12/31/2009
12489WGE8 3,240,825 3,161,000 79,825 3,161,000 2,131,687 3/31/2010
12667FY33 6,926,199 6,851,250 74,949 6,851,250 3,985,423 3/31/2010
12668AMN2 93,262 91,700 1,562 91,700 65,492 3/31/2010
12669GEZ0 4,946,806 4,927,500 19,306 4,927,500 4,212,830 3/31/2010
20846QHQ4 2,542,815 1,788,000 754,815 1,788,000 1,355,294 3/31/2010
21075WBX2 952,003 926,000 26,003 926,000 800,096 3/31/2010
22540VXF4 660,137 641,000 19,137 641,000 135,838 3/31/2010
67087TDS7 2,208,046 1,372,000 836,046 1,372,000 1,286,332 3/31/2010
674135DP0 4,855,878 4,277,896 577,982 4,277,896 2,940,065 3/31/2010
68213KAD7 6,996,283 6,791,000 205,283 6,791,000 6,290,907 3/31/2010
76110HJ75 7,718,388 7,659,200 59,188 7,659,200 5,177,898 3/31/2010
76110HQ77 5,667,417 5,611,080 56,337 5,611,080 3,258,445 3/31/2010
76110WXR2 4,763,985 4,685,000 78,985 4,685,000 1,871,350 3/31/2010
86359APD9 12,760,928 12,726,000 34,928 12,726,000 9,328,093 3/31/2010
86359BJ85 4,784,548 4,763,950 20,598 4,763,950 3,495,512 3/31/2010
02660TBU6 7,601,656 7,588,123 13,533 7,588,123 5,453,213 6/30/2010
03215PET2 416,652 389,290 27,362 389,290 194,780 6/30/2010
12667FR56 6,893,303 6,681,615 211,688 6,681,615 4,873,540 6/30/2010
12668AMN2 91,751 90,074 1,677 90,074 71,183 6/30/2010
45254TPL2 7,545,018 7,503,750 41,268 7,503,750 6,339,736 6/30/2010
52520MAE3 2,843,398 2,815,668 27,730 2,815,668 1,723,590 6/30/2010
64352VGU9 9,824,333 9,756,591 67,742 9,756,591 5,894,100 6/30/2010
67087TDS7 1,324,564 508,740 815,824 508,740 1,331,340 6/30/2010
7609855B3 3,908,123 3,892,030 16,093 3,892,030 2,805,960 6/30/2010
76110HJ75 7,659,200 7,558,440 100,760 7,558,440 5,640,080 6/30/2010
8635725B5 934,258 905,750 28,508 905,750 286,842 6/30/2010
86359AK36 2,130,884 2,098,130 32,754 2,098,130 2,223,316 6/30/2010
92922FLW6 4,977,098 4,962,700 14,398 4,962,700 4,102,010 6/30/2010
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Book/Adj Carry Date of

Value Amortized Recognized Other- Financial

Cost Before than-temporary Amortized Cost After Statement

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

CUSIP OTTI Flows Current Period Impairment Time of OTTI Reported
02660TBU6 7,588,123 6,320,160 1,267,963 6,320,160 5,597,476 9/30/2010
20846QHQ4 1,735,754 1,706,619 29,135 1,706,619 1,539,479 9/30/2010
22540VXF4 641,000 182,560 458,440 182,560 139,490 9/30/2010
67087TAE1 649,910 618,307 31,603 618,307 469,511 9/30/2010
674135DP0 4,277,896 4,189,000 88,896 4,189,000 4,072,450 9/30/2010
76110HJ75 7,558,440 7,512,000 46,440 7,512,000 5,869,032 9/30/2010
76110WXR2 4,685,000 4,165,000 520,000 4,165,000 2,039,050 9/30/2010
86359AK36 2,094,158 1,880,550 213,608 1,880,550 2,287,416 9/30/2010
68213KAD7 6,324,971 6,141,123 183,848 6,141,123 6,165,214 12/31/2010
921796GR3 1,218,861 1,206,733 12,128 1,206,733 1,182,059 12/31/2010
140725AE2 814,586 286,914 527,672 286,914 860,026 12/31/2010
02660TBU6 6,320,160 6,298,880 21,280 6,298,880 5,439,654 12/31/2010
12669EAF3 9,163,208 9,152,076 11,132 9,152,076 8,624,796 12/31/2010
21075WBA2 191,206 151,874 39,332 151,874 151,001 12/31/2010
21075WCJ2 400,604 388,786 11,818 388,786 356,221 12/31/2010
760985B83 3,205,386 3,179,831 25,555 3,179,831 3,088,586 12/31/2010
76110G2T7 10,194,457 10,135,630 58,827 10,135,630 10,394,620 12/31/2010
86358RWU7 5,443,958 5,379,429 64,529 5,379,429 4,690,505 12/31/2010
86359AK36 1,880,550 1,808,202 72,348 1,808,202 2,217,873 12/31/2010
22540vZZ8 6,268,701 6,139,979 128,722 6,139,979 3,940,453 9/30/2011
759950CU0 5,000,883 4,759,883 241,000 4,759,883 4,562,900 12/31/2011
12668AMN2 90,450 88,856 1,594 88,856 69,225 12/31/2011
21075WBX2 771,163 637,654 133,508 637,654 512,833 12/31/2011
36157RD93 903,591 881,222 22,369 881,222 829,076 12/31/2011
52518RBES5 106,976 104,404 2,571 104,404 73,737 12/31/2011
12669GC82 4,479,983 4,471,632 8,352 4,471,632 4,256,609 12/31/2011
22540VZ2Z8 6,004,225 5,754,721 249,504 5,754,721 3,863,616 12/31/2011
45254TPL2 7,503,750 7,384,000 119,750 7,384,000 6,627,088 12/31/2011
760985B83 3,184,823 3,162,383 22,441 3,162,383 3,045,267 12/31/2011
76110HQ77 5,617,420 5,543,319 74,100 5,543,319 4,903,876 12/31/2011
76110HRW1 4,972,058 4,954,768 17,290 4,954,768 4,831,735 12/31/2011
12668AMN2 88,932 81,430 7,502 81,430 75,435 3/31/2012
36157RD93 851,631 834,003 17,628 834,003 797,134 3/31/2012
12667FY33 6,851,250 6,517,000 334,250 6,517,000 5,617,325 3/31/2012
22540VZZ8 5,685,856 5,421,027 264,830 5,421,027 3,904,082 3/31/2012
76110HQ77 5,544,894 5,497,575 47,319 5,497,575 5,097,065 3/31/2012
73316PHP8 100,000 98,138 1,862 98,138 78,700 6/30/2012
22540VMK5 1,452,304 1,080,019 372,285 1,080,019 1,080,019 6/30/2012
140725AE2 655,320 622,281 33,039 622,281 219,599 6/30/2012
12667FR56 6,701,960 6,427,533 274,427 6,427,533 5,987,240 6/30/2012
12669GC82 4,272,378 4,219,063 53,314 4,219,063 4,219,063 6/30/2012
73316PHP8 98,306 96,372 1,934 96,372 82,675 9/30/2012
12667FR56 6,432,670 6,421,562 11,108 6,421,562 6,421,562 9/30/2012
291701CDO 133,120 - 133,120 - - 9/30/2012
294751EV0 6,969,793 6,868,120 101,673 6,868,120 6,868,120 12/31/2012
22540V XF4 164,655 149,508 15,147 149,508 128,044 12/31/2012
92922FJJ8 1,115,991 1,065,267 50,724 1,065,267 1,055,475 12/31/2012
12667FR56 6,428,381 6,216,055 212,326 6,216,055 5,883,325 12/31/2012
12667FY33 6,517,000 6,368,922 148,078 6,368,922 6,368,922 12/31/2012
178779BV5 381,722 - 381,722 - - 12/31/2012
64352VGU9 9,837,393 9,755,469 81,924 9,755,469 9,264,500 12/31/2012
76110HQ77 5,503,646 5,488,088 15,558 5,488,088 5,488,088 12/31/2012
86358RWU7 3,639,941 3,620,888 19,053 3,620,888 3,620,888 12/31/2012
86359AYL1 10,050,167 9,990,930 59,237 9,990,930 9,990,930 12/31/2012
92922FKX5 2,020,769 1,889,301 131,468 1,889,301 1,680,779 12/31/2012
38373M7D6 621,798 362,237 259,561 362,237 362,237 3/31/2013
38373M3S7 1,293,750 1,044,020 249,730 1,044,020 1,044,020 3/31/2013
294751EV0 6,873,764 6,710,410 163,354 6,710,410 6,710,410 6/30/2013
73316PHP8 96,794 94,254 2,540 94,254 87,477 6/30/2013
759950CU0 4,784,340 4,599,024 185,316 4,599,024 4,543,350 6/30/2013
74927DALO 2,245,626 2,209,644 35,982 2,209,644 2,209,644 6/30/2013
12667FR56 6,235,278 5,811,015 424,263 5,811,015 5,811,015 6/30/2013
12669GC82 3,599,454 3,586,168 13,286 3,586,168 3,586,168 6/30/2013
76110HQ77 5,492,539 5,472,740 19,799 5,472,740 5,472,741 6/30/2013

Total $ 450,599,646 $ 432,958,281 $ 18,020,033 $ 432,579,614 $ 352,124,628
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(4) All impaired 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
(€D)] Less than 12 Months $ (13,919,294)
(2) 12 Months or Longer $ (4,446,713)
(b) The aggregate related fair value of securities with unrealized losses
(1)  Lessthan 12 Months $ 324,577,124
2 12 Months or Longer $ 73,153,062

E. Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

(b) The fair value of the collateral received and the portion of that collateral that that company has sold or repledged is
$87,075,987.

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company's investment income reflects dividends of $22,000,000, $0, $3,000,000 and $1,512,000 as of September 30, 2013
from its wholly owned subsidiaries, Ohio National Life Assurance Corporation (“LAC”), Ohio National Equities Inc. ("ONEQ"), Ohio
National Investments, Inc. ("ONII") and the O. N. Equity Sales Company ("ONES"), respectively.

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

2013
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 105,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) (65,000,000)
Dividends to stockholders (P4, L52, C1) $ 40,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. Itis LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At September 30, 2013, ONLIC held the following balances for
the participating entities in Page 2 Line 23 Receivable from parent, subsidiaries and affiliates in the general account as of the
quarterly statement:

LAC $ (11,272,845)
Suffolk Capital Management LLC (915,835)
ONFS (29,141,566)
Sycamore Re, LTD. 167,962,056
ONII (11,066)
Montgomery (33,381,116)
Ohio National Mutual Holdings, Inc. 117,187
ONFlight Inc (1,981,293)
ON Global Holdings Inc 805,778
Financial Way Realty, Inc. (11,861,380)
Kenwood Re -

Total $ 80,319,920
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11. No significant change

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A.
6. Amounts in unassigned funds (surplus) expected to be recognized in the next fiscal year as components of net periodic
benefit costs:

Pension Postretirement
Benefit Benefit
a. Net trasition asset or obligation $ - $ -
b. Net prior service cost or credit $ 261,482 $ 36,948
c. Net recognized gains and losses $ 2,071,195 $ (110,785)
13 -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 Measurements
A.
(1) Fair Value Measurements at September 30, 2013 are as follows:
(1) @ ©)] @ ©)
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash 187,930,723 $ $ $ 187,930,723
Short term 19,396,496 22,500,000 41,896,496
Securities lending collateral 92,531,474 92,531,474
Perpetual Preferred stock
Industrial and Misc. 178,679 178,679
Parent, Subsidiaries and Affiliates
Total Perpetual Preferred Stocks 178,679 178,679
Bonds
U.S. Governments - - -
Industrial and Misc 54,909 6,265,991 6,320,900
Hybrid Securities
Parent, Subsidiaries and Affiliates
Total Bonds 54,909 6,265,991 6,320,900
Common Stock
Industrial and Misc 38,159,185 38,159,185
Parent, Subsidiaries and Affiliates
Total Common Stocks 38,159,185 38,159,185
Derivative assets
Interest rate contracts
Equity put options 4,002,733 4,002,733
Credit contracts - -
Futures contracts 2,450,267 2,450,267
Commodity forward contracts
Total Derivatives 2,450,267 4,002,733 6,453,000
Separate account assets 17,146,436,108 - - 17,146,436,108
Total assets at fair value 17,356,213,594 $ 157,426,980 $ 6,265,991 $ 17,519,906,565
Liabilities at fair value
Derivative liabilities 6,026,273 $ $ $ 6,026,273
Total liabilities at fair value 6,026,273 $ $ $ 6,026,273
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(1) Fair Value Measurements in (Level 3) of Fair Value Hierarchy

Total gains  Total gains
and (losses) and (losses)
Balance at  Transfersin Transfers out included in included in Balance at
6/30/2013 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements ~ 9/30/2013
a. Assets:
Loan-backed &
structured $ 3,904,674 $ - $ $ - $ 160,524 $ - - $ $ (107,874) $ 3,957,324
RMBS - - - - - - - -
Private
placements 1,125,595 1,200,000 75,140 288,980 - - (381,048) 2,308,667
Derivative - - - - - - - -
Total Assets $ 5,030,268 $ 1,200,000 $ $ 75,140 $ 449,504 $ - - $ $ (488,922) $ 6,265,991
b. Liabilities: - - - - - - - -
Total Liabilites ~ $ - $ - $ $ - $ - $ - - $ $ - $ -

As of September 30, 2013, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was
$6,265,991. The loan-backed and structured securities are mezzanine and subordinate tranches in a securitization trusts with a

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

The underlying loans for these securities

are manufactured housing and franchise/equipment loans originated in 1998 and 2000. The private placement securities have a
weighted-average coupon rate of 8.11% and weighted-average maturity of 8 years. All of these securities are below investment

grade.

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

quotations from market makers and other broker/dealers recognized to be market participants which utilize inputs that may be
difficult to corroborate with observable market data and may be nonbinding quotes or were priced by the Company as the

securities are illiquid and no price available. Therefore, the Company has classified these fair values within Level 3.

B. Other Fair Value disclosures — NONE
C. Fair Values for all Financial Instruments
1) ) ®) @) (%) (6) )
Not Practicable
Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)

Bonds 4,501,392,970 4,258,197,539 4,495,126,979 6,265,991 -
Common stock non-affiliate 38,159,185 38,159,185 38,159,185 - -
Preferred stock 21,215,291 25,032,113 21,215,291 - -
Mortgage loans 850,355,577 842,336,533 850,355,577 - -
Derivatives- equity put options 4,002,733 4,002,733 - 4,002,733 - -
Derivatives- futures contracts 2,450,267 2,450,267 2,450,267 - -
Derivatives- futures contracts (6,026,273) (6,026,273) - - -

D. Not Practicable to Estimate Fair Values - NONE

21. Other

C. Other Disclosures
General Interrogatory 15.2

As of September 30, 2013, the Company holds $4,002,733 in over-the-counter S&P 500 European put options in order to
hedge the exposure on its guaranteed principal protection rider (GPP) and guaranteed principal access rider (GPA). Since
this program uses put options, there are no additional cash requirements for the Company related to these derivative
instruments.

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

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

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

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

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

Derivative instruments are accounted for at fair value with the changes in fair value recorded as unrealized gains or
unrealized losses. Upon termination of a derivative, the gain or loss shall be recognized in income. During 2013, the
Company has recognized $ 151,567,190 in losses in the statement of operations of which $130,207,831 is Funds Withheld
for the benefit of Sycamore Re (an affiliate), netting to $21,359,359 which represented as part of the Summary of Operations
line 34.
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22 - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2012 were $62,293,450. As of September 30, 2013, $6,875,542
has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves and
Loss Adjustment Expenses remaining for prior years are now $58,877,315. The decrease is generally the result of the natural
progression of a block of disability income claims and the increase or decrease in original estimates as additional information
becomes known regarding individual claims.

26. - 35. No significant change
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 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? Yes[ | No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

2.2 |Ifyes,dateofchange:

3.1 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.2 Ifthe response to 3.1 is yes, provide a brief description of those changes.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ | No[X]

4.2 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

5. Ifthe 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? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 1213112010,

6.2 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. 12/31/2010.....c.ccverrerree.

6.3 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). 3112012

6.4 By what department or departments?
Ohio Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
Ohio National Equities, Inc. Cincinnati, OH YES
The ON Equity Sales Company Cincinnati, OH YES

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ 1]
(@)  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.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ | No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]

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

PART 1 - FINANCIAL

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

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 11,611,682
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [ X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: 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[X] No[ ]
14.2 If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

14.21

14.22

14.23

14.24

14.25 Mortgage Loans on Real Estate
14.26  All Other

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

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[X]
If no, attach a description with this statement.
16. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: S 92,531,474
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: L 92,531,474
16.3 Total payable for securities lending reporting on the liability page: L 92,531,474
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 PO Box 2054 Schilitz Park, Suite 300 Milwaukee, WI 53201
Goldman, Sachs & Co. 200 West Street, New York, NY 10282-2198
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[ ]

18.2 If no, list exceptions: ...........

Q08.1




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

14T FaIM MOMGAQES. .....oeoveeeveeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbbt 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 838,090,934
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 838,090,934

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 4,245,599
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 4,245,599
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 842,336,533

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......vurveirierereiseisesiesess st sessesesse st s s s ssee s s st ss s ssee s s e s sEee S e s ee R e 8 e S seE eSS 28488 SE eSS R e R e R s e s R R e R s et et ens  EenEieEiesiesistnssesiestentenesestentaneas 49.8

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 2.5

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

Qo9



Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance Authorized?
Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)
Life Non-Affiliates
[00000............... [98-0613410.......... [07/01/2013] CGT Insurance Company, LTD.......cccccccccvoreieiireieieiiieseiiiercciisiisesicesisississssisisisisiis LI [Xc[) [
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama 4,415,066 17,720,129
2. Alaska.... A7,826 | ..........265,259 | ..o 3,796 | 5,137
3. Arizona... 3,099,178
4. Arkansas.... AR ..1,941,310 . ,966,
5. California.... .CA ...11,633,396 | ....113,703,616 |.. ....133,078,376
6.  Colorado.... LCO |l | e 7,029,482 | ...... 17,762,613 |.. 25,989,600
7. Connecticut ..CT 1,521,482 | ... 21,278,829 |.. 25,988,654
8. Delaware........cccooeveeeeveveiceeeeseieeseeeeseeesesssssesssssessensenne:DE | coiec b | 10000...298,681 | .. 5,661,139 |..oocververereeennn 40,449 | 13,875 | 6,014,144
9. District of Columbia.........ccccocoeererrervereeeeeeeerceriesseeeieeseeeeens DG | o L | 1000 372,761 | 7,266,051 |..ccverererenna 13,309 | 83,202 | . 7,735413
10.  Florida.........co........ . A77,047,035 .. ....191,350,595
11. Georgia..
12, HaWalivevecverescieeececeeeesseessessesssesessssssessesssssssesseness Bl [ dNuciii | cveenen81,034 | 08,625 |00 9,039 | i 7,059 |,
13.  Idaho..
14, llinois.....
15.  Indiana
16. lowa.......
17.  Kansas
18.  Kentucky
19.  Louisiana
20. Maine......... .
21, MArYIand.......coceeieieee e
22, MasSaChUSELES.........ccevriverrieiceee e 17,
23, Michigan......... ...10,505,290 | ...... 78,634,409 |.. 92,759,668
24.  Minnesota.. 3,469,897 | ...... 24,112,829 |.. 29,104,627
25.  Mississippi 907,085 | ...... 10,527,516 11,836,420
26, MISSOUI......cvoevereereeeeeiecseieeseee et st sensans MO ...l | e 3,652,951 | ...... 44,550,363 49,521,396
27.  Montana. MT 175,296 | ........ 3,044,229 |....ccccovveeeeeeen 20,163 | ..........866,651 | ........ 4,106,339
28. Nebraska.... 2,188,991 | ...... 15,276,153 |.. 19,788,467
29, Nevada......ccooeeverereeseieeiesseesseseesessnseesesssssesssssessesseenses NV i L | 10000.....982,800 | ... 11,859,660
30.  New Hampshire........cccccovrvereveenieseeniesessisniesessensesseenenee NH | il | 000000.530,799 | L. 8,489,465
31, NEW JEISEY..ooveiceecieeseeeseesessiessessssessessessssesessssseseeed N | el | 20000...8,349,837 | ... 78,494,970
32, NeW MEXICO.....coovverrrerrrrrersereressesseriesesseessesiesesssssseseeeee NM i L | 578,914 | 10,190,172
33.  New York........ N | c000ern. 567,910 | oo 6,409,219
34.  North Carolina Looorooes | 004,282,148 | ... 85,375,359
35.  North Dakota Looveces [ 000.1,533,559 | ... 215,560
36. Ohio........... L ...106,390,293 | .. 154 115, 945
37.  Oklahoma... . Lovorroee | 0000..3,027,890 | ...... 21,437,227 |.. 24,934,620
38, OrBYON...ceiieiieiterieteiesests ettt Lovorroes | 001,508,625 | ... 15,607,295 17,847,966
39, PenNSYIVaNIA.........ccoveveeeeeccete et PA L ....103,030,763 ...122,258,178
40. Rhode Island.. ...RI L
41.  South Carolina SC L
42.  South Dakota SD L
43.  Tennessee TN L .
44,  Texas..... L TIX L ....14,099,711 | ....101,357,427 |.. ....122,119,337
45, Utah. WUT L .5,030,352 | ........ 9,270,434 |.. 14,533,264
46.  Vermont. VT Lo [ e 73,276 | 2,119,642 | ..o 3,824 | 9,370 | L 2,206,112
47.  Virginia Lo | 2...5,252,889 | ... 65,992,457 75,854,888
48, WaShinNGtON........c.covueiucvcieiseteece e besan WA Leoveies | 0000...2,990,844 | ... 25,681,138 30,732,002
49.  West Virginia.. WV Loveoee | 0000000 .591,546 | .ol 6,151,093 |.....ccceeveev...n. 107,093 | ...........330,652 | ........ 7,180,384
50.  Wisconsin... W ... 37,547,766 | ..
51, WYOMING...otiiicieeieectee sttt WY .l | 00 785,581 | . 891,092
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees AS
53.  Guam............. .GU
54. Puerto Rico..... .PR
55.  US Virgin Islands....... Y
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 XXX |00 29,498,002 | 386
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XK e [0 0 |0 | a0 [l
93.  Premium or annuity considerations waived under disability
or other contract ProviSions.............cccecueveveveeerieinesieesieenns 458,580 | ........ 5,696, 780 ........ 6,330,501
94.  Aggregate other amounts not allocable by State............cccooveveeees | XKXoiis | e 1,258,457 | coovcrieran [SCOSOTRRRORURTRTON | I EOURORYRROROROO | I IO 1,258,457
95.  Totals (Direct BUSINESS).........c.cevveerererreerrrrrennns ...239,164,194 | 1 ,693,779,745 .. .2,067,194,536
96. Plus Reinsurance Assumed... ...176,365,922 | ........ 1,306,326 |.. ....180,507,716
97. Totals (All Business)........... ...415,530,116 | .1,695,086,071 |.. .2,247,702,252
98. Less Reinsurance Ceded 22,273,199 | ....125,444 649 |.. ....153,681,938
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne ...393,256,917 | .1,569,641,422 .2,094,020,314
DETAILS OF WRITE-INS
58001. .0
58002. ... 0.
58003. . 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.
9401. Dividends accums used to purchase paid-up additions. . ..1,251,055 0.
9402. Dividends accums used to shorten endow or prem pay................ .0
9403, oottt sttt . ]
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) - Reglstered Non domiciled RRGs (Q) - Qualified - Qualified or

Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

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

All subsidiaries are 100% owned except as noted

Chio Mational Mutual, Inc.
{Holdings Company— OH)
FEIMo. 31-1614005
MAIC Group Code 0704

[ NAIC Group 0704 }

1 1 | | |
= FE Tho MEhong Li= InsorEne e
Fiducizry Capial Management. Inc. i 73 : R R ~
i T Folk Capitsl Mansoement
ELC LomE sam 1= SR Lo s = = = TSR g LRl Wlalag=Melil, Ll
Sycamaore Re, Lid El No. D6-1187455 Ot Flight, Inc. Finanrcizl Way Realty, Inc. FEI'No. 030374457
EE PR 1 T 2 20.5% orarrerd by -z T = o= - TEAmeTTEe - LS, a-tsd h
El No. 580602565 R e El Mo. 31-1684345 El Mo, 26-4512750 £3% memberchip imensct canad by
Thio Mationel Financlel 3ardoes ing
- B
i Ohic Mational Life Assurance Corpora ™

=
st
il
o
]
a9
=
i
un
1
i
=

= =
The O.N. Equity Sales Compa
FEI Nio. 310742113

(Cthio Mational Insurance. Agency, Inc CuN. Inwestment Management Company Cho :;:E,G:::E :__: e
FE! Mo, 32-0071428 FEINo. 310784353 FEI Mo, 611200147




Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

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

Name of Type of

Securities Control

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

Members

€10

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ (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............... OH...ccovvvnn A The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC.........ccoevvvvvrrerirrienennn. [ S




Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

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

Name of Type of

Securities Control

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

L'€Ll0

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

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 13575...... 26-3791519 [0....covvvennee 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................ [ 31-1454693 (0........cocuc... 0 [ e Ohio National Investments, INC...........cccvuveriereninnee OH....ccco.c. NIA. .o The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, INC...........cocurverrirrrirerinne [

Ownership,
Board of
Directors,

0704...... Ohio National Mutual, Inc. [ 31-1454699 (0.........occ..e. 0 [ e Ohio National Equities, INC.........c.cccevrerrerernirieins OH....cccoou. NIA. .o The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, Inc

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-0742113 | 0..oovvvnvee (ST ORT The O.N. Equity Sales Company............cccvrevrrencn. 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................ [ 32-0071428 |0........coucee. (ST OR Ohio National Insurance Agency, InC.........cccccvvunens OH...coevnnn NIA..coon. The O.N. Equity Sales Company.........c.cccceuvenes 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 [ 31-0784369 |0................. (ST O O.N. Investment Management Company................ OH...cooevnee NIA...oon. The O.N. Equity Sales Company

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 63-1202147 |0....ovevvvvee. 0ueeeeieees [ Ohio National insurance Agency of Alabama, Inc... [AL............. 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................ [0 31-1684349 (0................. L0 I ON Flight, INC....ocvoiivieieisieeseeee s OH............ NIA......ccco.... Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, INC..........cccccevverrirrrinne (I
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ (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 | ..... 83.000 | Ohio National Mutual, InC..........ccccocvvenrcniinrnes | O




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 A0 AL O 00000 E S D O
* 6 7172 20134 9000O0O0 3 = *= 6 7172 2 0134470000 3 =
T 00 A0SO O 000000 E R0 O
* 6 717 2 2 0133650000 3 = * 6 717 2 2 0134480000 3 =
T 00 A0 IR LA 0000 A0 E SRR 0O
* 6 717 2 2 0134450000 3 = * 6 717 2 2 01344 90000 3 =
T 00 A0 AR LA AL

* 6 717 2 20134460000 3 =
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOUWIll......ocvvrveiieciieiieiiesie ettt bbb st 760,783 060,783 | oo 755,182
2505. Pension fee income recoverable... .

2506. NSCC deposit......
2507. Prepaid expenses

2508. Surplus note issuance Cost..............c.cv.n.

2597. Summary of rema

ining write-ins for Line 25

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date December 31
08.304. Modified COINSUTANCE FISK ChATGE........cviveiiieeiieieicie ettt s bt b st nsenas | ebsessssantessessnsenes 1,548 | .o 1,338 | e 1,496
08.305.  RIAET FEES.....vuvuiiiieireiiieiieiseietie ettt s bttt n s s st nsentesas | sntessesntesenntensensnend 0 ..11,398,419 | ..o 21,162,264
08.397.  Summary of remaining Write-iNS fOr LINE 8.3...........c.ccciiiiiiiieiiciicce ettt ssebe s s nssbenessnsesenes | sereresssssserisesenes 1,548 | ... 11,399,757 |.............. 21,163,760

Q15




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECeMbEr 31 Of PHIOr YEAI..........ccevcvieereieteee ettt ssses s ssssenens | sveseens

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct CUrrent YEar's AePrECIAHION. ........c.viu ettt

......................... 3,450,000

.53,874

................................. 3,521,832

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

3,396,126

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar..........ovvrerereeneenrersirnensereieeenens | ceeeenne

Cost of acquired:
2.1 Actual cost at ime Of ACQUISIHION. .........c.ruurerrireeeeerei ettt ettt
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (I0SS) ON GISPOSAIS........cuurvrrererirrirrireerseeeeseese e ssees st se et ess s ss st s et s bt en s st nssnsnn
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

..................... 854,363,975

....80,797,250
.120,000

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

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

Book/adjusted carrying value, DeCembEr 31 Of PHIOT YEAI........c.cvvuriiriieieireeieeise et ssntensens | srensens

Cost of acquired:

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

..................... 109,680,252

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

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

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ..4,733,911,033 4,623,219,922
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 509,898,216 759,881,146
3. ACCTUAI OF QISCOUNL........cuiiciiieietcisie ettt sttt s bbb s s st s s snt s sntens | nesestessesassesesnsansessnsed 4,274,305 5,302,475
4. Unrealized valuation iNCrEASE (ABCTEASE).........wuuruuerrerereireeseeeseaseeseeseesseesesseesesssssssesessessssssessessesssssssssessessesssessessessasssnsssssesss | ssessesssssssssessassnssnnsans (29,879,070) ....(41,675,195)
5. Total gain (loss) on disposals 1,244,289 7,057,870
6. Deduct consideration for bonds and stocks disposed of... ..456,195,587 605,818,964
7. Deduct amortization of premium.... ..5,709,707 7,377,203
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cccueiiuiieieiiisieiesie et sssens | evessssssessesssse st et s e seees 0 | e 0
9. Deduct current year's other than temporary impairment recognized..... ..1,905,885 ..6,679,018
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,755,637,594 4,733,911,033
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s . 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens ..4,755,637,594 4,733,911,033
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. CIASS 1 (B)eurerierririeeeiseeie ettt sttt enstenes | senstnstnstnneaa 2,649,761,258 | ..ccovvvrerrrrirnnns 133,198,781 | .o 80,515,936 | ..ovovverrinris (159,610,362) | ....ovvvnrvrninnee 2,632,465,111 | .oooovrererein 2,649,761,258 | ...cooovvvrrrirnnns 2,542,833,741 | .coovrrn 2,710,871,934
2. ClASS 2 ()-vvurvrereenciieieeiieiiesie ittt sttt | sebseesseessenssenees 1,517,734,039 | ..o 52,788,792 | ..o 59,408,013 | ...ovvvrierirrirns 39,235,960 | ..coovrrrrrrrinnns 1,530,977,580 | ...ccovvvvrrrnnn. 1,517,734,039 | ..coovvrrrienne 1,550,350,778 | ...cvvvvrerrrnnen. 1,541,449,323
3. ClASS 3 ():euurveeeereriieiieiieiieei ettt | ertessess et eees 140,620,670 | ..oooceeeirrieiieiieeeeeieeies (O 6,345,931 | oo 9,301,004 | .oovveeis 139,001,319 | .o 140,620,670 | ....ccovvrrrerrrnnn. 143,575,743 | .o 141,662,863
A, ClASS 4 (B)..rrerrereieeieeise ettt sttt | stens et 38,197,867 | ..o (O 1,459,031 | oo 5,000,211 | oo 43,644,720 | ..coovveonens 38,197,867 | ..ooovveerrieiins 41,739,041 | oo 50,805,557
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 13,886,980 | ..o O 167,840 | .oovvereeeierieis (1,459,715) | vovooevvevrerereene 12,928,694 | ...covoeveeireieiinns 13,886,980 | ...coovvrrrrririrnene 12,259,425 | ..ovvorrrerrerieiinns 12,834,200
B, ClASS B ()...u.vvervrerirecireciieiieiieisesisss sttt | ersnnsest sttt ees 9,368,576 | ..o 1,235,923 | .o 1,404,929 | .o, 135,740 [ oo, 11,707,937 | i 9,368,576 | ..ooovviriiriiieiis 9,335,310 | oo 11,734,836
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,369,569,384 | .....ccocovvrrrrnnn. 187,223,496 | ..ocovvevrerrrnnen. 149,301,680 |...cooovvrrrrrrrnnes (107,397,162) | ....oovvvrrrnnn 4,370,725,360 | ...ooovvvrrrrnnn. 4,369,569,384 | .....cccorrrunnnn 4,300,094,038 | .....ccocovrrennn. 4,469,358,712

PREFERRED STOCK
8. ClASS Tttt | eebneb ettt 5,000,000 | ..oovonrreriierienieeieeeeeienenne (O L0 N (O 5,000,000 | ..oveorerniirnrirniiiens 5,000,000 | ..oovrerrieriiniieiieens 5,000,000 | ..oovvorerierniiineinnens 4,000,000
0. ClASS 2u.eeeeeeeeet bbb | eebteebt ettt 16,853,434 | ..o, (O L0 RN (O 16,853,434 | ..o 16,853,434 | ..oovvoiiene 16,853,434 | oo 9,601,234
10, ClaSS 3.ttt bbbttt | entsest st 3,000,000 | ..oovvenrieriieiieiieeeeeeeneene 0 [ oo L0 N (O 3,000,000 | ..ooverrerrirniiieninens 3,000,000 | cooovverrieriieieeiies 3,000,000 | ..ooverrerrriinrirenireens 3,000,000
140 ClASS 4ottt bbb | eebE bbbttt L0 N 0 [ o (0 178,679 | oo L0 N O N 178,679 | oo 0
12, ClASS oottt | ebtest sttt ATT738 | s 0 [ e [0 O (177,738) | covoreeererereireieieiens 184,931 | oo 177,738 | oo (0 183,663
13, ClASS B.nvvoeveeie ettt bbbttt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
14, Total Preferred SIOCK........ oottt eessees | sessssssssssssssssnssssens 25,031,172 | oo 0 [ [0 R 941 | 25,038,365 | ..oooieeriniinniens 25,031,172 | oo 25,032,113 | oo 16,784,897
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,394,600,556 | .....cocorrvrrinnnnn 187,223,496 | ...covvvnrrrnrrrnene 149,301,680 |...coovvrrrrrrrirns (107,396,221) | ..oovernirrirnes 4,395,763,725 | ..ovvovrrvriiens 4,394,600,556 | .....coooorrvnnenec 4,325,126,151 | oo 4,486,143,609

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC18§........... 0; NAIC2S...... 0; NAIC3S...... 0; NAIC4S... 0; NAIC5S.......... 0; NAICBS........... 0.




