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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS. ottt | eertenens 2,286,631,129 | coooovvvrvvrcrrneienenn0 | e, 2,286,631,129 | .......... 2,177,370,027
2. Stocks:
2.1 Preferred SHOCKS. ..ottt sesst s esniens | eeseneesinees 11,257,644 | oo (U I 11,257,644 | .covvvev 5,257,857
22 COMMON SIOCKS.......vveuriirreiseiirerisseieesisesiesss s esst sttt sssenss | eesssssssesssnens 113,295 | oo (U I 113,295 | v, 107,180
3. Mortgage loans on real estate:
31 FIISEIENS...coeevereere st | neesteneans 397,601,140 | ..oovvercerinne (U I 397,601,140 | ............. 400,005,805
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veeeceneeneereeseeseeseeseaseesesseeseesessessessesses st esssessessessastsssessassessssssssessassane | stesssssssssessassssnssnssns (0 (01 (0 T 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cocvuiveieictii ettt st st b s s ssentens | onsssssssssssessssessessesanes (0 U 0 | e (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0 U 0
5. Cash ($.....(8,717,875)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0]ttt ntens | eberensenienes (8,717,875) | cvveveverereirerrrieieinns (01 I (8,717,875) | coevvevrrrene (7,440,858)
6. Contract loans (including §.......... 0 PremMiUM NOES)......vvvreereirrieieisrieieireieseeessssesessssessessssnses | ersssessessens 95,759,625 | woooveieieeieiees 0| e 95,759,625 | ..cvvvrrree. 89,550,642
T DEIVALVES.......ooiiiiiiii i | esbess s (O N (O N (O N 0
8. Other iNVESIEd @SSELS.........ocveerrceeeieeresrcr sttt eessssssas | seessseesssesssnns 276,045 | ...covoiicnd (U 276,045 | ..o 411,823
9. Receivables for SECUNEIES. ..o nssnees | o 30,498 | .o (U 30,498 | ..o 77,886
10.  Securities lending reinvested collateral @SSetS............ovvvvevevrcererecreieeeses e eniens | eeveereseiens 99,819,048 | ...cooveeieend [0 99,819,048 | ............... 84,357,063
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 2,882,770,549 | ...coeveeeennd 0] e 2,882,770,549 | .......... 2,749,697,425
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt ee e enen e s s s enenenenens | ceereeseeeeeens 29,406,109 | .oovevcrererceereeind (1 29,406,109 | ............... 26,646,118
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceeveeeees | erierrernee 11,781,230 | e 0 | e 11,781,230 | covvveneee 12,290,169
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccvevrvrereinires | oveerennes 114,551,175 | oo (01 I 114,551,175 | oo 111,419,020
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTEIS............c.cucvevevcveeeie e sssses e sessenaens | oevesaessssanes 16,900,055 | ...oocvevvreeriieinad [0 16,900,055 | .....cccevnne 8,960,713
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUranCce CONractS...........cccoevevevevrierereereiereiesies | ceveeresereesinans 181,721 | e [0 181,721 | e 550,966
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccccevevcevicii | covrverriveenen. 2,167,881 | oo (01 I 2,167,881 | oo 9,187,896
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 107,428,396 | ....covvvvnnee 51,689,375 | .oovovvvrrnne 55,739,021 | covvevevernne 57,240,323
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,541,536 | covoerieecead (01 2,541,536 | .ocoovernnee. 2,432,098
20. Electronic data processing equipment and SOtWAIE...........c.ocucvereiiiricierieeeseevsseseieis | veresesissesse s (0 U 0 | e (0 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereeerireereieeeseenenes | e (0 (0 (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccccoeeviieiiieiccceceeeceeee | e, 14,400,538 | ...cocvevvieereieienad [0 14,400,538 | ............. 100,981,756
24. Health care ($.......... 0) and other amouNts rECEIVADIE..............ccoviveevcirceeeecese e | eereseesessess s [0 U [0 U [0 0
25.  Aggregate write-ins for other than iNVESted @SSELS...........ceevvcveieieeieees et eiens | eeressseesnssneas 313,325 | ool [0 313,325 | e, 309,087
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 3,182,442,515 | ....covvvennes 51,689,375 | .......... 3,130,753,140 | .......... 3,079,715,571
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 258,407,969 | ...ovvevveeieerieennd (1 I 258,407,969 | ............. 235,538,215
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,440,850,484 | .....cccooouue. 51,689,375 | ......... 3,389,161,109 | .......... 3,315,253,786
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. MISCEIANEOUS @SSELS.........cvuuveeiinciiciiiiii ittt nteniens | eeisesisssisnsias 226,556 | ..oocvecriricrierieninad 0 | i 226,556 | ...cooovrerrinn 226,556
2502. Fund revenue receivable.. ...70,663 ...70,663 ....66,425
2503. State taxes rECOVEIADIE..........c..coiuiiiiiiiir s sisssienies | nsinsineinsinees 16,106 16,106 | oo 16,106
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeneeeninieeninnns | covveiseissenseessenenens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)..........rvwereeriirernriieirensriessresssesssieene | eveessenesseseencns 313,325 | oo (O I 313,325 | oo, 309,087
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....2,621,137,029 less §.......... 0

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

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

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

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

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMIACES............ouu vttt ses e es st ss sttt nt s tnen
Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccovviericivieieiscecceens

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....2,549,399, accident and health $
and deposit-type contract funds §.......... 0nteee et
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF ACCIUE. .......uvivierrieireisesssiessess e bss s s st s s e n s bbb bbbt s etk s bttt
Transfers to Separate Accounts due or accrued (net) (including $.....(5,274,044) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above .
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:

24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities

Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns

From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred CaPItAl SLOCK............ciiveiieiiieieicieie ettt ettt s s bt bbbttt
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:

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

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

................... 2,621,137,029

R 1237.423

(5,274,044)
5,435,926

44,242,576 | ..

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

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

3,503,806
84,357,063

235,538,215

.2,997,854,278

...................... 276,507,690

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

....307,799,505

...286,107,695 | ..

317,399,510

.3,315,253,788

2501.
2502. .
2503.
2598.
2599.

Unclaimed funds

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

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts............ccceveveveieieveesieieseeeeeese s | ceeveeiienas 178,151,031 | ............ 163,342,772 | ............ 213,072,217
2. Considerations for supplementary contracts with life CONtINGENCIES..........cururirrirririeieisrieieiesesesseeesssssssessessesssssesses | essessssssssessessnsssessn (01 R (01 0
3. NEtiNVESIMENEINCOME......c.cviiciiictei ettt bbb b s et s s b bt sa s b b nsss s s snsetanans | eresesnns 116,231,097 | ............ 114,274,708 | ............ 150,963,451
4. Amortization of Interest Maintenance Reserve (IMR) ..1,852,018 | .. ..1,669,461
5. Separate Accounts net gain from operations excluding unrealized gains O [0SSES...........c.ccvevevrvreeereeirieeieieseeseeseesesesees | eveieissse e 0
6. Commissions and expense allowances On reiNSUrANCE CEABM............c.rveireicuieeieeiciiee et sssnes | oeressesseaas 28,413,999
7. Reserve adjustments 0N reiNSUFANCE CEARM. ........eiuririiiiiieieirieeeise ettt ss et es st | feesesssenssensesesnssesneen 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts
8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand 0 | oeeereeeieiesniereeend0 e 0
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieieteie ettt sntens | cbsnsessesanes 13,572,718 | .o 17,233,311 | 22,143,024
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ...340,289,752 | .. ..333,884,722 | .. ..440,994,903
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
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 124,783,774 | ............ 107,657,435 |............ 153,004,837
20. TOtalS (LINES 1010 19)...euuiueririireieeeireicieieiieei ettt sttt sttt en st ss st ensnssnntes | sessssnesns 229,201,907 |............ 210,065,009 |............ 293,469,567
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). . .
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM............c.euuriurerurerereesneeesseesessssessesessessssssessessessesssesesseses | sesssssessessasenns 100,800 | ..ooveeeerrereenene (7,561)
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 38,613,650 ....38,775,691
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...8,947,046 | .. 1,677,674 |.. ....13,105,863
25. Increase in loading on deferred and uncollected premiums IS [P 1,047,686 | ..................899,295 | ............... (3,009,594)
26. Net transfers to or (from) Separate Accounts Net of FBINSUFANCE...........cccevevcvrieieiisieeseeiesese e sesssssssesssssssesssssnses | seenesseense(2:319,891) [ (691,491) [ o (5,100,130)
27. Aggregate write-ins for deductions . 4,516,794
28. Totals (LINES 20 0 27)......cucvucrerereereieesiessete sttt ssesssssssssssssssessssssssssssssssssssssssessssssssesssssssssessesses | avvnereerenrd 19,017,607 | 1rirer. 296,548,571 | ooinnans 401,665,982
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) ....37,336,151 39,328,921
30. Dividends t0 POICYNOIAETS. .......c..euiieiieieiiieieicsiee sttt . e 0
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecovevrennee 20,672,145 ..37,336,151 | oo 39,328,921
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoveeeiiereieeresiee e seaens | crererereninaas 4,299,558 |................ 9,506,204 | ................ 8,399,618
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LINE 31 MINUS LINE 32)........covuiieiieiieieiseesie ettt s ssses s sss s ssss st s ssssesnsans | sesessessssnes 16,372,587 | ..cooovveee. 27,829,947 | ..o 30,929,303
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(59,664) (excluding taxes of $.....59,664 transferred to the IMR)...........cc.oevurivriiniineiesieeieesssssesssssessesses | essssssssenes (572,950) [ ..oovverirnenns (811,537) [ cevevrerreinnns (851,288)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuieieieeireieieessisieessiesiss ettt ettt essss s essenssnssessessassnssnsss | esssssnssnss 15,799,637 | ..ccvvvenns 27,018,410 | .............. 30,078,015
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT.......c ittt essassesnns | sesessesanes 317,399,505
37. Netincome (Line 35) . 115,799,637 | ..
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.ttt | srer e (317,721)
39. Change in net unrealized foreign exchange capital Gain (I0SS).........cccviiuiiriireiriieieeee et ssens | sbessesessssssesesssesesinand 0
40. Change in net deferred income tax . ..5,252,815 | ..
41. Change in NONAAMIEA BSSELS........ururirrirrrirririeiiesiss sttt sttt s bbb ssestensns | stssnsnnssnes (6,754,116)
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:

50,1 PRI UMttt
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
B0 PAIA UMttt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance |+ . .
52. DiVIAENdS 10 STOCKNOIAETS............ovveiiiriiriisiiesie ittt ssns | sbsesssnssans (22,000,000) | ............. (26,000,000) |............. (34,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS...........overurirrrirrerenirssesseseisessessssesesssesssssssssessesssssssssessssssnsssssessessanssesses | snssssssssens (19,749,180 | ...ovvvenne (20,150,809) | ......ovvev. (24,796,381)
54. Net change in capital and surplus (Lines 37 through 53).... ..(31,291,816) | .. ..(13,731,045) | .. ...(15,006,317)
55. Capital and surplus as of statement date (LINES 36 + 54).........c.orrrurrererinrrrireeieeiseiseese ettt ensessessessssssees | nvesneeens 286,107,690 | ............ 318,674,777
DETAILS OF WRITE-INS
08.301.  COI ChaAIGES.....euuvvuueeusressreueeseeseessereseessesssesssesssesssess st sessessess bbb bbb bbbttt enntnns | sbiesbinsssneees 9,008,183 | ...ccovvvnnene 9,344,911
08.302.  SUITENAET ChaIGES.......cvvuiveiiiiieteiisiie ettt ettt s b b a bbb s bbb s e b b ss st e s s st s st bennaenas | sbessetesesnns 7,021,765 7,383,579
08.303. Administrative Charges .(2,457,231) | .. 504,820 |..
08.398.  Summary of remaining write-ins for Ling 8.3 from oVerflow PAGE..........ccocurieiereseeieseesceeeesie e sssesisssesesssnsenes | evverensssesinsesieseesenssns0. | covveeseeseseesesesessnns 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 8DOVE)........vuieriiriiriirieiseiseississsesseesssesseesseesssesseesssesseesss | cossenensnenes 13,572,718 L A7,23331 [ 22,143,024
2701.  Health Surrender Benefits ...2,768,766 | .. 2,982,664 |.. ..4,516,794
2702, eSS SRR R SRR R RS R R R R R R ARttt
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page.. . .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......vcereiruiruerserisreseessissnssesseessessssnssesssssssssssssssssssssesssssssssnsss | sessssesseseees 2,768,766 2,982,664
5301.  Prior PEriOd @dUSIMENL..........ceuie ettt sttt b bbbttt (6,463,740) | .............. (3,687,443)
5302.  Amortization of Coinsurance Gain. (13,285,440) | .. ...(16,463,366) | ..
D303, ettt RS R SRR R SRR SRRt | fieiieet ettt [0 TN 0
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b (01 R 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 ADOVE).......cuuiiuuiiuiiiiiiisiiisiisiississsisesssssssens s snsssesssssssssssssssnsssnssens | sessssssseens ((ERZEREN)] — (20,150,809)
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE............cccriiiiiisis s | soneiinsiies 174,612,812 | ............. 152,460,234 | ............. 204,256,579
2. NEtiNVESIMENEINCOME. .....vvereeernierreeseeeseeeiees ettt ettt esssnnnnnns | aessesssnes 113,697,142 | ............. 110,831,722 | ............. 150,320,760
3. Miscellaneous income ....30,770,166 ....31,398,166 ....41,056,658
4. Total (LINES 1 hTOUGN 3).....veocierrireceieiieeeiseeisesise ittt es s ssns st esssssesssesnnens | coneeesasnees 318,980,120 | ..cccveveeee 294,690,122 | ...ccccounee 395,633,997
5. Benefit and [0SS related PAYMENES..........cccvvvieeieieieiesce ettt st es et ses s snsesasssnans | eesesensinens 110,535,633 | .ccvvvvneen 96,234,395 | ............. 138,296,076
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveeeivriieieireeneiersesnies [ eeveieiieiinnns (4,349,282) ..cocvvvennn (2,234,155) | coovverrrren (6,913,413)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccvveevceriveieiieieeeceee s | cevesiesiniens 94,460,253 | ...ccevnee. 87,029,548 | ............. 116,040,237
8. Dividends paid t0 POIICYNOIAETS. ........cuivieieirieieicieie ettt sssssntensessntns | sbessessessssessessnsensessnsan (01 (01 0
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........verrerererermrererrrernnes [rrersnenninas (5,185,300) [ ...ovovenenas (7,992,507) [ ..ovooverrininas 1,007,502
10, Total (LINES 5 HrOUGN 9).....ouuvireiiieciiiieieieei ettt eniens | ereseseesnns 195,461,304 | ............. 173,037,281 | ... 248,430,402
11.  Net cash from operations (Line 4 MINUS LINE 10)......c.ceveiiuriiieieisieiciseese ettt ssssnaas | snsessesnnens 123,518,816 | ............. 121,652,841 | ............. 147,203,595
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... .182,025,427 | .............154,470,436 | .............228,782,472
12,2 SHOCKS . vevurviseresceie ettt | ettt (U [P 8,000 | coveorrrrrrircrinns 8,000
123 MOMGAGE I0BNS.......veveeereerceseeeseeeseees st es s sttt nsenns | cesnnessannnens 41,630,284 | ....cccoonnev 21,657,745 | ..oovvvennee. 27,603,793
124 REAIESIALE. ... | e (U [ (U N 0
12.5  Oher iNVESIEA @SSELS........oceeveieceeieceeteeecte ettt es st s st s st s st tessssssssnsstesnssasssnnsenes | sensesesissesesensnans 43,295 | o 47,245 | oo 47,245
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 (01 0
12.7 Miscellaneous proceeds ....17,126,888
12.8 Total investment proceeds (LINES 12.110 12.7).....cccerviciireieeeesie ettt sssses s sssessens | eveesissenns 223,746,394 | ............. 178,683,426 | ............. 273,568,398
13.  Cost of investments acquired (long-term only):
131 BONAS. ottt ettt sttt | cenineesiees 293,812,696 | ....cccovne.. 304,703,516 | ..covvvnnee 412,651,759
132 SHOCKS. vveueeeteieei ettt | sesneneenes 6,000,000 | ...ovvvrrernnns 3,758,000 | ..ovvverirnn 5,258,000
13.3 Mortgage loans.. ....39,260,000 ...21,470,000 ...29,770,000
134 REAIESIAE. ......evere s | sentneni ettt (01 (01 0
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s (U R (U (TR 0
13.6  MiSCellaneOUS @PPIICALIONS..........cccveevecicieieicteeteee et b st s b s s s s seenans | aevsresasseens 18,965,791 [ ...ccocvevee 25,409,142 | oo 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.ccuieieieiiceieeseeessse sttt ssessss e ssesssssnes |ssssssssssans 358,038,487 |............. 355,340,658 | ............. 447,679,759
14.  Netincrease (decrease) in contract loans and premium NOES..........c.cvcveicviiieeieieisece e ssssessenes | eovesessesesnes 6,208,983 | ....coevneee 4,108,224 | ....cocvvneee 3,764,513
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (140,501,076) (180,765,456) (177,875,874)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIHAI NOES........covieciciecieecc sttt bbbt ssssens | ersestessssessessensnssesan (01 (01 0
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururrirrirreirrireieiieeissisesess e essssessseasssessesssssessessesssssssssnsss | sesessessssessssessassnssnsan (01 U (01 U 0
16.3 BOMOWED fUNGS......oouveeriirieircii sttt enssnenins | eesseestenesssesseneseenseas (U R (U [ 0
16.4 Net deposits on deposit-type contracts and other insurance abilities.............overueireerrrinineneenneeenenes | e (01 TR (0] I (55,298)
16.5 Dividends to stockholders ....22,000,000 ....26,000,000 ....34,000,000
16.6  Other cash provided (APPHEA)........ccuuerurrirereiericiiriecssesiesiese st esst st eensssessssenssens |ensnsssessssens 37,705,243 90,284,401 65,161,167
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).........c.. | cecvevrvinnen. 15,705,243 | ...cooenvee. 64,284,401 [ .o 31,105,869
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......c.cocovrvrrneonee | covvrreenveens (1,277,017) [ v 571,786 | oo 433,590
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......cvuuviriiiciesicei ittt bbbttt | eenieesisnenes (7,440,859) | ..oovcvvrrenne (7,874,449) ..o (7,874,449)
19.2  End of period (LIN€ 18 PIUS LINE 19.1).......ccccrverireercereriirerceeeiisseeerseee e seeessseesseessseessssesenesssesssssesssesssssssnes | oeeesneeessneees (CRAVEIE)) p— (2,702,663)] ................ (7,440,859)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 e | e [N 0] 0]
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cueveverreeieieesce ettt ettt s e s sssenes | evsessssssesssssssesnsan 450,162,791 | cooveeveeeeeene 366,891,876 | .ccvveverercreiernn 518,537,333
3. Ordinary individUal BNNUIIES.............rvvumereinirierieeriieeeieeieei s esss e esssne | srsessseesssesssesssseeseees 160,097 | covoorerrereerireninne 115,195 | oo, 182,399
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. GrOUP lifE INSUMANCE. ... vueerererieireiiesissisese sttt s st ess s ssssssesssssssessessanssns | sssesssssssssessasssnssnssessessassnnssessn L0 RN 0 | o 0
B, GrOUD @NNUILIES. .....cvcviecvveicicie ettt ettt bbb s bt bs s s nanaes | saetesssetessssssesesssteses s et saseebens 0 [ oo 0 [ o 0
T AGH = GrOUD .ottt sttt enes | Sefesseeteesee s st s e s st st st [0 N [0 N 0
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI e | et 13,472,404 | oovoocnne 13,092,343 | oo 17,499,929
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 463,495,292 | .....coovvviirininns 380,099,415 | .ooooveerririiens 536,219,661
12, DEPOSIt-tYPE COMIACES. ......cvivicrieieicis ettt ssesss | fetssssstesssssstessessstessessessnsansensnd [0 PR [0 P 130,492
13, TOMAl vttt ettt nenes | eessenesseee et enenns 463,495,292 | ..o, 380,099,415 | ovooveerrrins 536,350,153