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......couuiririerierrereenr s | e 41,896,496 |............... )88 S OO 41,896,413 | ..o 28,769 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cvivieiiecieisiieieseie ettt sttt snes | stessessssessesssssnsessesns 254,396,395 | ..oooverereeeeeians 262,396,312

2. Cost of short-term inVEeStMENtS ACUINEM...........ccvuveeiieiiieicicte ettt sa st bes s ssnas | svsesssssssessesssanees 17,337,981,105 | ocvvvrrcrcen 69,060,969,584

3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 18,996 | oo, 30,499

4. Unrealized valuation INCrEASE (ECIEASE).......c.cvuiviuiieiriiiieiieietesie sttt sttt s bbb bbb sttt essesnbensenas | stessesssessesssessesssssssessessnsensesnsan 0 | e 0

5. Total gain (I0SS) ON QISPOSAIS........evuverrerrerrireiireeeeeeseseesess e ssesss st st ees et et s st sttt s e s st s s st nssnssants | esessessessssssssessasssssnssnssensnsnnssns 0 | e 0

6. Deduct consideration received 0N QISPOSAIS...........ceviueiiiirireiiieie ettt st b s st ss s b sassesenns | sresisassesessesessanes 17,550,500,000 | ...ccvevvrrerrrcrnnns 69,069,000,000

7. Deduct amOrtiZation Of PrEMIUML.........c.. et seeeese et st es et es s s bbb se bbb s e e s bbb bs s enbanbas | Hieesestestasssessess st s bansent st s snensend 0 | e 0

8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............cccoeuviivciriiieiiiee e ssteses | ebissssessssesessssssesessseses s s sssesens 0 [ oo 0

9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........courrrrurrrninienenrireinseinsessessisssnnes | seesnsenseeessssesssssnsssens 41,896,496 | ..ooovvveeene 254,396,395
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12.  Statement value at end of current period (Line 10 MINUS LINE 11).....cuiiueiuiieiiiiieieiecisees sttt essstesessssessesssssssnsenss | onsessessssessesssssssessssanes 41,896,496 | .....c.coovevrererrnnnnn 254,396,395

QsSl03




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

SCHEDULE DB - PART B - VERIFICATION

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

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

3.11 Section 1, Column 15, current year to date minus.............cccccccveevvinnnee 0

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........c..cccouevvevrrevnnee (3,576,008)
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens (6,992,860) 3,416,854 3,416,854

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus.............ccccceveevevrnnen. 0

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccoeveevrrunen. (3,576,008)
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne (6,992,860) 3,416,854 3,416,854

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

Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns (151,567,190)

Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns 0
(151,567,190) (151,567,190)

4,22 Amount recognized...........ccevurrereererennnnn.

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

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

5.1  Total gain (loss) recognized for terminations in prior year

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

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

QSl104

8,054,126

0

(4,051,393)

0

0

0

0

0

4,002,733

0

4,002,733

(6,992,860)

3,416,854

0

0

(3,576,006)

0

(3,576,006)




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of September 30, 2013 ofthe OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4.t 4,002,733
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccceeuviverrirereieieiceeesie e (3,576,006)
3. TOAI (LINE T PIUS LINE 2)...ucvviieeiiecte sttt ettt ettt sttt b b s sttt s et b st b e s e s b bRt et st b b s s et b s s b b e s b et bbb b s s et b s ae bt as s et et bbb s et et s e aebesansnaas 426,727
4. Part D, SECHON 1, COIUMN B......vivecviiecte ettt sttt ettt a et ss bbb es et es st s e et ss et b s et e et s st s s e et et st et s st et s eee 6,453,000
5. Part D, SECHON 1, COIUMN B.......ovvecvereiicee ettt bbbt bt s s s bbb b s bt a bbb s et baen (6,026,273)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuiiiiiiieieiceie ittt bbbt bbb 2 s 48t b bbb s bbb bbbttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. 4,002,733
8. Part B, SECHON 1, COIUMN 13 ..ottt ettt st ettt et bttt se b e s st et st b s et et et snaebesans et et s et b s snt et s eee (3,576,006)
9. TOAl (LINE 7 PIUS LINE 8).....voveeviicieticteiete ettt ettt bbbt a b s s a4 s bt st s s A2 s s b b s b s b bbb s b s b b s b b st bbbt b st b s e st bann 426,727
10, Part D, SECHON 1, COIMN B........ouiiiiiii bbb bbb 6,453,000
11, Part D, SECHON 1, COIUMN O...ocvoeeicetes ettt bbb s bt s bt s s s s et st s et et s st senn (6,026,273)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....viveiieiiteiieieieisieieisste sttt tssse sttt s £ s 8ttt s b s n bbb en et 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21.....ooiiiiriiiieiiei iR 0
14, Part B, SECHON 1, COIUMN 20..........cuuuermireriereniseesiseesseesteses st ss e st (20,136,040)
15, Part D, SECHON 1, COIUMN 1. .ottt ettt b ettt s bt e s s s s st s st et a s bt seen (20,136,040)
16.  Total (LINe 13 PIUS LINE 14 MINUS LINE 15).....cuiueiiiiieiieisiieiieiieiiessseie sttt sse st s s8R s s bbbt s et 0

Qslo7



Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01



2030

Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0525639. CARLSBAD........covtrtirmeiaeiee ittt (67 YOOI USRS 08/01/2013.... | ... 4375 | oo 3,100,000 (1 SRS ..17,300,000
1525642. | WEST LAFAYETTE ..ot IN 08/07/2013.... 4.500 1,650,000 0 2,600,000
2425638. MINNETONKA......cooorimiiiineiierieeeissie e . |MN 07/16/2013.... | ... 4125 | e 3,500,000 0 9,000,000
BA25643.......coo s HILLSBOROUGH. ...ttt NG 08/07/2013.... | coveoereriinnes 4.590 | oo 4,200,000 | coooverrirrienieeiees (V1 O 6,000,000
B425649........cooer s CHARLOTTE. ..ottt NG 09/06/2013.... | coveouvreerrrnnee 4.250 | oo 1,750,000 | oo (V1 O 3,500,000
BA25644 ... CORPUS CHRIST L. ..ottt L SO 08/12/2013.... | coveoervrrinnee 3.985 [ .o 3,025,000 | ovouveririie e 0 [ et 4,650,000
4425648. SAN ANTONIO. ..o esseesesssssseneenes L 08/29/2013.... | ... 4150 | i 1,800,000 0 2,570,000
4425652. CONROE. ...ttt L S 09/30/2013.. 5.040 | .o 1,060,000 0 2,000,000
0599999. Total - Mortgages in Good Standing - Commercial Morgages = All ONEr. .. ....ou ittt nree | fessessesssesesseseneessesnsesses et et entensee st sesensennnansens | eraees XXX e [ XXX e [ e 20,085,000 L0 RN ..47,620,000
0899999. Total - MOrtgages iN GOOM STANGING. ... .. vuueeueieeieseerse s ees st es ettt ee s8££ 8L ER £ S8E8eeEE Lo E b e bbbttt | nnins XXX ervoee [ KK [ 20,085,000 | ..o 0 [ oo ..47,620,000
3399999, TOMA! MOGAGES. ........vveveeeeiereeeieeieees s eese e eess ettt b ees | Hebiebbee ettt | eenies XXX eovvoe | eerrrenerience KKK riciies | et 20,085,000 | ..ooovvrrirririeieriseerenieiees (0 [N ..47,620,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024933 WELLINGTON. ....ovreierrieiririeians OH..ooovevees [ v 07/31/2002.... | 07/25/2013.... 1,536,988 0 0 .0 0 0 1,507,674 | oo 1,507,674 0 0
0925303 WASHINGTON DC ADCeeees [ e 01/31/2007.... | 08/02/2013.... | ..ovveruerrnrnnad 2,757,866 0 0 .0 0 0 2,685,914 ......2,685,914 0 0
0R24190.......ccvveerrirnens DOUGLASVILLE... A GA s | s 09/01/1998.... | 08/30/2013.... | ....... 235,548 0 0 .0 (O TN 0 0 ... 30,094 | .. 30,094 O I 0 0
1525124 DECATUR......ccnvvviririinnes INGeein | e 02/28/2005.... | 07/12/2013.... | ....... 895,985 0 0 .0 (U I 0 0 878,369 | ... 878,369 | ..o (1 [T 0 0
3625037 WELLINGTON. ....ooorveierrieiririreians OH..ooovvvees [ v 10/24/2003.... | 07/25/2013.... | .ovovverrrnne 1,139,514 0 0 .0 0 [ oo 0 0 1,114,436 | oo 1114436 | .o 0 | 0 0
3625042.......ceieeirieiinn WASHINGTON TWP.......covvrirrirnens (0] ISR VRN 11/21/2003.... [ 09/24/2013.... | ....... 591,066 0 0 .0 (1 I 0 0 561,249 | ..oooovvriieii 561,249 [ ..oovoceeeicrienin (11 I 0 0
3925018 WHITEMARSH TWP PA. oo v 08/14/2003.... | 07/23/2013.... | .......... 2,063,401 0 0 .0 0 0 1,982,202 ......1,982,202 0 0
4425021 SAN ANTONIO.....ccvverrrrirerircirenens L. ST B 08/29/2003.... | 08/29/2013.... | ..ovverevrrrinne 1,757,167 0 0 .0 0 0 1,710,508 .....1,710,508 0 0
4525007.....ccciriiiniiinnes SALT LAKE COUNTY.....covvvrvinnrnnns UT. i [ 07/15/2003.... | 07/31/2013.... | ovvvvrrirnnrnne 1,747,529 0 0 .0 (O 0 0 1,593,748 21,593,748 | (V) 0 0
0199999. Total - Mortgages Closed by REPAYMENL. ......ccuiiiiiiins coriiiiiiesienississsis st snsssnsens | eoensenssseens 12,725,064 0 0 .0 0 [ (] I [ 12,064,194 [ oo 12,064,194 | .o 0 [ 0 0
Mortgages With Partial Repayments
0024502 HOLLAND TWP. 1Y USSR I T11611993.... [ oo | v 89,215 0 0 .0 0 0 0
0024509. NASHVILLE.........cooviriiieiirininns N 05111994 [ oveevvvererns [ v 483,830 0 0 .0 0 0 0
0024520 MC DONOUGH [C7. VTN PN 09/28/1994.... | covvoeveevneians [ e 624,228 0 0 .0 0 0 0
0024586..........cvverrierinns BESSEMER........coomriiriirinniinniins AL [ v 12/2011995.... | vvevrrvcrrers | s 960,760 0 0 .0 0 0 0
0024589........ccmerrrrinerinns HOUGHTON LAKE..........cscomvririrnnes Mo [ e 12/01/1995.... | veoeeerreseres | e 1,462,941 0 0 .0 0 0 0
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0024596.........covvrrrirerinns CHRISTIANA HUN. ..o DE...oiiovees [ 01/30/1996.... | covoovvrerreriaee [ eevreens 556,436 0 0 0 [ om0 | eerinriercneenn0 |0 | 0 80,851 | 0 |0 | 0
0024627. MACOMB 06/11/1996.... ...19,758 0 0 0 0
0024648..........ccoerrirrenn NEW IBERIA. LA e [ 09/09/1996.... 1,172,476 0 0 0 0
0024652.........covvverierinns VERNON TWP.. PA. oo e 09/19/1996.... | coveerreerirerirene | e 1,584,541 0 0 0 0
0024655..........neverririinns PITTSBURGH PA oo [ 10/09/1996.... [ ..oveonevereineins | e, 1,758,639 0 0 0 { o0 o0 0 | 0 [ 100,907 0
0024667 .........covverrirerinns MIAMI TWP. ] OHuies [ e 12/19/1996.... [ ..ceovvevrverns | e 3,516,649 0 0 0 { o0 0 0 | 0 [ 116,034 0
0024669 CHATTANOOGA L1\ SRR R 12/2311996.... [ v | e, 1,130,658 0 0 0 0
0024673 CAPITOL HEIGHTS......ccoovveiriiiinne MD..ooverr [ e 12/26/1996.... [ ..veovvevrreerns | v 380,768 0 0 0 0
0024692........cverirvriiinnn ACWORTH. [C7. SRS IO 03101997 [ v [ v 1,986,231 0 0 0 0
0024696...........cvveriecrinns COLUMBUS.......cooorveeirinrieniis OH..oovvvvvees [ 03/25/1997..... | coveevevrerirerireee | o 5,160,841 0 0 0 0
0024715.....covveerrirrineiinns QUAKERTOWN......ovvrvrirriirinens PA oo 05/28/1997.... | covovvverrerraes | e 2,275,346 0 0 0 { o0 o0 0 | 0 s 110,379 0
0024723 FARRAGUT. ..o TN | e 06/17/1997..... | cevoovevrerirerireee [ cevieens 345,679 0 0 0 ..31,647 0
0024731. HAVELOCK NC 07/11/1997.... 708,841 0 0 0 37,491 0
0024739..... CHILLUM MD..oovver [ e 08/18/1997.... | oveveeerervrene [ e 2,987,647 0 0 0 52,284 0
0024757 ....ovovriirvricirnes FORT DODGE..... A 10/10/1997 ... | oo | e 1,118,675 0 0 0 0
0024764.........cmevrrrierinns SYOSSET NY oo [ 112011997 [ v | e 2,811,038 0 0 0 0
0024768..... BEREA SCovvvviees | v 01/05/1998.... [ ovorvveririrerins [ e 2,126,662 0 0 0 0
0024774 HUNTSVILLE.......... AL o | v 03/03/1998.... | coveuerrerierireee [ e 3,239,116 0 0 0 0
0024779. . |HEMPFIELD TWP.. PA 03/25/1998.... 260,106 0 0 0 0
0024789 ANDERSON SCorvevrees | ereris 07/22/1998.... | cooovevrerirerirnee | e 129,709 0 0 0 | eovvereereserienrieeenc0 | eevieeieeiieeieeiienns0 e | e [, 545 | 0 | 0| ) 0
0024816........cvverrrrrcirnn OHIO TWP.............. PA i | e 11/23/1998.... | oo [ i 2,574,710 0 0 0 0
0024817....cooverevirierin SOUTH POINT (0] ISP U 11/25/1998.... | coovveereerrrirenns | cevieene 252,552 0 0 0 0
0024819......cvrverrrrcirnns MADISON.......ovveererierrierierrieiae Wi e 12/10/1998.... | coovvvrverervriens [ e 81,411 0 0 0 0
0024820 MOUNT HOLLY.. (ORISR 12/1511998.... [ overcerrrinerns | e, 1,087,786 0 0 0 [ eovvereereserienrieeenc0 | eeveeeieeieeeiesiieens0 e | e 8,071 |0 | 0| ) 0
0024821. . | RALEIGH NC 12/16/1998.... 158,280 0 0 0 0
0024824 MT JACKSON VA o | e 12/28/1998.... [ .oveoevrrriveins | e, 1,447,580 0 0 0 [ eovveeeeresereenrieenens0 | evveeieeiieeieeiienns0 e | 0 050,852 | o0 |0 | ) 0
0024828..... LYTLE .o L) ST R 01/21/1999.... | coveovvvrerrerrens [ e 78,347 0 0 0 0
0024831.....oovererrrirerinns MONONAL.......oteimrierieeienieeineeens L[/ D 02/01/1999.... | coveevevrrerrerirene [ e 87,630 0 0 0 [ eovvereeresereenrieenenc0 | eevveeieeiieeiesiieens0 e | 0 [0 2,983 |0 |0 | ) 0
0024834........ccrvvvrvrernnes STANLEY ..ot VA e e 02/2411999... [ oovovveviivirerins [ v 1,145,291 0 0 0 0
0024839 LAREDO.......oivverieeierieenerisnnns L. ST D 03/09/1999.... | cevoovvvrerrerirnee | vevreens 135,238 0 0 0 [ eovvereeresereenrieeenc0 | eevveeeeiieeeniienns0 e | e 025,279 |0 |0 | ) 0
0024840. . | WESTLAKE OH 03/11/1999.... L7137 0 0 0 0
0024843 LOUISVILLE S FPORTR PN 03/23/1999.... 27,747 0 0 0 | covernererrinereenens0 | cernrincsrneeenn0 0 | 0 [ 5,189 |0 |0 | ) 0
0024847 ..o EL PASO L. ST B 03/31/1999.... | covovvvrerrerrene [ e 382,437 0 0 0 0
00248671.......ocevnrrrirerinns FRANKENMUTH......coonvvirirrrinirnnes Mlioiieienes | e 06/30/1999.... [ .overevvrrrrirerns [ v 323,431 0 0 0 0
0024868...........ccoorierines NEW ALBANY.......ovvvirriririnriniris OH..ooovvvveees [ 09/23/1999.... | covevrvererirerirene [ e 45,298 0 0 0 0
0024876 INDEPENDENCE..........ccconerineirens S FPOTR PN 11/29/1999.... [ v | e, 1,281,459 0 0 0 | om0 e 0 |0 | 0 [ 835,867 | 0 |0 | 0
0024879 KANSAS CITY. MO..coovvens [ e 12/30/1999.... [ v | v 442,075 0 0 0 0
0024890........ccomerrrirerinns LAWRENCE..... [T PN 08/07/2000.... | ceveorvvrrrrerirane | cerererreirenenns 5,099,171 0 0 0 0
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00248%4.......ccovvvvrrierin DEERFIELD TWP... OH.uovveves [ e 12/08/2000.... | ..eveoererrrerrs | v 935,852 0 0 0 0 | eoreerveeercerieriened0 e [ e e 17,550 | ceceeieeeeenn0 e | e 0
0024920. SALINE........oveevreeeierseieieseriniene Ml 03/20/2002.... 930,620 0 0 0 0 0
0024928..........ooeeerrirrinns MIDDLEBURY...... |72 PO D 06/26/2002.... | covoovvvrerierirane | e 3,156,455 0 0 0 0 0
0024931.....ooverririerinns SUMMIT TWP......cvvmiririrrerceinnenns PA. oo e 07/23/2002.... | ccvooveveerirerireee | e 886,191 0 0 0 0 0
0024933......ccovvrirrricins WELLINGTON..... A OHucie e 07/31/2002.... | ceverevrerrierirene | e 1,536,988 0 0 0 0 0
0024937.....oovverrrirrinerins SAN DIEGO. A CA e [ 08/07/2002.... | covoovvreerirerereee | eevrenes 380,967 0 0 0 0 0
0024938 PORT HURON Mo [ 08/21/2002.... 1,024,057 0 0 0 0 0
0024940 LOUISVILLE |14 ZSST IS 09/18/2002.... | cvveevveerirererene | cererireeieninns 1,676,478 0 0 0 0 0
0024941.....oooiirrcis ELLENTON FLuiriierines [ e 09/19/2002.... [ ..verrvrererirerns [ v 1,526,017 0 0 0 0 0
0024943........ccnvvrriniris VOLUSIA COUNTY.....ooovvrvrerirnrrrnnes FLuiiiiriines [ 09/30/2002.... | cvveovveerirerireee | eevrenes 872,270 0 0 0 0 0
0024944........cvvvirrrrrs HEMPSTEAD...... NY.coineis [ 10/04/2002.... | ...coovverineins | e, 1,227,915 0 0 0 0 0
0024953 TROUTVILLE.......ovvoeveeverrrnernernes | VA e 11/08/2002.... | ...ceonvvevrereris | e 1,432,899 0 0 0 0 0
0024956. . | COEUR D'ALENE... 11/26/2002.... 1,301,170 0 0 0 0 0
0024957 BOYLSTON.......vvvrenrrrerrnernennene | MA i | s 11/26/2002.... | ..coovverererns | e 2,544,967 0 0 0 0 0
0024958..... OGDEN......cooomermmrrmrinrrrneirsninnnnns | UT i | s 11/26/12002.... | ..ovooveerrneins | e, 1,883,448 0 0 0 0 | o0 0 | 0 | 19,336 | oo 0
0024960..... BISBEE.........ccoueeen. [V AT PR 12/06/2002.... | ..o | v 337,575 0 0 0 0 | o0 0 | 0 | 14,598 | .oooveeceins 0
00249671.......vvorvrrrirriinns LAREDO.......oovvimrinriniinsirsseissins L. ST B 12/12/2002.... | oovoovverirneins | e, 1,911,450 0 0 0 0 | o0 0 | 0 | 82,023 | oo 0
0024965 CALUMET CITY.. [OOSR ISP 12/19/2002.... | ..veonevevrinerns | e, 1,700,613 0 0 0 0 29,756 0
0024966. . | AMARILLO TX... 12/19/2002.... 2,942,774 0 0 0 0 52,845 0
0024969 SACRAMENTO...... (67 U D 12/23/2002.... | ..oveoeveeriverns | e 3,395,952 0 0 0 0 59,561 | .ooevevrererrneineenn0 |0 | 0
0024970........oocrerrrrcirns BEVERLY HILLS... | CA s [ 12/23/2002.... | coovrereereririienins | e 3,563,733 (V] I 726 0 0 0
0024971..... VISALIA. ... (67 U D 12/23/2002.... | ..ceoevevrinerns | e 3,331,037 0. 826 0 0 0
0125359.....cccmrierrrrcirnns BIRMINGHAM........ AL [ e 12/03/2007..... | coovvvvererirnienins | cerveernriininnens 1,466,551 0 0 0 0 0
0125442 MONTGOMERY... AL | e 01/2712010.... | covovevrerirerreee [ e 847,128 0 0 0 [ eovvereerenereenrieenenc0 | eevveeieeiieeiesiieens0 e | e e 7,551 | enieend0 |0 | ) 0
0125514. . | BIRMINGHAM........ Al 07/06/2011.... [ ovorerirerirerins [ e 4,244,439 0 0 0 0 0
0125516 HUNTSVILLE.......... AL o | e 07/20/2011.... | covvoevrerierinee [ e 2,283,163 0 0 0 0 | eooreerveeereninriened0 e | e i 23,549 | eieieeeeenn0 0 | e 0
0125539.....cvveiviirieii TUSCALOOSA....... AL 111302011 [ e | e 2,389,609 0 0 0 0 0
0125540.......cccmerrrrierinns PRATTVILLE. ..o AL o | e 121152011 [ e | e 771,062 0 0 0 0 | eoorreereeeererineienes0 [ | e e 13,259 | ecceieeneenn0 o0 | e 0
0125617 ..o GREENVILLE.........oovevvvirerireisiine AL e 05/02/2013.... [ oovvevviirirerins | e 0 0 0 0 0 0
0325066..... TEMPE......cooiiveiereninns [V A DO 04/13/2004.... | covooverrerierirene | e 1,849,526 0 0 0 0 | eooreerveeererineienes0 e | e e 16,698 | 0 o0 | e 0
0325093. SUN CITY 09/17/2004.... 433,324 0 0 0 0 0
0325094 PHOENIX.....coovevnrnrrnenneincnnnens | Ao | e 09/17/2004.... | covooveverrerraee | e 673,992 0 0 0 0 oo e [ e e 20,308 | 0 {0 | e 0
0325119, TUCSON [V AT DO 01/24/2005.... | cooovvreerrerrnns | v 2,386,141 0 0 0 0 0
0325344.......coomvrrisir GLENDALE........oooooveeereereeeeseenean LV A DO 08/30/2007..... | ceveeeererreriane | cererirneirieeins 1,185,416 0 0 0 0 0
0325345.......cooviririniris TUCSON LV AT B 08/30/2007..... | cvveevveerierirene | oo 1,267,174 0 0 0 0 0
0325410 TUCSON LV AR DO 08/29/2008.... | coveeeererieriane | e 5,120,400 0 0 0 0 oo e [ e [ eieieiieienenen80,125 | eceeieeeeenn0 e | e 0
0325424 TUCSON [V AT IO 10/30/2008.... | ..o | e 2,595,903 0 0 0 0 0
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0325559 PHOENIX.....ccoueiieeriseireeiseieenns LV A DO 05/22/2012.... | covovevnerirerreee | e 970,780 0 0 0 | om0 | eerinriesrneenns0 |0 | 0 [ 13,054 | 0 |0 | 0
0425045. . |ROGERS, AR 12/05/2003.... | ...coorvrrinirns | e 5,199,040 0 0 0 0
0425321 FAYETTEVILLE AR s | e 04/30/2007.... 1,160,731 0 0 0 0
0425509........ccmmverrierin LITTLE ROCK......oovvererrrierierireens AR s | e 06/29/2011.... | covveerrerirernee [ v 2,699,346 0 0 0 0
0524998.......cvvvrerrriiirns SANTA ROSA CA.ovees | e 05/15/2003.... [ ..ovorevvrrriirerns [ e 988,445 0 0 0 0
0525071 ...cvovvereieineiinns LOS ANGELES.... A CA s [ 04/30/2004.... | covoovvveerirerirene | e 1,868,259 0 0 0 0
0525083 LEMON GROVE. | CA i | 07/16/2004.... | covoovvvreerierrane | e 3,103,892 0 0 0 0
0525099 SACRAMENTO...... [O7. U B 09/30/2004.... | coooovvveerirerirene | e 814,513 0 0 0 0
0525147 ... TEMECULA CA oo | e 06/15/2005.... [ ..ovoeverrrnrirerns [ e 745,261 0 0 0 0
0525175, HAYWARD.......ovvviririreirnnrinirans [O7. U B 09/30/2005.... | coveovreerierirene | e 1,467,827 0 0 0 0
0525198......ccmvvrerrnrcirnes BARSTOW CA oo | v 12/21/2005.... | .coovvrrrneies | e 3,391,092 0 0 0 0
0525238 ONTARIO. ..o (67, U B 05/25/2008.... | .cvvoeveerirerirnee | e 1,266,224 0 0 0 0
0525273. . | HOMEWOOD CA 10/30/2006.... 5,828,918 0 0 0 ..40,153 0
0525276 SANTA MONICA.... (67, U D 11/07/2008.... | ...ceonvevrrrcris | v 890,129 0 0 0 ..18,899 0
0525323.....cnviiiinrinniins NATIONAL CITY.... {07 U B 05/02/2007..... | ceveereerenrierirene | e 4,557,303 0 0 0 | om0 e | e 0 | o0 s 36,608 0
0525346...... CLovIS. | CA s [ 09/14/2007..... | covooeveerierenee | crvrieenne 2,256,987 0 0 (0 IUUURURRTORPORRPPURRPON | I UPOURTOURPORSOORTOOPON | I IOTOSPORRO 0 | o0 s 14,441 0
05253%......ccomvviriniiinnes FRESNO.......cccovvvrrnenn {07, SO R 05/19/2008..... [ ..ovvrvrrrnrirerins [ v 2,469,380 0 0 0 15,311 0
0525395 CUPERTINO.......ocvnvvenerrrrnerirerrnee | CAuieiicis [ 05/22/2008.... 2,686,837 0 0 0 20,602 0
0525413. . | ALTADENA. 09/09/2008.... .4,623,851 0 0 0 26,903 0
0525414.......cccomvvvvnernnrinns | BREA e | CAvciins [ i 09/22/2008.... 3,230,968 0 0 0 19,162 | o0 [0 | 0
0525441 ..o MONTEREY PARK. CA s | 12/29/2009.... | oo | e 4,088,931 0 0 0 | o0 | eeverincieneennnd0 | e 0 | o0 s 59,409 | ..oovvverinrrineieeenn0 | s 0
0525471 ..o SAN DIEGO. A CA e [ 10/28/2010.... | .vererevrrvcrs | e 1,824,092 0 0 (0 TUOURURTORPOROPPURRPON | I UPOURTOURIOSPRTOOPON | I IOPOSPRRRO 0 | o0 s 31,628 | .0 | s 0 0
0525498......ccvvvrervrrcirnes COSTA MESA (07, SO IR 04126/2011.... [ oovorveriirirerins [ v 3,626,722 0 0 0 {0 |0 | 0 | o0 [ 46,741 | o0 | 0 0
0525527 GLENDALE.........coooveeeveverieseseenien (07 SO IR 09/28/2011.... | coveerevrerrerirene | e 1,896,497 0 0 0 23,696 | ..ocvvevreereneiienien0 | e | e 0
0525530. .| YUCCA VALLEY. 10/18/2011.... 2,571,833 0 0 0 0
0525557 HUNTINGTON BEACH........cccouvrnene | CA s | s 05/17/2012.... | coveereverierirene [ e 6,761,680 0 0 0 [ eovvereeresereeniieeens0 | eeveeeieeiiecieciienns0 e | e [ ieieeen,327 |0 | 0 | ) 0
0525574.......cccomvvnriniis BAKERSFIELD.... ] CA e [ 09/25/2012.... | coveevvvererirerrene [ e 1,632,667 0 0 0 0
0525580........ccomerrerinerinns CAMARILLO.......ovvvrrirrrireirerierinn [O7. U D 10/23/12012.... [ ovvervrererrers | s 2,391,020 0 0 0 [ eovvereeresereenrieenens0 | eeveeeieeieeiesiienns0 e | 0 27,851 |0 |0 | ) 0
0525588......c..crvvrirrieinnes BERMUDA DUNES........cccovrvrrirs {07, SO IR 12/03/2012.... | coovvvevrervniirins | e 3,500,000 0 0 0 0
0525598 SAN PEDRO........oourrmerrrmrrnerrnrnnenns | CActincinens | v 01/29/2013.... .0 0 0 0 26,970 | coovrrrvnerineinenn0 |0 | 0
0525628. . |RIVERSIDE 06/10/2013.... 0 0 0 0 0
0525639 CARLSBAD........cccoormerrmmrernernnrnnnnns | A | e 08/01/2013.... v 0 0 0 [ om0 | cernrieneennd0 |0 | 0 8,102 | 0 |0 | 0
0624981.......ccorviriirinns HIGHLANDS RANCH.........covvvvrranee [0 TN I 02/21/2003.... | covoovvrerirerirene [ e 644,067 0 0 0 0
0625177 ..o AURORA.....ccoiieiierierineeienieens (o]0 U D 09/30/2005.... | coveoreererreriene | e 1,040,012 0 0 0 0
0625310.......revrrierieiinns COLORADO SPRINGS........ccccouvenn CO.vveres | e 03/19/2007..... | coveerrererirerirene | oo 5,475,316 0 0 0 0
0625525 WINDSOR......oonvermrinrierirneeienieens [0 U D 09/28/2011.... 3,845,154 0 0 0 | coveerernnrinereenens0 e 0 |0 | 0 88,042 | 0 |0 | 0
0725266 NEW CANAAN [0 IS B 09/18/2006.... | cvveevrvererirerirene | correrirririnians 4,137,474 0 0 0 0
0925303.......cererrrrineiinns WASHINGTON DC.....coeoorrirrririnnas [ DO BN 01/31/2007..... | ceveeeeereerrerireee | e 2,757,866 0 0 0 0
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0R24190.... DOUGLASVILLE........cocoomerrerenernnees | GAuiii | e 09/01/1998.... | coveovevrerreriraee [ e 235,548 0 0 0 29,920 | o0 |0 | 0
0R24206 . | ALAMO HEIGHTS.. 02/02/1999.... 286,945 0 0 0 0
0R24373.... ST PAUL............. 06/08/2000.... | .ceoovvecrrerirane | ervreees 269,870 0 0 0 0
OR24396.........ccovrrrrrines WHITMORE LAKE........cocoimirirerirnes Mo [ 08/26/1999.... | coveevvveerirerirene | e 2,889,533 0 0 0 0
OR24431......ooeririinns WHITMORE LAKE.........cocommrirerines Ml e 08/26/1999.... [ .ovoevveviirerns [ e 259,722 0 0 0 0
OR24452.........ovvvvircririnns EL TORO......ovivierieeieriieinseinirins [O7. U B 11/2411998.... [ ..veovvvireerns | v 185,527 0 0 0 0
0R24671.... . | GIG HARBOR.. WAoo | s 12/30/2002.... | coovvevereriirenis | e 713,727 0 0 0 0
0824376.... .| INDIANAPOLIS. INGci | e 11/01/2002.... | coovvevecris | e 645,950 0 0 0 0
0S24404......ccoovvvriin GIG HARBOR.. WA o | e 12/30/2002.... | coovvevereriireves | e 901,671 0 0 0 0
1025079..... VIERA SN IR 06/09/2004.... | .cooovvreerirererane | eevirenes 490,436 0 0 0 0
1025155, LAKELAND FLuoriirriiens [ 07/08/2005.... [ ..evorvverernrirerins [ wereevrirernnines 2,495,443 0 0 0 0
1025265 WEST PALM BEACH.........ccovvvrrnnnne FLuiiiiriiiee [ 09/12/2008.... | ccvooevrerererernee | eevieees 881,340 0 0 0 0
1025317. DORAL.......coovrvrrrrine. FL 04/24/2007.... | . ..3,011,625 0 0 0 ..21,251 0
1025384........oovvverierirns JACKSONVILLE BEACH.................. FLuiiiriinee [ 02/22/2008.... 3,111,309 0 0 0 31,119 0
1025390......0veeireriiiinens PENSACOLA BEACH.........ccoveurernnee. FLuoriirriiens [ 04/11/2008.... | covovvverrirerirene | e 1,073,470 0 0 0 13,186 0
1025399..... TAMPA. ..ot FLuiiiiriiiee [ 06/02/2008.... | covooeveerirerireee | e 1,274,300 0 0 0 49,258 0
1025400........omrvrrrierirns ODESSA......oovieieiineiesiiresiieees FLuoriirriiens [ 06/09/2008.... | covoovvverieriaes | e 2,956,688 0 0 0 0
1025490 ORLANDO. B 1 O B 03/25/2011.... 2,737,116 0 0 0 0
1025520. . | ORLANDO. .| FL 08/09/2011.... | .4,448 644 0 0 0 0
1025541 JACKSONVILLE FLuiiririines [ 12/20/2011.... 1,766,045 0 0 0 | eovvereerenerienrieenenc0 | eeveeieeiieeceeiienns0 e | e Q774 |0 | 0| ) 0
1025549........ovvvrrieris APOPKA FLuoriirriiens [ 03/28/2012.... | cevovvvrerrrerirane | v 999,652 0 0 0 | o0 | eeverincieneennnd0 | e 0 | o0 i, 11,980 | o0 | oo 0
1025595.......covvvmerirerirns CAPE CORAL FLuiiiriinee [ 12/21/2012.... | oo | e 2,520,000 0 0 (0 TUOURURTORPOROPPURRPON | I UPOURTOURIOSPRTOOPON | I IOPOSPRRRO 0 | o0 [, 25,196 | .oovreecererneineend0 | s 0
1125052.....c0vvvvirerinrininnn FT OGLETHORPE. [C7. SR IO 01/20/2004.... | ..ovovvvevirieirerins [ v 1,187,236 0 0 0 {0 |0 | 0 | o0 [ 19,397 | o0 s 0
1125178 CANTON [C7. WU RN 10/05/2005.... 1,236,694 0 0 0 11,928 | o0 |0 | 0
1125285. |LITHONIA.....c.evvivins GA 12/13/2006.... | . ..4,399,121 0 0 0 20,783 0
1325034 COEUR D'ALENE.........cconivriirerin 10 5SSOI ISP 10/17/2003.... 6,877,843 0 0 0 65,669 | ...cvvvrererreiinenn0 |0 | 0
1325086.........covveerirerirns POCATELLO.......ccooiveriiriinnireriens D | v 07/30/2004.... | coooovvveerirerrene | s 798,205 0 0 0 25,485 | ..o | i 0
1325109 IDAHO FALLS. 10 5SSOI IO 11/18/12004.... | ..o | v 611,696 0 0 0 18,279 | covvcvernrenenneen0 |0 | 0
1325358.......coviiicnnens MERIDIAN IDeoiierrnes | s 113012007 ..... | coovvvvererrrniirins | e 5,430,743 0 0 0 34,661 | o0 [ 0
1325526 COEUR D'ALENE... 09/28/2011.... | covvoerrerierinee [ v 2,997,343 0 0 0 23,502 | cooerernrenerrneiineeen0 |0 | ) 0
1325570. .| COEUR D'ALENE... 08/16/2012.... | coveerveerirerirene | e 1,977,920 0 0 0 22,965 0
1425281 ORLAND PARK 11/29/2006.... 1,424,878 0 0 0 10,504 | o0 |0 | 0
1425512 WAUKEGAN........ I | s 06/30/2011.... | coveerveerierirene [ oo 1,827,211 0 0 (0 TPOOOOOOPOPPOORPPURPPON | I OOPOURPOUOPPORTSOOTRPOOTON | I IOPORPOORTORORROOO 0 | o0 v, 13,908 | .o 0 | e 0
1425518....coverrierieris WOODRIVER I | s 0772712011 | e [ e 1,476,768 0 0 0 | o0 0 s 0 | o0 s 24,798 | .0 [ 0
1425562........ovvvverieris CHICAGO HEIGHTS......cccoovvrerines Lo | s 06/28/2012.... | coveerveerierirene [ e 4,562,287 0 0 0 | o0 s [0 [ 0 | 54,862 | ..ocvvvrerirvirieeen0 | i 0
1425589........ovvverierins BUFFALO GROVE. I | s 12/1212012.... 7,000,000 0 0 0 52,382 | cooververinneenerienien0 | e | ) 0
1525013..... FISHERS ING | e 07/29/2003.... | coveovrvererirerrene | e 1,158,710 0 0 0 19,883 | oo 0
1525032......cvvrrierierinens SELLERSBURG INGeen | s 10/06/2003.... | ...cooeverevners | erri 119,589 0 0 0 | o0 e | s 0 | o0 [ e 22,055 | .oovvnrnernneineennd0 | s 0
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1525053......cerrirerierinens LAWRENCE..... INGeis | s 02/02/2004.... | covoovvveerirerraee | e 797,615 0 0 0 | covernermrinereenens0 | eeririnesrneenns0 |0 | 0 [ 12117 0 |0 | 0
1525061. FISHERS........ccovmvrenns IN 03/15/2004.... 638,935 0 0 0 0
1525102....c.cvvrvrcrieriens INDIANAPOLIS. INGn | s 10/29/2004.... | ..coovvevrneins | i 766,167 0 0 0 0
1525124 DECATUR INGcin | s 02/28/2005.... | cooovvveerirerireee | eevieees 895,985 0 0 0 0
1525125, CARMEL............. INGcos [ 03/09/2005.... [ ..vorverererirerns [ e 1,655,404 0 0 0 0
1525126......cvvvrerierirns GREENWOOD... INGen | e 03/09/2005.... | cvveorveerirerirene | e 1,549,152 0 0 0 0
1525127 oo GREENWOOD... INces s 03/09/2005.... 1,564,060 0 0 0 0
1525174..... FISHERS......cocovvveerenanne INGci | e 09/29/2005.... | coveovveerirerirene | e 1,508,280 0 0 0 0
1525213 INDIANAPOLIS. ING | e 02/14/2006.... | ..cvooevevrrrrererns [ e 630,622 0 0 0 12,571 0
1525221 oo INDIANAPOLIS. INGcn | e 03/17/2006.... | ..ovorevrrrrrirerns [ e 272,232 0 0 0 19,467 0
1525288.......ovvvieriniiiiinn INDIANAPOLIS. INGrin | s 12/20/2006.... | cooovevereririienis | e 1,612,925 0 0 0 18,526 0
1525296 INDIANAPOLIS. INGcceinn | s 12/2912006.... | oo | e 1,935,449 0 0 0 ..13,855 0
1525308. . | INDIANAPOLIS IN 03/06/2007.... | . ..1,932,897 0 0 0 17,273 0
1525339 INDIANAPOLIS. INGn | s 08/15/2007.... 1,399,680 0 0 0 0
1525348......ovvvierniiiiin INDIANAPOLIS. INGrin | s 09/21/2007..... | ovovvvernrirerins [ v 1,220,085 0 0 0 0
1525418......vvvererieriens GREENFIELD.. INGcn | e 10/01/2008.... | ..oceorvevrrreris | e 4,546,525 0 0 0 0
1525470....cvvvniierierinns INDIANAPOLIS. ING | s 10/28/2010.... | cvovrvvereririrenis | veereereriiniennns 2,489,300 0 0 0 0
1525497 INDIANAPOLIS. INGn | s 041972011 ... [ v [ e 2,556,112 0 0 0 0
1525500. . | CARMEL IN 04/28/2011.... | . ..2,404,778 0 0 0 0
1525586 FISHERS......c.covovmirrnns INGin | e 11/29/2012.... 1,300,000 0 0 0 | eevvereereserieniieeenc0 | eevveeieeiieeeeiienns0 e | e 10,039 | 0 0 | ) 0
1525593, INDIANAPOLIS. INGn | s 1212112012, | o | e 2,100,000 0 0 0 0
1625057 .....vveererieriins MASON CITY A | s 01/07/2004.... | covoovevererierireee | e 2,416,862 0 0 0 0
1625083.......ccvvvereririinnne URBANDALE......... A ] s 03/17/2004.... | oo | v 2,997,841 0 0 0 0
1625524 WEST DES MOINES.........cconvririrnne A | e 09/26/2011.... | coveeverrerierirene [ e 1,428,079 0 0 0 [ eovvereereserienrieeenc0 | eevveeieeieeeiesiienns0 e | e e 11,200 | 0 | 0| ) 0
1725207. LAWRENCE..... KS. 02/09/2006.... 2,562,271 0 0 0 0
1725590..... WITITA e 16T PN 12/1312012.... | v | e 2,350,000 0 0 0 | om0 0 |0 | 0 [ 18,078 | 0 |0 | ) 0
1825019....c.vvvrrerierins FERN CREEK........c.cccovmrrmirirerirens |18 PO RPN 08/27/2003.... | covoovvreerirerirene [ e 555,338 0 0 0 0
1825062........ovvvverirerinnns LOUISVILLE |18 ST B 03/17/2004.... | covoovevrerierraee | e 2,488,332 0 0 0 [ eovvereerenereenrieenenc0 | eevveeieeieeiesiienns0 e | 0 83,457 | 0 |0 | ) 0
1825215.....ccviriicnes OWENSBORO KY o v 02/23/2008.... | ..ovvorvrerrirerins [ e 954,256 0 0 0 0
1825379 COLD SPRING......cccovvvrerirerererrnens LS FPORTR PN 01/31/2008.... | covooeerrerierinee [ e 2,986,431 0 0 0 [ eevvereerenereenrieenenc0 | eevveeieeiieeieniienns0 e | 0 31,227 |0 |0 | ) 0
1825386. . |LOUISVILLE KY. 03/14/2008.... | covoovvreverirerirene | e 1,462,384 0 0 0 0
1825472 NEWPORT.....cooovvimriirineirnerineis S FPORTR PN 10/29/2010.... 4,420,871 0 0 0 [ om0 0 0 | 0 [ 74971 |0 |0 | 0
1825479....cvvvrrererins LOUISVILLE |18 CESTTS IO 12/14/2010.... [ overrvevrineins | e 4,109,353 0 0 0 0
1825555 RICHMOND........... S FPOTR PN 05/17/2012.... | ceveeeeeerierireee | e 4,027,915 0 0 0 0
1825608.........covveerirerirns LOUISVILLE |14 CESTRS I 03/19/2013.... | covvoevierirerenee | e 0 0 0 0 0
1825624 LEXINGTON.......... S FPOTR PN 05/17/2013.... 0 0 0 | om0 e 0 0 | 0 85,724 | 0 |0 | 0
1825635 LOUISVILLE |14 CESTIS IO 06/27/2013.... 0 0 0 0