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

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

1.

2.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

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

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

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

State of Ohio.

At September 30, 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. 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
reinsurance reserve credits. As of December 31, 2012, reserve credits were overstated by $6,000,000. As a result,
surplus was overstated by $3,900,000. The events contributing to the reserve credit overstatement impact surplus as

follows:

Increase in aggregate reserves for life and accident and health contracts
(P4,L19,C1)

Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1)

Decrease in surplus (P4,L53,C1)

$ (6,000,000)

2,100,000
$ (3,900,000)

The Company’s September 30, 2013 financial statements reflect a prior period adjustment relating to the recording of an
other than temporary impairment on an investment held. As of December 31, 2012, realized losses were understated by

$1,886,174. The events contributing to the understatement impact surplus as follows:

Net realized capital gains (losses) (P4,L34,C1)
Decrease in surplus (P4,L53,C1)

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

The Company’s September 30, 2013 financial statements reflect a prior period adjustment relating to the recording of

reinsurance claims. As of December 31, 2012, claims were understated by $1,042,409. As a result, surplus was

overstated by $677,566. The events contributing to the claims overstatement impact surplus as follows:

Death benefits (P4,L10,C1)

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

Decrease in surplus (P4,L53,C1) $

3. - 4. No significant change

5.

Investments

D. Loan-Backed Securities

$ (1,042,409)

364,843
(677,566)

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

from broker dealer survey values or internal estimates.

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

the amortized cost basis of the security.

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

Book/Adj Carry Recognized
Value Amortized Other-than- Amortized Cost
Cost Before temporary After Other-than- Date of Financial

Current Period Projected Cash Impairment in temporary Fair Value at Statement Where
CUSIP OTTI Flows Current Period Impairment Time of OTTI Reported

20846QHEL1 $ 4,453,937 $ 3,929,360 $ 525,533 $ 3,928,404 $ 1,852,681 9/30/2009
76110HJ75 1,984,052 1,948,630 34,965 1,949,087 1,277,300 9/30/2009
02660TBU6 1,004,887 1,000,218 4,669 1,000,218 646,615 12/31/2009
12667FY33 992,368 989,457 2,911 989,457 510,020 12/31/2009
1729732R9 4,751,720 4,678,250 73,471 4,678,250 3,563,803 12/31/2009
225458AY4 2,960,468 2,948,717 11,751 2,948,717 2,256,867 12/31/2009
52520MAE3 1,923,633 1,895,598 28,035 1,895,598 1,074,180 12/31/2009
52520MAG8 4,863,405 4,832,391 31,014 4,832,391 3,743,950 12/31/2009
7609857E5 4,939,343 4,416,147 523,196 4,416,147 1,171,126 12/31/2009
76110HJ75 1,948,630 1,929,597 19,033 1,929,597 1,229,960 12/31/2009
90263BHE1 2,114,729 2,096,365 18,363 2,096,365 1,127,402 12/31/2009
94982WAZ7 4,873,404 4,775,310 98,094 4,775,310 3,819,300 12/31/2009
12667FY33 989,457 978,750 10,707 978,750 569,346 3/31/2010
12668AMN2 4,569,828 4,493,300 76,528 4,493,300 3,209,098 3/31/2010
12669GEZ0 989,361 985,500 3,861 985,500 842,566 3/31/2010
20846QHE1 4,145,183 3,209,000 936,183 3,209,000 2,421,741 3/31/2010
52520MAGS8 4,832,391 4,785,000 47,391 4,785,000 3,837,150 3/31/2010
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Statement as of September 30, 2013 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

Book/Adj Carry Recognized
Value Amortized Other-than- Amortized Cost
Cost Before temporary After Other-than- Date of Financial
Current Period Projected Cash Impairment in temporary Fair Value at Statement Where
CUsSIP OTTI Flows Current Period Impairment Time of OTTI Reported

76110HJ75 1,929,597 1,914,800 14,797 1,914,800 1,294,475 3/31/2010
76110HQ77 246,409 243,960 2,449 243,960 141,672 3/31/2010
86359BJ85 975,244 971,050 4,194 971,050 712,497 3/31/2010
20846QHE1 3,198,464 3,172,740 25,724 3,172,740 2,508,231 6/30/2010
02660TBU6 1,000,218 998,437 1,781 998,437 717,528 6/30/2010
12667FR56 2,954,273 2,863,549 90,724 2,863,549 2,088,660 6/30/2010
12668AMN2 4,495,787 4,413,636 82,151 4,413,636 3,487,957 6/30/2010
52520MAE3 1,895,598 1,877,112 18,486 1,877,112 1,149,060 6/30/2010
76110HJ75 1,914,800 1,889,610 25,190 1,889,610 1,410,020 6/30/2010
76110HKS7 4,981,820 4,938,090 43,730 4,938,090 3,909,360 6/30/2010
86359DJT5 4,959,101 4,944,500 14,601 4,944,500 3,837,320 6/30/2010
02660TBU6 998,437 831,600 166,837 831,600 736,510 9/30/2010
20846QHE1 3,165,190 1,805,528 1,359,662 1,805,528 2,518,581 9/30/2010
7609857E5 4,416,147 4,341,500 74,647 4,341,500 1,811,500 9/30/2010
76110HJ75 1,889,610 1,878,000 11,610 1,878,000 1,467,258 9/30/2010
86359DJT5 4,878,495 4,848,380 30,115 4,848,380 3,903,626 9/30/2010
02660TBU6 831,600 828,800 2,800 828,800 715,744 12/31/2010
94984FAV1 4,960,988 4,793,032 167,956 4,793,032 4,444,615 12/31/2010
90263BHE1 2,096,365 2,041,682 54,683 2,041,682 1,573,995 6/30/2011
76110HQ77 244,236 241,014 3,222 241,014 213,212 12/31/2011
12668AMN2 4,432,054 4,353,949 78,105 4,353,949 3,392,020 12/31/2011
12669GC82 1,791,993 1,788,653 3,341 1,788,653 1,702,643 12/31/2011
86359DJT5 4,282,373 4,206,684 75,689 4,206,684 4,205,928 12/31/2011
12667FY33 978,750 931,000 47,750 931,000 802,475 3/31/2012
12668AMN2 4,357,690 3,990,070 367,620 3,990,070 3,696,320 3/31/2012
12667FR56 2,872,269 2,754,657 117,612 2,754,657 2,565,960 6/30/2012
73316PHP8 1,900,000 1,864,082 35,918 1,864,082 1,495,300 6/30/2012
12669GC82 1,708,951 1,687,625 21,326 1,687,625 1,687,625 6/30/2012
94984FAV1 3,904,254 3,756,729 147,525 3,756,729 3,714,802 6/30/2012
12667FR56 2,756,859 2,752,098 4,761 2,752,098 2,752,098 9/30/2012
73316PHP8 1,867,326 1,831,066 36,260 1,831,066 1,570,825 9/30/2012
12667FR56 2,755,020 2,664,023 90,997 2,664,023 2,521,425 12/31/2012
76110HQ77 241,299 238,613 2,686 238,613 238,613 12/31/2012
12667FY33 931,000 909,846 21,154 909,846 909,846 12/31/2012
38373M7D6 466,349 271,678 194,671 271,678 271,678 3/31/2013
38373M3S7 646,875 522,010 124,865 522,010 522,010 3/31/2013
12667FR56 2,672,262 2,490,435 181,827 2,490,435 2,490,435 6/30/2013
73316PHP8 1,839,076 1,790,824 48,252 1,790,824 1,662,063 6/30/2013
76110HQ77 238,806 237,945 861 237,945 237,945 6/30/2013
12669GC82 1,439,781 1,434,467 5,314 1,434,467 1,434,467 6/30/2013
74927DALO 1,856,384 1,826,639 29,745 1,826,639 1,826,639 6/30/2013

Total $ 148,308,546 $ 142,031,703 $ 6,277,342 $ 142,031,204 $ 111,496,042

(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
1) Less than 12 Months $ (7,978,273)
) 12 Months or Longer $ (2,459,959)
(b) The aggregate related fair value of securities with unrealized losses
1) Less than 12 Months $ 177,926,711
) 12 Months or Longer $ 33,845,086

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
$94,272,686.
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NOTES TO FINANCIAL STATEMENTS

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

Dividends to the Company’s parent, Ohio National Life Insurance Company (ONLIC), for 2013 are summarized below:

2013
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 22,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 22,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. It is ONLIC's duty to maintain sufficient funds to meet
the reasonable needs of each party on demand. ONLIC must account for the balances of each party daily. Such funds are
deemed to be held in escrow by ONLIC for the other parties (e.g. ONLAC). Settlement is made daily for each party's needs from
or to the common account. 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. Interest credited for the nine months ended September 30, 2013 was $65,808 and
$90,141 for the year ended December 31, 2012. The parties agree to indemnify one another for any losses of any nature relating
to a party's breach of its duties under the terms of the agreement. At September 30, 2013 ONLAC had $11,272,845 in the
common account agreement. This amount was included in total assets, Page 2, Line 23.

ONLAC does not own any subsidiaries, controlled entities, or affiliates that exceed 10% of admitted assets.
11.-16. No significant change
17. Sale, Transfer and Servicing of Financial Assets and Extinguishment of Liabilities

C. Wash Sales

The Company has no wash sales.

18 - 19. No significant change

20. Fair Value

A.

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

(1) (2) (3) (4) ©)
Description (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ (8,717,875) $ - $ - $ (8,717,875)
Securities lending collateral - 99,189,048 99,189,048
Perpetual Preferred stock -
Industrial and Misc. - 7,644 - 7,644
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - 7,644 - 7,644
Bonds
U.S. Governments - - - -
Industrial and Misc - 2,398,859 2,398,859
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - - 2,398,859 2,398,859
Common Stock
Industrial and Misc - 113,295 - 113,295
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 113,295 - 113,295
Derivative assets
Interest rate contracts - - - -
Foreign exchange contracts - - - -
Credit contracts - - - -
Commaodity futures contracts - - - -
Commodity forward contracts - - - -
Total Derivatives - - - -
Separate account assets 258,407,969 - - 258,407,969
Total assets at fair value $ 249,690,094 $ 99,309,987 $ 2,398,859 $ 351,398,940
b. Liabilities at fair value
Derivative liabilities $ - $ - $ - % -
Total liabilities at fair value $ $ $ $
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Statement as of September 30, 2013 of the OHlO NATlONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

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

Total gains Total gains
and (losses) and (losses)
Balance at 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 $ 1,660,513 $ - $ - $ - $ 19,692 $ - $ - $ - $ (35,428) $ 1,644,777
RMBS - - - - - - - - - -
Private
placements 155,152 600,000 - 75,140 11,529 - - - (87,739) 754,082
Derivative - - - - - - - - - -
Total Assets $ 1,815,665 $ 600,000 $ - $ 75,140 $ 31,221 $ - $ - $ - $ (123,167) $ 2,398,859
b. Liabilities: - - - - - - - - - -
Total Liabilites ~ $ - $ - $ - $ - $ - $ - $ - $ - $ - -

As of September 30, 2013, the reported fair value of the reporting entity’s investment in Level 3, NAIC 6, securities was $2,398,859.
The loan-backed security is a mezzanine tranche in a securitization trust with a coupon rate of 7.69% and maturity of 20 years. The
underlying loans for this security are manufactured housing loans originated in 2001. The private placement security has no coupon
rate and a maturity of 3 years. These securities are all below investment grade. To measure the fair value, the Company used an
independent pricing service that uses independent broker quotations from market makers and other broker/dealers recognized to be
market participants which utilize inputs that may be difficult to corroborate with observable market data and may be nonbinding
quotes or were priced by the Company as the securities are illiquid and no price available. Therefore, the Company has classified this

fair value within Level 3.