92030

Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

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

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

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

1925041 BROSSARD........ccoveemerierrneiierineens LA s [ 11/21/2003.... [ v | e, 2,028,625 0 0 0 | om0 | eerineineinrneenns0 |0 | 0 [ 73404 | 0 |0 | ) 0
1925270. . | BROUSSARD..... LA 09/29/2006.... 610,792 0 0 0 0
1925392 LAFAYETTE LA e [ 05/01/2008.... | covooverrrierirnne | e 1,086,369 0 0 0 0
1925561......vvrrierieriins KENNER.......coooiriierierrneeierieens LA s [ 06/11/2012.... | coveeererirerirene | e 3,035,902 0 0 0 0
2125397..... ROCKVILLE MD..ovvevii [ e 05/29/2008.... [ ..voeverernrirerns [ e 4,562,625 0 0 0 0
2125430..... LAUREL AMDeec [ s 12/02/2008.... | c.ooveevererririris | e 2,491,999 0 0 0 0
2125451 GAITHERSBURG. MD.oooviivns | e 06/10/2010.... 3,843,260 0 0 0 0
2125564 HAGERSTOWN...... MDD [ e 06/28/2012.... | cvveerveerirerirene | e 2,172,238 0 0 0 0
2125607 BETHESDA........ooverineiierineirnii MD..ovvvvvi [ e 01/30/2013.... | coveoevrerieeiees | e 0 0 0 0 | coveereenrnnneieenens0 0 |0 | 0 23,628 | .o 0
2325040.......cccnrvrriirinns INDEPENDENCE TWP.......cccovvvvrns Mo [ 11/19/2003.... | ..o | e, 3,623,098 0 0 0 | o0 0 |0 | 0 [ 45,461 | .o 0
2325186......ccvvrvrerrricirs ANN ARBOR M [ 11/01/2005.... | coovveererriirins | e 1,222,453 0 0 0 |0 [0 [0 [ 0 | 10,130 | covvoireiierieeiiens 0
2325216..... NOVL.oooveeeeeeeeeseeeeiee s Mlorieenes | e 03/01/2008.... | .cveoereerirerereee [ e 5,407,657 0 0 0 41,894 | 0
2325533. . |WYOMING MI 10/26/2011.... | . ..1,904,875 0 0 0 23,427 0
2325544 KALAMAZOO..... ML | 02/09/2012.... | coveeerrerierirene | e 1,990,494 0 0 0 38,368 | ..ocverrercrrrireniand 0
2325609........0ceriirrieiinns CLARKSTON......coomrirrirniinniicrines M [ 03/28/2013.... | ceveoeevrrerieeirans | e 0 0 0 0 [ o0 | eeveririnneennd0 |0 | 0 [ 32,108 0
2325619.....covereririerinn EAST LANSING.. AME e [ 05/07/2013.... | covvoereerineenee | e 0 0 0 0 { o0 0 |0 | 0 [ 10,253 | oo 0
2325620........ccmerrririinn SOUTHFIELD M [ 05/07/2013.... | covvoevreriecirees | v 0 0 0 0 [ om0 o0 0 | 0 [ 52,309 0
2425314 VADNAIS HEIGHTS.......ccoovevierirnns MN.vveir [ 04/09/2007..... | cevvoevererererenee | e 2,913,941 0 0 0 0
2425517. . | EDEN PRAIRIE... . |MN 07/21/2011.... |. ..5,121,443 0 0 0 0
2425578 ST CLOUD......ctvvirmrirerereririreenns MN.ovveirs [ 10/15/2012.... 1,990,708 0 0 0 [ eovvereereserieniieenenc0 | eeveeeieeiieeieeiienns0 e | e 028,772 | 0 | 0 | ) 0
2425638.......ccvvirrieiin MINNETONKA MN..ovinies [ 07/16/2013.... | covvoeveriecirees | e 0 0 0 0 { o0 | evvrrcisncnnnd0 |0 | 0 [ 18,826 | ..oovvveereriinirinnend0 | oo 0
2625211 ..o CHESTERFIELD........ccovverceririnirnnes MO [ e 02/1412008.... | ccvooevrerierirnne | e 6,917,415 0 0 0 { o0 0 | e | 0 [ 73,356 | coovvveerenerineinernn0 | s 0
2625376......ccvrverrrrcirnnn RIVERSIDE............. MO, | e 01/28/2008.... | ..ovovvrererirerins [ cevvirrrirerinnis 7,880,752 0 0 0 {0 v |0 | 0 53,439 | o0 | s 0
2625625 STLOUIS.......cc...... MO..coovrens [ e 05/2412013.... | covvoevrerreeinee | e 0 0 0 0 34873 | o0 |0 | 0
2725476. . | KALISPELL MT 1112312010 | coovvvrererivriinins | e 3,555,769 0 0 0 58,797 0
2825214 RALSTON NE...cies [ 02/16/2006.... 1,208,325 0 0 0 [ eovveeeerenereenrieenens0 | eevveeieeiieeieeiienns0 e | e e 13,735 |0 | 0| ) 0
2825220..... OMAHA.......c.covvvmrranns NE. .. [ 03/09/2006.... | cvveeorveerirerirene | e 1,942,938 0 0 0 0
2825301..... OMAHA.......coovvvmrrrnns NE..ooioees e 01/29/2007..... | covooverrerirerireee | eevreens 123,452 0 0 0 [ eevveeeerenereenrieeenc0 | eevveeieeiieecesiieens0 e | 0 e 413 |0 |0 | ) 0
2925245........ooviiin LAS VEGAS, NV | e 06/20/2008.... | ...voovvrerirererins [ cevvevriierinnis 1,651,945 0 0 0 0
2925468 LAS VEGAS NV [ 10/27/2010.... 2,088,362 0 0 0 [ eovvereerenereeniieenenc0 | eevveeieeeieeieniienns0 e | e 027,997 | 0 |0 | ) 0
2925481. . |LAS VEGAS NV. 12/15/2010.... | . ..4,020,255 0 0 0 0
3125158 BRICK TWP......oooiireierinniecrienes |\ VUSRI TN 07/19/2005.... 4,125,237 0 0 0 | om0 | cernricsneennnd0 0 | 0 833,943 |0 |0 | 0
3125306.......ccrririirinns OAKLAND.......coccrrrranes NV OSSR IS 03/01/2007..... | covvevrererirerenee | v 2,311,943 0 0 0 0
3125558.......ceeeirieiinns WILLIAMSTOWN NG [ 05/18/2012.... | ceveereveerreriraee | e 2,150,598 0 0 0 0
3125603........cconvrriiins KEARNY....ooviirierinnieriirinniienis N [ e 02/13/2013.... | covveeverirerinee | e 0 0 0 0 0
3225088 ALBUQUERUE NM.ivveins [ 08/25/2004.... 2,011,952 0 0 0 | covernererrinereenens0 e 0 |0 | 0 [ 84,408 | 0 |0 | 0
3225150 ALBUQUERQUE. CINMe | e 06/27/2005.... | covoorrreerierirene | e 4,146,398 0 0 0 0
3225210....ccnveeiirieiinns ALBUQUERQUE. NM.oiveins [ e 02/13/2008.... | ceveoeveerreriene | e 1,881,555 0 0 0 0
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3225389.....creeiirieii ALBUQUERQUE. CINMe | e 04/04/2008.... | covooveverrierirane | e 1,736,468 0 0 0 | om0 | eerinriresrneenns0 |0 | 0 [ 17,245 |0 |0 | 0
3325219. CLAY NY. 12/01/2010.... 2,062,722 0 0 0 0
3325353....coiiiiin BAY SHORE NY oo [ 10/17/2007.... | v | e, 1,801,182 0 0 0 0
3325409.......cccnvririiiin CARLE PLACE.... INY e [ 08/21/2008.... | coveerreerierirene | e 3,664,462 0 0 0 0
3325538..... LATHAM. ...oeorriiniiesineieeseenns NY .o [ 1112812011 [ s | e, 2,429,361 0 0 0 0
3425039......veeririeiinn CHARLOTTE.....ovvvevierireernrinniins NC.vvvvevres [ 11/1412003.... | ..o | e, 1,114,221 0 0 0 0
3425105 MATTHEWS.....ovviiiiriieineie NC.ooverrer v 11/08/2004.... | oo | v 775,659 0 0 0 0
3425106 WINSTON-SALEM ANCeeiies [ 11/08/2004.... | ...coonvvevrrvcrs | v 791,826 0 0 0 0
3425433......ii CHARLOTTE.....ooiiriirireinerisiin NC.ovvvveines [ 01/23/2009.... | covoovrvrrerireriraes | e 2,321,701 0 0 0 { o0 | eervrriciencinnd0 |0 | 0 55,972 0
3425474..... GRAHAM NC.vvvvevres [ 11712010 [ s | e, 1,653,128 0 0 0 { o0 0 0| 0 [ 13,327 0
3425482.......vvii CARRBORO.......coooevirrirriniireiis NC.ovvvvernes [ 12/20/2010.... [ ooverreerrrneins | e 4,795,826 0 0 0 66,358 0
3425504..... CARY. 05/31/2011... | covvorierierenee [ e 2,551,491 0 0 0 ..37,338 0
3425529. . | GREENSBORO.. 09/29/2011.... | .1,877,245 0 0 0 ..37,261 0
3425560 CHARLOTTE 05/29/2012.... | ceveeverererierireee | e 1,954,171 0 0 0 23,911 0
3425579..... DURHAM 10/19/2012.... [ cooverreerrrneins | e, 2,712,182 0 0 0 { o0 0 |0 | 0 [ 55,170 0
3425584.......covevrii INDIAN TRAIL.....ovvrrvrerrerireirennne |\ (ORI TN 11/2712012.... [ v | e, 3,490,000 0 0 0 0
3425591..... MONROE................. NC..ovvvveines [ 12/18/2012.... | oo | e 1,750,000 0 0 0 0
3425594 MOORESVILLE (O IS 12/21/2012.... [ oo | e, 2,765,000 0 0 0 0
3624997. . |LEXINGTON.......... .|OH 05/06/2003.... | covoevveerierirene [ e 1,850,939 0 0 0 0
3624999 WASHINGTON TWP.......coovvrvrirns (0] ISR RN 05/27/2003.... | covoovvvrerierireee | e 656,966 0 0 0 [ eovvereeresereenrieenenc0 | eevveeieeiieeiesiienns0 e | 0 026,035 | 0 | 0| ) 0
3625022.......ceeiriniinn COLUMBIA TWP..... OH..oovveeen [ 09/05/2003.... | covoorvererrierirane | e 1,403,197 0 0 0 { o0 | eevrrncinncnnnd0 |0 | 0 [ 51,899 | oo (110 IO 0
3625027 ... WEST CARROLLTON........ccovvvrnnens (0] ISP U 09/29/2003.... | covooerrerierireee | eevieens 953,306 0 0 0 { o0 0 |0 | 0 [ 16,338 | oo (V10 IR 0
3625037.....ccvrriernicirnns WELLINGTON.... A OHucee e 10/2412003.... | cooovvevererrniirins | e 1,139,514 0 0 0 {0 i) |0 | 0 [ 3,639 {1 IPORRRR 0
3625038 MIAMISBURG. 11/1412003.... [ ..cooevevreers | e 627,595 0 0 0 22,268 0 [ o0 | 0
3625042. . | WASHINGTON TWP 11/21/2003.... 591,066 0 0 0 7,572 0 0
3625044 COLUMBUS 11/2412003.... | oo | e 549,269 0 0 0 | eoveeeeerenerienrieenens0 | evereeeieciesiieennd0 | eeveeeeeecieeieennd0 [ 0 [ 19,369 | 0 [ o0 | 0
3625046.........corvriiinns CINCINNATL .cooorvrririnrieni OH..ooovvvvees [ v 12/09/2003.... | ...coovvvrinerns | e, 3,850,754 0 0 0 | voverrrrenninerreens0 0 |0 | 0 36,105 | (V10 I 0
3625048........ccneririiinn MONTGOMERY... | OHees e 12/30/2003.... [ ..ceoeervrineins | e 22,232,594 0 0 0 | o0 0 |0 [ 0 215,107 | s 0 [ o0 | 0
3625081.....couiiirieinnes WELLINGTON.... I OHueie e 07/07/2004.... | ovovveviirirerins [ e 550,509 0 0 0 {0 0 |0 | 0 [ 5,532 0 | e 0
3625100 DAYTON.....ovveerrnrinnns (0] ISR RN 10/14/2004.... | ...coovvevrrvcrns | v 455,613 0 0 0 [ eovveeeerenereeniieeens0 | eevveeieeiieeieniieens0 e | 0 e 13,868 | ieneenn0 |0 | ) 0
3625128. . | WESTERVILLE..... .|OH 03/15/2005.... | coveovrreerirerirene | e 1,000,131 0 0 0 0
3625130 VANDALIA. ..o OH..oovvevees [ e 03/29/2005.... 1,939,950 0 0 0 [ om0 | eerinricrrrneennns0 |0 | 0 55,144 | 0 |0 | 0
3625201......oreirieis PLAIN CITY..coooivirierienierierieens OH..ooovvvveves [ e 12/29/2005.... | ..coovvvrivirns | e 990,527 0 0 0 0
3625279.....cveeirrrieiis LOVELAND (0] ISR VRN 11/28/200.... | ..o | e 1,523,281 0 0 0 0
3625300........ccmveririnns FAIRBORN.........ccootvvmriierireniirenirnens OH..ooovvvveees [ 01/23/2007..... | coveevvvererirerirene [ e 1,454,827 0 0 0 0
3625341..... ELIDA (0] ISR BTN 08/24/2007.... 1,267,221 0 0 0 | om0 e 0 0 | 0 [ 10,746 | 0 |0 | ) 0
3625422.... ELYRIA ..o OH..ooovvvvves [ v 10/29/2008.... | ...coovveevrinirns | e 3,245,490 0 0 0 0
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
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3625423..... ELYRIA oo OH.uovveves [ e 10/29/2008... | ...cooevrrrieerns | e 263,354 0 0 0 | om0 | eernrinesrneennd0 |0 | 0 [ 33,586 | 0 | 0| ) 0
3625443. MARYSVILLE......c.cosveiriiriniiirnirins OH 02/18/2010.... | coveerveerirerirene [ e 3,604,105 0 0 0 0 0
3625445 WADSWORTH OH..oovvvven [ 03/09/2010.... 1,958,647 0 0 0 0 0
3625466...........cvrririnns CINCINNATL c.cvvovvrreeiseiesiiesias OH..oovvvvvees [ e 10/12/2010.... | v [ e 2,848,112 0 0 0 0 0
3625484......ccvveriin WESTLAKE OH.oovveven [ 12/27/12010.... [ oovereeerirneies | e 3,277,166 0 0 0 0 0
3625508........ccorririeiinns GAHANNA A OHecies e 06/16/2011.... | coveeeveerirerirene [ e 1,928,610 0 0 0 0 0
3625547 LIBERTY TOWNSHIP.........cocovvvern [ OHucricis [ 02/29/2012.... 3,897,738 0 0 0 0 0
3625566 COLUMBUS.......coooovveevrvmrireriisnriiens | OHuciecs [ 07/13/2012.... | coveerererirerirene | e 3,163,533 0 0 0 0 0
3625605........ccoeeiriniinns BROADVIEW HEIGHTS........c.ccouuunee OH.oovvvvees [ 03/14/2013.... | covvoeverreciries | v 0 0 0 0 | coveereenrnnneieenens0 0 |0 | 0 26,607 [ .o [ 0 0
3625606..........ceveerirrinns WASHINGTON TOWNSHIP............. OH..oovvvvvees [ 03/15/2013.... | covvoeriererncenee | e 0 0 0 0 | o0 0 |0 | 0 [ 53,008 | ..ovvevrererinrrneen0 | s 0 0
3625614........ceeriiinns CINCINNATL ccovovrseiieii OH.ooovvvvven [ 04/2912013... | covvovvrerrecrees | e 0 0 0 0 { o0 | ervrncinnnnd0 |0 | 0 [ 38,312 | o0 | s 0 0
3625623 CINCINNATL ..covorvveeeesisins (0] ISP RN 05/14/2013.... 0 0 0 ..14,637 0 0
3625626. WESTLAKE OH 05/29/2013.... v 0 0 0 ..24,221 0 0
3724985..... TULSA...coovrrieenne (0] CHRIRIN PRI 03/03/2003.... | ccvooevrerererirene | eeveeens 305,709 0 0 0 0 0
3725043..... TULSA. ..o (0] ORI IOV 11/2412003.... | oo | e, 2,685,760 0 0 0 0 0
3725098........ccmevirrierinn EDMOND (0] CHRIRIN TR 09/29/2004.... | covoovveerirerirnee | v 2,958,202 0 0 0 0 0
3725234, EDOMOND.......cccovvviirvrrnirrerneirerinnes | OKtiiviciis [ 04/27/2008.... | ..ovoovvvernrirerins [ cereervnirerinnis 1,463,318 0 0 0 0 0
3725268 OKLAHOMA CITY.....coovvervrinrrnerns | O | s 09/28/2006.... 1,331,079 0 0 0 0 0
3725282. . | OKLAHOMA CITY 11/30/2006.... 3,031,832 0 0 0 0 0
3825076 PORTLAND.......cccorimeimerirerrieninenes (013 SRR RN 05/27/2004.... | covoovvverireriraee | s 388,809 0 0 0 | eovvereereserienrieenenc0 | eevveeieeiieecesiienns0 e | 0 035,834 | 0 |0 | ) 0
3825259......ceeiiriniin HILLSBORO OR..ovvvvves [ i 08/22/2008.... | cvvoovvrrrverirane | e 5,531,720 0 0 0 { o0 o0 0 | 0 [ 319,617 | o0 [ i 0
3825260........ccerrrirerinns TUALATIN. ..o OR..oovvvvveen [ v 08/29/2008.... | cvvoveverererereree | v 2,835,144 0 0 0 | veveeenernnnrnernenns0 | eereeenceens0 |0 | 0 [ 33,406 | .ooovveececrneineend0 | s 0 0
3825455......cvreriis SPRINGFIELD......... (0] VUSRI IR 07/01/2010.... [ oovorvevererirerins [ v 2,186,750 0 0 0 | o0 e |0 | 0 36,703 | o0 |, 0 0
3825521 MCMINNVILLE.........ccsvvrrrerirerires OR..oovvvvveen [ v 08/17/2011.... | coveeevrerierieee | e 8,101,288 0 0 0 63,972 | o0 |0 | 0
3925016. . | CECIL TOWNSHIP.. PA 08/06/2003.... 2,070,649 0 0 0 0
3925018 WHITEMARSH TWP........cccosvviirnnne PA. oo e 08/14/2003.... | coveoveveerierirene | eererireerneninnd 2,063,401 0 0 0 [ eovvereerenereeniieenenc0 | eevveeieeieeieeiienns0 e | e e b TLTT4 |0 | 0 | ) 0
3925070........ceorvirierinns QUAKERTOWN.......ovvrieriirierirnns PA oo e 04/30/2004.... | ccooovvrerirerrane [ s 441,225 0 0 0 0
3925343......viriii PHILADELPHIA... PA. oo 08/30/2007..... | covveerererererernee | ervreenne 2,519,104 0 0 0 [ eovvereerenereenrieenenc0 | eevveeieeiieeiesiienns0 e | e 10,603 | 0 0 | ) 0
3925428......coviis WASHINGTON PA. oo v 11/26/2008.... | cooovvvererirriirins | cerveinriirinnins 3,524,176 0 0 0 0
4124976 LEXINGTON.......... B T DO 01/14/2003.... | covoovvvrerirerireee [ e 891,876 0 0 0 [ eovveeeerenereenrieeenc0 | eevveeieeiieeieniienns0 e | e 15,538 | o0 |0 | ) 0
4125311. . | CHARLESTON........ SC 03/28/2007.... 7,474,200 0 0 0 0
4125401 PAWLEYS ISLAND........ccovvmrivnrinns (SO D 06/16/2008.... 6,177,212 0 0 0 | om0 | cerricisrneennd0 0 | 0 81841 | 0 |0 | 0
4125438.......coovii SUMMERVILLE ST IO 10/09/2009.... | ..o | e 2,627,531 0 0 0 0
4125480.......cceeriins CHARLESTON........ (SO DR 12/1412010.... [ ooverrererrireerns | v 789,091 0 0 0 0
4125542.......cevi CHARLESTON........ SCvivvnei [ 120202011 [ s | e, 1,777,846 0 0 0 0
4125545 NORTH CHARLESTON.......cccccoeeine | SCruivrvrirnans | e 02/17/2012.... 4,400,379 0 0 0 | om0 e 0 |0 | 0 [ 31848 | 0 |0 | 0
4125556 ROCKHILL......cocovvrrereerrnrrerenreeniens | SCovecenns e 05/17/2012.... 5,011,452 0 0 0 0
4125576......oceeeriin SPARTANBURG (SO DR 10/05/2012.... | oovervrerrreeins | e 2,516,931 0 0 0 0
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4324986 SEVIERVILLE. L1\ TSP D 03/21/2003.... | ..ovoevvrnvirerns [ v 990,244 0 0 0 [ om0 | eernrneseneennd0 |0 | 0 [ 17,078 | 0 |0 | 0
4325001. . | KINGSPORT. 05/30/2003.... 599,639 0 0 0 0 0
4325031 MEMPHIS......coovvvnnemernnrnerinennne | TN | s 09/30/2003.... | covooevrerreriane [ e 466,597 0 0 0 0 0
4325056.........cnvverrierinns FARRAGUT. ..o L\ U D 02/23/2004.... | covoovrveerirerirene | o 1,368,980 0 0 0 0 0
4325078......ccvverrcinn BRISTOL.............. TN | e 06/04/2004.... | ..ovovvrenrirerns [ v 1,327,746 0 0 0 0 0
4325160........ccnvrvririnns MEMPHIS................ L\ U D 08/04/2005.... | .ovoorveeriererene | e 1,097,541 0 0 0 0 0
4325217 FARRAGUT ..o L1\ SRR R 03/01/2008.... [ ..vvrrvererrrirerns [ v 787,528 0 0 0 0 0
4325537 COLUMBIA TN e e 112172011 [ s | e 763,957 0 0 0 0 0
4325577 ..o CHATTANOOGA TN | e 10/09/2012.... | ovvervevnrieerns | e 2,390,640 0 0 0 0 0
4424980..... BOERNE.......cooovmveerereserisienis L. ST D 02/04/2003.... | ..ovoevrierrerns [ e 811,736 0 0 0 0 0
4425021 ..o SAN ANTONIO L) ST R 08/29/2003.... [ ..ovovvrernrirerins [ e 1,757,167 0 0 0 0 0
4425028 SAN ANTONIO L. ST D 09/30/2003.... | coveeereerierirene [ e 5,244,991 0 0 0 0 0
4425029. . |EL PASO S TX 09/30/2003.... 522,159 0 0 0 0 0
4425033 EL PASO N L. P D 10/08/2003.... | ...ceorverrrreris | e 3,391,587 0 0 0 0 0
4425049.......cooiviins SAN ANTONIO, L. ST B 12/30/2003.... | ..o | e 4,680,168 0 0 0 { o0 0 |0 | 0 [ 44648 | ..o [, 0 0
4425084..........ovvveririnns SAN ANTONIO L. ST D 03/31/2004.... | covooeveerierenee | e 2,098,735 0 0 0 | veveeerernrrnerrenns0 | eerrrreenenend0 |0 | 0 [ 20,015 | o0 | s 0 0
4425085.......ooeverin SAN ANTONIO, L. ST B 07/22/2004.... | cooooveverirerrane | v 699,495 0 0 0 [ om0 o0 0 | 0 [ 22477 | om0 | s 0 0
4425090 GRAND PRAIRIE. L. ST D 09/01/2004.... | coveoereerierirnee | e 2,497,158 0 0 0 0 0
4425103. . | SAN ANTONIO X 11/03/2004.... | . ..1,851,646 0 0 0 0 0
4425121 BEE CAVE L. ST D 02/07/2005.... 1,015,561 0 0 0 | eovvereereserienrieeenc0 | eevveeieeiieeeeiienns0 e | 0 3,041 |0 | 0 | ) 0
A425148......o BEE CAVE L. S B 06/21/2005.... | ..ovovvvernrirerins [ v 1,104,989 0 0 0 0
4425170, LAREDO. ... L. ST D 09/16/2005.... | ccvvoeevererirerernee | cerrreenne 2,835,458 0 0 0 0
4425173 EL PASO ] TX e | s 09/28/2005.... [ ..ovovvvveririrerins [ cevverrriieriniis 1,563,387 0 0 0 0
4425182 HOUSTON.......cooerreirerierinerrneninnees | T | e 10/31/2005.... | ..oceoevevriners | e 3,151,496 0 0 0 [ eovvereerenerienrieeenc0 e e | 0 026,488 | 0 | 0 | ) 0
4425218. . | PFLUGERVILLE 03/01/2006.... 903,999 0 0 0 0
4425277 SAN ANTONIO.....cerverrrnerrerineennns | Tt | s 11/21/2006.... | ..ocooevevrircrns | e, 1,397,895 0 0 0 [ eovvereeresereeniieenenc0 | eevveeieeiieeiesiienns0 e | 0 i 15,866 | o0 | 0 | ) 0
4425297 ... HOUSTON.......cooivirirricrinniierienes L. ST B 01/17/2007..... | coveevvverirerrene | oo 1,186,734 0 0 0 0
4425309.......cccneeriein EL PASO N L. ST D 03/14/2007..... | coveevevererrerirene | e 2,277,005 0 0 0 [ eovveeeerenereenrieenenc0 | eevveeieeiieeieeiienns0 e | 0 3172 |0 | 0 | ) 0
4425327.... AUSTIN ] TXeveeie | e 06/11/2007 ... | oovovrerverernrinne | v 2,214,791 0 0 0 0
4425330 SAN ANTONIO L. ST D 06/25/2007..... | covvoeveerierenee | e 2,559,403 0 0 0 | eovveeeerenereenrieeenc0 e e | e 37,723 |0 |0 | ) 0
4425391. . | CLEAR LAKE... 04/14/2008.... | covoovvreverirerrene | e 2,856,758 0 0 0 0
4425405 HOUSTON.......cooerrneinerierinnrrneninnees | Tt | e 07/10/2008.... 1,315,118 0 0 0 [ covernerrrnereenens0 | eerricrsneeen0 0 | 0 [ 18,010 | 0 |0 | ) 0
4425421 ... HOUSTON.......ccoivirirrierinniicnienes L. ST B 10/15/2008.... | ...coorvvrinirns | e, 7,757,777 0 0 0 0
4425426..........veoevn HOUSTON.......cooiirereierieneieenieees L. ST D 11/21/2008... | ..vooeerrineins | e 4,442,808 0 0 0 0
4425437 ... ALAMO HEIGHTS.......cccovvvinrireris L. ST B 10/06/2009.... | ...coovverrrrerirs | e 2,001,266 0 0 0 0
4425456 CORPUS CHRISTI L. S D 07/01/2010.... 1,741,648 0 0 0 | om0 e 0 |0 | 0 87,102 | 0 |0 | 0
4425463 EL PASO [ L. ST D 09/16/2010.... | coveevveerirerirene | oo 1,809,535 0 0 0 0
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4425464 SAN ANTONIO L. S D 10/05/2010.... [ overeerrrererns | cereeerienieens 4,368,079 0 0 0 | covernernrrnereenens0 | eernriernneennd0 o0 | 0 83731 |0 |0 | 0
4425478. . |EL PASO X 12/06/2010.... 2,561,454 0 0 0 0
4425513 ALAMO HEIGHTS.......ccoonvvvnrircrin L. ST D 06/30/2011.... | covoeevrerierieee [ e 936,721 0 0 0 0
4425535......oeevii CONRCE.......... L. ST B 10/31/2011 [ s | v 946,809 0 0 0 0
4425543.......vi, HOUSTON.......oovviirricinrireieninsins L. ST D 120292011 [ s | e 3,742,512 0 0 0 0
4425567 ... FREDERICKSBURG.........cccocnvermnene L. ST B 07/16/2012.... | cvveeveveerirerirene | e 3,988,378 0 0 0 0
4425611 SAN ANTONIO L. ST B 04/11/2013.... 0 0 0 0
4425612 MCALLEN L. ST D 04/15/2013.... 0 0 0 0
4425633..... KATY L. S D 06/26/2013.... | covooevrerieciies | v 0 0 0 0 { o0 | eervrrcinennnd0 |0 | 0 19,537 0
4525007 .....ovveorrirrieiinn SALT LAKE COUNTY......oovomrrurerirns (U1 PSRN RN 07/15/2003.... | coveoeveerirerirene | o 1,747,529 0 0 0 | o0 0 |0 | 0 [ 22,299 0
4525097 ... WEST VALLEY CITY ..o UTeeiees [ 09/29/2004.... | covoovvvrerriverrane | v 1,056,655 0 0 0 0
4525255 SALT LAKE CITY. UTevnees e 08/07/2008.... | .cveoevererererereee | cerrerireerennnns 4,766,049 0 0 0 0
4525328. . | WEST JORDAN ut 06/19/2007.... 0 0 0 21,192 0
4525610 SALT LAKE CITY. UTevnees e 04/02/2013.... | covvoerirereerenee | v 0 0 0 0 ..37,237 0
4625460..... BARRE........ooiniieieieinsiesienes |72 PSR B 08/26/2010.... | cvvvorvererrrerirene | e 4,145,847 0 0 0 { o0 0 0 | 0 [ 108,115 0
4725136....ccoceiii RICHMOND........... VA oo | e 04/29/2005.... | covoovereerierirene | e 1,422,910 0 0 0 | veveeerernrrnerrenns0 | eerrrreenenend0 |0 | 0 [ 20,208 0
4725354 DALE CITY VAo | e 10/29/2007..... | coovvevererireienens | e 1,210,338 0 0 0 0
4725378 NORFOLK......cvoervreeirireinerisiran VA oo | e 01/30/2008.... | coveeereerierireee | e 7,392,046 0 0 0 0
4725402. . |ASHLAND VA 06/23/2008.... | . ..2,745,182 0 0 0 0
4725407 CHESTER........... VA | 07/29/2008.... 5,607,887 0 0 0 | eovvereereserienrieenens0 | eevveeieeieeieeiienns0 e | e 3,497 |0 | 0 | ) 0
A725453.......ooevrii ALEXANDRIA.........ovvirrirririniinnis VA i | e 06/22/2010.... | covoorvererrirerirene | e 3,425,611 0 0 0 { om0 e |0 | 0 [ 94,239 | .oovvverinriinrreeenn0 | i 0
4725492.......coivviii WOODBRIDGE.... e VA | 04/06/2011.... | coveeerrerierirene | e 1,561,108 0 0 0 { o0 0 |0 | 0 [ 15,166 | oo 0 | e 0
4725501 ..o CHARLOTTESVILLE VA i [ 05/05/2011.... [ ovvnrvriririrerins [ v 4,070,439 0 0 0 {0 |0 |0 | 0 [ 22,104 | o0 [ 0
4725563 RICHMOND.... VA o | e 06/28/2012.... | covvoereerirerinee | e 2,863,402 0 0 0 22,843 | cververirrreieriennd0 [0 | 0
4825342. A TACOMA. ..o 08/30/2007..... [ .ovorvreririrerins [ coveevnirerinnis 1,265,722 0 0 0 0
4825448 SNOHOMISH 05/28/2010.... 0 0 0 [ eovvereeresereenrieenens0 | eeveeieeiieececiienns0 e | e 55,139 |0 | 0 | ) 0
4825636..........ovveririnns VANCOUVER....... WA | 06/27/2013.... | covvoerierirerernee | v 0 0 0 0 0
4925073.....covererinrieiin CHARLESTON........ WV | e 05/04/2004.... | covoovvveerierirane | e 5,158,746 0 0 0 [ eovveeeeresereenrieenenc0 | eeveeeieeieeeeiienns0 e | e e 75,622 | scienieeenn0 |0 | ) 0
4925347 ... LEWISBURG.........ovverrrireirnirinnins WV [ e 09/20/2007..... [ ovorvevererirerins [ v 1,635,442 0 0 0 0
5025072 OSHKOSH.......... AW e 05/04/2004.... | coooovvreerirernee | e 2,839,906 0 0 0 [ eovvereeresereenrieenenc0 | eeveeeieeiieeieniienns0 e | e 025,610 | o0 | 0 | ) 0
5025077. . | WAUWATOSA.... (Wi 06/03/2004.... | covoovvreerirerirene | o 1,020,606 0 0 0 0
5025087 OSHKOSH.......... AW e 08/11/2004.... 4,013,642 0 0 0 [ om0 0 o0 | 0 80,082 | 0 |0 | 0
5025104.......cconvrrrieinns MARSHFIELD......... Wl | v 11/04/12004..... | ...coovvevrrirns | e, 5,281,270 0 0 0 0
5025122....ccovereirrieiin HARTLAND. ... |/ D 02/15/2005.... | ceveoveerrerrerirane | e 1,352,941 0 0 0 0
5025176.......ceorvrrierinns PEWAUKEE TWP.......c.coovrverinrinns Wi e 09/30/2005.... | covoovvreerirerirene | e 833,786 0 0 0 0
5025208 PEWAUKEE |/ D 02/09/2008.... | .cvoovveerrrerirane | e 960,484 0 0 0 | om0 | eeririncricneennn0 |0 | 0 [ 15483 | 0 |0 | 0
5325336 MT PLEASANT, SCvvvnei [ 08/03/2007..... | cvveevveerirerirene | e 1,743,661 0 0 0 0
5325337..... OMAHA.......coovrnrrrnns NE...cies [ e 08/03/2007..... | coveoevererererernee | cevrreenne 2,300,191 0 0 0 0
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5325360 12/06/2007.... 0 0 | om0 | eerineirenrneenns0 |0 | 0 [ 160,364 | 0 | 0| )
5325494. 04/07/2011.... | . 0 0 0 0
5325587 11/30/2012.... 0 0 0 0
5325613.......cccccvnennrncries [MANCHESTER...coviiiicissiniinns 04/17/2013.... 0 0 0 0
0299999. Total - Mortgages With Partial REPayMeNtS........ccvvivis crviriiniiiiiniiisissssesrissesnssrsnsssesensssesessnessnsnssesens | aneneeersee 809,800,089 | covvvenvvnsrinnieinninnnc0 | i 1,552 [0 P RRRROON o I ISR 1,552 | o0 | i 0 0 0
0599999. Total MOMGAGES. ........cvvuverrercerrrirerierieeeiressseiniine aovsrserisensseesssenssnessessessnensenssssssssenssnensesesneesnnnens | coneeinernsi822,091,183 | o0 | 1,552 (0 [T | I (SR 1,552 | vvveevrrerirercinirnn0 | s 12,064,194 0 0
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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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Bonds - U.S. States, Territories and P

199098 BS 2| COLUMBUS FRANKLIN CNTY  4.982% 02/15/27........coveoevveerrerriissereisssessssssssssssssssessssssssessssssssssssnsesses | sevsessnnes ...07/25/2013 | Key Bank 4,000,000 4,000,000 0 | 1FE

34074H FQ O [FLORIDA ST HSG FIN CORP 3.450% 04/01/29......cccvuuuervevmerresiesseissessesseesssssssesssssssessssssesssssssssssssnns. | consessenes ...07/08/2013 | BB&T Capital Markets. 933,198 1,050,000 7,748 [1FE

59334D HN 7 [ MIAMI DADE CNTY FLWTR  5.000% 10/01/28.........cvvveermrreeimerressmereesssseresssssesssssssessssssssesssssssesssssneeses | ossesseees ...07/19/2013 | Morgan Stanley & Co. 10,579,300 10,000,000 0 |1FE

67910H NR 7| OKLAHOMA ST MUNI PWR AU 5.000% O1/01/26........ccccrvvivieeeriiinsscciniiiiessmiissseesssssesssssassssessssssssssssssnsnies | seeeesseees ...07/24/2013 | RBC Capital Markets 4,557,984 4,245,000 0 [1FE

735000 QX 2| PORT OF OAKLAND CA 4.500% 05/01/32.......ciiuremmiiimesisississsssssssssssssssssesssssssessssssssssssssssssssssssssssssssssnsss | sessssenes ...07/01/2013 | Bank of America 3,279,780 3,500,000 28,000 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 23,350,262 22,795,000 35748 |.......... YIS ——
Bonds - U.S. Political Subdivisions of States, Territories and P ion

213248 BB 2|COOK CNTY IL SALES TAX 5.354% 11/15/35 ....07/12/2013 | Raymond James & Associate 1,000,000 1,000,000 0 | 1FE

623040 HH 8| MT SAN ANTONIO CA CMNTY 4.103% 08/01/23 07/10/2013 | RBC Capital Market: 1,000,000 1,000,000 0 |1FE

845040 JT 2|SW TXHGR EDU AUTH 201 3.466% 10/01/27 ...07/09/2013 | FTN Financial 5,694,623 6,180,000 51,170 | 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 7,694,623 8,180,000 51,170 | ... YOS —
Bonds - U.S. Special Revenue and Special A t

3136AG HV 7| FANNIE MAE 2013-94 CV 3.500% 07/25/33..........evvvruerrerrerreerisssnersessssesssssssesssssssessssssesesssssessssssnsessssnns | sevssssnnes ....08/14/2013 | Wells Fargo Securities 4,968,555 5,000,000 14,097 (1

3137B3 4W 5| FHLMC MULTIFAM STRU PAS 3.500% 04/15/33..........ccovrvueiimnrriiinrreiiissnsiiinssssisssssissssssssssesssssassssssses | sossennenes ...08/21/2013 | Citi 6,929,748 6,959,107 16,915 |1

3138L4 EQ 2| FANNIE MAE AM3742 3.150% 09/01/25.........ovvvverumerreiemerreeamneeesissessssssssssssssesessssssssssssssesssssssssssssnsessssss. | sesseneees ....08/15/2013 | Deutsche Bank Securities 4,682,813 5,000,000 7,875 (1

3138L4  J3 8| FANNIE MAE AM3881 3.830% 08/01/25..........oovvveeereereeeesesreeessssseeissssseeessssssesesssssessessssessessessessesssssssessessenes. | sevesssses ....09/05/2013 | Bank of America 2,955,352 3,000,000 2,873 (1

3138L4 S2 0| FANNIE MAE AM4136 3.370% 08/01/23.........oervveemmrreeemrerreesseressssesesssssesssessessssssssssssssssssssssssssssssnsessssss. | sessenenes ....09/05/2013 | Bank of America 2,892,656 3,000,000 2,528 (1

31392P HP 3 |FHLMC 2459 LZ 6.500% 06/15/32 ....09/01/2013 | Interest Capitalization 19,787 19,787 0|1

74526Q A7 7|PUERTO RICO ELEC PWR AU 7.000% 07/01/33 08/12/2013 | Morgan Stanley & Co. 2,408,160 2,400,000 0|1

74529) NX 9|PUERTO RICO SALES TAX F 5.250% 08/01/40 ....08/20/2013 | Citi 1,795,860 2,000,000 6,417 [1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 26,652,931 27,378,894 50,705 |.......... XXX oererernrnenns
Bonds - Industrial and Miscellaneous

00101J  AF 3| ADT CORP 3.500% 07/15/22........ccovvvveermsereeeesseeeesesssessssssssssssssessessssssesssssssssssssssssssssssssssssssssssssssssssssssssses. | sossssinne ...05/03/2013 | Tax Free Exchange 3,013,820 3,000,000 0 | 2FE

008414 AA 2| AGATE BAY MORTGAGE LOAN 3.500% 07/25/43.........covvvurmmerrerrsereesmssssesssssssesssssssssssssssssssssssssssssssssnns. | sersnenes ....08/21/2013 | Bank of America 2,869,688 3,000,000 7,875 [1FE

00846U AJ 0 [AGILENT TECHNOLOGIES IN 3.875% 07/15/23.......coccuuerveveermrrerismessisssessessssssssssesssssssessssssssessesssssesssses. | onsessenes ...07/02/2013 | Janney Montgomery Scott 2,625,912 2,700,000 4,941 | 2FE

01741R  AF 9 [ALLEGHENY TECHNOLOGIES 5.875% 08/15/23.........cevvvvermmrereerisessesmmsssssssssssssssssssssssssssssssssessssssssssssns. | sossessenns ....07/09/2013 | Bank of America 1,999,820 2,000,000 0 |2FE

03076C AF 3| AMERIPRISE FINANCIAL IN 4.000% 10/15/23........c.omvveuuumerreesmerreimsessessssessesssssessssssessessssessssssssessessensesss | onsesseees ....09/04/2013 | Goldman Sachs & Co. 994,690 1,000,000 333 | 1FE

05606V AA 6 |BXG RECEIVABLES NOTE TR 3.010% 12/04/28 ...09/18/2013 | BB&T Capital Market: 2,999,372 3,000,000 0 | 1FE

12527G AC 7|CF INDUSTRIES INC 3.450% 06/01/23 08/27/2013 | Sterne Agee. 1,399,785 1,500,000 13,944 |2FE

12625) AC 2|CPSAUTO TRUST 3.480% 09/15/20 ....08/14/2013 | Citigroup. 2,964,375 3,000,000 1,160 [2AM

12669C E5 5|COUNTRYWIDE ALTERNATIVE 6.750% 07/25/32......ccvvceeemvverreeneeiiesssesssmsssssssossssssssssssssssssssssssssssssssssssss | aesssssnes ...09/01/2013 | Interest Capitalization 66,670 66,670 0 [1FM

12673P AE 5[ CAINC 4.500% 08/15/23...........covveerrreerierresissssssssessessassssesssssssssssesssssssssssssssessssssssssssssessssssssssssssnsssnes | cossesseses ....08/14/2013 | Various 2,993,150 3,000,000 750 | 2FE

13975D AF 2| CAPITAL AUTO REC ASSET 2.790% 10/22/18........ccoveuuerrriernerriisssensssssisssessssssessessssessssssesssssssesssses. | sessessenes ....08/14/2013 | Credit Suisse First Boston 6,999,046 7,000,000 0 | 1FE

13975D AG 0| CAPITAL AUTO REC ASSET 3.690% 02/20/19........covveurrrrierreeriirissesiissessisssssssssssssesssssssssssssssssossssssses. | sesvessnns ....08/14/2013 | Credit Suisse First Boston 999,790 1,000,000 0 |2AM

151020 AJ 3| CELGENE CORP 4.000% 08/15/23.......ccovvveeeiseereeeesseseeeessessessssssesessssssssssssssssssossssssssssssssssssssssssssssssssssssoses. | sovsseeinne ...08/01/2013 | Citi 1,989,040 2,000,000 0 | 2FE

178779 BV 5| CITYSCAPE HOME EQUITY L 7.910% 05/25/28...........ovvveeurrereerreriesesisssessissssssssssessssssesssssssesssssnnes | sevsessnnes ...09/01/2013 | Interest Capitalization 35,050 35,050 0 |6FE

25466A AD 3 |DISCOVER BANK 4.200% 08/08/23 ....08/05/2013 | Bank of America 996,120 1,000,000 0 | 2FE