C) Fair Values for all Financial Instruments:

@ @ (©) 4 ®) (6) )
Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds 2,419,503,197 2,286,631,129 - 2,417,104,338 2,398,859 -
Common stock non-affiliate 113,295 113,295 - 113,295 - -
Preferred stock 9,224,844 11,257,644 - 9,224,844 - -
Mortgage loans 403,398,165 397,601,140 - 403,398,165 - -

21. - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2012 were $21,459,852. As of September 30, 2013,
$3,915,746 has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years.
Reserves and Loss Adjustment Expenses remaining for prior years are now $19,819,446. 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 LIFE ASSURANCE CORPORAT'ON

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 O.N. 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 14,400,538
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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: RN 0
13.  Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No [ X]
14.2 If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21

14.22 Preferred Stock...
14.23 Common Stock........

14.24 Short-Term Investments.........
14.25 Mortgage Loans on Real Estate
14.26 Al Other.

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 t0 14.26).........c.cccevevevrerneee.
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE..........cccccvevevreicvrirrersieeseeeseies e

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

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ]
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: L
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: L
16.3 Total payable for securities lending reporting on the liability page: L

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]

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

No [X]
No[ ]

99,819,048
99,819,048
99,819,048

No[ ]

1 2
Name of Custodian(s) Custodian Address

U.S. Bank NA P.0O. Box 2054 Schilitz Park, Suite 300, Milwaukee, WI 53201

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

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

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

No[X]

1 2 3 4
Old 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]

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

Q08.1
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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 397,601,140
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 397,601,140

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 3OO 0
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 397,601,140

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......vurveerieceseiseisesiesess s essssesesssssssessesssssseees s st ss s s ssees s s ee s s £ ee S s s ee S8 £eEs 28448284828 ee SRR e R s e s R R e R e e bt ens EenEiesiesiesiestantsesiestentanesententaneas 39.1

2.2 A&H COSt CONTAINMENE PEICENL..........ivieeiitiiei ettt ettt s bbb bbb bbb s a8 b b a4 bbbt b s s s b s bbb bbb s s b bs faebssesetantes et et essensse et sttt anta 3.1

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........c..cciiiiiiieiiesi et et a et s s st s Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e 0
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

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

NONE
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama.......ooeecrreeereeesseesssisneseessesssssesesenenAL | i [ 7,058,650 | ..ocoirerrreenra 180 [ oo 274,387 | 0 [ 7,333,217
2. AIESKAL.....ocesse e AK N.. 298,662 | .0 i 1,274 | 0 | 99,936
3. Arizona... LAZ L. 3,889,217 | o280 | e 81,754 | 0 | 3,971,211
4.  Arkansas.... AR | I 14224229 |0 88,059 | 0 | 14,272,288
5.  California.... .CA|.. [ L ABTTTT8I | 0 [ 1,179,583 | 0| 49,957,372
6.  Colorado.... .CO|...... Levevens [ e 8,111,317 | o0 | 01,073,032 | 0 | e 9,184,349
7. Connecticut ..CT|..... L. 14,919,642 | cooovevereeeeeenn0 {000 96,009 | o0 | 15,015,651
8. DElaWArE.......cocveeeeec s DE|..... Leveeeee [ e 494,868 | ..coevverereeieen0 | 19,216 | 0 | 514,084
9. District of ColUMbIa..........cccovveerveereeieieeecee e DC|...... Leveeeee [ e 531,234 | o0 |0 30,511 | 0 | 561,745
10.  Florida.........co........ LFL L. 125254310 | o324 | B75,458 | 0| 25,830,092
11. Georgia.. LGA|...... L. 21173088 |0 00000, 286,833 | 0| 21,459,921
12.  Hawai... LGHH N.. 183,867 | o0 [ 10,688 | 0 | 94,555
13.  Idaho.. ..D]...... Luvveee | e 2,868,443 | ..oveveerverieneenn0 | 187,870 | 0 | 3,056,313
14.  lllingis..... S | I [ 214,788,663 | e [ 00261008 | 0 | 15,049,669
15.  Indiana AN [ 219,811,150 | e 204,404 | 0| 20,015,554
16.  lowa....... LA Leveveee [ e 3,703,354 | ..ovvreerierieneenn0 | i 116,341 | 0 | 3,819,695
17.  Kansas.. .KS|..... Leveveee [ e 8,740,912 | .o0ei0een28,250 | .o 255,672 | o0 | 9,024,834
18.  Kentucky KY|...... [ 12,843,491 | o0 {211,912 | 0 | 13,055,403
19.  Louisiana LA|...... [ 12,695,818 | vvvvveerinrinnnd0 | 131,340 | 0 | 2,827,158
20. Maine......... .ME|..... O IO 802,710 | .ovvvevverieneenn0 [ 1,192 |0 [ 803,902
21, MAIYIANG.......ceoeeeeeeecce et MD|...... R (R 5,968,295 2377 | eeeeeeeereieeennn323451 | 0 | 6,294,123
22.  MassaChUSELES.........cccouevervecreerieseeessesseeessssesnneeened MA s ISR IS 0 i 125587 |0 ] 8,167,094
23.  Michigan......... L . 540,099 | .0 | 12,034,380
24.  Minnesota.. . Levoeoies | 007,123,668 | o0 |0 168,603 | 0 | s 7,292,271
25, MISSISSIPPI..vurereeenceeeeireenneeneeeesseseesseeneeseesesssnssssssssessensnnsneenesseMS | i Lo [ oo 740,116 | 0 | e 116,902 | 0 | 1,857,018
26, MISSOUI.......cocvieieeeeieecteiseceeeeeecte st saesenas MO|...... Lo | 00000.9,221,068 | o340 [l 173,367 | i l0 | 9,394,775
27.  Montana. MT Lo [ 0000002,012,396 | coovceieeeeenn0 {028,039 | o0 | 2,040,435
28, NEbraska..........cocooeuereereerreerereeeeesereesesssseesessessesssesesseesennses NE | e Lovveriee [ 00000:3,953,694 | o0 | eee000090,596 | o0 | 4,044,290
29, NEVAQA....ccoooereeecreresseieeesesese e sessssesssssssesssssessesesnnes NV | i Levveeiee [ 00000 1,068,109 | o0 {036,175 | a0 | 1,104,284
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s Lo [ 002,974,818 | o0 | e 27,640 | 0 | 3,002,458
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s Lo [ 000 15,264,769 | ..o 500 |0 281,106 | vl | e 15,546,375
32, NEeW MEXICO.....cooverererrrereieiesesssiesessessesssesessesssnseeseeneee NM i Luvvveiee [ 00000002,330,282 | o0 eeieiee00028,239 | 0 | 2,358,521
33, NEW YOK..ooeeceereceeseieressesesessssesssessesessssssessessesenseene NY | i Neoorioor | eereeeeeen841,074 | a0 0000 33,940 | 0 | 875,014
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i Lovoooes [ 008,897,764 | ... 25455 | 000 352,233 | 0 | 9,275,452
35, North Dakota.........cccverererrrereirereressesesiesssissssssesesssssenenaND | i Luvoveiee [ 000e0eeee807,236 | o0 i 35,912 | 0 | 843,148
36, ORI0...iiererieessseeeesessseessssssesessesssssessessessensnesndOH | i Lovoveee [ 00000.32,583,465 | oovvvvrerieneenn0 i 1,088,917 | o0 | 33,672,382
37.  Oklahoma... .OK]...... Leviveiee [ 00000e3,525,194 | o0 {93,151 | 0 | 3,618,345
38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris Lo [ oo 463.211 | 0 | 213723 | 0 | 4,676,934
39, PennSYIVaNIa.......cocvveiiirieeree e PA|..... Lo [ 013,176,929 | ... 88,077 | 713,802 | el 0 | e 13,978,808
40. Rhode Island.. Rl Levovroee | 00000 1,035,003 | o0 e 12,050 | 0 | e 1,047,053
41.  South Carolina SCl...... Levvvoeee | 00,292,631 | o0 | ciiieieeeenend8,997 | 0 | 4,341,628
42.  South Dakota SD|...... Leveeee | 00000eeeee393,300 | cooeeieeeenn0 {15,122 | 0 [ 408,422
43.  Tennessee TN ...... [ ..16,597,258 | .....ceeirn3,329 |0 355,882 | 0 | 16,956,469
44,  Texas..... LTIX [ 39,418,421 | e85 [ 000862,315 | 0| 40,280,821
45, Utah UT [ 4,156,866 | ..o |00 30,858 | 0 | 4,187,724
46.  Vermont. VT ... Lo | eeeereeennid49,698 | o0 [ ennd,301 |0 | 453,999
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o Leveeces [ e 10,248,575 | .ovoeeeeea5,640 | eiviieieeeee259,123 | o0 | 10,513,338
48, WaShinNGtON........c.covueiucvcieiseteece e besan WA|...... Leveveee [ e 5845416 | .ooovcvvrceeeneen0 {000 305,828 | o0 | 6,151,244
49.  West Virginia.. WV ... Leveveee [ e 1,163,270 | ..cccee0ee.5,300 | oo 183,738 | 0 | 1,352,308
50.  Wisconsin... WL 12,208,479
51, WYOMING...tiiiiiieieeiete ettt
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees
53.  Guam.............
54. Puerto Rico.....
55.  US Virgin Islands.......
56. Northern Mariana Islands...
57.  Canada........ccccoorrrrnrnne.
58.  Aggregate Other Alien
59.  SUBOtAl...ccvrere s
90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e e XXX | s [0 (0 TR [0 I [0 [0 I 0
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XXX | e (010 [ L0 (010 (01 (01 O 0
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns XXX
94.  Aggregate other amounts not allocable by State... o L XXX .
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns | XXX
96. Plus Reinsurance Assumed... XXX . 0 0 000 529,003 | 0 |
97. Totals (All Business)........... XXX , 185 ....460,396, 075
98. Less Reinsurance Ceded XXX 275 816,850 ....285,883,264
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne XXX ...170,697,335 ...174,512,811
DETAILS OF WRITE- INS
.0
0
. 0
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... 0
. 0
]
]
9498 Summary of remaining write-ins for line 94 from overflow page... | .... 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0 .
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs (Q) - Qualified - Qualified or Accredited Reinsurer;

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

Q11
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT'ON

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 LIFE ASSURANCE CORPORAT'ON
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 LIFE ASSURANCE CORPORAT'ON
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 LIFE ASSURANCE CORPORAT'ON

SCHEDULE Y

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

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

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

A0 0O AL RO A 00 E D RO
* 8 92 06 20134 9000O0O0 3 = * 8 92 06 2013447000 O0 3 =
A0 0O O OO A0 0 E 0 RO
* 8 92 06 20133650000 3 = * 8 92 06 2 013448 00O0O0 3 =
A0 0O AR LA A A0 A0 R AR L O
* 8 92 06 2 0134450000 3 = * 8 92 06 2 01344 90000 3 =
A0 O S T ARR LA AL v

* 8 92 06 20134460000 3 =
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Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
Overflow Page for Write-Ins

NONE

Q15



Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECEMBET 31 Of PrIOr YEAI..........ccvieeieieeeie sttt sanee

Cost of acquired:

2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e

2.2 Additional investment made after acquisition.

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

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

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

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

Deduct current year's depreciation

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

Deduct total nonadmitted amounts

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

12.
13.
14.
15.

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

Cost of acquired:

2.1 Actual cost at ime Of ACQUISIHION. .........c.ruurerrireeeeerei ettt ettt

2.2 Additional investment made after acquisition.

Capitalized deferred interest and other............. .
ACCTUBI OF BISCOUNL. ...

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
. Deduct current year's other than temporary impairment recognized
1.

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

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

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

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

....39,260,000

111,273
....41,630,284

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

29,770,000

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

13.

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

Cost of acquired:

2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.

Accrual of discount............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
. Deduct current year's other than tel
11.
12.

Book/adjusted carrying value at en

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

Deduct total NONAAMItIEA BMOUNLS.........c.ierreeieieicir ettt s et

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

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

2. Cost of boNdS AN SLOCKS CUIFET. ......vuvureierririeetireie ettt sttt sttt enes
3. ACCTUAL OF GISCOUNL.......vuieeeitt bbb
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes
5. Total gain (loss) on disposals

6. Deduct consideration for bonds and stocks disposed of...

7. Deduct amortization of premium....

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

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

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

11, Deduct total nonadmitted amOUNtS............oeurerrerreneereerieesere et .
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens

...2,182,735,051
299,812,695
................................. 2,359,402
................................... (225,238)
269,043
182,025,431
2,451,760

.2,471,708

,298,002,054
.0

...2,298,002,054

2,182,735,051
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. CIASS 1 (B) ettt bbbttt sttt enst s | seentnstnntnniis 1,241,338471 | oo 58,365,495 | ....coovrrrrrriniinen 24,790,359 | ..o (34,281,853) | ..o 1,212,574,651 | .ovvvvrrriren. 1,241,338,471 | oo 1,240,631,754 | ..oovvvrrrrrrnen. 1,167,179,143
2. ClASS 2 ():vverveerererieeiieiieiseeie ittt | erteetns st 883,135,911 | oo 27,412,630 | .o 22,054,274 | ..o 25,922,946 | ....cooverinrirnn. 865,743,136 | ..o 883,135,911 | oo 914,417,213 | s 863,272,408
3. ClASS 3 ():vuuveeieeireiiieeeie ittt sttt | eestenst sttt 89,619,317 | .ovoreeeeieeeeeeeeins (O 1,318,843 | oo 7,957,123 | oo 94,313,507 | ooeoevereeeieeins 89,619,317 | ..o 96,257,597 | ..ooovereiririrens 97,275,652
4. ClASS 4 (B)..rrerrerrieeieei sttt | stiens et 19,479,792 | oo (T 416,544 | ..o 1,739,288 | ..o 19,832,395 | ..ovvvrieriieiieiinns 19,479,792 | oo 20,802,536 | ...ooverrirrirrirens 35,190,915
B ClASS 5 ().vvuveeveeirriineiesiiseiese sttt sttt sttt ensas | eebtenst sttt 12,621,071 | oo 0 [ oo 31,409 | .o (1,221,485) | oo 14,035,049 | ..oovvrrrrirerireinns 12,621,071 | oo 11,368,177 | oo 11,022,559
B, ClASS B ()...u.evverererirecirciieiieiieisesssss sttt | ersnns ettt 3,170,665 | ..o 600,000 [ ..o 613,348 | ..o (3,458) [ oo 371,378 | s 3,170,665 | ..o 3,153,859 | .o 3,429,352
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,249,365,227 | ....vvorrrerierirnn. 86,378,125 | ...oovverrrrrrierins 49224777 | oo 112,561 | oo 2,209,670,116 | ...ccoovvrerrenne 2,249,365,227 | ...oovovvrrrrnn. 2,286,631,136 | ...ccoooovrvrerenne. 2,177,370,029
PREFERRED STOCK
8. ClASS Tttt | eebneb ettt 3,000,000 | ..oovenrreriierierieieeeeeeenenne (O L0 N (O 3,000,000 | ..ooveoreriirnrirnninens 3,000,000 | cooovverrieeiieiiniiees 3,000,000 | ..ooverrerrirnririinens 1,000,000
0. ClASS 2ueeeeeiet st | erbeeb ettt 8,250,000 | ..ooveueerieiienieeieeeeiieae (O L0 RN (O T 8,250,000 | ..oovvvrerrirrireinens 8,250,000 | ..ooverrieiieiieiis 8,250,000 | ..oovvonrerrirrirrineens 4,250,000
10, ClASS 3.ttt etttk ekttt | eebE bbbttt L0 N 0 [ oo L0 N 0 [ oo L0 N 0 [ oo L0 N 0
140 ClASS 4ottt bbb | eebE bbbttt L0 N 0 [ o L0 N TB44 | o) L0 N O TB44 | o 0
12, ClaSS oottt | ent ettt T804 | oo 0 [ e (01 O (7,604) | oo 7,912 | s 7,604 [ i L0 N 7,857
13, ClASS B.nvvoeveeie ettt bbbttt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
14, Total Preferred SIOCK........ oottt eessees | sessssssssssssssssnssssens 11,257,604 | oo 0 [ 0 [ 40 | o 11,257,912 | oo 11,257,604 | ..oovviiiiciens 11,257,644 | .o, 5,257,857
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,260,622,831 | ...oooorieriiriiienn 86,378,125 | ..ooovieererieiis 49224777 | oo 112,601 | oo 2,220,928,028 | .......coovrrrenne 2,260,622,831 | ...coooovvvrirnns 2,297,888,780 | ...cccorvrrrerennen 2,182,627,886
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§........... 0; NAIC2$

0;

NAIC3 §

0;

NAIC 4§

0; NAIC5S..... 0;

NAIC6S......... 0.




Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

Sch. DA-Part 1
NONE

Sch. DA-Verification
NONE

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt3
NONE

QsSI03, QS104, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
1025647. OCOEE......... oottt ssenen FLutrirrirerienieenne 08/29/2013.... | ... 4450 | oo 1,400,000 0 2,600,000
1425650. | LAKE ZURICH. ..ottt [T 09/06/2013.... 4.950 1,200,000 0 2,030,000
1825646. LEXINGTON. ...ttt KY. 08/22/2013.... | ... 4420 | .o, 1,760,000 0 2,620,000
B425640........ccoereeiieiee s RALEIGH. ...ttt bbb NG 08/01/2013.... | cvveerrrnes 3.800 | v 2,700,000 | oo (V1 O 6,980,000
B625645.......coovriee s CINCINNATL vttt I OH. s | s 08/13/2013.... | ccvvvvverrres 4.650 | .o 2,200,000 | .ovoovirrereie e (V1 O 3,400,000
BA2564T ... HOUSTON. ..ottt L SO 08/02/2013.... | ccveoervrnes 4500 | oo 2,300,000 | oo 0 [ et 3,640,000
A425651.....oo s HUMBLE. ... TXerieririssiserissnienes 09/20/2013.... | ... 4.270 [ oo 1,920,000 0 [ o 4,500,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET. ... isissbsse bttt enes | coiies XXXeiioe [ XXX i 13,480,000 0 ..25,770,000
0899999. Total - MOrtgages iN GOOT SEANGING. ... vueueeiee ettt sttt sttt eese et e eeses e eeeesee e eEses a1 eeeEeeEeesee s e e e eeEeefeeseeeEsesenseeeee | eeetessesesaessstessss et snsantesses et eesensessnsansensessssnsas | cseaee XXX e [ XXX e [ e 13,480,000 L0 RN ..25,770,000
3309999, TOLA! MOGAGES. ... ..o vveeereiraieaeeeseeseess s ees e ss s es sk skt e b eee | Hebse b b e bbbttt | ereins XXX oorvee [ e KKK icies | ettt 13,480,000 | ooouvveiriierierieeseeeni (0 [P ..25,770,000
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
0525267 SAN DIEGO. A CA e | e 09/27/20086.... [ 09/05/2013.... | ..cvevrrrrrrrrnee 1,761,817 0 0 0 0 0 1,729,751 ...1,729,751 0 0
2225157. PLYMOUTH 07/18/2005.... | 08/16/2013.... | . 3,991,787 0 0 0 0 0 3,693,004 .3,693,004 .0
2825023..... OMAHA.......cooveerennn NE...oies [ 09/09/2003.... [ 09/05/2013.... | ......... 774,204 0 0 0 0 0 736,307 | oo 736,307 0 0
4725408.........cvverrierinns GAINESVILLE VA e | e 08/15/2008.... | 08/01/2013.... | ..ovvererrrrenne 1,262,939 0 0 0 (0 I 0 0 1,225,018 21,225,018 |0 [ (U TN 0
4725420.......ccniviene GAINESVILLE VA i [ 10/10/2008.... | 08/01/2013.... | cevvvrvvrernenn 2,426,985 0 0 0 0 [ 0 0 2,399,364 102,399,364 | .ocviiriienn0 | i 0 0
4825137 i SPOKANE VALLEY......cccoociniiiiniri WAL i [ 05/02/2005.... | 09/10/2013.... | ......... 345,098 0 0 0 [0 0 0. 6,584 | ... 6,584 | .0 | e 0 | oo 0
0199999. Total - Mortgages Closed by REPAYMENL. ... o seensssssnssssenss | sesesssssssnnes 10,562,830 0 0 0 [ 0 0 9,790,028 9,790,028 | .0 [ 0 0
Mortgages With Partial Repayments
0024695.........cvvverrierinns COEUR D'ALENE.........c.cooovmiiirnrins D | e 04/30/2001..... | coveerreerierirene [ e 1,427,898 0 0 0 0 0
0024745.......ccoonerirrisers SAN ANTONIO L. ST D 08/29/1997 ... | coovvvvereeranees [ e 895,544 0 0 0 0 [ eoooemreremeeeeneieene0 [0 | o0 i n0,675 | 0 [0 | e 0
0024750.....c.cruvvrerrnrennes DOUGLASS TWP........ocvvrvvrerriirnns PA. oo v 09/30/1997.... [ oovervvererirerins [ v 1,002,781 0 0 0 0 0
0024762........ccomevrrrierinns SODDY-DAISY...... TN s [ e 04/30/2001..... | coveoevrerreriene [ eevreens 111,377 0 0 0 0 [ eoooemreremeeeeneeeene0 [0 | eeeieeeeceeeeceenecieneen0 [ eeecieecieeeen8,529 |0 o0 | e 0
0024786 COLUMBUS......cooovivririieiiniris [C7. ORI RN 06/03/1998.... | coooovvreerirerirane [ e 434,346 0 0 0 0 0
0024798 FAYETTEVILLE NC.oovovrires | e 09/30/1998.... | ceveuvevrerreriene [ eerreeereeieeireenns 91,627 0 0 0 0 [eooeemreremecieneeeene0 [0 | o0 3,910 |0 o0 | e 0
0024807.......ccorverierinns BROKEN ARROW........ccouvverirerirnens (O] CPRRTIRHIN RPN 10/2211998.... [ ..veovvvriverns | v 145,070 0 0 0 0 0
0024809........ccneevrrieiinns COLONIAL HGTS.......oovvereirriineiins L1\ TSSO D 10/30/1998.... [ oveoererrineis | i 893,908 0 0 0 0 0
0024872.......ceovverriririn OAKWOOD.........coomreeerierirererresnnens [C7. WO IR 10/2211999.... | overvvevrrverns | e 421,144 0 0 0 0 0
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0024881 ELKTON MD..ovvevei [ e 02/15/2000.... | coveovrreerierinee | e 2,591,469 0 0 0 | om0 | eernrinerscneennd0 |0 | 0 89,874 | 0 |0 | 0
0024883. . |LOS ANGELES.... .|CA 04/26/2000.... 310,900 0 0 0 0
0024884...... LOUISA. ..ot X FPUTRN BTN 04/28/2000.... | coveorvvrerrerirane | e 1,260,235 0 0 0 0
0024885........ccorvenrinerinns BEAVERCREEK TWP........ccocovurvnnee OH..oovvvvvees [ e 05/11/2000.... | covoovereerirerireee | eevrenes 862,142 0 0 0 0
0024891.....oovererirririinns TAYLORS......ocoomsrirrrins (SO DO 09/07/2000.... | ceveorvvrrrrerirane | e 5,594,806 0 0 0 [ o0 | s 0 [ im0 | e 0 [ 135,144 0
0024893........ccnvveriririnns ALBUQUERQUE...........ccovvvverimerinee | NMeciiiiins e 11/06/2000.... | ...coorvevrirerns | e 1,136,139 0 0 [0 SRR ) UURUUUURRORPRPR | N USRNSSR N DUUURRSRRORRRRRRRRRRU B SRR 25,681 0
0024902 HALLS CROSSROAD.........ccocvevvveene | TN [ 05/16/2001..... | covoovvrcrieriene [ v 327,931 0 0 0 21,365 0
0024905 BATTLE CREEK........cocouvenivrververces | Ml | s 08/30/2001..... | coveeerererirerirene [ o 1,699,729 0 0 0 ....101,931 0
0024906..........cevvrrereiinne OLIVE TWP N e 08/30/2001..... | cevveevrcrreriane [ v 821,750 0 0 0 [ o0 | e 0 [ om0 | 0 s 49,289 0
0024907 .......ceorrerierinns TOWNSEND TWP.......ccorvvrrrinirins OH..oovvvvvees [ 08/30/2001..... | coveeevererererirene [ e 1,062,872 0 0 0 | o0 e 0 [0 | 0 [, 63,733 0
0024909.........cmvvvrririinns KNOX COUNTY ... L1\ T DR 08/30/2001..... | cevooevrrireriane [ ervreens 539,772 0 0 0 0
0024910 ROWAN COUNTY... 08/30/2001..... | covveerererererereee | eeveeees 849,864 0 0 0 0
0024912. . | VERNON TOWNSHIP 09/10/2001.... 399,674 0 0 0 0
0024913 KNOX COUNTY 10/12/2001.... [ oo | e, 1,373,125 0 0 0 0
0024917 ..o MUSKOGEE 1212112001 .. | oo | e, 1,136,202 0 0 0 0
0024922........ccmvvvirierin BIRMINGHAM........ AL o | v 04/09/2002.... | coveeveveerierirene | e 5,094,587 0 0 0 0
0024924........ooovivvrriirn COLUMBUS........ooovvereieinniniienine OH..oovvvrvn | v 05/01/2002.... [ .oovorvvernrirerns [ e 1,144,361 0 0 0 0
0024926 EL PASO L. ST D 05/17/2002.... | cvveeereerieriraee | e 2,165,337 0 0 0 0
0024927. . | BROOKSVILLE.. .| FL 05/20/2002.... 851,996 0 0 0 0
0125139 PHENIX CITY. Y ISR B 05/17/2005.... | coveoveveerierirnne | e 1,727,911 0 0 0 | eevvereereserieniieenenc0 | eevveeieeiieeieciienns0 e | 0 24,391 |0 0 | ) 0
0125329.....cmviririricirnns MOUNTAIN BROOK.........ovvrvirerine AL | e 06/21/2007..... | covooevveerreriraes | e 2,380,108 0 0 0 0
0125488.......cccnvvririirinns BIRMINGHAM........ AL o | e 03/09/2011.... | coveeereerieriene | e 1,093,203 0 0 0 0
0125523.....cccvviirrricirnns FORT PAYNE........cccooeieierrieieians AL [ e 08/30/2011.... | ovrrvviririrerns [ v 1,570,475 0 0 0 0
0325132 TUCSON [V A DO 04/07/2005.... | ..ovoervrrrrirerns [ crrrire 623,508 0 0 0 [ eovvereerenerienrieenenc0 | eeveeieeiieeceeiieens0 e | e 05,352 | ceesesiieeenn0 |0 | ) 0
0325153. . | GILBERT A 07/07/2005.... | .ovoveeveririrerins [ v 1,003,547 0 0 0 0
0325357 LAVEEN. ..o [V A PO 11/30/2007..... [ .oveoervverners | e 824,549 0 0 0 [ eovvereeresereenrieenens0 | eeveeieeiieeieeiienns0 e | e e 10,642 | 0 0| ) 0
0325372....ccvveiriiriniris SCOTTSDALE AZ..ovvinn | v 01/07/2008.... | covoovvreerirerirene | o 1,055,008 0 0 0 0
0325431 ..o TUCSON AZ.ooovien | v 12/05/2008.... | ...cooevrrrinerns | e, 1,395,960 0 0 0 [ eovvereeresereenrieenenc0 | eevveeieeieeieeiienns0 e | e e 7870 | 0 | 0 | ) 0
0325510, CHANDLER........corvrrrirrirnrirereninnins AZ..ooviviins | e 06/29/2011.... [ oovoevriririrerins [ v 1,340,924 0 0 0 0
0325548..... MESA.....c.ovvrrrnns [V A DO 03/20/2012.... 1,960,494 0 0 0 | eovveeeerenereenrieeens0 | eevveeieeiieeceniienns0 e | e e 15,540 | 0 |0 | ) 0
0425231. LITTLE ROCK 04/25/2006.... | . ..2,802,203 0 0 0 0
05249%..... TUSTIN oo | CAuiieiiseis [ 04/17/2008.... 2,636,565 0 0 0 [ om0 | cernrierrneennn0 0 | 0 87,080 | 0 | 0| 0
0525116......ovevririeiinns SAN DIEGO......cconuvvvrinervnrrinerinens | CAccrrcirens | v 12/29/2004.... | ...coovvvrvirns | e 4,291,724 0 0 0 0
0525133...ccomvirerinrieiis PACOIMA ...t (07 U D 04/20/2005.... | coveveeenerierirene | e 2,709,455 0 0 0 0
0525142.......cccomvvrrinirs FRESNO......cccovvvvrir [S7. O B 05/31/2005.... | covoovrreerirerirene | e 3,005,003 0 0 0 0
0525227 SAN DIEGO. A CA i [ 04/03/2006.... 1,382,216 0 0 0 | om0 e 0 0 | 0 [ 10,4685 | 0 |0 | ) 0
0525241 SANTA ANNA......cooerinrnieiis O ORI B 06/07/2006.... | coveerreerirererene | o 2,703,909 0 0 0 0
0525267 ... SAN DIEGO. A CA i [ 09/27/2008.... | covoovvvrerreriraee | e 1,761,817 0 0 0 0
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0525291 LONG BEACH........oocveveenrrennerncrcnns | CAciiiiiens | s 12/27/2006.... 1,524,403 0 0 0 | om0 | eerineinenrneenns0 o0 | 0 [ 14433 |0 |0 | 0
0525295. . | MISSION VIEJO. 12/28/2006.... | . ..1,388,835 0 0 0 0
0525315 SACRAMENTO...... (07 VU B 04/16/2007.... 1,424,278 0 0 0 0
0525373....covereririnerin WINDSOR.....ccovvemimrierrierierireens [O7. U B 01/15/2008..... | coveerveerirerirene | e 3,344,047 0 0 0 0
0525396......ccvvrerirricrnnes MORGAN HILLS... A CA e | e 05/22/2008.... | ..cvoevrererirerins [ e 2,686,837 0 0 0 0
0525404........ccvvverriirins LOS ANGELES.... A CA s [ 07/09/2008.... | covoorreerierirene | e 1,582,581 0 0 0 0
0525417 ..o DEL MAR ..ot (07, SR IR 09/30/2008.... 1,355,084 0 0 0 0
0525425..... CHINO....ooriceirieersererienes [O7. U B 10/30/2008.... | ...coorvevrirerins | e 2,499,057 0 0 0 0
0525452......ccmveerrriiinnen SUNNYVALE {07 U B 06/17/2010.... | covoovevreerrreriane [ ervreens 982,871 0 0 0 0
0525522.......ccemvvirrinirinn DANA POINT [O7. U B 08/19/2011.... | coveeeveerierirene | e 1,227,740 0 0 0 0
0525583......ccomrvrerirnicernes VICTORVILLE {07 U B 11/02/2012.... | cooveoevirneins | v, 1,240,701 0 0 0 0
0525630 LOS ANGELES.... A CA s | 06/19/2013.... | covvoevrereecenee | e 0 0 0 0 0
0625232. . | DENVER 04/25/2006.... | . ..1,267,306 0 0 0 12,314 0
0R24234.... NEW BRIGHTON MN.vveir [ 04/29/1999.... 12,988 0 0 0 2,282 0
OR24298.........ccocomvrirrinnes ALBUQUERQUE. NM.vvniies [ 08/24/1999.... | coooovvverirerrane | v 147,751 0 0 0 | om0 e | e (V18 (U [ 20,729 0
1025057 ....o.vveerrerieriiens LAKELAND FLuiiiiriiiee [ 02/27/2004.... | covoovevrerirerreee | e 1,792,135 0 0 (0 IUUURURRTORPORRPPURRPON | I UPOURTOURPORSOORTOOPON | I IOTOSPORRO (V1 (U [T 29,027 0
1025169......cvrvrrrierirns PALMETTO.....cooomvvmrireiieeiseirnnis FLuoriirriiens [ 09/16/2005.... | covoorvvrerrirerirnne | e 1,579,676 0 0 0 | om0 o0 s (1 RO 0 | e 14,570 0
1025205 PORT ST LUCIE.. FLuiiiriinee [ 01/31/2006.... | ..ovorerererreirerns [ v 629,812 0 0 0 7,131 0
1025264. . | WEST PALM BEACH.. 09/07/2008.... | ..ovvvvvreririrerins [ covvevnrrernnis 1,561,458 0 0 0 7,105 0
1025286 FORT LAUDERDALE FLuiiririines [ 12/18/2006.... | ..o | e 2,205,656 0 0 0 15,504 | o0 [0 | 0
1025325, PLANTATION FLuoriirriiens [ 05/14/2007..... | covovvvrevrrerrene | e 744,818 0 0 0 | o0 | eeverincieneennnd0 | e (1 RO 0 | e 11476 | o0 | i 0
1025349.......coovvverierins WINTER HAVEN.......ccomirinirircrinns FLuiiiriinee [ 09/28/2007..... | ceveoevrereererene | eevieees 695,488 0 0 (0 TUOURURTORPOROPPURRPON | I UPOURTOURIOSPRTOOPON | I IOPOSPRRRO (1 (1 IO 15,133 | o0 | s 0
1025363......0evvvereririinnns CORAL SPRINGS, e [Pl [ 12/20/2007..... | coovvvevererrnienins | e 1,629,284 0 0 0 {0 |0 | {1 RN 0 [ 22,991 | o0 [ 0
1025381 ROCKLEDGE | /SN IR 01/31/2008.... | coveovevrrerrerirene | e 2,435,186 0 0 0 32,461 | o0 |0 | e 0
1025398. TAMPA. ..ot FL 06/02/2008.... 955,710 0 0 0 0
1025434........oovvverierins POMPANO BEACH.......c.covvuerrrrinne FLuitiirriines [ 02/17/2009.... | covovevrerireriraee | e 693,254 0 0 0 [ eovvereereserienrieenens0 | eevveeieeiieeiesiienns0 e | e 10,195 | 0 |0 | ) 0
1025473 JACKSONVILLE RN IS 11/01/2010.... [ overvvrrneins | e, 1,731,737 0 0 0 0
1025485........ovvverierins GROVELAND AL [ 01/26/12011.... | coveeerrerierireee | e 2,251,391 0 0 0 [ eovvereererereenrieenens0 | eevveeieeiieeieeiienns0 e | e 022,095 | 0 0 | ) 0
1025486.......c.ccvvvvrrirnnen GROVELAND | FL | e 01/26/12011.... [ ovvvevvvrrerins [ e 422,132 0 0 0 0
1025489 ORLANDO. B 1 O D 03/2412011.... | covoeverrerreee [ s 927,339 0 0 0 [ eovvereerenereenrieeens0 | eevveeieeiieeieniienns0 e | 0 e U873 |0 |0 | ) 0
1025495. .| ST PETERSBURG.. 04/07/2011.... | coveeeverirerirene [ e 1,355,487 0 0 0 0
1025502 BRADENTON FLuitiieriiies [ 05/25/2011.... 1,060,152 0 0 0 | om0 | eernriesneennnd0 |0 | 0 28,134 |0 |0 | ) 0
1025503........covrerirerirnns JACKSONVILLE RN ISR 05/27/12011.... | coveeeverirerirene [ e 1,446,911 0 0 0 0
1025505..... TAMPA......oovvrrinrinns FLuitiirriines [ 06/03/2011..... | coveeeererreriane | e 1,068,555 0 0 0 0
1025515......coovrrerierins KISSIMMEE............oocoiviiieiiniriens SN IS 07/07/2011.... | oo [ e 1,129,957 0 0 0 0
1025519..... DESTIN | FLeie | e 07/2712011.... | o [ e 2,885,938 0 0 0 | rovrerrerierisrieeiieens0 v [0 | e 0 | 022,953 | 0 |0 [ 0
1025528........oovverieris ORLANDO. L [ 09/29/2011.... | covvoeverrerrene | s 948,249 0 0 0 0
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1025565..... TAMPA. ..ot FLuitiirriines [ 07/03/2012.... | ceveoveererierirene | e 2,772,187 0 0 0 | om0 | eerinrinesrneennd0 o0 | 0 [ 21879 | 0 | 0| ) 0
1025575. TITUSVILLE... 09/26/2012.... 812,367 0 0 0 0 0
1025581 MARIANNA 10/26/2012.... | ooveoeeerirneins | e, 1,593,951 0 0 0 0 0
1025622.......coovvveerierirns BRADENTON SR IS 05/13/2013.... | covveeriereerenee | e 0 0 0 0 0 0
1125112..... TIFTON. oo [C7. SRS IOV 11/29/2004.... | oo | e 349,813 0 0 0 0 0
1125183 OAKWOOD........coomreerrierirerereeneens [C7. WO RN 11/01/2005.... | ..cvovverirrerns | e 2,003,753 0 0 0 0 0
1125258 DALTON. .c.oovirieiieieerissierinies [C7. SR IO 08/21/2008.... | ccvoovvverierians | e 2,260,839 0 0 0 42,843 | oo 0 0
1125338 OAKWOOD.........coomreeerinrirerereereens [C7. WU RN 08/13/2007..... | cvvveeveerirerernee | eevrenes 482,469 0 0 0 5,487 0 0
1125362....c.cvvvricrieriens SAVANNAH....... [ GA i | 12/20/12007..... | ovooevrineins | e, 2,053,057 0 0 0 0 0
1125483......ovvrers SAVANNAH....... | CA e | s 12/22/2010.... | oovereevrrnerns | e, 1,372,194 0 0 0 0 0
1125531 ..o SAVANNAH....... 10/20/2011.. [ v | i 811,589 0 0 0 0 0
1125597..... MACON 01/22/2013.... [ coovovvveeierreiies | e 0 0 0 0 0 0
1325092. . | COEUR D'ALENE... 09/16/2004.... 576,566 0 0 0 0 0
1325224 COEUR D'ALENE... 03/30/2008.... | cvooeverrirererene | eeveeees 431,261 0 0 0 0 0
1425146........oovvvcrrs KENILWORTH A [ 06/08/2005.... [ ..cvovevererrirerns [ v 959,151 0 0 0 0 0
1425236.......covvveerierins MIDLOTHIAN.........cooomrrerrinrirerirneae Lo | s 05/15/2008.... | ccvveeveerirerireee | e 1,164,878 0 0 0 0 0
1425304........ovvvrieris ARLINGTON HEIGHTS........ccocoonne. I | s 02/01/2007..... | coveovereerirerirane | e 1,811,424 0 0 0 0 0
1425382 EDWARDSVILLE. [OOSR ISP 02/07/2008.... | covoovvreerierirene | e 1,894,616 0 0 0 0 0
1425385. . | BOURBONNAIS IL 02/28/2008.... 914,117 0 0 0 0 0
1425429 LINCOLNWOOD Lo | e 12/01/2008.... | ...cooevrvrinerns | e, 1,645,850 0 0 0 | eovvereereserieniieeenc0 | eeveeeieeieeieeiienns0 e | 0 15,122 |0 | 0 | ) 0
1425458.........oooveerriiiinn CHICAGO. I | s 07/16/2010.... [ .oveevevrrrrirerins [ e 832,977 0 0 0 0
1425459......coovvverreris GURNEE............. Ivoreeiienne | e 07/22/2010.... | covovevrerirerreee | e 897,855 0 0 0 0
1425596.......cvvivieririiiinnn CHICAGO. Il | s 12/26/2012.... | coovvveverervnirins | e 1,000,000 0 0 0 0
1425618 NORTHFIELD......... Ivorveereenne | e 05/03/2013.... ...0 0 0 0 [ eovvereereserienrieenenc0 | eevveeieeiieeiesiienns0 e | e 033,053 | o0 0| ) 0
1425631. . | FRANKLIN PARK IL 06/20/2013.... 0 0 0 0 0
1425632 CHICAGO | SR O 06/20/2013.... v 0 0 0 | eovvereeresereenrieenens0 | eeveeeieeiieeesiienns0 e | 0 0,569 | 0 | 0 | ) 0
1525141 .o ZIONSVILLE N s 05/24/2005.... | covoovvveerierirene | o 1,084,725 0 0 0 0
1525229......ccovrverieriens ST JOSEPH TWP INGn | s 04/07/2008.... | .cooovvenereererene | eevrenes 878,777 0 0 0 [ eovveeeeresereenrieenenc0 | eeveeeieeieeieeiienns0 e | e e 10,732 |0 0 | ) 0
15625287, BROWNSBURG.........ccocrmvrerrrrirnns INGcecne | e 12/20/2006.... | cvoovvvererirriiris | e 1,424,138 0 0 0 0
1525331 INDIANAPOLIS. INGin | e 06/26/2007..... | ..ovoreverrrrrirerins [ crvrire 534,246 0 0 0 [ eevvereerenereenrieenens0 | eevveeieeiieeieniienns0 e | 0 00000 26,236 | 0 | 0| ) 0
1525332. . |MCCORDSVILLE IN 06/28/2007..... | cvveevveerierirene | oo 1,713,469 0 0 0 0
1525371 INDIANAPOLIS. INGen | e 12/26/2007.... 1,802,415 0 0 0 | om0 0 0 | 0 [ 18,385 |0 |0 | 0
1525491..... FISHERS........coovrmrrrnnns INGi | s 04/06/2011..... | covoevverirerrene [ s 931,001 0 0 0 0
1525499......ccovrvrrierins CARMEL............. INGen | e 04/28/2011.... | ceveereeeerierirene [ e 1,178,813 0 0 0 0
1525573 GRIFFITH. ..o ING | s 09/11/2012.... | coveervverirerirene [ e 1,985,003 0 0 0 0
1525629 GREENFIELD.. INGen | e 06/14/2013.... | covvoeevreriecinee | e 0 0 0 0 | o0 0 |0 | 0 [ 16,802 | 0 | 0| 0
1625230 DAVENPORT......coovmirierirriniriiniane A | s 04/24/2006.... | .cooovvreerirerirene | s 354,057 0 0 0 0
1625278......voerverieriens ELLSWORTH A | s 11/28/2008.... | ...cooeverrireeris | e 785,157 0 0 0 0
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1625322 WATERLOO....... A e 04/30/2007..... | covoovevrerierieee [ eevreens 268,227 0 0 0 8,746 | o0 |0 | 0
1625419. . |DES MOINES....... C|IA 10/09/2008.... 2,391,662 0 0 0 22,369 0
1825089..... DANVILLE.......ccocovnee. X FPUTRN BTN 08/26/2004.... | .oooovvvoerirerirane | v 718,531 0 0 0 10,522 0
1825143 LEXINGTON.......... 1S ST PN 05/31/2005.... | ccooovvreerirerirene | e 815,907 0 0 0 | o0 | s (V1 O 0 | o0 v, 11,361 0
1825352......cvviireriiiinins LOUISVILLE S ZPTRN DTN 10/1712007..... | cooveeererirereees | e 989,034 0 0 0 0
1825599.......covrvierireriins MIDDLETOWN.......vvvrrimrierirneriens 1S ST BTN 01/30/2013.... | covvoerierieeenee | e 0 0 0 0 0
2125621 ABERDEEN..........ccoconiiiiicinninns MD.oooviivns | e 05/10/2013.... [ ovvevverrrirerins | e 0 0 0 0 0