256747 A@ 5|DOLLAR TREE INC SERIES 4.630% 09/16/23, ...09/16/2013 | Wells Fargo Securities 3,000,000 3,000,000 0|2z
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268648 AN 2 [EMC CORP 3.375% 0B/01/23......ccorvvveeeereeeieseeeeesesseseessssssessesssssessessssessssssssssssssssssssssssssssssssssesssssssesssssess | cossesseees ...08/19/2013 | Citi 3,844,080 4,000,000 28,500 | 1FE
302910 AJ 2| FREMF MORTGAGE TRUST 3.601% 05/25/46............ccovvveerrmeesrsseeesssmmneesssssessssssssssessesssssssssssssssessssses | sesessseens ...07/17/2013 | Wells Fargo Securities. 2,624,016 3,000,000 6,902 | 1FE
345397 WK 5|FORD MOTOR CREDIT 4.375% 08/06/23 ....08/01/2013 | Morgan Stanley & Co 990,660 1,000,000 0 | 2FE
36198E AD 7 |GS MORTGAGE SECURITIES 3.871% 07/10/46 ..07/17/2013 | Goldman Sachs & Co 2,524,917 2,500,000 8,065 | 1FE
36198F AD 4|GS MORTGAGE SECURITIES 3.955% 08/10/46 ....08/14/2013 | Goldman Sachs & Co 5,049,797 5,000,000 13,733 [1FE
406216 BD 2| HALLIBURTON CO 3.500% 08/01/23.........cceerrrreeeemmmmmmmmessessssssssssssnsssssssssssssssssssssssssssssssssssssssssssssssssnnnns | seeessseees ....08/05/2013 | Bank of America 1,988,340 2,000,000 583 |1FE
44266R  AC 1| HOWARD HUGHES MEDICAL | 3.500% 09/01/23........ccoooeeeeeeeeeeeeeeeeeceeseeseseeeeeeeeeesssesssseessssseeseessssseessssseeesens | seeeeenen ...07/16/2013 | Goldman Sachs & Co. 997,930 1,000,000 0 | 1FE
459200 HP  9|IBM CORP 3.375% 08/01/23........ovvvueummmmueerrrreessssmasmsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssss | seeessesees ....07/30/2013 | Goldman Sachs & Co 4,997,450 5,000,000 469 | 1FE
46639G AL 0 |JP MORGAN MTGE TRUST 20 3.000% 03/01/43 ....03/26/2013 | J P Morgan & Co (97,982) (95,789) 0 [1FE
46640B AC 8|JP MORGAN MORTGAGE TRUS 3.500% 05/25/43. ....07/03/2013 | J P Morgan & Co 1,872,544 1,905,897 1,482 |1FE
46640L AD 4 [JPMBB COMM MORTG SEC TR 4.133% 08/15/46...........cevreermerreineereisisessssssessssssesssssssesssssssssssssssesses | ossessenes ....08/02/2013 | J P Morgan & Co. 5,149,980 5,000,000 10,332 |1FE
46640L AD 4 |JPMBB COMM MORTG SEC TR 4.133% 08/15/46..........cvvvvvvevmmmmmmseessreeesssmsssssssssssssssssssssssssssssssssssssssssens | sesssseeees ....08/02/2013 | J P Morgan & Co 5,149,980 5,000,000 10,332 |1Z
494550 BS 4 |KINDER MORGAN ENERGY 4.150% 02/01/24..........omvervierneirirsserissneeseesssesssssssessssssesssssssssssssssssssssssssss | sossesseres ....07/29/2013 | Bank of America 1,994,120 2,000,000 0 |2FE
500255 AT 1 |KOHLS CORPORATION 4.750% 12/15/23 ....09/05/2013 | Morgan Stanley & Co 1,645,875 1,650,000 0 |2FE
50187V AF 8 |LEAF Il RECEIVABLES FND 3.460% 09/15/21 ..09/19/2013 | Credit Suisse First Boston. 1,499,692 1,500,000 0 [1FE
534187 BD 0|LINCOLN NATIONAL CORP 4.000% 09/01/23 ....08/13/2013 | Bank of America 991,900 1,000,000 0 |2FE
574754 AL 1| MASHANTUCKET WESTERN PE 6.350% 07/01/26.........c.couvveummmereermeereesmessssssssssesssessesssssssssssssssssssnsesss | sessesenes ...07/01/2013 | Tax Free Exchange 1,200,000 2,539,025 0 |6Z
579780 AJ 6 |MCCORMICK & CO 3.500% 09/01/23.........ccmrrrrrvveenssmmssesssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssseees ....08/14/2013 | Bank of America 1,982,760 2,000,000 0 [1FE
61762T AE 6| MORGAN STANLEY BAML TRU 4.367% 08/15/46.........cccrrrvveeeeemeucnrrineeiinissssssssesssssessssssnssssssssssssssssasnns | sovsesennas ....08/01/2013 | Bank of America 4,633,376 4,500,000 7,642 [1FE
675748 CF 2| OCWEN RESIDENTIAL MBS C 6.747% 06/25/39 ...09/01/2013 | Interest Capitalization 873 873 0 |6FE
68389X AS 4 |ORACLE CORP 3.625% 07/15/23 ....07/09/2013 | Bank of America 2,972,940 3,000,000 0 | 1FE
74170 AC 3| PRIME PROPERTY FUND LLC 4.610% 08/22/25............cmurvvvererreerseeressmessesssnessesssssessssssssssssssessssssnsseses | sessseeses ....08/22/2013 | J P Morgan & Co. 2,000,000 2,000,000 0|2z
74340X AW 1 |PROLOGIS LP 4.250% 08/15/23........cvvvvvreeeereeseesseiesssssssessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossnneses ....08/08/2013 | Citi 997,420 1,000,000 0 | 2FE
85172G AB 3| SPRINGLEAF MORTGAGE LOA 3.520% 12/25/B5...........ccommmerrreererrrrireeesissesessissesssissesesssssssessessssesssssenes | seveessnee ....07/03/2013 | Bank of America 1,444,841 1,500,000 5573 | 1FE
88314R AA 4 |TEXTAINER MARINE CONTAI 3.900% 09/20/38 ....09/13/2013 | Bank of America 1,989,751 2,000,000 0 [1FE
92553P AT 9| VIACOM INC 4.250% 09/01/23. ..08/12/2013 | Citi 915,454 925,000 0 | 2FE
92938C AD 9 |WFRBS COMM MORTG TRUST 4.153% 08/15/46. ....08/06/2013 | RBS Securities Corp 4,119,692 4,000,000 8,767 | 1FE
94988Q AG 6| WELLS FARGO COMM MTG TR 4.218% Q7/15/4.........ccorerrveeererrevieresissesessisnessssssssessesssssssssssessesssssenss. | sessessnee ...07/17/2013 | Wells Fargo Securities. 2,574,810 2,500,000 8,495 [1FE
05330K AA 3 |AUTO METRO PUERTO RICO 6.750% 06/30/35 | S ....08/02/2013 | Goldman Sachs & Co. 7,000,000 7,000,000 0 | 2FE
05565Q CD 8|BP CAPITAL MARKETS PLC 2.750% 05/10/23 Frvoren ...09/12/2013 | Citi 1,778,160 2,000,000 19,403 [1FE
49245P AA 4| KERRY GROUP FIN SERVICE 3.200% 04/09/23, ....08/07/2013 | Citi 2,776,800 3,000,000 32,800 | 2FE
71654Q BG 6|PETROLEOS MEXICANOS 3.500% 01/30/23 ....08/29/2013 | Tax Free Exchange 1,994,751 2,000,000 0 | 2FE
75625Q AB 5|RECKITT BENCKISER TRSY 3.625% 09/21/23. |-~ ...09/16/2013 | Citi 1,481,175 1,500,000 0 [1FE
822582 AX 0|SHELL INTERNATIONAL FIN 3.400% 08/12/23. S ....08/07/2013 | Barclays Capital Inc 1,995,800 2,000,000 0 | 1FE
89153V AG 4 |TOTAL CAPITAL INTL SA 3.700% 01/15/24 |-~ ....08/05/2013 | Credit Suisse 997,450 1,000,000 0 | 1FE
G9224* AF 1| UNITED DRUG FINANCE LIM 4.480% 09/25/23. ....09/25/2013 | HSBC Securities 3,000,000 3,000,000 012z
N1492@ AE 6|BOSKALIS FINANCE BV SNR 3.660% 07/22/23 ..07/22/2013 | RBS Securities Corp. 3,000,000 3,000,000 02
Q2107# AH 9 |CONTACT ENERGY LTD SR N 4.090% 12/19/23 ...09/19/2013 | Commonwealth Australia Sec. 3,500,000 3,500,000 0|2z
3899999. Total - Bonds - Industrial & Miscellaneous 129,525,680 v 131,726,726 | s 192,081 |.......... LSS S—
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8399997. Total - Bonds - Part 3 187,223,496 cornrrrernneeneesss 190,080,620 | i 329,704 | ... YIS S—
8399999. Total - Bonds 187,223,496 connrrrernneennnns 190,080,620 | s 329,704 |.......... LSS S
9999999. Total - Bonds, Preferred and Common Stocks. 187,223,496 XXX 329,704 |.......... 9.9 S
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
152383 AA 3| CENT AMER BK FOR ECON | 10.375% 02/01/14..... | ..... 08/01/2013| VAMOUS........ooverrercernrirerinrienns | ceeeeeriserinenireeenee | wvvnerenenns 180,475 | i 180,475 | e 180,475 | coovvvene 180,475 0 .0 0 0 0 02/01/2014|1...
3132H3 7A  5|FREDDIE MAC GOLD POOL 3.500% 03/01/43........ | ..... 09/01/2013| Paydown .34,009 0 0| (2,148) | ..oovercirns (V1N I (2,146) | cvorvernes 0 03/01/2043| 1...
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36........... | ..... 09/01/2013| Paydown , , 149,266 0 0| o (1,435) [ oo (V1N I (1,435) | v 0 03/25/2036] 1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16.......... | ..... 09/01/2013| Paydown.........ccoueerereneenerienins | cevenne 222 222 .221 221 0 A 0 1 0 11/15/2016/ 1...........
36235 AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 09/15/2013| Redemption ~ 100.0000............ | .c.... 95,523 | ....... 95,523 95,523 | coovrven, 95,523 0 .0 0 0 0 ! 06/15/2030| 1...........
38373M  2F 6| GNMA 2008-80 IO 0.969% 04/16/50...........covrvvererns | ceves 09/01/2013| Paydown.........ccoeerereneenerienens | cevenne 0 0 26,136 | oo 25,521 | oo 0. (25,521) | voocverrirenns (V18 I (25,521) 0 0 0 (V1 IO (U I 5,747 | 04/16/2050| 1...........
38373M  3S 7 |GNMA 2008-86 IO 0.572% 10/16/48........cocooverrvreine | vener 09/01/2013| Paydown.... 0 0 314,186 390,601 01... (315,448) | ........ 75,153 | .o (390,601) 0 0 0 0| o0 | 273,677 |10/16/2048|1...
38373M 7D 6| GNMA 2009-37 IO 1.106% 05/16/49...........ccocovvreee | s 09/01/2013| Paydown.... 0 0 65,999 | oo 114,351 | oo 0. (67,060) | ....... 47,292 | ... (114,352) 0 0 0 (VI ISV ) I IV 46,391 |05/16/2049| 1...
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32........cconeveverneres | v 09/01/2013| PaYAOWN........couvvrrererinernerierins | reeerseisssserienirnee | oveiies 1,288,462 | ......... 1,288,462 | ......... 1,259,914 | ......... 1,276,009 | ..o 0 e 12,454 | oo (V18 IO 12,454 | i 0| e 1,288,462 | .....ccconve. (V] IR (V1 IR 0| . 46,581 [11/20/20321...........
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32.........cccccevvvemnns | o 09/01/2013| Paydown.........ccovvevrneerernrireeens [ everee 290,322 290,322 301,481 293,453 0| (R — (V1N I (3,131) 0 290,322 0 (V1 IO 0. 11,675 |07/20/2032| 1...........
38373Y D5 0|GNMA 2003-4 MD 5.500% 01/20/32........cccvvvrevenees | o 08/01/2013| PaYAOWN........couvvrrerrrrrnnerienins | roverseeissrinerienieee | cerneninseenns 67,330 | .o 67,330 | covrrrnns 67,372 | oo 67,143 | .o (1 I 186 | covvveevrernnad (V1 I 186 | oo 0 | o 67,330 | cocrrerirne (V] IR (V] IO 0| et 2,227 |01/20/2032| 1...........
38374N  JX 6| GNMA 2006-42 B 5.174% 08/16/46...........cocovevireres | s 09/01/2013| PAYAOWN.........ourvvrrireirriinneiieiins | cevereeeiessiesiieniene | cereeeineenns 51,764 | oo 51,764 | ccoovvvnne. 56,645 | ..ccoonnen. 56,435 | ..ocrrerirns 0| (CCT A [P | I I (U YA D] — (U I 51,764 | oo (V1 I 0 08/16/2046| 1...
38375C BD  1|GNMA 2012-57 DA 5.499% 04/20/42.........oecerrvvniee | veves 09/01/2013| Paydown 827,385 827,385 905,470 898,901 0 A(71,516) | o0 | s (71,516) 0 827,385 0 0 04/20/2042|1...
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35...........coccevvrrnures | covee 09/01/2013| Paydown.... 22,321 | ... 22,321 22,348 | o, 22,342 | oo 0 | oo (22) 0 (22) (U I 22,321 | oo (V1 I 0 03/16/2035| 1...
38376G RQ 5|GNMA2010-74 B 3.810% 08/16/39.........ccconvvrrrrneres | covee 09/01/2013| PaYAOWN........ouvvrrereerrirnerienins | ceverserissisesienieee | cervenineenns 87,839 | .o 87,839 | .covvvren. 89,157 | woverreenne 89,055 | ..oovvrrirnens 0 | (1,216) [ oo (V1N I (1,216) | evevvernens (1 I 87,839 | oo (V1 I 0 08/16/2039| 1...........
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18.......... | ... 08/10/2013| Redemption  100.0000.........ce. [ overereneerirmminrinnns | corveeenins 64,340 | .o 64,340 | ...ccooenee 64,340 | ............. 64,340 0 .0 0 0 (V] I 64,340 | ............... 0 i (U] IR 0 .. 2,860 |08/10/2018]1...........
0599999. Total - BONS = U.S. GOVEIMMENL. .....ireuirisireeresees ittt | cersenins 3,055,677 | ......... 3,055,677 | ..cooovo 3,632,542 | ........ 3,574,370 | oo 0]... (479,525) | ...... 122,445 | ... (601,970) | cvvovvernnenad [ I 3,055,677 | oo 0 [ 0 | e 0 ... 446,928 | ...... XXX... [ .XXX....
Bonds - U.S. States, Territories and Pc
130333 CA 3| CALIFORNIA HOUSING 2013 2.900% 02/01/42...... |..... 09/01/2013| Redemption  100.0000... ..135,708 ..135,708 0 0 .0 0 0 0 ...135,708 02/01/2042| 1FE......
20774W  H2 0| CONNECTICUT STHSGFIN 5.000% 11/15/41...... | ..... 07/18/2013| Redemption  100.0000... 570,000 577,125 576,282 (01 [ [RETA T [S— 0| e (337) 0 575,946 11/15/2041| 1FE......
20775B ' YZ 3| CONNECTICUT ST HSG FIN 4.150% 05/15/42....... | ..... 07/18/2013| Redemption ~ 100.0000.........c.. | ovvererrerereeernennns | crverirnens 890,000 | ............ 890,000 890,000 890,000 0 .0 0 0 0 890,000 05/15/2042| 1FE......
49130T PQ  3|KENTUCKY ST HSG CORP HS 4.268% 01/01/28... | ..... 09/10/2013| Redemption ~ 100.0000..........c. [ overerrrrermermmrrerinnns | verveerereees 20,000 | .ooverienene 20,000 | ..ovvvrnnee 20,000 | .oovirnnee 19,200 0 800 {1 IO 800 | .o (V1 RN 20,000 01/01/2028| 1FE......
49130T PS  9|KENTUCKY ST HSG CORP HS 3.000% 11/01/41... |..... 09/01/2013| Redemption ~ 100.0000........... | ovrererrerererernenians | ceverieens 160,000 | .ovvvvnees 160,000 | ..oovveneee 160,000 0 0 .0 0 0 (1 I 160,000 11/01/2041| 1FE......
57586P R4  0|MASSACHUSETTS ST HSG FI 4.350% 12/01/27.... | ..... 09/01/2013| Redemption  100.0000... 255,000 255,000 255,000 255,000 0 .0 0 0 0 255,000 12/01/2027| 1FE......
60416Q EP  5|MINNESOTA ST HSG FIN AG 4.450% 07/01/31...... | ..... 07/01/2013| Redemption  100.0000... ...15,000 0 .0 0 0 0 07/01/2031| 1FE......
60637B CN 8| MISSOURI HOUSING 2013 2.650% 11/01/40.......... | ..... 09/01/2013| Redemption  100.0000... ..150,000 0 .0 0 0 0 11/01/2040 1FE......
60637B CP 3| MISSOURI HOUSING 2013 2.650% 11/01/41.......... | ..... 09/01/2013| Redemption ~ 100.0000. 0 .0 0 0 0 11/01/2041| 1FE......
647200 W8 3| NEW MEXICO ST MTGE FIN 3.550% 09/01/32...... | ... 09/01/2013| Redemption ~ 100.0000. 0 .0 0 0 0 09/01/2032| 1FE......
658207 PA  7|NORTH CAROLINAHSGFIN 4.319% 01/01/29...... | ..... 09/01/2013| Redemption ~ 100.0000. 0 .0 0 0 0 01/01/2029| 1FE......
677377 2M 4| OHIO ST HSG FIN AGY SF  2.720% 11/01/41......... | ..... 09/01/2013| Redemption  100.0000... 0 .0 0 0 0 11/01/2041| 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO 8.570% 06/01/20....... |..... 09/01/2013| Redemption  100.0000... 0 .0 0 0 0 06/01/2020| 1FE......
677555 UW 2| STATE OF OHIO OHIO 7.050% 03/01/17.....cccvvves | e 09/01/2013| Redemption ~ 100.0000. 0 .2 0 2 0 03/01/2017| 1FE......
83712T DA  6|SOUTH CAROLINA ST HOUSI 2.950% 01/01/41..... | ..... 09/01/2013| Redemption  100.0000. 0 .0 0 0 0 01/01/2041| 1FE......
83756C AZ 8|SOUTH DAKOTA HSG DEV AU 3.750% 05/01/33... | ..... 09/15/2013| Redemption ~ 100.0000. 0 .0 0 0 0 05/01/2033| 1FE......
882750 MZ 2| TEXAS ST DEPT HSG & CMN 4.450% 01/01/30..... | ..... 09/01/2013| Redemption ~ 100.0000. 0 .0 0 0 0 01/01/2030| 1FE......
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92812Q NU  7|VIRGINIA ST HSG AUTH DE 4.900% 01/01/33....... | ..... 09/01/2013| Redemption ~ 100.0000............ | ceveeerevrerrrererseians | wrrerrnnnn100,000 | ... 100,000 | oo 99,875 | .ovvvvrens 99,885 0 .2 0 2 0 01/01/2033| 1FE......
92812U K5 6|VIRGINIA HOUSING DEV AU 2.750% 04/25/42.......| ..... 09/25/2013| Redemption ~ 100.0000... . 61,939 0 0 .0 0 0 0 04/25/2042| 1FE......
93978X EK 2| WASHINGTON ST HSG FIN C 4.500% 10/01/31..... | ..... 09/01/2013| Redemption  100.0000... .150,000 | ............ 150,000 | cooorveneee 150,000 0 .0 0 0 0 10/01/2031[ 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possession . [SSSRORORRRROOTE [N 3,182,647 | ......... 3,182,647 | ......... 3,189,647 | ......... 2,405,365 | ..o 0 ] s 467 | oo, (VI I 467 | oo 0].....3188480 | ............0 | .....(5,833) | .......(5,833) | ......92,195 | ...... XXX... [.XXX
Bonds - U.S. Special Revenue and Special A t
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31.........cvvveverivinins [ e 09/01/2013| PaYAOWN........couvrernrearrnerierireens | ovrvrerieniresesnenins | cveerinens 155,602 | vovvverees 155,602 | ..ooocvevee 156,928 | ....ccooovve. 155,627 0 (V1 I 155,602 | cooovvenrennd (V1 I (V1 IO 0| e 6,096 |08/15/2031| 1...........
31339D  7A O|FHLMC 2417 KZ 6.000% 02/15/32.........cccvvvrvrccris | s 09/01/2013| Paydown..........cccceunrivnrinciiienins | oo 370,769 370,769 362,845 368,123 0 0 370,769 0 (V1 IO 0. 14,937 |02/15/2032[ 1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31 e 09/01/2013| Paydown.... 269,217 269,217 270,340 269,010 0 0 269,217 0 0 | 0 | s 10,614 |10/15/2031{1...
313390M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31 B 09/01/2013| Paydown.... 317,954 317,954 300,402 315,401 0 0 317,954 0 (VI IOV ) I IO 12,938 |12/15/2031{1...
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32......coeverererreririne | cever 09/01/2013| PAYAOWN........couvverrearrnerierireens | evrererseniesessenins | creeriinens 137,228 | v 137,228 | ..o 126,138 | c.cvvveneee 135,350 | covvurerrinnn 0 | e 1,878 | 0 [ il 1,878 | (1 137,228 | oo (V] IR (V1 IR 0| e 4,984 |01/15/2032 1...........
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32........cccovvvmrvrucns [ v 09/01/2013| PAYAOWN........couvvrnieaieneiierireeens | eereeeiseniesissenins | cvverieend 603,756 | ....oonc.. 603,756 582,700 595,439 0| 8317 | i | 8317 | 0 | e 603,756 | .oovvcrenne (V1 IO 0 04/15/2032| 1...........
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23........cccene | ceen. 09/01/2013| PaYAOWN........couvvrrererrrrnnerierins | ceverseeissrinerienieee | cerneninneenns 67,684 | ..coovevennc 67,684 | ....ccoonuc.. 61,244 | ............. 65,884 | ..ot 0 | 1,800 | o [ 1,800 | i 0 | o 67,684 | ..ccoovvvenne (V] IR 0 , 11/15/2023 1...........
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29.. N 09/01/2013| Paydown.... cene | e | s 159,465 | ..coovvnees 159,465 | ...cocvonee. 151,322 | oo 157,213 0| 2,252 | v [ 002,252 | (1 I 159,465 | ..ovvvnnnd (V1 I 0 01/15/2029| 1...
31337 HS  5|FHLMC 2125 JZ 6.000% 02/15/29..........ccmvverrerererr | ceves 09/01/2013| Paydown 247,046 247,046 236,686 243,768 247,046 . . \ 02/15/2029| 1...
313401 YH  8|FHLMC 15 POOL# 360005 9.500% 07/01/17 i 09/01/2013| Paydown.... 7 . 07/01/2017| 1...
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ..... 09/01/2013| Paydown 11/25/2023 1...........
31359F AM 0| FNMA REMIC 1993-208 K 6.500% 11/25/23............ | ... 08/01/2013| Paydown 11/25/2023| 1Z........
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24.............. | ... 09/01/2013| Paydown 02/25/2024| 1...........
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25 N 09/01/2013| Paydown.... 12/25/2025| 1...
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38............. | ..... 09/01/2013| Paydown 02/25/2038| 1
3136A9 WW  4|FNR 2012-121 GV 3.500% 01/25/30. R 09/01/2013| Paydown.... 01/25/2030(1...
3136AE  TT  4|FANNIE MAE 2013-54 BA 3.000% 06/25/43............. | ..... 09/01/2013| Paydown 06/25/2043| 1...........
3136AG HV  7|FANNIE MAE 2013-94 CV 3.500% 07/25/33............ | ... 09/25/2013| Paydown 07/25/2033|1...........
3137AR WS 1 |{FHR 4073 HC 3.500% 03/15/35.......ccvvvrerermrirrrrirnee | ceres 09/01/2013| Paydown 03/15/2035| 1...........
3137AV. 6P 7|FHR 4121 MV 3.000% 12/15/35.......cccrvrvverrvrrverrnrnns | veree 09/01/2013| Paydown.... 12/15/2035/ 1...
3137B3 4W  5|FHLMC MULTIFAM STRU PAS 3.500% 04/15/33.... | ..... 09/15/2013| Paydown 04/15/2033| 1
313920 SU  5|FNMA 2001-35ZG 6.500% 08/25/31........ccrvvvvrrverns | veree 09/01/2013| Paydown.... 08/25/2031|1...
31392E H6  0|FNMA 2002-69 Z 5.500% 10/25/32........cccmvermvrirnens [ v 09/01/2013| PaYAOWN........ouvrrrererrerirnerienins | ceeerneriseisersenieee | cereeiseenns 98,113 [ oo 98,113 | cvevvrens 93,626 | ..oocvvrnen. 96,784 | ..coverins 0| e 1,330 [ oo (V1 IO 1,330 | oo (1 I 98,113 | oo (V1 I 0 10/25/2032 1...........
31392K HM 1| FHLMC 2445 0Z 6.500% 05/15/32.........cccomvvemvrvnnns [ v 09/01/2013| Paydown..........ccouvevrverrrrerirenens | ceveene 248,177 248,177 243,461 246,247 0| e 1,931 [ s 0 0 248177 0 0 , 05/15/2032| 1...........
31392M U4 2|FHLMC 2463 Z 6.000% 06/15/32........ccomeremrermernns | cenes 09/01/2013| PAYAOWN........couremrrrenerierireens | eeresersessesessenins | cvserinees 101,762 | covvvenees 101,762 | cooovvvrneens 98,172 | vvvvrne. 100,701 | covoeererennn 0| e 1,061 [ v 0| v 1,081 | s (1 I 101,762 | v (V1 I 0 06/15/2032| 1...........
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32... N 09/01/2013| Paydown.... 238,506 238,506 236,972 237,653 0].. 852 0 0 238,506 0 0 , 06/15/2032| 1...
31392P RL 1|FHLMC 2484 Z 6.000% 07/15/32 e 09/01/2013| Paydown.... 201,147 201,147 | oo 184,896 | ..coovnnee 195,547 | oo 0| e 5,600 | coovrrierir 0].. . 0 201,147 0 0 07/15/2032| 1...
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32........ccovvvrvrverrs | cenes 09/01/2013| PaYdOWN.......courvrvirreerierirnens | evrvserienienesnenins | creeriennd 615,102 | .......c.... 615,102 592,696 606,212 (O I 8,890 | oo (VN I 8,890 0 615,102 0 0 ’ 07/15/2032| 1...........
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32........cccomvrermremernas | veres 09/01/2013| PAYAOWN........couvvmmrereaerierireens | eeressersenseeissensns | cvserineees 499,554 | ............ 499,554 | ............ 450,735 | ..o 484,629 | .....cocoonnennd 0 e 14,925 | oo (V18 IO 14,925 | .o (1 499,554 | .............. (V1 I 0 , 08/15/2032| 1...........
313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32........cccoveremrvverree | veres 09/01/2013| Paydown.........cvevreervenrrererienins | coveene 307,679 307,679 296,445 303,974 0 e 3,705 | oo (V1 I 3,705 0 307,679 0 0 , 09/15/2032| 1...........
313920  JL 9| FHLMC 2499 VZ 6.000% 09/15/32........ccomvverncrennren | veves 09/01/2013| Paydown.........ccoeererereeneirenins | cevenne 324,213 324,213 318,467 322,128 0] e 2,085 | oo (V1 IO 2,085 0 324,213 0 0 09/15/2032| 1...........
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31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32.......ccvvvererernerernes [ o 09/01/2013| Paydown.........ccouverereneenniienens | ceveeae 289,404 289,404 276,403 284,706 0| e 4,697 | oo 0 0 289,404 0 0 10/15/2032 1...........
31393A VK 0|FNMA 2003-30 HY 5.500% 04/25/33........cccccocvermrvne | o 09/01/2013| Paydown.... 210,619 210,619 | ..coovennee 199,627 207,383 0 3,235 0 0 210,619 0 0 04/25/2033| 1...
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33.........cccovevvvvvnes | v 09/01/2013| Paydown.... 358,144 358,144 360,215 358,020 0| s 124 | 0 0 358,144 0 0 03/15/2033| 1...
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20........ccccovevree | venee 09/01/2013| PaYAOWN........covvereermrianirienirenens | covreeerierserirenenes | seveeeesseeinns 3,813 | oo 3,813 | oo 3,836 | oo 3,819 | v (U IR (6) 0 (1 I 3,813 | oo (V1 I 0 01/01/2020| 1...........
46637Q AA  4|JP MORGAN TAX EXPT PASS 3.000% 01/27/38.... |..... 09/01/2013| Paydown.........ccoueerereneenerienins | cevenne 830,031 830,031 850,043 849,870 0. (19,839) | voovvverernens 0 0 830,031 0 0 01/27/2038| 1FE......
48730P AB 6 |KEENAN DEV ASSOC OF TN 8.000% 07/15/28..... |..... 07/15/2013| VaMOUS. ......ooverrereerrierierienes | ceveene 210,572 210,572 210,572 210,572 0 .0 0 0 0 210,572 0 0 07/15/2028| 1FE......
911551 AA  7|US ARMY HOSP CASH MGMT 7.467% 05/01/32... | ..... 09/01/2013] VAMOUS. .....covveereseirssiississiinnes | coveeas 25,807 | ..... 25,807 25,807 | e 25,807 0 .0 0 0 [ I 25,807 | oo 0 [ e 0 05/01/2032| 1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL.......vuurerireririsirseiseisssessssesssnssss st senssenssssssssessssssssnens | sereoenes 7,411,163 | ......... 7,411,163 | ......... 7,216,024 | ........ 7,297,795 | oo 0] . 38,819 | v [V I 38,819 | oo 0 | e 7,411,163 | (v 0 [ 0] 0 ...278,575 | ... XXX... . XXX....
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 | ..... 09/01/2013| PaYAOWN........couvvrrererrrinnerienins | coverseeissrinerieniene | cerenisneenns 37,234 | e 37,234 | v, 35,653 | .ovvrerenne 37,044 | oo (1 I 189 | oo (V1 I 189 | v (U I 37,234 | v 0 06/25/2033
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18 | ..... 09/01/2013| PaYAOWN.........ouvvrrireirriirnerienins | ceeerseiiseisniieniene | cereeineenns 40,769 | .o 40,769 | ..o 41,049 | e 40,800 | ..ocvverirnns 0 | oo (31) 0 (31) (1 I 40,769 | oo 0 08/25/2018
00101y AB  2|ADT CORP 3.500% 07/15/22........ccoruvevvererrrnerrerins | cenee 05/03/2013| Tax Free EXChange.........occveeers | vovereeenernnerieninee | wovevenas 3,013,820 | ......... 3,000,000 | ......... 3,014,840 | ......... 3,014,246 | .....ccooeeennn (U [ [C25) ) I (V1N I (C05) ) I 0| e 3,013,820 | coovvvennnnd 0 07/15/2022
00212P AV 0|ASG RESECURITIZATION TR 3.500% 02/28/37..... | ..... 09/01/2013| PaYdOWN.........ccvvmrerciinniieciineiins | veverenrisneienninniiene | conneenen 151,512 | 151,512 | i 148,482 | 149,996 | e 0 e 1,516 | v (V1 I 1,516 | oo 0 02/28/2037
00213R  AA  1|ARLFIRSTLLC 2012-1A A 1.932% 12/15/42... .109/15/2013| Paydown.... 0 .0 0 0 0 12/15/2042
00228# AA  O|AV CINGULAR LLC CINGULA 7.450% 08/15/21......| ..... 09/15/2013| Redemption  100.0000... 92,262 [ 92,262 | 94722 | 93,664 | 0 | oo (87) 0 (87) 0 08/15/2021| 1...........
004375 AN  1|ACCREDITED MORT LOAN TR 4.980% 10/25/33... | ..... 09/01/2013| PAYAOWN........courvrmrrrrnerierireens | oeresersensesessenins | cvverinees 105,807 | e 105,807 | oo 79,884 | oo 84,104 | i 0 e 21,703 | coveri (V1 IO 21,703 | v (1 I 105,807 | coovveeennnnd 0 10/25/2033| 1FM.....
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 09/01/2013| PaydOWN........coovvrvreririreriniinernns [ overeninersnsssirennnes | covveennnnns 108,283 | ............ 108,283 | ....ccoene 114,374 | oo 110,878 | 0 [ e (2,594) [ ..o 0 [ veeenn(2,594) [ oo (V1 I 108,283 | ..oovereinn 0 08/15/2030| 3AM.....
008414 AA 2| AGATE BAY MORTGAGE LOAN 3.500% 07/25/43.. | ..... 09/25/2013| PaYAOWN.........oucvvrrererrrrnnerienins | coverseeissisnerienieee | cerenineenns 27,315 | oo 27,315 .26,128 0 (U I 1,186 | oo 0| e 1,186 | s (0 I 27,315 | oo (V1 I (V1 IO (0 IO 80 | 07/25/2043| 1FE......
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22..........ocovvrrivreren | veren 09/20/2013| Paydown.... 254,763 254,763 232,061 252,129 0 2,634 0 0 254,763 0 (V] ISV | I IO 16,445 |09/20/2022| 3AM.....
02146P AA 3| COUNTRYWIDE ALTER LOAN 3.889% 08/25/36.... | ..... 09/01/2013| Paydown.... 143,570 .143,570 08/25/2036| 1FM......
025816 AQ 2| AMERICAN EXPRESS 4.875% 07/15/13......ccccccovevs | vevee 07/15/2013| Maturity.. 125,000 , , 07/15/2013| 1FE......
02640C AF 2 |AMERICAN GENERAL MORTG 5.750% 09/25/48.. | ..... 09/01/2013| PaYAOWN........couvvrrereerrernernenins | coverserissinnesseninee | cervenineenns 41,654 | .oovorrne 41,654 | ..o 40,821 | oo 41,267 | oo 0 | s 387 [ e (V1 IO 387 | oo (U I 41,654 | oo (V1 I (V1 IO 0| e 1,796 |09/25/2048| 1FM.....