2225157 PLYMOUTH........vverivririerieirneriens MA e [ 07/18/2005.... | coveorreerierirene | e 3,991,787 0 0 0 0
2225508........ccoeevrririinn BURLINGTON MA i [ 06/09/2011.... | coveeevrerierirene [ e 1,406,004 0 0 0 [ o0 | e (V1 O 0 | o0 [, 17,872 0
2325307 ..o PLYMOUTH TWP....cccoovverreririininne Mo [ 03/01/2007..... | coveeereerirerirene | e 1,733,957 0 0 0 | o0 e (V1 O 0 | o0 [ 35,910 0
2325326......cveeviriinii ROMULUS.......ovviiinierierieens M [ 05/30/2007..... | covoovvvrnrieriene | e 883,599 0 0 0 [ o0 s (V1 O 0 | o0 i, 12,100 0
2325550 ROCHESTER HILLS......c..oovvniriinnne Mo [ 04/04/2012.... | covvoeveerirerenee | e 2,044,309 0 0 0 ..24,984 0
2425080. . | MINNETONKA MN 06/18/2004.... [ ..ovorvvirnrirerins [ e 6,825,948 0 0 0 ..64,602 0
2425368 ST PAUL............. MN.vveir [ 12/21/2007.... | ooverveverrerns | e 2,617,273 0 0 0 0
2425507 ... GOLDEN VALLEY......cocornrinrirnrinne MN..oovniies [ 06/14/2011.... | coveeveereerrene [ e 1,200,429 0 0 0 0
2425572....ccvveevirieis MAPLE GROVE MN.vviir [ 09/04/2012.... | ceveoereerierirnne | e 1,442,723 0 0 0 0
2425585......oveviriieii EDEN PRAIRIE... I MN 11/29/2012.... [ coovereeerireeins | e 900,000 0 0 0 0
2625165 LEE'S SUMMIT MO [ e 08/22/2005.... | ccvoovrrerirerireee | cevieees 843,418 0 0 0 0
2625179. . | JEFFERSON COUNTY... 10/06/2005.... 719,514 0 0 0 0
2625233 STLOUIS.......c....... 04/26/2008.... | .cvoovvererireriiee | e 2,236,338 0 0 0 | om0 | cernrerseneenns0 |0 | 0 [ 17,233 |0 |0 | 0
2625408..........cvvrririinns EARTH CITY .o MO...oovvvens [ v 07/23/2008.... | covoorvererrirerirnne | e 3,547,070 0 0 0 | vovveernernrrneieens0 | eeverieinciennd0 |0 | 0 [0 20,942 | 0 | 0
2725159.....coveieiei BOZEMAN........ccooivemrireeierineineninns MT e [ 07/29/2005.... | ccvoovvvrerirerirnee | e 973,211 0 0 (0 RN o USUOURRORORRPU o N [OUOUURRORRPRU I EOSRUURSURRPRURUPRPRSRRR B [SOUUORRPRORRRORPRY o X+ 1 & I SOOI 0 N ISR 0
2725206......c.cvverrririrnen BOZEMAN.........cveeriiinereieireieinnes MT.iii [ 02/08/2008.... | ...vovrvrerirrrerns [ v 1,566,538 0 0 0 [ o0 |0 [0 | 0 |00 20,206 | 0 | 0
2725366 BOZEMAN.........convrieririereriseinenis MT v [ 12/20/2007..... | ..overeerrrinerns | e, 1,078,587 0 0 0 [ eovvereerenerienrieeenc0 | eevveeieeieeciesiienns0 e | e 19,822 |0 |0 | ) 0
2725477. BOZEMAN........ooevirirersieieiesieiens MT 11/29/2010.... 593,134 0 0 0 0
2825023..... OMAHA.......coovrvrerrnns NE...cies [ 09/09/2003.... | ceveoevrerererernee | eevreees 774,204 0 0 0 [ eovvereeeenereenrieenens0 | eevveeieeiieeieciienns0 e | e 12,838 | 0 |0 | ) 0
2825149..... OMAHA.......c.covvvmrranns NE..ooioers v 06/22/2005.... | ccooovvreerirerirene | e 415,352 0 0 0 | eovreereeriereerieriieen0 [0 veeeieeesieiieeenn0 | e 0 | e 15,027 | o0 |, 0
2825151..... OMAHA.......coovvvmrrrnns NE...iies [ 06/29/2005.... | .cooovvreerierirnee | eevreens 613,155 0 0 0 | om0 | eereenneenns0 0 | 0 [ 16,868 | 0 |0 | 0
2825251 ... LINCOLN....c.vvvrveririnee NE...oies [ 07/13/12008.... | ..ovovvvrervrirerns [ v 1,008,000 0 0 0 [ o0 |0 [0 | 0 | 12,085 | 0 | 0
2825293..... OMAHA.......coovrvrrrnns NE....cnes [ 12/28/2008.... | ..o | e, 1,960,698 0 0 0 [ eevveeeerenereenrieenens0 | eeveeeieeiieeieniienns0 e | e e 1,576 | 0 | 0| ) 0
2825496. PAPILLION NE 04/15/2011.... 812,398 0 0 0 0
2925469 LAS VEGAS NV [ 10/27/2010.... | oovereerrrenerns | e, 1,906,766 0 0 0 [ covernerrrrnereenens0 | cernrresneenn0 0 | 0 [ 25,562 | 0 | 0| 0
2925600.........ccmverierinns LAS VEGAS NV [ 01/30/2013.... | covvorierierinee | e 0 0 0 0 | ovreereeeiereeeienieen0 [0 veeeiiecencerieeenn0 | eveeveeieieeenieeeenn0 | e 7,557 | i |, 0
3025334......eeeirieii COLEBROOK........ INHees [ 07/31/2007..... | cevooveverrrerirnee [ e 755,349 0 0 34,381 [0 e (34,38) [0 | 0 | 4,826 | 0 [ 0
3125190.......rirrieins ELIZABETH........... |V OSSR IS 11/15/2005.... | ...coovvvrvirns | e, 1,377,528 0 0 0 | eovreereeriereeeierieenc0 [0 eeeeieeeeceieeenn0 | e 0 | e 12,218 | e |, 0
3225187 ALBUQUERQUE. NM.ivveins [ 11/09/2005.... 2,171,359 0 0 0 | coverrernrenereenens0 0 |0 | 0 85,330 | 0 |0 | 0
3225235 ROSWELL.......ovvviiriereriirerienes NM.vvnvies [ i 05/04/2006.... | covooovveerierirene | e 2,449,480 0 0 0 0
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3325115 MORAVIA. NY e [ 12/22/2004.... | ..vooevvieeins | e 794,464 0 0 0 | coverenernrinereenens0 | eernrireneennns0 o0 | 0 [ 10,958 | 0 | 0| 0
3325129. . |AUBURN NY. 03/22/2005.... 732,312 0 0 0 0 0
3325171 PENFIELD.............. NY oo [ 09/22/2005.... | covovrereerierirene | e 1,214,948 0 0 0 0 0
3325194....i MINEOLA.......ovvverierirerierierereeens NY oo [ 11/18/12005.... | ..oceorevevrivers | e, 2,107,926 0 0 0 0 0
3325269......cccrirriinn BOHEMIA........cooiiiiireeniiens NY o e 09/29/2008.... | oveovvrerireriiee | e 2,235,022 0 0 0 0 0
3425202..... DURHAM.......ccocoveemirinrrnerennrnerinene | NCuisirvis | s 01/19/2008.... | coveerveerierirene | e 1,346,336 0 0 0 0 0
3425239 GREENSBORO........cccoovvvererninnnins [NCoiiirirvins [ 05/31/2006.... 1,557,518 0 0 0 51,349 | oo 0 0
3425370 CHARLOTTE......ooinevrveenerrnnrnerine | NCrovrrveines [ 12/21/2007.... | oveoevvrncrns | e, 3,527,572 0 0 0 22,868 0 0
3425403.......cconvirris GOLDSBORO..... ANCeies [ 06/24/2008.... | covovvvrericrraee | e 2,669,751 0 0 0 | o0 | eerverineineneennd0 o0 | 0 [ 25,782 | covvvvernrennereeenn0 | s 0 0
3425444..........vv ROANOKE RAPIDS.........ccccovurierirns NC.vvvvevres [ 03/01/2010.... | ceveeeveerirerirene | e 711,828 0 0 0 | o0 0 |0 | 0 [ 29,712 | o0 | s 0 0
3425457 ... CHARLOTTE. ..ot NC.ovvvvernes [ 07/13/2010.... | cevoorevrerrirerirene | e 1,433,396 0 0 0 { o0 | errrcisnnnnd0 |0 | 0 [ 19,347 | o0 | i 0 0
3425475......oveeeeiriei HOLLY SPRINGS [ IS 11/22/2010.... | overeerirrerns | e, 1,230,437 0 0 0 9,618 0 0
3425487..... ASHEVILLE 01/26/2011.... 1,739,602 0 0 0 23,703 0 0
3425582.... MONROE 10/26/2012.... | .overvveverrerns | s 2,385,915 0 0 0 0 0
3425640........ccviririirnn RALEIGH [ CRRRN IPN 08/01/2013.... [ oovvevverriireries | e 0 0 0 0 0 0
3625138......ocereririeiin VANDALIA. ..o (0] ISUPSRIII RPN 05/10/2005.... | cvveeereerirerirnee | e 1,732,862 0 0 0 0 0
3625144......covvirin, GROVEPORT OH..oovvvrvn | v 06/02/2005.... | ..ovoevevrrriirerns [ v 905,058 0 0 0 0 0
3625145 CINCINNATL ..ovvrereereeeeseeeseeeens (0] RSP RPN 06/02/2005.... | covooereerierirane | e 3,345,198 0 0 0 0 0
3625166. .| COLUMBUS 08/30/2005.... 585,722 0 0 0 0 0
3625184 FRANKLIN TWP. (0] ISR RN 11/01/2005.... | ..veoevvvrrners | v 729,682 0 0 0 | eovvereereserienrieenenc0 | eevveeieeiieecesiienns0 e | e 09,835 |0 |0 | ) 0
3625185.....cverririiinns WASHINGTON TWP........ooovrrrirnns OH..oovveeen [ 11/01/2005.... | ..veovvvrineins | e 4,949,221 0 0 0 { o0 | eevrrncisncnnnd0 |0 | 0 [ 39,058 | ..ovvverrnrrineieeinn0 | s 0
3625189......ocerrririeiin COLUMBUS.......coooeeieimerierieriens (0] ISP U 11/10/2005.... | ..o | v 922,494 0 0 0 { o0 0 |0 | 0 [ 12,439 | o0 | s 0 0
3625192.....ccrierrniirnes GAHANNA AOH i 11/18/2005.... | cooovvevererrrrenin | v 571,404 0 0 0 0
3625197 WASHINGTON TWP.......covvrirerns (0] ISP RN 12/16/2005.... 1,528,874 0 0 0 [ eovvereeresereenrieeenc0 | eevveeieeieeeieeiienns0 e | 0 12,353 | enieenn0 |0 | ) 0
3625240. . | BROOK PARK... .|OH 06/06/2006.... | . ..1,686,185 0 0 0 0
3625246 ELYRIA oo OH.oovveeees [ 06/27/2006.... 1,045,759 0 0 0 [ eovvereerenereenrieenens0 | eevveeieeieeieniienns0 e | e e 16,808 | 0 |0 | ) 0
3625252........ccmrrriiiins PAINESVILLE OH..oovovvrvrs v 07/18/2006.... | ccooovrerrererirene | cevirnes 939,115 0 0 0 0
3625256........ccoevrrineiinns HUBER HEIGHTS........ccosteririirinns (0] ISR RN 08/08/2008.... | cveevrvererrrerirnee | cerrerereereennns 2,447,035 0 0 0 [ eovvereeresereenrieenens0 | eeveeieeieeieniienns0 e | e 28,241 | 0 0| ) 0
3625274 GROVE CITY ..o OH..ovovvvvnn | v 10/31/2006.... | coooverereririirin | e 901,509 0 0 0 0
3625280 CINCINNATL oo (0] ISR RN 11/28/2008.... | ...coonevvrrircris | e, 1,147,600 0 0 0 [ eovvereeresereenrieenenc0 | eevveeieeieeeniieens0 e | 0 e 7,982 | enieenn0 |0 | ) 0
3625283. . | BROOK PARK... .|OH 12/05/2006.... 916,000 0 0 0 0
3625290 FAIRFIELD.......ovvoreirreiseireiieninens OH..oovvevees [ e 12/22/2008.... | ..cooeverrieerns | e 784,454 0 0 0 [ covernererrinereenens0 | eerriesrneennn0 0 | 0 [ 16,827 | 0 | 0| 0
36252%4.......ccoivriin WEST CHESTER......cocovrrverirerinens OH..ooovvvveves [ e 12/28/2006.... | ...coovvevrrirns | e, 1,413,276 0 0 0 0
3625335, COLUMBUS........covoevverrerisrrenrians (0] ISR VRN 07/31/2007..... | ceveeeerrerrerireee | e 2,059,043 0 0 0 0
3625361......overrririii CINCINNATL oo OH..ooovvvveees [ 12/11/2007.... [ oveoernirns | e, 1,710,696 0 0 0 0
3625388 CARROLLTON........ (0] ISR BTN 03/24/2008.... 1,550,443 0 0 0 | om0 e 0 0 | 0 28,188 | 0 | 0| 0
3625534 FOREST PARK. OH..oovvvvevs [ 10/27/2011c. [ e | e, 1,113,375 0 0 0 0
3625568........ccoervrieiinns PATASKALA (0] ISR VI 07/20/2012.... | covevevnerierireee | e 1,592,431 0 0 0 0
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3625569 COLUMBUS........coooevverreeisrienrians OH.uovveves [ e 07/20/2012.... | ceveeeeeerierreee [ e 1,113,661 0 0 0 8,829 | .ovoreeeeeerreniieeen0 o0 | ) 0
3625607. . | SPRINGBORO OH 03/18/2013.... 0 0 0 20,785 0
3625615 CLEVELAND......ooooirierireiineireinns OH..oovvvven [ 04/30/2013.... 0 0 0 13,861 | oo 0
3625616........ccorrericiinns CINCINNATL ..coooervrvirieirerienie OH..oovvvvvees [ e 05/01/2013.... | covveeriereecenee | e 0 0 0 0 | o0 | s (V1 O 0 | o0 s 23,012 0
3625627 ... CENTERVILLE.........cooieiiirernrini OH..oovovvns | v 06/05/2013.... | overevrrrriirerins | e 0 0 0 0 0
3725123...ccii OKLAHOMA CITY. ... (0] CHRIRRIN RPN 02/22/2005.... | covoovrveerirerirene | e 1,855,449 0 0 0 0
3725181..... TULSA ..o (0] ORI IOV 10/31/2005.... | coovvevereririreris | e 444,629 0 0 0 0
3725225..... TULSA...coovivirirenne (0] CHRIRHIN TN 03/31/2006.... | ccvoovvererirererene | e 824,384 0 0 0 0
3725226.......covviriii MUSKOGEE (0] CHTIRIN DY 03/31/2008.... | ccvooevrerieriane | v 485,912 0 0 0 [ o0 | e (V1 O 0 | o0 [, 15,605 | oo 0
3725532..... TULSA...coovivirieenne (0] CHRIRIN RPN 10/20/2011.... [ v | e, 1,281,623 0 0 0 | o0 e (V1 O 0 | covvrrrrerrerneeneneeen0 v, 14,360 | oo 0
3825553......crereiiriniinns PORTLAND.......ccomvviirerinrirniienes OR..oovvvrees [ i 05/07/2012.... | cevovvvrenrirerrene | v 983,279 0 0 0 [ o0 s (V1 O 0 | o0 [, 8,762 0
3925199 HORSHAM TWP.... PA. oo e 12/28/2005.... | ..o | e 2,657,484 0 0 0 22,165 0
3925244, . | CASTLE SHANNON BOROUGH 06/15/2006.... 514,478 0 0 0 6,201 0
3925248 QUAKERTOWN......covvrmerirerierirens PA. oo e 07/06/2008.... | .cveoevererirerireee | e 3,085,242 0 0 0 28,970 0
3925289......ccriririinns PITTSBURGH PA oo 12/21/2006.... | ...coovrvrirerins | e 785,066 0 0 0 [ o0 | e (V1 O 0 | om0 i, 16,614 | oo 0
3925551.....covereririeiinn PITTSBURGH PA. oo e 04/30/2012.... | covoovevrerirerirene [ e 924,865 0 0 0 [ o0 e (V1 0 | o0 s 15,726 | oo 0
3925552......ccmrieriicirnes PITTSBURGH PA i | e 04/30/2012... [ vvoevevirrrirerins [ e 635,848 0 0 0 0
4125118 MOUNT PLEASANT. (SO D 01/18/2005.... | coveeeveerierirnee [ e 1,799,554 0 0 0 0
4125271. . NORTH MYRTLE BEACH 09/29/2006.... | . ..1,498,530 0 0 0 0
4125272 CONWAY ...ovvrrernrenmrnnnrnernenennee | SCuiiivrirneis [ 10/24/2006.... 1,425,882 0 0 0 [ eovvereeresereenrieeenc0 | eeveeeieeiieececiienns0 e | e 030,186 | 0 | 0| ) 0
4125365......oveeriiin GEORGETOWN......coovviriinrirniinns [T B 12/20/12007.... | oveovvrriecrns | e 2,898,282 0 0 0 [ o0 s (V1 0 | o0 s 30,607 | .oververrnrrineieeenn0 | s 0
4125440.......ccoovvviie GREENVILLE......c.ivereerrririrrreris (SO D 12/23/2009.... | ..ceoeeevrirerns | e, 1,906,994 0 0 (0 IUORORSORRRPON | I ISP (V1 O 0 | o0 [, 26,455 | ..oovvecnerrneiinennd0 | s 0 0
4125449.........oovven GREENVILLE.........oovvrvirerieiriine SO R 06/03/2010.... [ .ovvrevrrrvrirerins [ errvriree 937,064 0 0 0 0
4125536 FORT MILL (SO B 10/31/2011.... 1,237,663 0 0 0 [ eevvereerenereenrieenens0 | eevveeieeiiecieniieens0 e | e 15,334 |0 | 0 | ) 0
4325113. . | LAKELAND N 12/14/2004.... | . ..1,633,541 0 0 0 0
4325167 COLLIERVILLE. L1\ T D 08/30/2005.... 1,157,480 0 0 0 [ eovvereeresereenrieeens0 | eevveeieeiieeiesiienns0 e | 0 30,716 | 0 |0 | ) 0
4325374 HENDERSONVILLE L1\ /SR R 01/24/2008.... | .cooovvvererrerrane [ s 855,174 0 0 0 0
4425058..... ABILENE..........c.comvverreeieeresriesirans L. ST D 02/27/2004.... | ..ovovevenrrerens [ v 4,032,330 0 0 0 [ eovvereereserienrieenenc0 | eeveeieeieeiesiienns0 e | e 5,733 |0 | 0 | ) 0
4425107..... DALLAS.......cccovvvn. L, RN IR 11/16/2004.... | oo | v 977,460 0 0 0 0
4425108 EL PASO L. ST D 111712004.... [ oo | v 788,923 0 0 0 | eovveeeeresereenrieeens0 | eevveeieeiieeieniienns0 e | e e 1752 | 0 | 0 | ) 0
4425120. . |LAREDO. 01/25/2005.... | covoovrvererirerirene | e 1,181,657 0 0 0 0
4425161 EL PASO L. ST D 08/10/2005.... 1,553,952 0 0 0 | om0 e 0 0 | 0 82,863 | 0 | 0| ) 0
4425188........covvrri SAN ANTONIO L. ST B 11/09/2005.... | ...coovvevrivirns | vvri 843,739 0 0 0 0
4425193.....c PASADENA L. ST D 11/18/2005.... | ..o | e, 1,164,197 0 0 0 0
4425222........covvvi CONRCE.......... L. ST B 03/28/2006.... | .vveerreerirerirene | o 1,472,864 0 0 0 0
4425228..... TEMPLE L. S D 04/06/2006.... 1,349,083 0 0 0 | om0 e 0 o0 | 0 [ 16,831 |0 |0 | 0
4425249.......covivii HOUSTON.......cooivimrirriiiieniierienes L. ST B 07/11/2006.... | coveerreerierirene | o 1,970,248 0 0 0 0
4425250........converriei DALLAS......ccoovvenes L. S D 07/12/2008.... | covoovvvrerreriraee | e 1,957,678 0 0 0 0
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4425284..... LEWISVILLE ), SO IR 12/12/2008.... | ..cooeeerrreins | e 1,218,662 0 0 0 5,601 | .ovveereereeereeeeenn0 [ eeveeieeiieriiecieend0 [ e 0
4425299. CONROE..... X 01/19/2007.... 577,336 0 0 0 2,613 0
4425302 MCALLEN L. ST D 01/31/2007..... | coveereeerierrene | e 1,074,572 0 0 0 22,605 0
4425312, HOUSTON.......cooivrmrererierinnrierinenes L. ST B 03/29/2007..... | covoovveerierirene | eevienes 887,738 0 0 0 | covreerrrennrrerrenens0 e 0 0 | 0 [ 6,123 0
4425316......ccvvernn ADDISON......ooorirrririinee L) SRR R 04/16/2007..... | ceveevevrerierirene | e 1,246,906 0 0 0 0
4425324..... DALLAS........ccoovs L. ST B 05/14/2007..... | ovoevrererirerns [ v 1,799,958 0 0 0 0
4425333 HOUSTON.......ovvriiiriieinrieierieins L) ST R 06/29/2007.... 1,782,372 0 0 0 0
4425367 CARROLLTON........ L. ST D 12/21/2007.... | oveoevvrncrns | e, 3,081,583 0 0 0 0
4425369.......coveeiins SUGAR LAND......ovveriirirriiniinns L. S D 1212112007 ... | v | e, 1,369,574 0 0 0 { o0 | eervrrcinennnd0 |0 | 0 14,165 0
B42537T ..o SAN ANTONIO L. ST D 01/29/2008.... | covooveveerirerirene | o 1,067,162 0 0 0 | o0 o0 0 | 0 [ 6,998 0
4425393..... TEMPLE L. ST B 05/12/2008.... | covoorvererrierirnne | e 1,004,459 0 0 0 | om0 | eereeieinenninnnd0 0 [ 0 [ 9,729 0
4425415 HOUSTON.......cooevrerrnerinrrnernreneeees | T | e 09/26/2008.... | covoovreerierirene | e 1,062,996 0 0 0 6,216 0
4425427. . |HOUSTON 11/21/2008.... | . ..3,109,927 0 0 0 ..28,821 0
4425462 HOUSTON......cooevreerereerrnerrrenieees | T | cevreens 09/15/2010.... | cevveereerierireee | e 1,128,715 0 0 0 ..15,425 0
4425493........ovi DALLAS......oooomvimrrnrrnrinnennnrinennene | T | s 04/07/2011.... | coveeveerieirene [ e 1,383,688 0 0 0 { o0 0 |0 | 0 [ 19,894 0
442551 oo SAN ANTONIO L. ST D 06/30/2011.... | coveeereerierirene [ e 1,036,791 0 0 0 | o0 e 0 0 | 0 [ 8,214 0
A425554........oovi PORTLAND.......ccooomveirirerinnireniienes L. ST B 05/14/2012.... | covovvverrverrene | e 1,709,485 0 0 0 { o0 | ervrrineiencennd0 |0 | 0 [ 21,115 0
4425571 EL PASO L. ST D 08/28/2012.... | ceveereveerierirene | e 1,386,997 0 0 0 13,511 0
4425592. LYTLE 12/20/2012.... | coovreevrervninins | e 1,150,000 0 0 0 23,338 0
4425602..........oeeerrieiinns CARROLLTON........ L. ST D 02/11/2013... | v | e 0 0 0 0 9,246 | o0 |0 | 0
4425604.........oovoinn HOUSTON. .....ooiiriierineireeiieees L. S B 03/01/2013.... | covvoevrereerees | e 0 0 0 0 { o0 0 |0 | 0 [ 24,778 | o0 [ e 0
4525162.......ceveiiieiinn SALT LAKE CITY. UTernees e 08/15/2005.... | covvoeerererirerernee | crvrieenne 2,346,938 0 0 0 | veveeenernnnrnernenns0 | eereeenceens0 |0 | 0 [ 26,304 | ..oovveerreinenn0 | i 0
4525163......ccvvierricirs SANDY oo UT e [ 08/15/2005.... [ ..ovvevveririrerins [ crrvrinee 951,930 0 0 0 {0 v |0 | 0 13,063 | o0 | s 0
4525380 PROVO [V PSRN RN 01/31/2008.... | coveovevrrerrerirene | e 2,491,947 0 0 0 31,673 | o0 |0 | 0
4525637. SALT LAKE CITY utT 06/27/2013.... w0 0 0 0 9,569 0
4625461..... BARRE........ccooomrieeieriesieesiesienns |72 PSR D 08/26/2010.... | coveevvrerierirene [ e 3,192,889 0 0 0 26,257 | coveerrerinrirnierienens0 |0 | 0
472513 STERLING........ooveivrrinirirerirenieens VA o | e 03/30/2005.... | ccovovreerirerinns [ v 2,646,929 0 0 0 | o0 0 |0 | 0 [ 76,131 | o0 | s 0
4725134 MIDLOTHIAN.......oevverirrirerirerireenns VA o | e 04/28/2005.... | .cooovvvrerierirnee | e 737,745 0 0 0 | om0 e |0 | 0 [ 20,618 | ooerevrenerrnernennd0 |0 | 0
4725204.......cooviieinee POWHATAN VA e e 01/30/2008.... [ ..ovoovvrrririrerins [ v 798,703 0 0 0 0
4725237 MECHANICSVILLE LT/ W D 05/15/2006.... [ ..verererrrrrirerns [ creriree 918,615 0 0 0 | eovvereerenerieniieeens0 | eevveeieeiieeieniienns0 e | 0 e 18,496 | 0 | 0| ) 0
4725261. . [NORFOLK......vvorieririerinriieiiis VA 08/30/2006.... | cvveerveerirerirene | o 1,248,287 0 0 0 0
4725408 GAINESVILLE VA o | e 08/15/2008.... 1,262,939 0 0 0 | covernerrrrnereenens0 | cernrierscneennd0 0 | 0 5,505 | 0 |0 | 0
472541 o NORFOLK......cooeriiririrrineiiniias VA oo | e 09/02/2008.... | coveovveerirerirene | e 3,072,153 0 0 0 0
4725420.......comeerriiinns GAINESVILLE VA oo | s 10/10/2008... | ...cooeverrirerns | cerireiierieens 2,426,985 0 0 0 0
4725450.........comvverrreines VIRGINIA BEACH VA o | e 06/07/2010.... | coveevveerirerirene [ oo 1,134,104 0 0 0 0
4725454 MIDLOTHIAN. ......evvrirrircrirerineenns VA o | e 06/23/2010.... | coveevereerireriene [ e 686,966 0 0 0 | om0 0 |0 | 0 [ 13,241 |0 |0 | 0
4725467 PORTSMOUTH.......ccorvvurrirriinirines VA oo | e 10/27/2010.... | overrvvvrnerns | e 1,196,638 0 0 0 0




Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

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

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

4725546 ROANOKE.........ooooeerrineireiineiiens VA o | e 02/27/2012.... | ceveeeenereerireee | e 1,706,908 0 0 0 0 oo e [ e e 10,152 | eceieeeeenn0 e | e 0
4725634. . | VIRGINIA BEACH . VA 06/26/2013.... o0 0 0 0 0 0
4825137 SPOKANE VALLEY........ccocomrrirnirnnns WA e | e 05/02/2005.... | ccvoorvveerireriane | e 345,098 0 0 0 0 0
4825262........cvvverrieiinns TACOMA......cooiirinrierrierierieeens WA i | e 09/01/2006.... | cvoovvererirerereee | e 970,387 0 0 0 0 0
4825435........vvrin, GIG HARBOR.. WAoo | e 02/19/2009.... [ ..ovorvrernrirerins [ v 1,525,628 0 0 0 0 0
4925383.......cerrrriiiin HEDGESVILLE . WV | v 02/11/2008..... | coveerrreerirerirene | o 2,176,015 0 0 0 0 0
5025364 PRAIRIE DU CHIEN........cccovvvvinrinne |/ D 12/20/2007.... 1,965,773 0 0 0 0 0
5025416 MADISON.......cvvmrirrerieririrerieries L1 S IR 09/30/2008.... veve | e 2,173,753 0 0 0 0 0
5025447 ... MADISON.......covvrrirrireirnrineiierins Wi e 04/20/12010.... [ ..oveevvrrrrirerns [ e 929,873 0 0 0 0 0
5325355.....cererriinriiinns TOWNSEND TWP.......coooriiiininiiinns OH..ooovvvvvee [ s 11/28/2007.... | oo | e, 1,597,412 0 0 0 0 0
0299999. Total - Mortgages With Partial REPAYMENES........cciiiiis  wrriiiiiisiisiierississsssssers s sersnssssenssnes | eeressssessnees 387,076,387 0 0 ....34,381 0 0
Mortgages Disposed
5025191. . | OCONOMOWOC. LW | AAAAAAAAA | 11/16/2005.... | 08/20/2013.... | . .1,921,527 0].. 0 111,273 0 (111,273) 0. 1,800,000 ...1,911,273
0399999. Total - MOrtgages DISPOSEA. ... iuruirusiusirssiriieriiins cerimisssssssss s et enssenss | cosssssssssssnenens 1,921,527 0 0 111,273 0].. .(111,273) 0. 1,800,000 ...1,911,273
0599999. Total Mortgage: e eeh ettt | eseieesienens 399,560,744 0 0 145,654 (0 [P (145,654) | ..oovevvrrrrrind (V) [ 11,590,028 | ...covvvvvrenne 18,096,820