02640F AA  6|AMERICAN GEN MRTGE LOAN 5.150% 03/25/58.. | ..... 09/01/2013| Paydown..........vvriverrrnreerrerisrerens [ evenes 288,478 288,478 287,727 (0 [ I 750 [ oo 0 [ v 750 0 288,478 0 {1 IO 0 . 9,926 |03/25/2058| 1FM.....
03215P EQ 8| AMRESCO RESIDENTIAL SEC 7.300% 02/25/28.... | ..... 09/01/2013| PaYAOWN........couvvmirrrinrrierieeins | ceeereneinnrseniseenes | eevvneeeeeeee 16,262 | o 76,262 | ..o 70,638 | i 72,848 | e 0| e 3414 | (V1 IO 3414 | 0 02/25/2028| 1FM.....
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 09/01/2013| Paydown ....57,346 0 584 () IO 584 | ..o 0 ] 06/25/2035| 1FM.....
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... | ..... 09/01/2013| Redemption ~ 100.0000. ..123,678 0 .0 0 0 0 .0 05/01/2016| 2FE......
049164 AU  0|ATLAS AIR INC 1999 1A-1 7.200% 01/02/19........... | ..... 09/07/2013| Redemption  100.0000... 148,856 148,856 | ...........139,009 | ........... 142,689 | ....c.ccooco.nd (V1 I 514 | o 0 [ s 514 | 0 ] , 01/02/2019| 3...........
054635 AA 5| AXIS EQUIPMENT FIN REC 1.250% 03/20/15........ |..... 09/20/2013| Paydown.........ccoueerereneernerrenins | cevenne 251,283 251,283 244,769 247,300 0| e 3,982 | s (V1 IO 3,982 0 251,283 0 (] IO 0| e 2,092 |03/20/2015| 1FE......
05532 DT  8|BCAP LLC TRUST 2009-RR1 6.000% 05/26/37....... | ..... 09/01/2013| Paydown..........ccouvevrverrrrerirenens | ceveene 210,963 210,963 212,414 211,021 (U IO (58) 0 (58) 0 210,963 0 (V1 IO 0 e 8,829 |05/26/2037| 1FM.....
05606T AA  1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 09/02/2013| PaydOown..........cccsvvemeernmrermerinerens | voverneermneisnerneninnee | cevneenneenne89,191 | 89,191 | 089,123 | 089,081 | i (1 IO 110 | oo (V1 IO 110 | v 0 03/02/2026| 1FE......
05606U AA  8|BXG RECEIVABLES NOTE TR 2.660% 12/02/27.... | ..... 09/02/2013| Paydown.... 0 A 0 1 0 12/02/2027| 1FE......
05949A 6H 8|BANK OF AMERICA MORTGAG 2.799% 06/25/35.. | ..... 09/01/2013| PaydOWN........ocvvmrererrnrenerreeins | cevernerinseinensnenennee | evereenneee 190,752 | i 750,752 | ........694,446 | .......... . T2T,744 | .....c...cc 0 e 23,009 | oo (V10 IO 23,009 | oo 0 06/25/2035| 1FM.....
05949A FC  9|BANK OF AMERICA MORTGAG 4.500% 05/25/19.. | ..... 09/01/2013| Paydown..........cveurerrienrinerirerins | vererereiennrnerireneiene | coverienrrn02,848 | i 62,848 | oo 61,984 | i 62,375 | (U IO 473 | s (V1 IO 473 | s 0 05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SE 5.000% 10/25/20.... | ..... 09/01/2013| PaydOWN........ccvvmrercrinrinerienins | cevernerisssineninenennee | everennen 115,408 | 115,403 | i 113,456 | 114,025 | e 0| e 1,378 | v (V1 IO 1,378 | v 0 10/25/2020( 1FM.....
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 09/01/2013| Paydown..........cverrerrrenrirerierins | veverenriennrnerireniiene | covverienrnd88,138 | 165,138 | i 64,568 | ... 64,789 | i (U IO 349 | s (V1 IO 349 | s 0 06/26/2021| 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 09/01/2013] PaYdOWN.........ocvvmrererinrinerieeins | cevernerisneiennieniene | evvneneees 122,672 | i 122,672 | 0000 123,286 | v 122,786 | e (1 [ (114) | oo (V18 I (114) | cooennd 0 02/26/2020| 1FM.....
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05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 09/01/2013| PAYAOWN.........ouvvrrereirrinerienins | ceeerseiiseieeiieniens | cerneeiseenns 24,729 | oo 24729 | v, 26,104 | .oocvvnnen. 26,030 | .ocreerirnns 0 | cooeeene(1,301) | v [ e (1,301) | e (1 I 24,729 | oo (V1 I (V1 IO 0 | v 876 |01/25/2042| 1FM.....
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 09/01/2013| Paydown.... 326,710 326,710 324,873 325,671 0 0 326,710 0 O 0 | o 9,053 | 05/26/2036| 1FM.....
05956T AC  3|BANC OF AMERICA FUNDING 5.903% 08/26/36.... | ..... 09/01/2013| Paydown.... 230,704 230,704 220,899 224,656 0 0 230,704 0 (VI ISV ) I IV 10,216 |08/26/2036| 1FM.....
060505 BD 5|BANK OF AMERICA CORP SU 4.750% 08/15/13.... | ..... 08/15/2013| MALUIItY........coovvvercrerereerercriieins | erveeerierieeesneeins | cveerieens 125,000 | covevernees 125,000 | ..oovvreneee 123,359 | v 124,859 | oo 0 | o141 | i [l 141 | (V1 I 125,000 | coovvveennnnd (V1 I (V1 IO 0| e 5,938 |08/15/2013| 2FE......
07383G AT  3|BEAR STERNS ASSET BACKE 8.654% 10/25/29... |..... 09/01/2013| PaYAOWN.........ourvvrrereirrrernerienins | ceeerseiissisniineniens | cereeiseenns 18,328 | .cooovrvnne 18,328 | .ooooovrenne 10,774 | oo 10,774 | v 0 | oo 7,555 | o [ 7,555 | (1 I 18,328 | .oooovvire. (V1 IO (V1 IO 0 | v 181 | 10/25/2029| 3FM.....
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 09/01/2013| PaYAOWN........couvrernrearrnerierireens | ovrvrerieniresesnenins | cveerinens 107,057 | covvrerns 107,057 | coovvrennee 106,804 | ............ 106,771 0 | virerreen286 | o0 [ 286 | (V1 I 107,057 09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 7.061% 01/01/29.......cccnuers | vevee 09/01/2013| PAYAOWN.........ouvvrrereirrrirnerienins | ceeerseiississniseniene | cerneeineenns 13,078 | oo 13,078 | oo 12,837 | v 12912 [ o 0 | e 166 | i [ i 166 | (1 I 13,078 01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33.........cccooe. | cevee 09/01/2013| Paydown.... 32,217 | ..... 32,217 30,952 | ceovverns 30,952 | .oovrevrirns 0 | 1,265 | v [ 1,265 | 0 | o 32,217 01/25/2033| 1FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35................ | ... 09/01/2013| Paydown.... 227,990 227,990 227,420 227,289 0 0 227,990 08/25/2035| 1FM.....
1248P8 AC 3 |CREDIT-BASED ASSET SER 5.970% 10/25/36...... | ..... 09/01/2013| Paydown.........cvvveermerenerirerienens | ceveene 321,059 321,059 331,494 323,703 0 0 321,059 10/25/2036| 1FE......
125634 AC  9|CLIFUNDING LLC 2011-2 4.940% 10/15/26........... | ..... 09/19/2013| PAYAOWN........couevririenerierireeens | eerieeiseniesissenins | cvverienes 126,963 | .covvvnees 126,963 | ...ccoouee. 126,915 | v 126,896 0 67 0 .67 (1 I 126,963 10/15/2026| 1FE......
126185 AA  5|CPSAUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 09/15/2013| PAYAOWN........couvernrearrmerierireens | ovrrseerieniesessennns | ereeriieens 101,714 | v 101,714 | v 101,702 | v 101,705 0 10 0 .10 (V1 101,714 06/17/2019| 1FE......
126186 AA 3| CPS AUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 09/16/2013| Paydown.... 113,342 113,342 113,327 0 7 0 7 0 ..113,342 04/16/2018| 1FE......
126195 AA  4|CPSAUTO TRUST 2011-B A 3.680% 09/17/18....... | ..... 09/15/2013| Paydown 167,838 ..167,838 ..167,818 ...167,826 0 12 0 .12 0 ...167,838 09/17/2018| 1FE......
12624V AB  8|CPS AUTO TRUST 2012-D B 1.940% 03/16/20....... | ..... 09/15/2013| Paydown.... 305,856 305,856 305,816 305,818 0 39 0 .39 0 305,856 03/16/2020| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 09/01/2013| Paydown 137,133 | oo 138,675 | vvvovvvvne 137,415 | oo (U [ (283) | everrrrernnad (V18 I (PZX) ) I (1 I 137,133 05/27/2037| 1FM.....
12646W AH  7|CREDIT SUISSE COM MTGE 3.000% 04/25/43...... | ..... 09/01/2013| PaydowN........ccvvrvvrerrrrirernrinnirens [ overenssisnenniieninnns | vvevrereneee88,156 | e 65,156 .66,238 0 0] (1,082) [ oo () IO (1,082) [ .ovvvvnnnnd (V1 I 65,156 04/25/2043| 1FE......
12646X AJ 1 |CREDIT SUISSE COMM MORT 3.000% 05/25/43... | ..... 09/01/2013| PaYAOWN........couvvrercrinerirerirerens | cveernernerienineenee | eevvnernenenn 34,403 | i 34,403 05/25/2043| 1FE......
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. | ..... 09/01/2013| Paydown.... 149,954 08/25/2035| 1FM.....
12667F KH 7| COUNTRYWIDE ALTERNATIVE 6.000% 07/25/34.. | ..... 09/01/2013| Paydown ,061,739 07/25/2034| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 09/01/2013| Paydown..........cvvevnrerenernerninnns [ ovrnrrernnssirnnnens [ vvvnnrnennn 056 [ i, 4,056 11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 07/01/2013| Paydown 10/25/2035| 2FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 09/01/2013| Paydown 10/25/2035| 3FM.....
12669D CF 3| COUNTRYWIDE HOME LOANS 6.500% 11/25/32... | ..... 09/01/2013| Paydown 11/25/2032| 1FM.....
12669E 4M 5| COUNTRYWIDE ALTERNATIVE 5.500% 10/25/33.. | ..... 09/01/2013| Paydown.... 10/25/2033| 1FM.....
12669E AF 3| COUNTRYWIDE ALTERNATIVE 6.000% 05/25/33.. | ..... 09/01/2013| Paydown ..312,559 311,590 311,584 0 0 312,559 05/25/2033| 1FM......
12669E LA 2| COUNTRYWIDE ALTERNATIVE 5.000% 07/25/33.. | ..... 09/01/2013| Paydown.... 910,112 910,112 874,632 892,928 0 , , 0 910,112 07/25/2033| 1FM.....
12669E  S6 4| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 09/01/2013| PaYAOWN........ouvrrrererrerirnerienins | ceeerneriseisersenieee | cereeiseenns 96,216 | ..ooovcrrnee 96,216 | ..ovvvvneens 93,510 | covvrvrcnene 95,625 | ..ocvverirnns (1 IO 591 | o (V1 IO 591 [ oo (1 I 96,216 10/25/2033| 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34... | ..... 09/01/2013| Paydown..........ccouvevrverrrrerirenens | ceveene 397,478 397,478 385,554 394,392 0 0 397,478 07/25/2034| 1FM.....
12669F SC 8| COUNTRYWIDE HOME LOANS 5.250% 05/25/34... | ..... 09/01/2013| Paydown.........ccoueererereenerrenins | cevenne 385,199 385,199 377,976 383,530 0 0 385,199 05/25/2034| 1FM.....
12669F ZQ 9| COUNTRYWIDE HOME LOANS 5.250% 07/25/34... | ..... 09/01/2013| Paydown.... 621,148 ..621,148 582,326 615,315 0 0 621,148 07/25/2034| 1FM.....
12669G C8 2 |COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 09/01/2013| Paydown.... 188,873 188,873 | ..cccveene 185,432 | oo 186,106 | .oooovvvvnennn 0| 3,455 | 887 | i 2768 | (1 188,873 06/25/2035| 2FM......
12669G EZ 0|COUNTRYWIDE HOME LOANS 5.500% 08/25/33... 1 ..... 09/01/2013| Paydown.........ccouveerrenrrenerirenens | ceveene 545,743 545,743 537,744 541,665 0 0 545,743 08/25/2033| 1FM.....
140725 AE  2|CAPTEC GRANTOR TRUST 20 8.155% 06/25/14.... | ..... 09/01/2013| PAYAOWN........oouvvrrereirrirnerienins | ceverneesssiserseniene | cerneeiseenns 14,655 | .coooovrvrne 14,655 | .coovvrennes 14,655 | .coovrrrnees 14,655 0 .0 0 0 (1 I 14,655 | cooovvernens (V1 I 0 | o0 | e 0 | 06/25/2014| 6FE......
141781 G# 5|CARGILL INC SR NOTE 7.280% 06/30/23............... | ..... 07/01/2013| Redemption ~ 100.0000............ | ... 200,000 200,000 200,000 200,000 0 .0 0 0 0 200,000 0 0 | e | e 7,280 |06/30/2023| 1...........
14366U AB 8| CARNOW AUTO RECEIVABLES 3.240% 03/15/16. | ..... 09/15/2013| Paydown.........ccoverereneennrienins | cevenae 241,676 241,676 241,665 241,670 0 .6 0 6 0 241,676 0 0 | a0 | o 5,799 | 03/15/2016| 1FE......
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152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 09/01/2013| PAYAOWN........couvvmiriereiierireeins | eeresersesiesissenins | cveerienes 122,938 | ccovvrenees 122,938 | ..o 122,938 | oo 122,548 | oo 0| s 389 [ oo, (V1 IO 389 [ oo (1 I 122,938 11/25/2035| 1FM.....
17029P AA 3| CHOCTAW GENERATION SERI 6.120% 12/15/31.. | ..... 08/01/2013| Redemption ~ 100.0000............ | covveerrreerererererernee | veverveerneninns 5,288 | oo 5,288 0 0 W0 | 1,084 | ..cooone (1,084) | oververnnn 0 12/15/2031| 5Z........
171855 AA  7|CINCAP V LLC 144A 9.230% 11/05/16.........covvvuurer | cevee 09/05/2013| Paydown 47373 | AT 373 | 147,373 0 .0 0 0 0 11/05/2016| 2AM.....
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 09/01/2013| PaYAOWN........covverernreenirierirenens | coveeserenerserirenenes | veveeeesneeiend 6,388 | ..oovvrernne 6,388 | ....ccere....6,099 | ... 6,099 0].. 289 (V1 IO 289 | oo (1 I 6,388 | ...ovvernne (V1 I (V1 IO [V IS 252 |09/25/2035| 1FM.....
172973 5F 2| CITICORP MORTGAGE 5.000% 02/25/21............... | ..... 09/01/2013| Paydown 02/25/2021| 1FM.....
17309N AD 3| CITICORP RESIDENTIAL MO 5.939% 07/25/36...... | ..... 09/01/2013| Paydown 07/25/2036| 3FM.....
17311A  AD  7|CITICORP MORTGAGE 5.500% 12/25/21.........ccoce. | veves 09/01/2013| Paydown 12/25/2021| 1FM.....
17312D AC  2|CITICORP MORTGAGE 6.000% 09/25/37.........cconee | vonee 09/01/2013| Paydown.... 09/25/2037| 1FM.....
178779 BV 5|CITYSCAPE HOME EQUITY L 7.910% 05/25/28..... | ..... 07/01/2013| Paydown.... 05/25/2028| 6FE......
20846Q HQ 4|CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ..... 09/01/2013| Paydown 05/01/2033| 6FE......
21075W BA 2| CONTI MTGE HOME EQUITY 8.700% 06/15/25...... | ..... 09/01/2013| Paydown 06/15/2025| 4FM.....
21075W BX 2| CONTIMTGE HOME EQUITY 4.031% 03/15/27...... | ..... 09/01/2013| Paydown 03/15/2027| 2FM.....
21075W CJ 2| CONTIMTGE HOME EQUITY 7.000% 03/15/27...... | ..... 09/01/2013| Paydown.... 03/15/2027| 4FM.....
21075W ER 2| CONTIMTGE HOME EQUITY 6.410% 04/15/28...... | ..... 09/01/2013| Paydown.... 04/15/2028| 1FM.....
210805 AN 7| CONTINENTAL AIRLINES SE 7.820% 04/15/15...... | ..... 07/15/2013| Redemption ~ 100.0000... . 1,263 | .. ..1,263 04/15/2015| 3FE......
22532G  AB  1|CREDIT ACCEPTANCE AUTO 3.630% 10/15/18.... | ..... 09/15/2013| PaydOWN.........ocvvmeerereerrrerienens | ceereenernerinenisneenns | eoverennn 1,725,658 | e 1,725,658 | ......... 1,725,267 | ......... 1,725,365 0].. 292 0 10/15/2018| 1FE......
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 09/15/2013| Paydown........c..ccovernrvrernnrernnnnes 305,538 278,326 294,585 0 o 10,953 | oo 0 03/15/2028| 1FE......
22540V ZZ  8|CSFBTRUST 2002-5 4B1 7.500% 02/25/32........... | ..... 09/01/2013| PaYdOWN.........oucvvmrererenererienins | ceverreinernenineninne | e 168,114 | i, 168,114 | ..ocoeveveee 151,723 | oo 152,866 | .oooovvvvnrinnn 0 e 15,248 | oo 0 02/25/2032| 2FM.....
2254W0 KD 6|CS FIRST BOSTON MRTGE S 5.250% 10/25/19..... ] ..... 09/01/2013| Paydown 92,838 | .o 94,927 | oo 93,880 | ..oovverirnnns 0| (1,042) [ oo 0 10/25/2019| 1FM.....
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 09/30/2013| Redemption 53,993 53,993 53,993 0 .0 0 03/30/2025| 2FE......
23336E AC 0|DT AUTO OWNER TRUST 201 3.050% 08/15/15.... | ..... 09/15/2013| PaydOWN........ccovvrverirererrninirnns [ overeniersnnssirennnes | crvveennenn 495,267 495,267 | ....cocenn 495209 | ............ 495,258 0 .9 0 08/15/2015| 1FE......
23389@ AA  9|DAIRYLAND POWER COOPERA 3.420% 03/30/43. | ..... 09/30/2013| Redemption ~ 100.0000............ | .ccc... 25,000 | ..... 25,000 .25,000 0 0 .0 0 03/30/2043| 1...........
23389@ AA  9|DAIRYLAND POWER COOPERA 3.420% 03/30/43. | ..... 07/01/2013| Redemption ~ 100.0000............ [ cccer.. 25,000 | ..... 25,000 .25,000 0 0 .0 0 03/30/2043| 1Z........
25087* AA  1|DETROIT INTL BRIDGE COM 4.780% 09/02/14...... | ..... 09/02/2013| Redemption ~ 100.0000............ | ovrererrerereeernennans | ceverinens 117,265 | .ovvvenees 117,265 | cooovvveneee 117,265 | ..o 117,265 0 .0 0 09/02/2014| 2Z........
29476Y AN 9| EQUIVANTAGE HOME EQ 199 7.700% 09/25/27.... | ..... 09/01/2013| Paydown.... ....10,160 10,186 | e 10,160 0 .0 0 09/25/2027| 1FM.....
29977J AB  2|EVERBANK MTGE LOAN TRUS 2.500% 03/25/43.. | ..... 09/01/2013| Paydown ..105,120 05,745 0 0 .0 03/25/2043| 1FE......
301657 AA  0|EXETER AUTOMOBILE REC T 1.290% 10/16/17.... | ..... 09/15/2013| Paydown.... 296,023 296,023 296,011 0 0 296,023 , 10/16/2017| 1FE......
30256Y AA  1|FPLENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 07/10/2013| Redemption ~ 100.0000............ | covererrreermerererirene | cererrneenns 12,693 | oo 12,693 | oo 12,693 | oo 12,693 0 .0 0 0 (1 I 12,693 | oo (V1 I (] IO (U I 963 [07/10/2018|3Z........
30291D AB  2|FRSLLC 2013-1A A2 3.080% 04/15/43.........ccccveree | vever 07/15/2013| PaYdOWN........couverierinirierirenins | coveeerrnerienienenes | cevieresnniins 1,031 | s 1,031 | i 1,031 0 0 .0 0 0 (U I 1,031 | oo (V] IR (V1 IO (U I 8 | 04/15/2043| 1FE......
32051D 3U  4|FIRST HORIZON ASSET SEC 5.250% 09/25/34..... | ..... 09/01/2013| PaYAOWN.........ouevrrirervrrierserins | reeererissiinesseninee | oneinee 1,075,519 | .coooeeee 1,075,519 | ......... 1,037,372 | ......... 1,068,716 | ..coovvvvnnennd 0| e 6,803 | coverieri (V1 IO 6,803 | ciovvernenad 0| e 1,075,519 | oo (V1 I 0 09/25/2034| 1FM.....
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 09/01/2013| Paydown.........cveureeerenrrinerierens | cevveeriserirerrenenne | evennreeen 129,917 | 0129917 | s 128,618 | c.covveveee 129,147 | oo 0 | corerereen 770 | e [ el 770 | (U I 129,917 | v (V1 IR 0 05/25/2034| 1FM.....
32051D Z3 9 |FIRST HORIZON ASSET SEC 5.250% 06/25/34..... | ..... 08/01/2013| Paydown.... 345,607 358,616 0 0 360,241 0 0 06/25/2034| 1FM.....
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 08/01/2013| PaYAOWN........couvvvariiveerierirrens | evvvenerieniesesneeins | cveeriiens 419,083 | ............ 419,083 | ..o 414,368 | ............ 416,825 0 2,258 (V1 IO 2,258 | oo (V1 I 419,083 | ...cocvvvnvee (V1 IR 0 01/25/2035| 1FM.....
33843B AC 1|FLAGSHIP CREDIT AUTO TR 3.320% 10/16/17...... | ..... 09/15/2013| Paydown.........ccourererereernerienens | ceveene 298,711 298,711 298,705 298,706 0 5 0 5 0 298,711 0 0 10/16/2017| 1FE......
33843C AA 3 |FLAGSHIP CREDIT AUTO TR 1.320% 04/16/18......] ..... 09/15/2013| Paydown.........ccourevrvenrrererirenens | ceveene 338,193 338,193 338,152 0 0 41 0 41 0 338,193 0 0 04/16/2018| 1FE......
35669# AA 2|FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 09/30/2013| Redemption ~ 100.0000............ | coverererrermerinerirens | cereeineenns 61,980 | .cooovennnen 61,980 | .coovvrnnens 61,980 | .oocvvrnen. 61,980 0 .0 0 0 0 | oo 61,980 | oo (V1 I 0 06/30/2025| 2FE......
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36157R D7 7 |GE CAPITAL MTG 1999-HE1 6.700% 04/25/29....... | ..... 09/01/2013| PaYdOWN.........ouvvurirervneirerienins | ceerrenriserieniseeens | eennenneenn98,153 | 98,153 [ 098,889 | 98,672 | 0 | eiieieecn(520) | o 04/25/2029| 2FM.....
36157R D9 3 |GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 09/01/2013| PaYdOWN........oucverrerrrierricrierins | cevernnrinernerirenenee | conererneene33,708 | i 33,708 | 31,888 | 31,984 | T2 | ) A, \ , 04/25/2029| 1FM.....
36185N 5V 8| GMAC MORTGAGE CORP LOAN 5.500% 02/25/35 | .... 09/01/2013| Paydown.... 29,392 | ..... 29,392 28,714 02/25/2035| 1FM.....
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 07/01/2013| Paydown.........cceuvererenerirerienens | ceveene 28,273 | ..... 28,273 28,485 | oo, 28,228 . 07/25/2035| 1FM......
36242D RF 2 |GSR MORTGAGE LOAN TRUST 5.500% 01/25/20. | ..... 09/01/2013| Paydown.........ccoueerereneenerienins | cevenne 348,985 348,985 358,583 354,383 | .0 | eiieee(5,397) | i 01/25/2020| 2FM.....
39121  A* 1| GREAT RIVER ENERGY 2009 5.810% 07/01/21..... | ..... 07/01/2013| Redemption ~ 100.0000............ | covveeererererererenins | crvrerirnens 186,047 | ..coovvnee 186,047 | cooovvveneee 186,047 | coocvvvenee 186,047 07/01/2021| 1...........
393505 DH 2| GREEN TREE FINANCIAL CO 8.300% 11/15/19..... | ..... 09/15/2013| PAYAOWN.........ourvvrrireirnrinerienins | ceeerneeiiseieniieniens | cerneeineenns 45,737 | oo 45737 | oo 45466 | .............. 45,736 11/15/2019 1FE......
40405T AA  1|H &P INV PARTNERS-CARM 8.700% 02/15/21...... | ..... 08/15/2013| Various. . 02/15/2021| 1FE......
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 09/01/2013| Paydown 60,894 D545 | 58,312 | 0 [ 2,582 | 09/25/2037| 1FM.....
42710T AA  7|HERCULES CAPITAL FUNDIN 3.320% 12/16/17.... |..... 09/16/2013| Paydown.........cceveemerenerinerienens | ceveene 301,447 301,447 . 12/16/2017| 1FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 09/01/2013| PaYdOWN.........ouvvrrerereneiierienins | ceerieneisenseriseenns | wennereennn 128,222 | i0000000128,222 | i 117,323 | 125,101 | 0 | 003,120 | i, 02/25/2036| 4FM.....
449670 CP  1|IMC HOME EQUITY LN TR 7.520% 08/20/28.......... | ..... 09/01/2013| Paydown..........ccoeeerevmerirerereens 0 08/20/2028| 1FM.....
45254N  FL  6|IMPAC CMB TRUST 2003-9F 1.179% 07/25/33....... | ..... 09/25/2013| Paydown.... .0 07/25/2033| 1FM.....
45254T PM  0|IMPAC SECURED ASSETS CM 5.740% 08/25/34... | ..... 09/01/2013| Paydown.... .0 08/25/2034| 1FM......
465685 AA 3 |ITC HOLDINGS CORP 144A 5.250% 07/15/13........ | ..... 07/15/2013| MatUFity........coovvrerrierrniriirernne [ eevrverersnserennnns | 009,925,000 | ........9,925,000 | .........9,883,779 | ..... 9,922,191 0] 2,809 | 0 ] 009,925,000 | 0 | i | 0 521,063 |07/15/2013| 2FE......
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 09/15/2013| Paydown..........cccvevvrrererererereens , , 668 | o 55,669 0. 10 0 .10 (0 I 55,679 | ovveerir (V1 I (V1 IO (U I 1,422 | 12/15/2048| 1FE......
46626A AA 2| JP MORGAN H&Q BUILDING 7.100% 09/15/17..... | ..... 09/15/2013| Redemption ~ 100.0000............ [ cccere. 212,930 212,930 212,930 212,930 0 .0 0 09/15/2017|1...........
46639G AL  0|JP MORGAN MTGE TRUST 20 3.000% 03/01/43.... | ..... 09/01/2013| PAYAOWN........covvermrearrnerierirrens | ovrerserienieseseenns | ereeriinens 104,470 | covvvennee 104,470 | c.oovvveneee 106,857 0 0. (10,602) | ...ovvvverreene 0 03/01/2043
46640B AC  8|JP MORGAN MORTGAGE TRUS 3.500% 05/25/43. | ..... 09/01/2013| Paydown ....36,927 .36,281 0 0| v (S 0 05/25/2043
46640L AD 4 |JPMBB COMM MORTG SEC TR 4.133% 08/15/46.. | ..... 08/05/2013| J P Morgan & Co.... 0 0 .0 0 08/15/2046
48203@ AA  0|JUNIPER CAPITAL LP LESS 5.030% 08/15/13........ | ..... 08/15/2013| MatUIItY........cvvrverererireisnrsnirernns [ orerenrverisnserennnes | 28,500,000 | ........6,500,000 | .........6,500,000 | ........ 6,500,000 0 .0 0 08/15/2013| 2...........
482439 AA 4 |KCT INTERMODAL 6.884% 08/01/18.......cccovverevree | vener 08/01/2013| Redemption ~ 100.0000............ | covreererrrererererneenne | cernernnns 198,400 | ... 198,400 | ............ 198,400 | ............ 198,400 0 .0 0 08/01/2018| 1FE......
49228R  AC  7|KERN RIVER FUNDING CORP 6.676% 07/31/16.... | ..... 09/30/2013| Redemption ~ 100.0000. 0. 62 0 07/31/2016| 1FE......
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33..... |..... 09/15/2013| Redemption  100.0000. 0 0 0 06/15/2033| 3FE......
52465# AZ 8|FLUOR CORPORATION LESSE 7.560% 06/08/21.. | .... 09/08/2013| Redemption  100.0000... 0 .0 0 06/08/2021| 1...........
52518R BE  5|LEHMAN STRUCTURED 0.000% 08/26/24.. .109/01/2013| Paydown.... .0 X ..0 | 08/26/2024
52520M AE 3 |LEHMAN MTG TRUST 2005-1 5.500% 11/25/35..... |..... 09/01/2013| Paydown.... 214,940 214,940 201,733 201,733 ] 214,940 R X 11/25/2035
536885 AA  4|LITIGATION SETTLEMENT 6.950% 01/26/32.......... | ..... 07/25/2013| Paydown.........ccoeerereneenerienens | cevenne 262,485 262,485 247,570 258,447 0 262,485 \ 01/26/2032
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 09/01/2013| PaYAOWN........couvvrrerierienerienins | vevernreissinerieniene | cereninenenns 79,613 | v 79,613 0. 55 0 12/25/2018
553130 AD 1 |MMAF EQUIPMENT FINANCE 3.510% 01/15/30.... | ..... 09/15/2013| Paydown.........ccvurererereernerienens | ceveene 273,884 273,884 0. 17 0 01/15/2030
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ... 09/20/2013| Paydown.... ....80,895 0 A 0 07/20/2031
57165A AA  6|MARRIOTT VACATION CLUB 2.510% 05/20/30..... | ..... 09/20/2013| Paydown.... ..151,909 0. 19 0 . 05/20/2030
57165A AB 4| MARRIOTT VACATION CLUB 3.500% 05/20/30..... | ..... 09/20/2013| PaYAOWN........couvevvirieerierirnens | evvieserieniesesneeins | cveverieens 101,272 | v 101,272 | v 101,265 | ..covvoneee 101,266 0 .6 0 6 (V1 I 101,272 | o (V1 IR (V1 IO 0 , 05/20/2030
57165L AA 2| MARRIOTT VACATION CLUB 3.540% 10/20/32..... | ..... 09/20/2013| PAYAOWN.........ourvmmirrinerierireens | eeressersensesissennns | cvverinnes 167,169 | .ccvvvvneee 167,169 | ..oovveneee 167,150 | cooovrveneee 167,155 0 13 0 .13 (1 I 167,169 | coovvereennnd (V1 I (V1 IO 0 10/20/2032
574599 AN  6|MASCO CORP 7.125% 08/15/13.......cccovvvvvrmirvenns [ 08/15/2013| VarOUS........ocverrerrerrirriierienes | ceveene 2,925,000 | . 2,925,000 2,906,719 | ......... 2,923,968 | ...covvverinnn 0| e 1,032 [ s (V1 I 1,032 | oo (V0 I 2,925,000 | coovrvennened (V1 IR (V1 IO 0 08/15/2013| 3FE......
574754 AC  1|MASHANTUCKET WESTERN PE 5.912% 09/01/21 | ..... 07/01/2013| Tax Free EXChange.........ccccoveers | vovernvveneieeiinneirnes | oveines 1,200,000 | ......... 2,000,000 | ......... 1,200,000 | ......... 1,200,000 0 .0 0 0 0| e 1,200,000 | .oovverneene (V1 I (V] IO (1 I 0 |09/01/2021]6...........
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57643M  JK  1|MASTR ASSET SEC TRUST 5.750% 12/25/34........ | ..... 07/01/2013| PaydOWN........ccvvmrererenrirerieeins | ceverneriinsieenieniene | coeneennnr. 143,080 | ... 143,080 | ... 115,895 | i 122,457 | e 0 e 20,623 | o (V10 IO 20,623 | oo (1 I 143,080 | .oovreennnd (V1 I (V1 IO 0| e 4,793 | 12/25/2034| 1FM.....
58526# BE  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2013| Redemption  100.0000... 0 .0 0 0 0 01/01/2021| 1...
58526# BJ  7|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2013| Redemption  100.0000... 0 .0 0 0 0 01/01/2021| 1...
58526# BN  8|MEIJER FINANCE INC MEN 8.360% 01/01/21........ | ..... 07/01/2013| Redemption  100.0000. 0 .0 0 0 0 01/01/2021| 1...........
59549P AA 6| MID-STATE TRUST IV A 8.330% 10/01/15......cccconves | vonce 07/01/2013| Paydown..........ccoveevrrenerierirens 0 .0 0 0 0 10/01/2015| 2AM.....
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 09/15/2013| PaydOWN........ccvvmrererinrrerierins | ceverereinernerirenenee | cervererneene36,856 | i 36,856 | v 34,921 | i 35,309 | i 0| e 1,547 | s (V1 IO 1,547 | v 0 07/15/2038| 1AM.....
59549W AA  1|MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 09/15/2013| Paydown..........cccveverrenrreerircens 0 A 0 1 0 07/15/2038| 2AM.....
59560U AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 09/01/2013| PaYdOWN........oucvvrrercrierricrienins | cevernrrisernenirenenee | ceverirneeenn 28,048 | i 28,046 | 28,699 | i 28,635 | i (U [ (589) | vevrerrrenad (V1N I (589) | cvvruerennnd 0 08/15/2037| 3AM.....
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ... 09/01/2013| PAYAOWN........orvvrrireirriirneiierins | ceverseeissisesiieniene | cereeeinsenns 70,008 | ...cccvvneee. 70,008 | ..oovernees 69,959 0 51 0 .51 0 12/15/2045| 1FM.....
60685@ AA  2|MO DATA PROPERTY LESSEE 5.630% 11/11/23... | ..... 08/11/2013| Redemption ~ 100.0000............ | .cc.... 53,729 | ..... 53,729 53,729 .0 0 0 0 1111172023 1...........
61745M VY 6 |MORGAN STANLEY CAPITAL 5.000% 11/25/33.... | ..... 09/01/2013| PAYAOWN........couvvrnieienerierireeens | eereeeiseniesisneeins | cveeerienes 190,145 | .oovvenee 190,145 | c.ovvveneee 189,893 | ........... 189,586 | ..oocrivirncs 0 | s 559 [ v (V1 IO 559 | oo 0 11/25/2033| 1FM.....
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ... 09/01/2013| PaYAOWN........corvvrernrenerierirenens | cveevnersersenieeenes | veveeeesnesend 6,747 | oo 6,747 | oo 6,747 0 .0 0 0 0 12/15/2026| 6FE......
67087T DS 7| OAKWOOD MTG INVEST 7.620% 06/15/32............. | ..... 09/01/2013| Paydown.... ...42,630 0 .0 0 0 0 06/15/2032| 6FE......
674135 CY 2| OAKWOOD MTG INVESTORS | 6.950% 02/15/28... | ..... 09/01/2013| Paydown.... ..118,618 0 .0 0 0 0 02/15/2028| 3AM.....
676220 AF 3| OFFICE DEPOT INC 6.250% 08/15/13........cccovurvire | veree 08/15/2013| Maturity.. ..130,000 0 28 0 .28 0 08/15/2013| 5FE......
677415 CJ 8| OHIO POWER CO SENIOR NO 6.375% 07/15/33... | ..... 08/12/2013| Call  100.0000..........cverrerrrens | errereerserireeersenins | crverinnens 125,000 | covrvenees 125,000 | ...........128,243 | ........... 125,255 | ...ccovvrirnecs (U [ [VA515) ) I (V18 I (VZ355) 1 I (1 I 125,000 | cooovreeennnnd (V1 I (V1 IO (U I 8,566 |07/15/2033| 2FE......
68213K AD 7| OAKWOOD MORTGAGE INV 6.810% 12/15/31.......| ..... 09/01/2013| PaydOWN........coovvrvreririreriniinernns [ overeninersnsssirennnes | covveennnnns 144,850 | ............ 144,850 .0 0 0 (0 [ I 144,850 | ..coovnne () IR 0 | v 0 . 6,061 |12/15/2031| 4AM.....
684181 AA 8| ORANGE COGEN FUNDING CO 8.175% 03/15/22. | ..... 09/15/2013| Redemption ~ 100.0000............ | .ccc... 39,375 | ..... 39,375 0 03/15/2022| 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOU 7.170% 05/15/32..] ..... 09/01/2013| Paydown.... 126,396 126,396 .0 05/15/2032| 1FE......
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 09/15/2013| Paydown.... 1,873,488 ,873,488 .0 03/15/2017| 1FE......
69352B AC 8| PPL MONTANA LLC PASS 8.903% 07/02/20........... | ..... 07/02/2013| Redemption  100.0000... 514,024 514,024 514,024 514,024 0 07/02/2020| 2FE......
693659 AC  8|ARIZONA PUBLIC SERVICE 8.000% 12/30/15........ | ..... 07/01/2013| VaIOUS. ......ovverrereerriserierienes | cevenns 318 318 335 | oo 1,685 , , 12/30/2015| 2FE......
73316P EZ 9|POPULAR ABS MORTGAGE 5.537% 09/25/35....... | ..... 09/01/2013| PaydOWN........coovvrvererirerrnirirens [ overeninersnssserennnes | covveenneens 126,498 | ............ 126,498 | ..covoene 127,446 | ......... 126,891 | oo (V1 I (394) [ v (1 IR (394) [ o 0. e 126,498 | .. 0 [ e 0 | v (1 4,692 |09/25/2035| 1FM.....
73651E  AA 6 |PORTLAND GENERAL ELEC C 5.625% 08/01/13... | ..... 08/01/2013| MAEULItY.......oooveereecrrerirerirneerns | ceeereeiseisenieninee | oveena 4,925,000 | ......... 4,925,000 | ......... 4,889,786 | ........4,922,353 | .....cccoouens 0| e 2,647 | e (V1 IO 2,647 | v 0 08/01/2013| 1FE......
73664# AA 8| PORTLAND NATURAL GAS TR 5.900% 12/31/18... | ..... 09/30/2013| Redemption  100.0000... 0 .0 0 0 0 12/31/2018| 2...........
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... | ..... 07/15/2013| Redemption ~ 100.0000... 0 .0 0 0 0 07/15/2027
74432Q  AB  1|PRUDENTIAL FINANCIAL IN 4.500% 07/15/13....... | ..... 07/15/2013| Maturity.. 124568 | .l (V1 I 432 | 0 [ s 432 | 0 07/15/2013]
74730 AH 5| QUAD GRAPHICS INC 7.560% 09/01/15.........ccoovees | cevne 09/01/2013| Redemption ~ 100.0000.........c.. | ovrerevrererererneeians | crverinens 500,000 | ............ 500,000 500,000 500,000 0 .0 0 0 0 500,000 09/01/2015] 3...........
74842@ AA 3| QUIKRETE HOLDINGS INC 5.830% 12/17/19......... | ..... 09/26/2013| Redemption ~ 100.0000............ | coveerrveermrererirerirnne | wovrienes 3,000,000 | ........ 3,000,000 | ......... 3,000,000 | ........ 3,000,000 0 .0 0 0 0 e 3,000,000 12117/2019] 2...........
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 09/01/2013| PaYdOWN.......covvrirerenrirerireeins | cveeeeerseenseniseesens | ceevneeensn: 54,008 | . 54,068 | coovvencnn 53,201 | o 54,068 | ...cvverernns 0 (1 I 54,068 02/26/2036| 1FM.....
74928H BQ 8|RBSCF TRUST 2010-RR3 MS 4.970% 04/14/40......| ..... 09/01/2013| PaydOWN........ccverreerrinrrierirerins | cervieerinerirenirenenne | evevereerne 196,558 | i 756,658 [ 1oveenvns 781,264 | ............ 762,639 | oot 0 | cooreeenn(6,081) | o [ ieenn(6,081) | oo (V0 I 756,558 04/14/2040| 1FE......
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... |..... 09/01/2013| Paydown.... 326,744 323,776 0 0 324,110 06/27/2032| 1FM.....
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21..... | ..... 09/01/2013| PaYdOWN........couvivuierieerierirrens | ovvvenerienienisneeins | cveverienns 100,204 | ..ccvoneee 100,204 | .....c........ 95,257 | .ovevernens 97,478 | .oovverns 0| o726 | v [ 2726 | e (V1 I 100,204 10/25/2021| 1FM.....
754427 AA 0|RAVENSWOOD UNIT 04 TRST 5.996% 01/15/19... |..... 07/15/2013| Redemption ~ 100.0000............ | .ccc... 247,662 247,662 247,662 247,662 0 .0 0 0 0 247,662 01/15/2019| 1...........
75952A AF 4| RELIANT ENERGY MID-ATLA 9.237% 07/02/17..... | ..... 07/02/2013| Redemption ~ 100.0000............ | coveerrveerrererirenirens | v 1,177,886 | ......... 1,177,886 | ......... 1,231,972 | ......... 1,195,014 | oo 0| e (3,286) | v.ovvereerrine (V18 I (3,286) | ..verevernis 0| e 1,191,728 07/02/2017| 4FE......
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760985 5B 3 |RESIDENTIAL FDG SEC COR 5.900% 06/25/34..... | ..... 09/01/2013| PAYAOWN........couvvmiriereiierireeins | eeresersesiesissenins | cveerienes 144249 | ............ 144,249 | ........... 140,354 | c.oovvenee 141,583 | oo 0 | cereeni2,866 | o0 [ 2,666 | o (1 I 144,249 06/25/2034| 1FM.....
760985 B8 3 |RESIDENTIAL FDG SEC COR 6.040% 10/25/33..... | ..... 09/01/2013| PAYAOWN........couvvernrearrierirerirrens | ovvereerieniesesnenins | cveerinens 108,965 | ...ccvvvves 108,965 108,453 | ....cccooeu. 108,843 | oo 0 | o122 | i [ 122 | (V1 I 108,965 10/25/2033| 1FM.....
760985 UX  7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 09/01/2013| Paydown.... 202,39 202,394 200,695 0 0 202,39 05/25/2033| 1FM.....
760985 XV 8 |RESIDENTIAL FDG SEC COR 6.200% 08/25/33..... | ..... 09/01/2013| Paydown.........cveveerrrenrrirerienens | ceveene 351,869 351,869 351,354 350,744 0 0 351,869 08/25/2033| 1FM.....
76110H GU 7 |RESIDENTIAL ACCREDIT LO 5.500% 08/25/33...... | ..... 09/01/2013| PAYAOWN........couvrieeineiierireeins | eerereeiseniesissenins | cvverieees 706,977 | oo 706,977 682,638 697,664 0| o313 | a0 [ 9313 | (1 I, 706,977 08/25/2033| 1FM.....
76110H MP 1 |RESIDENTIAL ACCREDIT LO 4.000% 07/25/33...... | ..... 09/01/2013| Paydown.........cveuverrvenerererienens | coveene 694,481 694,481 672,453 690,064 0 ! 0 694,481 07/25/2033| 1FM......
76110H TW 9 |RESIDENTIAL ACCREDIT LO 6.000% 05/01/34...... | ..... 09/01/2013| Paydown.........ccoeerereneenerienens | cevenne 564,620 564,620 549,622 553,902 0 . 10,718 | oo 0 | oo 10,718 0 564,620 05/01/2034| 1FM.....
76110V BX 5|RESIDENTIAL FDG MTG SEC 7.580% 09/25/29..... | ..... 09/01/2013| Paydown.... ....12,458 0 56 0 56 0 09/25/2029| 1FM.....
76111X KA  0|RESIDENTIAL FUNDING MTG 4.500% 05/25/19..... | ..... 09/01/2013| Paydown.... 158,986 | oo D9AT8 | i BYTT | 0 [ e (RLS) ) E— (V18 I (191) ] coveerrennd 0 05/25/2019| 1FM.....
76111X QK  2|RESIDENTIAL FUNDING MTG 5.500% 12/25/34..... | ..... 09/01/2013| Paydown.........cvvveermerenerirerienens | ceveene 563,677 563,677 558,040 561,146 (N 2530 | o (V] I 2,530 0 563,677 12/25/2034| 1FM.....
76111X SD  6|RESIDENTIAL FUNDING MTG 4.750% 02/25/20..... | ..... 09/01/2013| PAYAOWN.........ouvvrrireirriirnerienins | veeerseiiseisniseniens | cereeineenns 30,591 | oo 30,591 | v 31,050 | oo 30,753 | o0 | i (162) | e [ s (162) | 0 | e 30,591 02/25/2020| 1FM.....
76112B  AE 0 |RESIDENTIAL ASSET MTG 5.980% 08/25/34......... | ..... 09/01/2013| PAYAOWN........courvrrearrmerierireens | overrserieniesesseenns | cveeriinens 119,821 | v 119,821 | v 119,809 119,821 08/25/2034| 1FM.....
76112B DT  4|RESIDENTIAL ASSET MTG 5.550% 10/25/34......... | ..... 09/01/2013| Paydown 161,228 .161,228 ..161,219 ...161,228 10/25/2034| 1FM.....
76126C HZ 8|RACERS (BELL SOUTH) 144 6.735% 07/15/21....... | ..... 07/15/2013| Redemption ~ 100.0000. 129,085 | .. .129,085 | .. ..149,897 . ...138,854 07/15/2021| 1FE......
78392N  AA  9|SNAAC AUTO REC TRUST 1.140% 07/16/18......... | ..... 09/15/2013| Paydown 349,295 349,295 349,283 0 0. 13 0 K] 0 349,295 07/16/2018| 1FE......
78442F AX  6|SLM CORP MTN SERIES A 5.000% 06/15/18......... |..... 09/26/2013| Goldman Sachs & CO........cccueeere | vevereremrrnerirerirnee | oveinns 1,970,000 | ......... 2,000,000 | ......... 1,954,200 | ......... 1,979,118 | oo 0 06/15/2018| 3FE......
78487Y AA  1|SVO VOI MORTGAGE CORP 3.650% 07/20/27.......] ..... 09/01/2013| Paydown..........vvvvvnrrneeernninrerens [ corerenverssisnneninnes | vvveernneeen04,770 | i 84,770 | o 64,770 | oo 64,714 0 0 07/20/2027| 1FE......
78488B AA  0|SVO VOI MORTGAGE CORP 2.000% 09/20/29....... | ... 09/01/2013| PaYdOWN.......couvvrrererinerierirenens | cvevrnerserinenirseenee | evvnerenen 127,524 | 127,524 | e 127,509 | cooovvveneee 127,510 0 0 09/20/2029| 1FE......
81745A AB 3| SEQUOIA MORTGAGE TRUST 3.000% 05/25/43... | ..... 09/01/2013| PaYdOWN.........ouvvrrirrrineireerierens | cevereneieeisseriseenns | wonnenennn 105,164 | ei. 105,164 | i 106,992 0 0 .0 05/25/2043| 1FE......
81745C AB  9|SEQUOIA MORTGAGE TRUST 3.000% 06/25/43.. | ..... 09/25/2013| Paydown .26,671 0 0 .0 06/25/2043| 1FE......
822804 AA 8| SHELLPOINT ASSET FUNDIN 3.750% 07/25/43..... | ..... 09/25/2013| PaydowN........c.cvveverneerernniesenns [ coverennenisnsereninnes | eovveennnnn 143,523 | 1 143,523 | i 140,378 0 0 .0 07/25/2043| 1FE......
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... | ..... 09/20/2013| PaYAOWN.........ouevvrrereerrirnerienins | ceeerserissisesseninee | cereniseenns 64,579 | oo 64,579 | oo 64,567 | .oovvernen. 64,573 0 7 0 7 0 | e 64,579 | oo (V1 I (V1 IO 0| e 1,938 |07/20/2026| 1FE......
82651N  AA  7|SIERRA RECEIVABLES FUND 3.510% 11/20/25.... |..... 09/20/2013| Paydown..........vvrvvrrrnreerrerinrerens [ evenes 210,943 210,943 211,143 211,073 {0 [ [ [QI)) ] [P— (1 IR (130) 0 210,943 0 {1 IO (1 4,923 |11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... |..... 09/20/2013| PaYdOWN.........ourvvurererinrirnerienins | ceeereneiserseniseenns | evvnneenneeeneD0,976 | o 50,976 0 3 0 3 0 11/15/2025| 1FE......
82651R AA  8|SIERRA RECEIVABLES FUN 3.350% 06/20/18...... | ..... 09/20/2013| Paydown.... ....76,628 0 5 0 5 0 06/20/2018| 1FE......
82651U AB 9 |SIERRA RECEIVABLES FUND 3.420% 03/20/29.... | ..... 09/20/2013| Paydown ..418,920 0 30 0 30 0 03/20/2029| 2AM.....
82651Y AA 3| SIERRA RECEIVABLES FUND 1.590% 11/20/29.... | ..... 09/20/2013| Paydown.... M 618,595 0 (0 130 | v (0 TR 130 0 618,726 11/20/2029| 1FE.......
82652A AA  4|SIERRA RECEIVABLES FUND 2.840% 11/20/28.... |..... 09/20/2013| PaYAOWN.........ourvvrrireirerennerienins | ceeerseesssinerieniene | cereeiseenns 62,996 | ...ccoconnen 62,996 | ..cooovvnnen 62,983 | .o 62,985 0].. 11 0 .1 0 | o 62,996 | ..coovvrenne (V1 I 0 11/20/2028| 1FE......
828380 AA  7|SILVERLEAF FINANCE LLC 3.000% 03/17/25........ | ..... 09/15/2013| Paydown.........ccouvevrvenrrererirenens | ceveene 223,140 223,140 222,534 222,548 0].. 592 (V1 IO 592 0 223,140 0 (V1 IO 0| oo 4,460 |03/17/2025| 1FE......
828380 AB  5|SILVERLEAF FINANCE LLC 4.450% 03/17/25........ | ..... 09/15/2013| Paydown 0 19 0 19 0 03/17/2025| 2AM.....
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22........ |..... 09/01/2013| Paydown..........cveuverrrenrirerirenins | verenrriennrnerreniiene | covveenenn 145,619 | 145,619 | ... 145,537 | ... 145,496 | e 0 | s 122 | (V1 IO 122 | e 0 05/16/2022| 1FE......
82838W AB 1| SILVERLEAF FINANCE LLC 8.475% 05/16/22........ |..... 09/01/2013| Paydown.... e . . 0 33 0 33 0 . 05/16/2022| 2AM.....
85171W AA 1| SPRINGLEAF MORTGAGE LOA 2.220% 10/25/57.. | ..... 09/01/2013| PaYdOWN........couvivuierieerierirrens | ovvvenerienienisneeins | cveverienns 169,958 | .covvvnee 169,958 | ...cccoouue 169,939 | ..covveneee 169,907 0. 51 0 .51 (V1 I 169,958 | ..ovvvernnnd (V1 IR (V1 IO 0| e 2,526 | 10/25/2057| 1FM.....
855707 AB  1|STATE AUTO FINANCIAL CO 6.250% 11/15/13...... | ..... 07/18/2013| VaIIOUS. ......oovvrrereereriseiierieees | ceveens 5,532,360 | ......... 5,425,000 | ......... 5,397,817 | ....... 5,421,910 | oo 0| e 1917 | o, (V1 IO 1917 | 0| e 5,423,827 | coovrrernnnn 0. 108,533 |..... 108,533 |..... 226,042 |11/15/2013| 2FE......
859245 AA  0|STERLING BANK TRUST FSB 1.885% 04/26/26..... | ..... 09/26/2013| Paydown..........ccovevrvenrrererirenens | ceveene 0. 0 18,019 | e 17,088 | .o 0. QAL ) [— 0 s (17,088) 0 0 0 (V1 IO 0| e 3,888 | 04/26/2026| 1...........
863572 5B 5| STRUCTURED ASSET SECS 7.299% 03/25/31...... | ..... 09/01/2013]| PAYAOWN.........ouivmrireirrrenerienins | ceeerseesssessniseniene | cereeeineenns 81,461 | oo 81,461 | .ooovvrnee. 62,079 | .coovrrenns 62,079 | .oovrerns 0 et 19,382 | oo (V1 IO 19,382 | o (1 81,461 | oo (V1 I (V] IO (U1 4,929 |03/25/2031| 1FM.....
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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)
86358R WU 7 |STRUCTURED ASSET SEC CO 6.500% 03/25/32.. | .... 09/01/2013| PAYAOWN.........ouvvrrereirrinerienins | ceeerseiiseieeiieniens | cerneeiseenns 73,558 | oo 73,558 | oo 73,523 | oo 73,523 0 35 0 .35 (1 I 73,558 | ovvcrin (V1 I (V1 IO (U I 3,149 | 03/25/2032| 1FM.....
86359A DL 4 |STRUCTURED ASSET SECURI 6.580% 11/25/32.. |..... 09/01/2013| Paydown.... 582,920 582,920 596,583 590,878 0 0 582,920 0 0 | 0 | s 27,552 | 11/25/2032| 1FM.....
86359A KD 4| STRUCTURED ASSET SECURI 5.230% 01/25/33.. | ..... 09/01/2013| PAYAOWN.........orvrrrireirnrinerienins | ceeerseiissisniseniens | cerneeineenns 38,109 [ oo 38,109 | ccovvvres 37,942 | oo, 37,955 | v 0 | 154 | i [ 154 | (1 I 38,109 | oo (V1 I 0 | a0 | e 1,276 | 01/25/2033| 1FM.....
86359A PD 9| STRUCTURED ASSET SECURI 5.000% 02/25/33.. |..... 07/01/2013| PaYAOWN........covveemrerrierirerirenns | evvreerieneeeesneins | eveees 12,959,000 | ....... 12,959,000 | ....... 12,724,161 | ....... 12,747,745 | ... 0 . 211,255 | oo (V1N I 211,255 | oo 0 . 12,959,000 | ...oovvvvnve. (V1 I (V1 IO 0. 377,971 |02/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. |..... 09/01/2013| PaYAOWN.........ourvvrrereirrrernerienins | ceeerseiissisniineniens | cereeiseenns 52,993 | oo 52,993 | oo 50,211 | v 51,130 | v 0| e 1,863 | .oovereirens 0| v 1,863 | i (1 I 52,993 | oo (V1 IO (V1 IO (U I 2,089 |02/25/2020( 1FM.....
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. | ..... 09/01/2013| Paydown.........cveuverrvenerererienens | coveene 85,214 | ..... 85,214 84,894 | ...cooouve. 84,930 0 284 0 | 284 | s (U I 85214 | oo (V1 I (V1 IO 0| e 2,672 | 03/25/2035| 1FM.....
86359B RB 9| STRUCTURED ASSET SECURI 5.560% 05/25/34.. | ..... 09/01/2013| PAYAOWN........couevrierererierireeens | eereseisenieeessenins | cveerieees 134,604 | ..coovonee 134,604 | ............ 117,442 | e 125,500 | cooovrercrinnn 0 e 9,104 | oo 0| o904 | i (1 I 134,604 | .o (V1 IO (V1 IO (U I 5,037 |05/25/2034| 1FM.....
863590 GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. | ..... 09/01/2013| Paydown 272,008 272,008 263,401 269,326 (U I 2,681 | oo 0 0 272,008 0 (V1 IO 0| et 9,538 | 12/25/2034| 1FM.....
871928 AX 5|CORP BOND BACKED CTF 8.125% 09/15/17......... | ..... 09/15/2013| Redemption 223,070 223,070 268,844 239,484 0 (2,871) 0 0 236,613 0] .. (13,543) | ..... (13,543) | ...... 13,026 |09/15/2017| 2FE......
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... |..... 09/20/2013| PaydOwN.........cvvrvererenrrnerirenins | severseeisnernenrenenee | cenerinneenn0,000 | oiiinnen.50,000 | .....e050,000 | oivncenecs 50,000 0 .0 0 0 (1 I 50,000 | .ocvorererne (V] IR (V1 IR 0 e 1,455 | 10/20/2025| 1FE......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... |..... 09/23/2013| PaydOWN........ccvvmrierinrinerienins | ceverseeinneinenisenenee | cevereenseene82,500 | 62,500 | oociiiinrnn62,500 | vioncnec 62,500 .0 0 0 0 01/20/2026| 1FE......
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. |..... 08/01/2013| Redemption ~ 100.0000............ | coverererrrererirerernee | cervirersenn56,255 | 156,255 | 159,677 | s 58,602 | ..ovvvrrerns (U IO (59) 0 (59) 0 02/01/2030| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... | ..... 09/15/2013| Paydown 0 .0 0 0 0 06/15/2026| 1FE......
89655V AA  O|TRINITY RAIL LEASING Il 5.640% 11/12/26............ | ..... 09/12/2013| Redemption 0 .0 0 0 0 11/12/2026 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... | ..... 09/16/2013| Paydown 0 .0 0 0 0 10/16/2040| 1FE......
89656F AA 4| TRINITY RAIL LEASING LP 2.266% 01/15/43......... |..... 09/15/2013| Paydown..........cccvevvrrererererereens 0 .0 0 0 0 01/15/2043| 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... |..... 09/14/2013| Paydown.......c..ccovernrvrernniernnnnn 0 .9 0 9 0 05/14/2027| 1FE......
90218# AA  3|2020 CALAMOS COURT LLC 6.000% 05/10/25....... | ..... 09/10/2013| Redemption 0 .0 0 0 0 05/10/2025| 2...........
902635 AA 9| UNITED CAPITAL MARKETS 2.368% 11/08/27....... | ..... 09/25/2013| Paydown 0 0 .0 0 0 0 11/08/2027
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... |..... 09/23/2013| Redemption 57,574 0 .0 0 0 0 09/23/2030
92922F JJ 8| WASHINGTON MUTUAL 2003- 2.460% 10/25/33.... | ..... 09/01/2013| Paydown § 623 | e 9,523 | oo (V1 I 3,655 | oo 0 [ e 3,655 | oo 0 10/25/2033
92922F KF 4| WASHINGTON MUTUAL 2003- 5.000% 12/25/18.... | ..... 09/01/2013| PaYAOWN........couvvrrererrrrrnersenins | ceverserissinsesieninee | cerenineenns 65,935 | ..o 65,935 | ..oovvrnnens 66,718 | .ovvrerene 66,088 | ....coverernes (1 [ (153) | overrerrernna (V18 I (LK) ) 0 12/25/2018
92922F KX  5|WASHINGTON MUTUAL 2003- 2.486% 02/25/34.... | ..... 09/01/2013| Paydown..........vvriverrrnreerrerisrerens [ evenes 23,491 | ... 23,491 16,253 | o 16,253 | .o (0 [ 7238 | oo 0 [ e 7,238 | v 0 02/25/2034;
92922F LW 6| WASHINGTON MUTUAL 2004- 5.500% 03/25/34.... | ..... 09/01/2013| PaYAOWN........oouevrrirererevnerienins | ceeererissrsnenseninee | oneines 1,289,669 | ......... 1,289,669 | ......... 1,280,045 | ......... 1,282,496 | ....oovevnnennd 0| e TAT2 | e (V1 IO TAT2 | 0 03/25/2034
92922F VE  5|WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... | ..... 09/01/2013| Paydown.......ccvvvreverrnrerernniiniens [ coverenrnerinnserernnes | cvveenennn 126,514 | 126,514 | il 126,909 | e 126,211 0 303 () IO 303 | o 0 07/25/2034;
94978# AH  0|CVS CORP CRED LEASE BAC 7.530% 01/10/24.... | ..... 09/10/2013| Redemption 55,251 0 .0 0 0 0 01/10/2024
94978# AJ 6 |HY-VEE INC CRD TN LEASE 7.420% 10/05/21....... | ..... 09/05/2013| Redemption ~ 100.0000............ [ evererrverrvernrrerinnns | verrrernnnnn 36,602 | o..o.....36,602 | .............36,602 | coornvne. 36,602 0 .0 0 0 0 10/05/2021
94978# BY  2|HUGHES SUPPLY INC PASS 5.262% 05/10/19...... | ..... 09/10/2013| Redemption ~ 100.0000............ | coverrremermcrererernee | corerrernencd3,603 | o 43,603 | oo 43,603 | oo 43,603 0 .0 0 0 0 05/10/2019| 1...........
94980K AG 7 |WELLS FARGO MBS 2004-4 5.500% 05/25/34...... | ..... 09/01/2013| PaYdOWN.......ccvvevverrinerirerirenens | cevvienrirerireninceens | cvvernen 160,344 | .. 160,344 | ... 148,945 | ... 158,210 | oo 0| e 2134 | ) (V1 IO 2,134 | 0 05/25/2034| 1FM.....
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 09/01/2013| PaYAOWN........convvreirerinrincrienins | ceeernresersseninseenes | vevvseinneneenn 3y 124 | 3,724 | 003,536 | oo 3,642 0 82 0 .82 0 10/25/2035| 1FM.....
949838 AS  1|WELLS FARGO MORT BACKED 6.000% 07/25/36. |..... 09/01/2013| Paydown.... 293,327 293,327 257,395 271,405 0 ... 21,922 | oo [V 21,922 0 293,327 0 0 07/25/2036| 2FM......
96032T AA 4| WESTGATE RESORTS 2012-2 3.000% 01/20/25.... | E.. | 09/01/2013| PAYAOWN.........ovuumrremrrererrrerirneins | orrerersenieeisseeins | cvverienes 144,389 | ..ccooonee 144,389 | ............ 144,389 | .....oo..c.. 144,389 0 .0 0 0 (1 144,389 | ..covvnnnnd (V1 I 0 01/20/2025| 1FE......
13643E AC 9 |CANADIAN OIL SANDS LTD 5.800% 08/15/13....... ... | 08/15/2013] MALUIItY......covvvvrerreririirirniien [ e | e 5,000,000 | ........ 5,000,000 | ......... 4,994,250 | ......... 4,999,549 | ....ccoovvs (U IO 452 | oo, (V1 IO 452 | oo [V I 5,000,000 | c.ovvvenrened (V1 IR 0 08/15/2013| 2FE......
65656M AA 9 |NORTEL NETWORKS 2001-1 11.629% 08/09/16.... | A.. |09/12/2013] PaydOown..........ccccosvververnerrneenens [ woveees 23,094 | ..... 23,094 15,855 | coveens 11,902 | oo 899 | ... 10,293 | oo (V18 IO 11,192 | v (1 I 23,094 | oo (V1 I 0 08/09/2016| 6FE......
C6573# AC  1|NORTH ATLANTIC REFINING 6.700% 08/12/14..... I....| 08/12/2013| Redemption ~ 100.0000............ | ....... 800,000 800,000 800,000 800,000 0 .0 0 0 0 800,000 0 0 08/12/2014| 2...........
12479L  AA  8|CAI2012-1A A 2012-1A A 3.470% 10/25/27............. F...]09/25/2013]| PAYAOWN.........ocvvurercrinrireirnees | oeerieeirseissseiinnins | cereeneneens 75,000 | oo 75,000 | coovrvrnnes 74,984 | ....coooncn. 74,984 0 16 0 .16 (1 I 75,000 | oo (V1 I 0 10/25/2027| 1FE......
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227170 AC 1 |CRONOS CONTAINERS PROGR 4.210% 05/18/27 |F...|09/18/2013| Paydown 0 .9 0 9 0 05/18/2027| 1FE......
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...|09/17/2013| Paydown 0 24 0 .24 0 07/17/2027| 1FE......
68210* AC  7|OMEGA LEASING LLC GUARA 5.980% 07/12/16... | R.. [ 07/12/2013| Redemption  100.0000... 15,949 ....15,949 15,949 0 .0 0 0 0 15,949 07/12/2016| 1...........
69319H AA 1 |PCCW-HKTC CAPITALLTD 1 6.000% 07/15/13...... R.. [07/15/2013] MAHUFIY........oooverrreecrecrierinenine | vevereeissinerieniees | v 9,500,000 | ........ 9,500,000 | ......... 9,512,235 | ......... 9,500,842 | ..oovvrirrinnn (U [ (2] I (V18 I (2] I (V0 I 9,500,000 07/15/2013| 2FE......
71656L AP 6| PETROLEOS MEXICANOS 144 3.500% 01/30/23... |F...|08/29/2013| Tax Free EXchange..........cccccoees | covmrvmernerrncennnes | vevienns 1,994,751 | ... 2,000,000 | ......... 1,994,480 0 0 271 (V1 IO 271 | oo 0| e 1,994,751 01/30/2023| 2FE......
96008Y AB  1|WESTFIELD CAPITAL CORP 5.125% 11/15/14...... R.. [07/16/2013| Redemption ~ 106.1980........c... | ceverrerrerevrrverrens | cvreene 10,540,152 | ......... 9,925,000 | ......... 9,909,319 | ......... 9,921,499 | oo (U I 975 | o (V1 I 975 | oo 0| e 9,922,475 11/15/2014| 1FE......
F9731# AB  3|VICAT SASERIES B 5.510% 08/05/13.........ccrvveuc. R.. | 08/05/2013| Maturity..........cocrevurrvrrrmirerivnns | eorerverevirneirerinnnes | +..10,000,000 | ...... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 0 .0 0 0 0 . 10,000,000 08/05/2013| 2...........
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. |F... [ 09/26/2013| Redemption  100.0000.......c... | coeevvvrnmrsnernmmnnnes | onviinnnen 19,291 [ i 19,291 | oo 2,767 | ..... 2,767 3 .0 0 3 [ [P 2,770 12/02/2016]6...........
3899999. Total - Bonds - Industrial & MISCEIIANEOUS...........cvuieuiiisieiiieiis sttt snsennies | snins 136,263,683 | ..... 136,212,600 | ..... 134,705,315 | ..... 125,589,927 | ...c...... 1,675 | ... 516,176 | .......... 2,637 | o 515214 | v 0] ... 135,566,317 | .o [ 697,365 |..... 697,365 |..5,924,59% |...... XXX... | .XXX...
8399997. Total = BONAS = PAM 4.t | e 149,913,170 | ..... 149,862,087 | ..... 148,643,528 | ..... 138,867,457 | .ocoovvee 1,675 | s 75,937 | ... 125,082 | ......... (47,470) | oo 0. 149,221,637 | oo 0 ... 691,532 |..... 691,532 |..6,742,294 | ...... XXX... [.XXX....
8399999. TOtal = BONAS. ... s N 149,913,170 | ..... 149,862,087 | ..... 148,643,528 | ..... 138,867,457 | ...coooce. 1,675 | ...cee 75,937 | ...... 125,082 | ......... [CYRY()] I 0 ... 149,221,637 | oo 0 ... 691,532 |..... 691,532 |..6,742,294 |...... XXX... |.XXX...
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cuuuveuuirmuerirriieeieiseeiessesiessse st sesssssssssssens | sone 149,913,170 |........... XXX | e 148,643,528 | ..... 138,867,457 | ..coovvee 1,675 | ... 75,937 | ...... 125,082 | ......... (CYR (1) - 0| . 149,221,637 | .cooovverneen. 0 ... 691,532 |..... 691,532 |..6,742,29%4 | ...... XXX... | .XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 7 10 13 14 15 16 17 18 20 22 23
Description of Strike Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate Book/ Unrealized Foreign to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Current Adjusted Valuation Exchange Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Maturity or Received Year Carrying Fair Increase Change in Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier |  (a) Clearinghouse Expiration (Paid) Income Value Code Value (Decrease) B/AC.V. Items Exposure Entity Quarter-end (b]