82030
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 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
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
R.W. ALLSOP AND ASSOCIATES lll.......ooonnerrviinranns | CEDARRAPIDS............... | IA..... | VENTURE CAPITAL LP......coovvinninriinsnnreisssenninns 04/30/2001 |01/18/2013 279,165 0 0 0 0 0 0 43,295 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 279,165 0 0 0 0 0 0 43,295 0 0 0 0
3999999. Subtotal - Unaffiliated 279,165 0 0 0 0 0 0 43,295 0 0 0 0
4199999. Totals 279,165 0 0 0 0 0 0 43,295 0 0 0 0




Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 3

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

030

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

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 3,000,000 3,000,000 0 | 1FE

59334D HN 7 [ MIAMI DADE CNTY FLWTR  5.000% 10/01/28.........cevvvvrrrieriirssessissssssissssssssssssssssssssesssssssesssssssssssssssssssss | oseessenns ...07/19/2013 | Morgan Stanley & Co. 5,289,650 5,000,000 0 | 1FE

67910H NR 7 [ OKLAHOMA ST MUNI PWR AU 5.000% O1/01/26.......ccoccrmrvveerevreirereesieesessmesssssssssssssssssssssessssssssseses | oseessenes ....07/24/2013 | RBC Capital Markets 2,147,460 2,000,000 0 |1FE

735000 QX 2| PORT OF OAKLAND CA 4.500% 05/01/32.....ccuiiuresmierressisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesnss | seessssenes ...07/01/2013 | Bank of America 3,279,780 3,500,000 28,000 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 13,716,890 13,500,000 28,000 |......... LSS S
Bonds - U.S. Political Subdivisions of States, Territories and P

213248 BB 2| COOK CNTY IL SALES TAX 5.354% 11/15/35.......coooirrririeerecsiserresssessssssesssssssessssssssssssssessssssssessssssnnees | sesseseees ...07/12/2013 | Raymond James & Associate: 1,445,000 1,445,000 0

623040 HH 8| MT SAN ANTONIO CA CMNTY 4.103% 08/01/23.......ooooecovveereereeeeceeeeerecreeneeeeseseeresesseesesesssseeeessessessessesen | veeessenee ...07/10/2013 | RBC Capital Markets. 750,000 750,000 0
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 2,195,000 2,195,000 0
Bonds - U.S. Special Revenue and Special A t

3136AG HV 7| FANNIE MAE 2013-94 CV 3.500% 07/25/33..........eevvreerrrrrereenisrnessessssessessssssssssssessssssssesssssssessssssessssssnns | sesssssnnee ....08/14/2013 | Wells Fargo Securities 2,484,277 2,500,000 7,049 (1

3137B3 4W 5| FHLMC MULTIFAM STRU PAS 3.500% 04/15/33.........ccmmerreummereeisnseessmssssssssessessssesssssesssssssesssssssssssses | sessnseres ...08/21/2013 | Citi 2,969,892 2,982,474 7,249 (1

3138L4 EQ 2| FANNIE MAE AM3742 3.150% 09/01/25..........ovvveuuerreeimerremiseessissesesssssssessssessssssssssssssssessssssssssssssnsessssss. | sesseneees ....08/15/2013 | Deutsche Bank Securities 1,873,125 2,000,000 3,150 (1

3138L4  J3 8| FANNIE MAE AM3881 3.830% 08/01/25...........ovveeeereeeeeeeeseereeesseeeeeessesseeesssssseesessessessessssessesssssesesssssssesssssesen | soiesssnes ....09/05/2013 | Bank of America 1,970,234 2,000,000 1,915 |1

3138L4 S2 0| FANNIE MAE AM4136 3.370% 08/01/23.........ovvrveemmrreiemerresssneressssesesssssessssssessssssssssssssssesssssssssssssnsessssss. | sesseneees ....09/05/2013 | Bank of America 1,928,438 2,000,000 1,685 |1

74529) NX 9|PUERTO RICO SALES TAXF 5.250% 08/01/40.........covvermmrrriermmemressmsessesssessssssssessessssssssssssssssssssssssssssssssss | sessessan ...08/20/2013 | Citi 897,930 1,000,000 3,208 | 1FE

841215 AA 4| SOUTHAVEN CMBD CYCLE GE 3.846% 08/15/33.......coccuimmrmeummerriissermsissssssssssesessssssssssssssesssssssssssssssesnes | sesssseres ....08/06/2013 | Bank of America 3,000,000 3,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 15,123,896 15,482,474 24,256 |.......... XXX reoereisenenns
Bonds - Industrial and Miscellaneous

001010 AF 3| ADT CORP 3.500% 07/15/22........00cccommmmmrrerrrrveesimmsammessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessnss | sosessssens ....05/03/2013 | Tax Free Exchange 2,005,816 2,000,000 0 |2FE

008414 AA 2| AGATE BAY MORTGAGE LOAN 3.500% 07/25/43..........covveumrerrermneereeinessessesessesssesssssssesssssssssssssesssssnns. | sevsenseees ....08/21/2013 | Bank of America 1,913,125 2,000,000 5,250 |1FE

03076C AF 3 [ AMERIPRISE FINANCIAL IN 4.000% 10/15/23.......cccorvvveeeererreeesseseeessssseesessessesessessssessesssssessesssssssssessessessesss | consessenns ....09/04/2013 | Various 2,636,737 2,650,000 333 | 1FE

12527G AC 7 |CF INDUSTRIES INC 3.450% 0B/01/23........cevcrveummrreimmmerressmessesssessesssssssssssssessssssesssssssssssssssessesssssssssen. | onsesseses ...08/27/2013 | Sterne Agee. 1,399,785 1,500,000 13,944 |2FE

12673P AE 5| CAINC 4.500% 08/15/23......cc.cirrrrrveeemssssmmssnessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | seesssseees ....08/13/2013 | Bank of America 995,390 1,000,000 0 | 2FE

13975D AF 2| CAPITAL AUTO REC ASSET 2.790% 10/22/18........coveuerrrrerereeriorsssssissessssssessssssesssssssssssssssesssssssesssses. | sessessnnes ....08/14/2013 | Credit Suisse First Boston 2,999,591 3,000,000 0 | 1FE

256747 A@ 5|DOLLAR TREE INC SERIES 4.630% 09/16/23.........covvvvvvvvvvrerennnenennneensssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssssss ...09/16/2013 | Wells Fargo Securities 2,000,000 2,000,000 0|2z

268648 AN 2| EMC CORP 3.375% 06/01/23........commrvreerenerriiiessssissssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssnsnsss. | sesssnsses ...08/19/2013 | Citi 961,020 1,000,000 7,125 [1FE

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

406216 BD 2 |HALLIBURTON CO 3.500% 08/01/23, 08/05/2013 | Bank of America 994,170 1,000,000 292 | 1FE

437076 BC 5|HOME DEPOT INC 3.750% 02/15/24 ....09/03/2013 | Bank of America 1,989,620 2,000,000 0 [1FE

44266R AC 1| HOWARD HUGHES MEDICAL | 3.500% 09/01/23..........cooesmmmmmrreeeeerroessssesseseeessssossssssseesssssssssssssssssessssssssses | sosessnnans ...07/16/2013 | Goldman Sachs & Co. 997,930 1,000,000 0 | 1FE

459200 HP 9 [IBM CORP 3.375% 08/01/23..........ovvvveurrreerierresiessessinssssssssssssssssssssssssssssssssssssesssssssessssssesssssssssssses. | cosseveeses ....07/30/2013 | Goldman Sachs & Co. 3,997,960 4,000,000 375 | 1FE

46639G AL 0 |JP MORGAN MTGE TRUST 20 3.000% 03/01/43.........ecvruermerrrermcrresssesssssmessssssmmesssssssssssssessssssnsessssnes | sesseeenes ....03/26/2013 | J P Morgan & Co. (65,321) (63,859) 0 | 1FE

489170 AC 4 [KENNAMETAL INC 3.875% 02/15/22.........covvveruerreiemereeiiesseeiinessesisssssssssssssssssssssssssssessssssssssssssessssssss | cossesseses ...07/01/2013 | Key Bank 2,678,885 2,750,000 41,441 | 2FE

500255 AT 1|KOHLS CORPORATION 4.750% 12/15/23.........commurvvumerreimmerreisssesssssmesssssssessssssssssssssssssssssssesssssssesssssnnes | sesseneenes ....09/05/2013 | Morgan Stanley & Co. 997,500 1,000,000 0 | 2FE

50187V AF 8 |LEAF Il RECEIVABLES FND 3.460% 09/15/21........vvveierreernereesisessessssssssssssssssssssssssssessssssessssssnsssssssns. | sessensenes ...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 07/01/2013 | Tax Free Exchange 600,000 1,269,512 0 |6Z

74170* AC 3| PRIME PROPERTY FUND LLC 4.610% 08/22/25 ....08/22/2013 | J P Morgan & Co. 1,000,000 1,000,000 0|2z
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 3

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

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

85172G AB 3| SPRINGLEAF MORTGAGE LOA 3.520% 12/25/65. ...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 994,875 1,000,000 0 | 1FE

92938C AD 9 |WFRBS COMM MORTG TRUST 4.153% 08/15/4..........occorerverrmeereesiesressisessssseessssssesssssssessssssnssssssssses | onsessenes ....08/06/2013 | RBS Securities Corp. 2,059,846 2,000,000 4,384 | 1FE

05330K AA 3| AUTO METRO PUERTO RICO 6.750% 06/30/35 |- ....08/02/2013 | Goldman Sachs & Co. 3,000,000 3,000,000 0 | 2FE

05565Q CD 8|BP CAPITAL MARKETS PLC 2.750% 05/10/23 |- ...09/12/2013 | Citi 889,080 1,000,000 9,701 [1FE

49245P AA 4| KERRY GROUP FIN SERVICE 3.200% 04/09/23, |-~ ....08/07/2013 | Citi 1,851,200 2,000,000 21,867 | 2FE

71654Q BH 4|PETROLEOS MEXICANOS 4.875% 01/18/24 | S ...08/29/2013 | Tax Free Exchange 1,996,093 2,000,000 0 | 2FE

71656L AQ 4 |PETROLEOS MEXICANOS 144 4.875% 01/18/24 |- ....07/12/2013 | Various 1,996,060 2,000,000 0 | 2FE

75625Q AB 5|RECKITT BENCKISER TRSY 3.625% 09/21/23. F..occo. | ....09/16/2013 | Citi 493,725 500,000 0 | 1FE

822582 AX 0|SHELL INTERNATIONAL FIN 3.400% 08/12/23 F 08/07/2013 | Barclays Capital Inc 997,900 1,000,000 0 |1FE

G9224* AF 1| UNITED DRUG FINANCE LIM 4.480% 09/25/23 F....c.... | ....09/25/2013 | HSBC Securities 3,000,000 3,000,000 0|2z