Purchased Options - Hedging Other - Put Options
Product

S & P 500 EUROPEAN PUTS equity

9/30/2020 Variable Annuities. Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |. .09/30/2020] ....1,141.0000 2,687 |....... 2,687 [ .o (1,936) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/30/2020 Variable Annuities. Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |. .10/30/2020] ....1,183.0000 3,663 |.... 3,663 (2,556) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2020 Variable Annuities... .| Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |. .11/30/2020] ... ....1,181.0000 6,614 |...... 6,614 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2020 Variable Annuities. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |. .2128/2020 ....1,380.0000 12,854 | .o | v 12,854 | ..o (7,727) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2020 Variable Annuities. Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |. .12/31/2020) ....1,258.0000 11,025 | [ s 11,025 | .o (7,271) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

1/29/2021 Variable Annuities Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |. .01/29/2021 ....1,286.0000 13,437 | e [ s 13,437 (8,661) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2017 Variable Annuities... .| Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0OTD8PU41.. |. .03/31/2017] ... ....1,423.0000 13,208 |....... 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

2/26/2021 Variable Annuities Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |. .02/26/2021 ....1,327.0000 18,232 | oo [ s 18,232 | ... (11,557) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

7/31/2020 Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |. .07/31/2020] ....1,049.0000 11,700 | oo [ e 11,700 (8,213) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/30/2021 Variable Annuities Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748... . .09/30/2021 ....1,257.6000 20,784 | ....... 20,784 |.......... (12,835) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2020 Variable Annuities... .| Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |. .01/31/2020] ... ....1,380.0000 22,802 | ... 22,802 ....(13,466) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/30/2020 Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |. .06/30/2020) ....1,049.0000 13,255 | oo [ s 13,255 (9,406) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

8/31/2020 Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |. .08/31/2020] ....1,049.0000 13,521 | oo [ s 13,521 (9,383) 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

4/30/2021 Variable Annuities Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |. .04/30/2021 ....1,364.0000 24,666 | ....... 24,666 |........ (15,152, 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/29/2020 Variable Annuities... .| Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |. .05/29/2020] ... ....1,049.0000 14,748 | ....... ...14,748 0 |N/A N/A
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

11/29/2019 Variable Annuities..............ccooee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.11/29/2019 ......... 150 | ......... 205,500 |....1,370.0000 |........... 50,664 0 28,564 | ... 28,564 |......... (19,633) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

3/31/2021 Variable Annuities..............ccooee.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.03/31/2021| ......... 155 | ......... 205,504 | ....1,326.0000 | ........... 46,387 0 29,856 | ... 29,856 |.......... (18,808) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/30/2018 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQR4AN79VEW8JPSK1K14 |.01/28/2009|.04/30/2018 ......... 170 | e 191,930 |....1,129.0000 | ........... 68,063 0 15,960 | ..o [ orverrenes 15,960 |......... (14,750) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2019 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.03/23/2010(.12/31/2019)| ......... 190 | ......... 262,200 | ....1,380.0000 62,700 0 STAM | | e 37,411 (22,350) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2017 Variable Annuities..............ccoeev.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.11/30/2017| ......... 195 | ......... 320,580 |....1,644.0000 | ........ 138,306 0 48,998 | ..o | correrrnnns 48,998 (32,037) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/29/2018 Variable Annuities..............ccoeee.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.03/29/2018 ......... 200 | .. 330,600 |....1,653.0000 | ....... 142,403 0 53,464 | ... 53,464 (35,536) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

7/30/12021 Variable Annuities..............ccoece.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.07/30/2021] ......... 203 | ... 255,293 | ....1,257.6000 | ........... 75,313 0 36,560 | ....... 36,560 (22,875) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/29/2021 Variable Annuities..............ccocc..... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.10/29/2021] ......... 211 [ 265,354 | ....1,257.6000 | .......... 78,819 0 38,618 |....... 38,618 (23,729) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2018 Variable Annuities..............ccoece.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.08/31/2018 ......... 215 | ... 242,735 | ....1,129.0000 82,984 0 63,781 | ....... 63,781 23,539 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/29/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.12/29/2017| ......... 215 [ 370,445 |....1,723.0000 | ......... 163,433 0 21,655 | ....... 21,655 (82,702) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

8/31/2021 Variable Annuities..............ccocceee.. Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.08/31/2021] ......... 223 | .. 280,445 | ....1,257.6000 83,041 0 40,470 | oo [ v 40,470 (25,142) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2021 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.11/30/2021] ......... 235 | .. 295,536 | ....1,257.6000 88,085 0 43,269 | ..coos | o 43,269 (26,486) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2019 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.09/30/2019 ......... 240 |......... 328,800 |....1,370.0000 81,238 0 45,007 | .oooes [ s 45,007 (31,558) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

4/30/2020 Variable Annuities..............ccoeeee... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.06/17/2010{.04/30/2020 ......... 250 | ... 272,353 | ....1,089.0000 | ........... 74,010 0 29,514 | ....... 29,514 (20,831) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2016 Variable AnnUIties..............coueeveees Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.06/30/2016) .......... 255 | . 345,780 | ....1,356.0000 | ......... 136,150 0 26,361 |....... 26,361 (30,070) 0 0 |N/A N/A
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

04/28/2017 Variable Annuities..............ccooee.... Exhibit 5 | risk Societe Generale O2RNE8IBXPAR0TD8PUA41.. |.12/31/2008|.04/28/2017| .......... 265 |......... 389,285 |....1,469.0000 | ....... 159,657 0 43,556 | ..coee [ v 43,556 (37,448) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2018 Variable Annuities..............ccooee.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.01/31/2018 ......... 275 | ... 473,825 |....1,723.0000 208,728 0 82,104 | ....... 82,104 (51,645) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2016 Variable Annuities..............ccoeee.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.11/30/2016 .......... 290 |......... 406,580 | ....1,402.0000 | ........ 163,035 0 38,010 |....... 38,010 (36,954) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/30/2019 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQRAN79VEW8JPSK1K14 |.06/17/2009|.04/30/2019 ......... 295 |......... 338,955 | ....1,149.0000 90,323 0 34294 | | e 34,294 (26,574) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2017 Variable Annuities..............ccoeev.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.06/30/2017| ......... 300 | oo 464,307 |....1,548.0000 | ........ 196,568 0 60,055 | ....... 60,055 |.......... (46,197) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2019 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.10/31/2019 ......... 305 | ......... 417,850 |....1,370.0000 | ........ 103,102 0 57,562 | .coooes | corvrreenne 57,562 30,103 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/30/2015 Variable Annuities..............ccoece.... Exhibit 5 | risk Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/31/2008(.10/30/2015| ......... 305 | .o 320,860 |....1,052.0000 |........ 108,202 0 8,648 | ... 8,648 (88,907) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

3/31/2020 Variable Annuities..............ccocc..... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.06/17/2010{.03/31/2020 ......... 315 | e 343,164 | ....1,089.0000 93,410 0 36,896 | ...o... | coveerna 36,896 (26,315) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/29/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.09/29/2017| .......... 360 | ........d 602,640 |....1,674.0000 262,906 0 93,947 | ....... 93,947 |......... (61,082) 0 0 [N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/03/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0OTD8PUA41.. |.12/31/2008|.01/03/2017| .......... 370 | oo 532,149 |....1,438.0000 | ......... 216,283 0 53,992 |....... 53,992 | .o (49,528) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2017 Variable Annuities..............ccocceee.. Exhibit 5 | risk Societe Generale O2RNE8IBXP4ROTD8PUA41.. |.12/31/2008|.01/31/2017| .......... KV 517,766 |....1,381.0000 | ........ 205,656 0 48,599 | ..coos [ o 48,599 |.......... (46,455) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/29/2016 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.04/29/2016 ......... 385 | ........ 552,475 | ....1,435.0000 225,567 0 48,575 | oo [ v 46,575 (52,538) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2019 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.06/17/2009|.05/31/2019 ......... 385 | ......... 442,365 | ....1,149.0000 | ........ 117,336 0 45414 | oo | o 45414 (34,133) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/28/2021 Variable Annuities..............ccoeeee... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.05/28/2021] ......... 393 | et 494,237 |...1,257.6000 | ........ 145,214 0 70,037 | coovvee | covevreens 70,037 | .o (44,415) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2017 Variable AnnUIties..............coueeveees Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.07/31/2017| ......... 400 | ........ 624,972 | ...1,562.0000 265,607 0 83,260 |...... 83,260 (62,519) 0 0 |N/A N/A
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

05/31/2017 Variable Annuities..............ccooee.... Exhibit 5 | risk Societe Generale O2RNE8IBXPAR0TD8PUA41.. |.12/31/2008|.05/31/2017| .......... 415 | ... 622,500 |....1,500.0000 | ......... 257,995 0 73,988 | ..covv. | ceverrn 73,988 |.......... (60,879) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2018 Variable Annuities..............ccooee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.07/31/2018 ......... 435 | ... 491,115 |....1,129.0000 | ......... 167,962 0 43,001 | s [ s 43,001 (37,491) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2018 Variable Annuities..............ccoeee.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.02/28/2018 ......... 450 |........ 743,850 | ....1,653.0000 320,843 0 120,402 | ..ooooe | v 120,402 |.......... (79,237) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............ccoeee.... Exhibit 5 | risk Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/31/2008(.09/30/2015 ......... 480 |......... 610,560 |....1,272.0000 | ......... 231,924 0 27,618 | ....... 27,618 | . (47,980) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2016 Variable Annuities..............ccoeev.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.08/31/2016 .......... 505 | ......... 717,605 |....1,421.0000 | ......... 290,159 0 64,847 | .covv. | ceverrnd 64,847 |.......... (65,866) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2021 Variable Annuities..............ccoeee.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.12/31/2021] ......... 517 | o 650,179 |....1,257.6000 | ......... 194,165 0 95,662 | ....... 95,662 | .......... (58,229) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.05/31/2017| ......... 545 | ... 851,524 | ....1,562.0000 362,705 0 110,975 | .coooee | v 110,975 (87,273) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/29/2016 Variable Annuities..............ccocc..... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.07/29/2016 .......... 545 | ......... 739,020 |....1,356.0000 | ......... 290,971 0 57,886 | ..cooe. | coverrn 57,886 |.......... (64,424) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.08/31/2017| ......... 550 | cvveoenn 851,230 | ....1,548.0000 359,756 0 M2517 | | s 112,517 (84,702) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2016 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.09/30/2016 ......... 605 |......... 831,270 | ....1,374.0000 329,719 0 70,909 | .ovvee | cevevrr 70,909 |......... (73,835) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/30/2021 Variable Annuities..............ccocceee.. Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.06/30/2021] ......... 621 |......... 780,970 |....1,257.6000 | ......... 230,056 0 M1,343 | | s 111,343 | .o (70,143) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2016 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk Societe Generale O2RNE8IBXP4ROTD8PUA41.. |.12/31/2008|.10/31/2016 ......... 625 |......... 867,500 |....1,388.0000 | ........ 345,759 0 77,322 | oo | e 77,322 | .o (77,894) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2015 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.12/31/2015| ......... 630 |........ 857,430 | ....1,361.0000 339,097 0 55423 | ....... 55423 | ..o (75,028) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/29/2018 Variable Annuities..............ccoeeee... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/28/2009|.06/29/2018 ......... 640 |......... 722,560 |....1,129.0000 | ......... 256,288 0 62,309 |....... 62,309 (55,119) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2015 Variable AnnUIties..............coueeveees Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.07/31/2015| ......... 655 |........ 815,082 | ....1,244.0000 | ......... 303,606 0 31,935 |....... 31,935 (59,104) 0 0 |N/A N/A
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

9/28/2018 Variable Annuities..............ccooee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.09/28/2018 ......... 655 |........ 739,495 | ....1,129.0000 252,601 0 66,860 | ....... | oo 66,860 |......... (56,655) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2015 Variable Annuities..............ccooee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.12/31/2008|.11/30/2015 ......... 680 |......... 930,920 |....1,369.0000 | .......... 357,972 0 57,279 | cooves | o 57,279 | .o (77,689) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2017 Variable Annuities..............ccoeee.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. .12/31/2008|.10/31/2017| ......... 700 | ...... 1,140,300 | ....1,629.0000 | ......... 490,100 0 169,520 | ..ooee | corrernns 169,520 |........ (113,588) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2013 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.12/31/2013] ......... 735 | ... 726,327 | ... 988.2000 220,437 0 77 | 177 | (12,119) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2017 Variable Annuities..............ccoeev.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.02/28/2017| ......... 780 | ...... 1,122,420 |...1,439.0000 |......... 455,992 0 117,906 | .oooee | cooveenns 117,906 |........ (104,531) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/29/2019 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.04/21/2009(.03/29/2019| ......... 800 |......... 680,000 |....... 850.0000 | ......... 205,000 0 42,900 | .oooee [ v 42,900 |.......... (45,360) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2016 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.05/31/2016 ......... 810 |...... 1,214,190 | ....1,499.0000 509,129 0 118,516 | .oooee | o 118,516 |....... (121,205) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............ccocc..... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.12/31/2008|.09/30/2015 ......... 980 |...... 1,232,840 | ....1,258.0000 | ......... 448,262 0 53,923 | ....... 53,923 (88,684) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/29/2016 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNESIBXP4ROTD8PUA41.. |.12/31/2008(.02/29/2016 ......1,115 | ...... 1,542,045 | ....1,383.0000 |......... 614,204 0 110,438 | .oooee | v 110,438 |........ (138,562) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2014 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.06/30/2014| ......1,285 | ...... 1,504,992 | ....1,171.0000 529,298 0 11,961 | e [ e 11,961 | (70,020) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/31/2018 Variable Annuities..............ccocceee.. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK1K14 |.01/28/2009|.05/31/2018 ......1,530 | ...... 1,727,370 |...1,129.0000 | ......... 612,719 0 146,635 | ..cooee | covvernes 146,635 |........ (133,126) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2014 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.03/31/2014| ......1,580 | ...... 1,811,944 | ....1,147.0000 623,394 0 5744 | ... 5744 | ... (68,862) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2018 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.04/21/2009|.12/31/2018 ......1,600 | ...... 1,360,000 | ....... 850.0000 | ......... 409,728 0 80,431 | ....... 80,431 (90,139) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2015 Variable Annuities..............ccoeeee... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.06/30/2015| ......1,870 | ...... 2,555,168 | ....1,366.0000 | ...... 1,012,094 0 127,933 | oo | e 127,933 |........ (216,828) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2015 Variable AnnUIties..............coueeveees Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.03/31/2015| ......1,985 | ...... 2,518,568 | ....1,269.0000 | ........ 948,161 0 81,095 | .oovet | coverr 81,095 |........ (181,235) 0 0 |N/A N/A




Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

6’9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier |  (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code Value (Decrease) B/AC.V. Accretion Items Exposure Entity Quarter-end (b]
Product
S & P 500 EUROPEAN PUTS equity
12/31/2014 Variable Annuities..............ccooee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.12/31/2014] ......1,990 | ...... 2,573,468 |....1,293.0000 | ........ 978,823 0 0 69,696 | ....... | v 69,69 |...... (184,150) 0 0 0 |N/A N/A
Product
S & P 500 EUROPEAN PUTS equity
09/30/2014 Variable Annuities...........cccoouuveee. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.09/30/2014] .....2,110 | ...... 2,780,136 | ....1,318.0000 | ...... 1,069,095 0 0 59,949 |..... 59,949 |....... (198,516) 0 0 0 |NA N/A
0099999. Total-Purchased Options-Hedging Other-Put Options ....18,374,526 .4,002,733 | XXX ] ...... 4,002,733 |..... (4,051,393) 0 0 0 0 .. XXX [ XXX
0149999. Total-Purchased Options-Hedging Other. ....18,374,526 .4,002,733 | XXX ] ...... 4,002,733 |..... (4,051,393) 0 0 0 0 .. XXX | XXX
0379999. Total-Purchased Options-Put Options ....18,374,526 ....4,002,733 | XXX] ...... 4,002,733 |..... (4,051,393) 0 0 0 0 .. XXX | e XXX..oon
0429999. Total-Purchased Options ....18,374,526 .4,002,733 | XXX ] ...... 4,002,733 |..... (4,051,393) 0 0 0 0 .. XXX | e XXX..oone
1409999. Total-Hedging Other. ...18,374,526 | .. 0. 0 4,002,733 [ XXX oo 4,002,733 |..... (4,051,393) 0 0 0 0 .. XXX | o XXX.ooone
1449999. TOTAL ... 18,374,526 | ....ccooovnneenes (O 0]....4,002733 [ XXX]...... 4,002,733 |..... (4,051,393) 0 0 0 0 .. XXX | e XXX......
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges All Other 19 20 21 22
15 16 17 18
Description of Change in Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used| Cumulative Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis Variation Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Margin Current Year Exposure | Quarter-end (b) Point
Short Futures
Hedging Other
Product
equity
BPZ3........ ....(794) | ..(496,250) | BP CURRENCY FUTURE.........ccoovvrvvrmrrrirnans Variable ANNUITIES...........vvvereeerererinrcreeienens Exhibit 5. risk |.09/18/2013... | CME......ccooouvcrvvnrenens SNZ20JLFK8MNNCLQOF39 | .09/10/2013... | ......... 156.9394 | ......... 161.7700 |.....(2,397,200) (2,397,200) 0 0 0 |....(2,397,200) | .......(2,397,200) | .....(1,310,100) | N/a....oocrrrcrrrrres | v (625)
Product
equity
...(974)| ....(13,185) | DJ EURO STOXX 50.. ..| Variable Annuities... Exhibit 5. risk |.09/23/2013... | EUR .09/16/2013... .......2,875.1961 | ....... 2,879.0000 (50,153) (50,153) 0 0 0 (50,153) (50,153) | .....(2,930,926)
Product
equity
ECZ3 (224) EURO FX CURRENCY FUTURE................... Variable ANNUIEIES...........verereeerererisercrneeeens Exhibit 5. risk  [.09/18/2013... [ CME........cccouvvrrrmrennns SNZ20JLFK8MNNCLQOF39|.09/10/2013... | .............1.3267 | .............1.3527 | ........ (729,288) | ............ (729,288) 0 0 (V] IO (729,288) | .......... (729,288) | ........(560,000) | n/a......ccoorvmrres [ et (125,000)
Product
equity
7Z3......... ..(760) | ...(12,307) | FTSE 100 Variable ANNUIIES. ..o Exhibit5.| risk |.09/23/2013... LIF 109/16/2013...] ......6,590.1882 | ... 6,429.5000 | ......1,977,660 | .........1,977,660 0 0 0. 1,977,660 | ........ 1,977,660 | .....(4,196,837) [N/a...ooccosccrc [ e (16)
Product
equity
JYZS........ ..(110)| ..(137,500) [ JPN YEN CURRENCY FUTURE............cc...... Variable ANNUILIES...........oovocererecrerrrcreie Exhibit 5. risk  [.09/18/2013... [ CME........cccouvvrrmrennns SNZ20JLFK8MNNCLQOF39|.09/10/2013... | .......... 1004895 | .......... 101.8600 |........ (188,438) | .....vvcv.d (188,438) 0 0 (V] IO (188,438) | .......... (188,438) | ........(385,000) | n/a.......ccrvvree [ e (1,250)
Product
equity
NQZ3....... ....(426) | ......(8,520) [ NASDAQ 100 EMINL........coovveerrrrerierereeenns Variable ANNUIEIES...........veeereeerererinercrneeeens Exhibit 5. risk  [.09/20/2013... |CME........ccoouvvrrmnennns SNZ20JLFK8MNNCLQOF39|.09/16/2013... | .......3,171.4567 | ....... 3,209.0000 |........ (319,869) (319,869) 0 0 (V] IO (319,869) | .......... (319,869) | .....(1,022,400) | N/@.....ccoverererees [ rerernrerirereennd (20)
Product
equity
NKZ3........| o 94) [ i (958) | NIKKEI 225 Variable ANNUIIES.............cccccccvcvevcvcveveccicvicins Exhibit5.| risk |.09/13/2013... |OSE 09/12/2013... | ..... 14,469.3720 | ... 14,460.0000 8,978 8,978 0 0 0 8,978 8,978 | ...cc. BTATTT) | N | v (10)
Product
equity
TAZ3........ | .......(1,098) | .(109,800) | RUSSELL MINIFUT......ocovvvvvvevevcrcrerernresinnienens Variable ANNUIES.............cccccccvevevcccveveccicvicins Exhibit5. | risk |.09/20/2013... [NYF .09/16/2013... | ....... 1,050.0792 | ...... 1,071.4000 |.....(2,341,020) (2,341,020) 0 0 0 ....(2,341,020) | .......(2,341,020) | .....(4,721,400) | N/@......ooovvvvvvveens [ crvrerermrirnnen (100)
Product
equity
ESZ3........ ...(1,167)] ....(58,350) | S&P500 EMINI FUT.... . | Variable Annuities... Exhibit5. | risk_|.09/20/2013... | CME. . _SNZ20JLFK8MNNCLQOF39| .09/16/2013... | ....... 1,682.2404 | ...... 1,674.3000 463,323 463,323 0 0 .463,323 |.....(4,434,600)
13429999. Total-Short Futures-Hedging Other. .....(3,576,006) (3,576,006) 0 0 . )| .......(3,576,008) | ...(20,136,040)
1389999, TOHAI-SNOM FUIUIES.....oooroes o101 1100000011010 Ceieoeesmoeemeee e e | e (3,576,006) (3,576,006) 0 0 0]....(3,576,006) | .......(3,576,006) | ...(20,136,040) | .
1409999, TOtAI-HEAGING OtNT.......o e SLELELLLELEL IS o0ttt e eteeeeeeme _ LEee oo e | e (3,576,006) (3,576,006) 0 0 0]....(3,576,006) | .......(3,576,008) | ...(20,136,040) | .
1440090, T T AL 1 LD e | e (3,576,006) (3,576,006) 0 0 0]....(3,576,006) | ......(3,576,006) | ...(20,136,040)
Broker Name Beginning Cash Balance | Cumulative Cash Change Ending Cash Balance |
Brokers
Goldman Sachs (6,992,860) 3,416,854 (3,576,006)
Total Net Cash Deposits (6,992,860) 3,416,854 (3,576,006)




Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded . s | ..... XXX...... ‘ ..... XXX.oone | ................ D SR ST 2,450,267 | ..o (6,026,273) | ......... 2,450,267 | ..o 2,450,267 | ..o, (6,026,273) ‘ ....... 2,450,267 | .ooovviviiniins (20,136,040) ‘ ....................... 2,450,267
NAIC 1D
BARCLAYS CAPITAL.....cvirrireimiiieriesieses i essesisssessssesessenssesens AC28XWWI3WIBK2824319.. | ..... Y 0. 1,291,844 [V IR 1,291,844 1,291,844 0
SOCIETE GENERALE O2RNE8IBXP4R0OTD8PUA41.. | .....Y 0 .. 1,109,486 0 . 1,109,486 1,109,486 0
JP MORGAN CHASE..........oviviririeiieineieriesiesesessssesseiessens 815DZWZKVSZI1NUHU748.. | ..... Y 0 776,495 ceevrerennernnnen0 | s 776,495 776,495 0
DEUTSCHE BANK............. 7LTWFZYICNSX8D621K86.. | ..... Y 0 ...36,266 36,266 36,266 0
BNP PARIBAS.. KVQR4N79VEWBJPSK1K14 | ..... Y 0 678,462 s . 678,462 678,462 0
CREDIT SUISSE... ANGGYXNXOJLX3X63JIN8. | ..... Y 0].. 110,180 [T o I (OO 110,180 110,180 0
0299999. Total NAIC 1 Designation.. . 0. 4,002,733 4,002,733 4,002,733 .0 0
0999999, TOAIS. ....v.rerireiie ittt . 0]... 6,453,000 |............ 6,453,000 6,453,000 ..(20,136,040) | .... 450,267




Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Common Stocks - Money Market Mutual Funds

000000 00 0O|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO. .......ccciiiimiirierieressesssnssnssssnseneenens u 92,531,474 92,531,474
7499999, Total - Common Stocks - Money Market Mutual Funds, 92,531,474 92,531,474
7599999. TOtAl = COMMON SEOCK. ... eveteieiere ekt 92,531,474 92,531,474
7699999, Total - Preferred and Common StockK.........ocviveiiininiines 92,531,474 92,531,474
9999999. TORAIS ..ot 92,531,474 92,531,474

General Interrogatories:

1. The activity for the year to date:  Fair Value $.....92,531,474  Book/Adjusted Carrying Value $.....92,531,474

2. Average balance for the year to date:  Fair Value $.....122,916,586  Book/Adjusted Carrying Value $.....122,916,586

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....92,531,474NAIC 2: §......... ONAIC3: §.......... 0 NAIC4: §.......... 0NAIC5: §......... ONAICE: §..........
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1.
2.

NONE
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Statement as of September 30, 2013 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
U.S. Bank Cincinnati, OH..........ovvvvveenerriennerinnes | cevvrenreiinnens | cevvernnd 0.000 0 0 95,103,408 | ........ 184,351,064 | ........ 159,310,463 | XXX..
Goldman Sachs NEW YOrK, NY...ocvovvreermrennssesresnnsenes | ceeveesssenneinns | coveerennns 0.000 0 (VN 40,945,614 | .......... 41,329,215 | ..oooouee 28,295,301 | XXX..
Northern Trust ChiCago, L. | cevvieererinnens | cvveerned 0.000 0 0 98,764 150,001 150,002 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories 0 0 170,459 170,459 170,459 | XXX..
0199999. Total Open Depositorie: 0 0 [ 136,318,245 | ........ 226,000,739 | ....... 187,926,225 | XXX..
0399999. Total Cash on Deposit 0 0 [ 136,318,245 | ........ 226,000,739 | ....... 187,926,225 | XXX..
0499999. Cash in Company's OffiCe.........rvuureerreriereessnresssressseeessssesssnnessssessssessssssssssssssssssssssssssssses | oseXXKarrrrare | conee XK etrarren | crvrrneen DS S P XXX 4,498 4,498 4,498 | XXX..
0599999. Total Cash 0 0. 136,322,744 | ........ 226,005,237 | ........ 187,930,723 | XXX..
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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