Q2107# AH 9| CONTACT ENERGY LTD SR N 4.090% 12/19/23 Fos ....09/19/2013 | Commonwealth Australia Sec. 3,500,000 3,500,000 0 |2Z
3899999. Total - Bonds - Industrial & Miscellaneous 55,342,337 56,605,653 118,350 |.......... YOS —
8399997. Total - Bonds - Part 3 86,378,123 87,783,127 170,606 | .......... YOS
8399999. Total - Bonds. 86,378,123 87,783,127 170,606 |.......... YOS —
9999999. Total - Bonds, Preferred and Common Stock 86,378,123 XXX 170,606 |......... 00 S—
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3132H3 7A  5|FREDDIE MAC GOLD POOL 3.500% 03/01/43........| ..... 09/01/2013| Paydown.... 131,863 | 34,009 0 (0 IO (2,146) ...(2,146) 03/01/2043| 1...
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36........... | ..... 09/01/2013| Paydown.... ....38,161 .39,306 0 0| (1,145) ..(1,145) 03/25/2036 1...
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/20........ |..... 09/01/2013| Paydown.........cveveerrrenrrirerienens | ceveene 20 20 20 20 0 .0 0 11/20/2020( 1.ovoo..
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20........ |..... 09/01/2013| Paydown.........ccoueerereneenerienins | cevenne 36 36 36 36 0 .0 0 10/20/2020 1...........
36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/20........ |..... 09/01/2013| Paydown.........cveuverrvenerererienens | coveene 62 62 64 63 0 .0 0 12/20/2020 1...........
36235* AB 7| CANTON LEASE FINANCE 4.730% 06/15/30.......... | ..... 09/15/2013| Redemption ~ 100.0000............ | cevereremeemrrirerirens | cereeineenns 57,314 | oo 57,314 | e, 57,314 | v 57,314 0 .0 0 06/15/2030(1...........
38373M  2F 6| GNMA 2008-80 IO 0.969% 04/16/50..........corvrervrere | cever 09/01/2013| Paydown.... 0 0 0| .ere(17,014) | o0 | e (17,014) 04/16/2050 1...
38373M  3S 7| GNMA 2008-86 IO 0.572% 10/16/48...........ccocovvrveee | s 09/01/2013| Paydown.... 0 0 0] ...(157,724)| ......37,577 | ....... (195,301) 10/16/2048| 1...
38373M 7D 6|GNMA 2009-37 IO 1.106% 05/16/49........cocooverervreine | vener 09/01/2013| Paydown.........cvvveermerenerirerienens | ceveene 0 0 49,499 | .. 85,764 | ...ocvvvrrrns 0]...(50,295)] ........35,469 | ........ (85,764) 05/16/2049| 1...........
383738 TM 9| GNMA 2003-20 MA 5.500% 06/16/32........co.covvveemrens | o 09/01/2013| PAYAOWN.........ouevrrireiinienerierins | ceeereeiseiseenseniens | oneinns 1,141,678 | ......... 1,141,678 | ......... 1,135,613 | ......... 1,138,687 | .oovvvvveeenc0 | 2,991 | i (V1 IO 2,991 | 0| e 1,141,678 06/16/2032| 1...........
38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32.........cccevvrrerer | v 09/01/2013| PaYAOWN........couvvrrervmerierireens | eevrserieniesessenins | ereersinees 305,268 | ............ 305,268 302,720 303,553 | o0 | e 1715 | (V1 IO 1,715 0 305,268 09/16/2032| 1...........
38374N  JX 6| GNMA 2006-42 B 5.174% 08/16/46...........cocovevireres | s 09/01/2013| Paydown.........ocuvverneeernrinrirens [ vrererneresernnnerinnns | vevveereneeen 34,509 | 34,509 | 137,763 | 137,623 | 0 | e n(3,114) | (V1N I (3114) | v 0 08/16/2046| 1...
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35.........ccoseverrrneres | cenee 09/01/2013| Paydown.... 0 (11) 0 03/16/2035| 1...
831641 EM 3| SMALL BUSINESS ADMIN 5.944% 08/10/18.......... | ... 08/10/2013| Redemption  100.0000... . 9191 | .. 29,191 0 .0 0 0 0 08/10/2018 1...
0599999. Total - Bonds - U.S. GOVEMMENL. .....vuiirirriiiiseissssissrsisrissssenssssissssssssssssnssnsssesssssssnsssnssssssesssssesssnssssssssssessssssesssssssenes | eoveneens 1,028,919 | tovvennas 1,628,919 | ......... 1,850,882 | ......... 1,855,393 | .o 0]... (226,743) | ........ 73,046 | ... (299,789) | ..vovvevnnennd 0] 1,628919 | o0 | o0 | 01,234,305 | ... 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.........c.. | ovevrererererererenins | crverireens 135,708 | coveverees 135,708 | ....coovee 135,708 0 0 .0 0 0 (V1 IO 135,708 02/01/2042| 1FE......
20775B  YZ 3| CONNECTICUT ST HSG FIN 4.150% 05/15/42....... | .... 07/18/2013| Redemption ~ 100.0000... 885,000 885,000 | ............ 885,000 885,000 0 .0 0 0 0 885,000 05/15/2042| 1FE......
246395 YC 5|DELAWARE ST HSG AUTH RE 2.750% 12/01/41... | ..... 09/07/2013| Redemption  100.0000... 40,000 40,000 0 0 .0 0 0 0 .40,000 12/01/2041] 1FE......
45201Y  YJ  O|ILLINOIS ST HSG DEV AUT 2.625% 12/01/42......... | ..... 09/01/2013| Redemption  100.0000... 156,105 | ...........156,105 | ............ 156,105 | .coovvenee 156,105 0 .0 0 0 0 ...156,105 12/01/2042| 1FE......
49130T PQ 3 |KENTUCKY ST HSG CORP HS 4.268% 01/01/28... |..... 09/10/2013| Redemption ~ 100.0000............ | covernerverreemerrerenne | cerenirneenns 15,000 | ooovereern 15,000 | covvrrnnees 15,000 | .cooovrvrnees 14,423 | oo 0 | s Y4/ [P (V1 IO Y4 0 01/01/2028| 1FE......
49130T PS  9|KENTUCKY ST HSG CORP HS 3.000% 11/01/41... | ..... 09/01/2013| Redemption ~ 100.0000..........c. [ overerrrrerrirmmrrerinnns | vrreereriens 85,000 .85,000 0 0 .0 0 0 0 11/01/2041| 1FE......
57586P R4  0|MASSACHUSETTS ST HSG FI 4.350% 12/01/27.... | ..... 09/01/2013| Redemption ~ 100.0000............ | .ccc... 260,000 260,000 260,000 260,000 0 .0 0 0 0 12/01/2027| 1FE......
60416Q EP 5| MINNESOTA ST HSG FIN AG 4.450% 07/01/31...... | ..... 07/01/2013| Redemption  100.0000... ....10,000 ..10,000 | .ovviiinne 10,000 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... ..105,000 05,000 0 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... .80,000 0 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............ | covrereerrerrrerernceane | wevrnereeennn55,000 | ciiirienn.55,000 | oo 55,000 | .oovrrrneene 55,000 0 .0 0 0 0 09/01/2032| 1FE......
83712T DA  6|SOUTH CAROLINA ST HOUSI 2.950% 01/01/41..... | ..... 09/01/2013| Redemption ~ 100.0000. .75,000 0 0 .0 0 0 0 01/01/2041| 1FE......
83756C AY 1|SOUTH DAKOTA HSG DEV AU 4.000% 11/01/42... | ..... 09/15/2013| Redemption ~ 100.0000............ | covrererrerererernenians | ceverieens 155,000 | vovvvvnnes 155,000 | ..ovvveneee 155,000 | cooovvveneee 155,000 0 .0 0 0 (1 I 155,000 | coovvrvennnnad 0 11/01/2042| 1FE......
88271H FL  8|TEXAS ST AFFORDABLE HSG 2.700% 09/01/41....] ..... 09/01/2013| Redemption  100.0000... 250,000 250,000 250,000 0 0 .0 0 0 0 250,000 0 09/01/2041| 1FE......
92812Q NU  7|VIRGINIA ST HSG AUTH DE 4.900% 01/01/33....... | ..... 09/01/2013| Redemption ~ 100.0000............ | ovvererrerereeerneenns | ceverinens 100,000 | covvvenees 100,000 | .oeovvvvnnes 99,875 | .ovvrvrenne 99,885 0 .2 0 2 (1 I 99,887 | .ovvverir 0 01/01/2033| 1FE......
93978X EM 8| WASHINGTON ST HSG FIN C 4.600% 10/01/33..... | ..... 09/01/2013| Redemption  100.0000.........c.. | covveennreenernneniiinns | crvveninnns 150,000 | .oovreree 150,000 | ..oovvenene 150,000 | cocovreneee 150,000 0 .0 0 0 (V) 150,000 | covvcrnnennd 0 10/01/2033| 1FE......
1799999. Total - Bonds - U.S. States, TEITHOres & POSSESSIONS................c..overveeereerreereeeeeeeeerereeeeseeeseeeeseeessseseesseesseesssessseessssnssees | correees 2,556,813 2,556,813 2,556,688 | ........ 1,785,413 | oo () I 579 | i (V) I 579 | s [ 2,556,700 | ..o 013 ] 113 ] ...65,152 | ... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special A t
31340Y 4Z  9|FHLMC REMIC 93 H 8.500% 11/15/20...........ccvvvee. | ..... |09/01/2013| PaydOWN. ......ocvvurireeicirneiinneis | cereriseiseeeneinens | e 2,656 | oo 2,656 | oo 2,779 | oo 2,670 | oo 0 | oo (14) 0 (14)| 0 | ................ 2,656 | ............... 0 | ............... 0 | ............... 0 | ........... 148 ‘11/15/2020|1 ...........
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31358P HV 2| FNMA REMIC G92-35 EB 7.500% 07/25/22............. | ..... 09/01/2013| PAYAOWN........couvvrirreeeiierirenins | eeevseieensesienenes | cevrssessesi 3,018 | oo 3,018 | oo 3,025 | ... 3,010 0 .8 0 8 (1 I 3,018 | oo (V1 I (V1 IO 0 | v 149 |07/25/2022|1...........
31358Q EU  5|FNMA REMIC 1992-162 D 7.000% 09/25/22............ | ..... 09/01/2013| Paydown.... X 09/25/2022| 1...
3136A8 DP 2| FANNIE MAE 2012-104 VV 3.500% 02/25/38 IO I 09/01/2013| Paydown.... . . 50,404 50,269 02/25/2038 1...
3136AE  TT  4|FANNIE MAE 2013-54 BA 3.000% 06/25/43............. | ..... 09/01/2013| Paydown.........cveveerrrenrrirerienens | ceveene 38,277 | ..... 38,277 .39,605 0 0| o (1,328) [ oo (V1N I (1,328) | v [V I 38,277 | e (V1 I (V1 IO [V I 303 [06/25/20431...........
3136AG HV  7|FANNIE MAE 2013-94 CV 3.500% 07/25/33............ | ... 09/25/2013| PAYAOWN........oouevvirreneiierirenins | eeevseieensesieneses | cevinseeneninns 7,292 | oo, 7,292 (1 I 7,292 | e (V1 IO (V1 IO (1 IO 21 |07/25/20331...........
3137AR WS 1|{FHR 4073 HC 3.500% 03/15/35........cocrvrerrrmrrririrane | cerer 09/01/2013| Paydown.........cveuverrvenerererienens | coveene 35,455 | ..... 35455 | .ooieernn38,357 | 38,236 | 0 | ce(2,782) [ 0 [ i(2,782) [ e [V I 35,455 | v (V1 I (V1 IO [V T 827 |03/15/2035(1...........
3137B3 4W  5|FHLMC MULTIFAM STRU PAS 3.500% 04/15/33.... | ..... 09/15/2013| PAYAOWN........couevnirrereiierirenins | eervseeeensesieneses | cevissessesen 8,801 | oo 8,801 (1 I 8,801 | covverernne (V1 IO (V1 IO (0 IO 26 |04/15/20331...........
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32 I 09/01/2013| Paydown.... 505,956 505,956 0 505,956 0 (1 IS o I I 20,095 | 09/25/2032] 1...
31392R  WT 4 |FHLMC 2492 Z 5.500% 08/15/32 IO I 09/01/2013| PAYAOWN........couviriviireiierirnins | erveresiieesiesiseeninns | cvvesiienns 437,110 | v 437,110 ..424,051 0| . 3,060 | v | e 13,060 | oo 0 | e 437,110 | oo (V1 IO (VI IOV ) I IO 15,506 |08/15/20321...
31393A 5P 8| FNMA 2003-43 PE 5.500% 05/25/33.........ovceorvvenens | o 09/01/2013| Paydown.........cvvveermerenerirerienens | ceveene 398,352 398,352 395,479 0 0 398,352 0 (V1 IR 0 . 14,783 | 05/25/2033| 1...........
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33........ovvveeremernns | cerer 09/01/2013| PAYAOWN........couvevrieieneiierireeins | eerieeeseniesissenins | cveerienes 716,288 | ............ 716,288 | ...........710,692 | ........... 713,831 | v 0 | oo 2857 | a0 | 2457 | (1 I 716,288 | oo (V1 IO (V1 IO 0. 26,581 | 03/15/2033| 1...........
31405W QT 5| FNMA POOL 801566 5.000% 01/01/20........cccccnuwrse [ o 09/01/2013] PaYAOWN. .....vovvenriririssrinninnins | nerssnsssensenessenes | senessessenenns 3,629 | s 3,629 | s 3,651 | oo 3,635 | i 0 0 | e 3,629 | . 0 [ e 0 | i [ I 121 [01/01/2020 1...........
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMENL.........rviuiiriiiiiiisieissiesssssi s ssssesssnes . 2,218,179 | . 2,218,179 | ......... 2,150,818 | ......... 2,144,437 | oo 0] . 18126 | o0 | 118126 | i [ I 2,218,179 |t 0 [ v 0 | e 0. 80,313 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
000780 HW 9| ABN AMRO MORTGAGE GROUP 4.500% 06/25/33 ] ..... 09/01/2013| PAYAOWN.........ourvvmrireirriirneiierins | ceverseiissieniieniene | cereeeineenns T4467 | oo, T4467 | v, 71,305 | v 74,089 | .oooverins 0 | cireeereen379 | 0 [ 379 | (U I T4467 | oo (V1 I (V1 I (U I 2,215 | 06/25/2033| 1FM.....
000780 LC 8| ABN AMRO MORTGAGE GROUP 4.500% 08/25/18..... 09/01/2013| PaYAOWN........ouvvrrereerrirnerienins | ceverserissisesienieee | cervenineenns 21,953 | oo 21,953 | v 22,104 | v 21,969 | oot 0 (0 I 21,953 | oo (V1 I (V1 IO (U I 667 |08/25/2018| 1FM.....
00101J AB  2|ADT CORP 3.500% 07/15/22.........cccovrvrrrermrarirnnns | eres 05/03/2013| Tax Free EXChange.........ccccovvvee [ ovrvrrvnvevineireiinnn | eoverns 2,005,816 | ......... 2,000,000 | ........ 2,006,240 | ......... 2,005,995 | ..o O [ oreee(179) | o0 | e (179) | (1 I 2,005,816 | ....ocooneee 0 [ v 0 | v 0 . 36,944 | 07/15/2022| 2FE......
00228# AA  0|AV CINGULAR LLC CINGULA 7.450% 08/15/21...... | ..... 09/15/2013| Redemption ~ 100.0000............ | covermrermrermrerirerereee | coreririeenns 45,407 | oo 45,407 | .o 47,678 | oo 46,800 | ..oovvvrernes 0 08/15/2021| 1...........
00442Q AG  3|ACE SECURITIES CORP 6.500% 08/15/30............. | ... 09/01/2013| Paydown.... e v D442 | i BT 18T | 55,439 | 08/15/2030| 3AM.....
008414 AA 2| AGATE BAY MORTGAGE LOAN 3.500% 07/25/43.. | ..... 09/25/2013| Paydown 07/25/2043| 1FE......
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22..........cccovvrvrvrnren | veree 09/20/2013| Paydown.........ocvvverneerernnieniens [ coverernerisnsereninnes | erveeennnnn 163,309 | 11 163,309 | oo 149,020 | ......oue 161,235 | oo 0 09/20/2022,
025816 AQ 2| AMERICAN EXPRESS 4.875% 07/15/13.......ccccovuv | v 07/15/2013| MaLUIItY........cconevvervecrierineerninins | veeresrinernennseenes | evnerneennn 125,000 | 125,000 [ oo 125451 | v 125,031 | v 0 07/15/2013
02640C AF 2| AMERICAN GENERAL MORTG 5.750% 09/25/48.. | ..... 09/01/2013| Paydown.......c..ccoeerrerernnrernnines , , , , , , 09/25/2048
04542B MS 8| ASSET BACKED FUNDING CE 5.010% 06/25/35.... | ..... 09/01/2013| Paydown..........ccovevrrenerrerircens 573 | 82,014 | 82,139 | 0 | 34 | 06/25/2035
04626R AA 4 |ASTORIA POWER PROJECT 5.744% 05/01/16...... |..... 09/01/2013| Redemption  100.0000... 05/01/2016|
049164 AK 2| ATLASAIRINC 7.336% 01/02/18........ovveevvrrerrenns [ v 09/07/2013| Redemption ~ 100.0000... 01/02/2018
049164 BE 5|ATLAS AIR INC 2000-1 PA 8.707% 07/02/21 R 09/02/2013| Redemption  100.0000... ...93,339 ...93,339 | .. 07/01/2021
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 0 03/20/2015
05606T AA 1|BXG RECEIVABLES NOTE TR 5.100% 03/02/26.... | E.. | 09/02/2013| Paydown........ccccvveervenrrnerirerens | coveene 89,191 | ..... 89,191 89,123 | e 89,081 | ..oevverirns (U IO 110 | o 0 03/02/2026
05606U AA  8|BXG RECEIVABLES NOTE TR 2.660% 12/02/27.... | ..... 09/02/2013| Paydown..........ccceeeereneererireens \ 0 .0 0 12/02/2027
05949A EC  0|BANK OF AMERICA MORTGAG 5.500% 05/25/34.. | ..... 09/01/2013| Paydown..........ccovverrvemrrnerirenins | veveereirnnrverreninne | ennenn 1,106,387 | ........1,106,387 | .........1,095,496 | .........1,101,709 | ....ccccccro.uc 0| e 4,678 | oo 0 05/25/2034
05955P AJ  7|BANC OF AMERICA FUNDING 5.000% 06/26/21.... | ..... 09/01/2013| Paydown.... . . . 0].. 233 0 06/26/2021
05955Q AE  6|BANC OF AMERICA FUNDING 5.500% 02/26/20.... | ..... 09/01/2013| Paydown..........cccvvveervnirirerirrens , , , 857 | o (U IO (76) 0 02/26/2020
05955R AA 2 |BANC OF AMERICA LARGE L 5.204% 01/25/42..... | ..... 09/01/2013| PaYdOWN.........oucvvrrirerinrinerienins | cevernerinsninenienenee | evenennnensn8,283 | iviiiiiecnnen8,243 | 8,701 | i 8877 | (U [ (434) | oo 0 01/25/2042
05956T AA  7|BANC OF AMERICA FUNDING 4.000% 05/26/36.... | ..... 09/01/2013| Paydown..........cccvveerrveerirererens 0].. 537 0 05/26/2036
060505 BD 5|BANK OF AMERICA CORP SU 4.750% 08/15/13.... | ..... 08/15/2013] MatUIity...........cvvrrererrcrirerineins | ceverrerisseiseiieniieee | eveneennenn 125,000 | 10 125,000 | 122718 | 124,820 | e 0| s 180 | v 0 08/15/2013
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073914 VK 6|BEAR STEARNS MTGE SEC | 3.161% 10/25/25..... | ..... 09/01/2013| PaydOwN........ccvvmrerrienrineiienins | cevenerinneirserneninne | evnneennens 127,109 | i, 127,109 | oo 122,660 | ..ooovenee 124,090 | coooovriciinnn 0| e 3,019 | v 0 {3,019 [ 0 [ e 127,109 10/25/2025| 1FM.....
123168 AA  4|BUSH TRUCK LEASING LLC 5.000% 09/25/18....... | ..... 09/01/2013| Paydown.... 107,057 | cooovvrennee 106,804 | ............ 106,771 0].. 286 0 ...107,057 09/25/2018| 1FE......
12612B  AE  0|CNH EQUIPMENT TRUST 201 4.040% 09/15/16.... |..... 09/15/2013| Paydown.... ...1,000,000 999,791 999,890 0| s 110 | oo 0 1,000,000 | ..ooovveen0 | 0 | 0 | 30,300 | 09/15/2016| 1FE......
126185 AA  5|CPSAUTO TRUST 2012-A A 2.780% 06/17/19....... | ..... 09/15/2013| PaydOWN........oucvvrrererinrrierierens | ceveierirerirenienenee | evvneeeen 101,714 | 101714 | e 101,702 | v 101,705 0. 10 0 .10 (V1 I 101,714 | o (V1 I (V1 IO 0| e 1,891 |06/17/2019| 1FE......
126185 AB  3|CPSAUTO TRUST 2012-A B 5.010% 06/17/19....... | ..... 09/15/2013| PaydOWN........ccvvurererineinerienins | ceerreneinserineninseenes | ernernnnnn 105,256 | 105,256 [ oo 105,243 | ..ovvvenee 105,246 0 06/17/2019| 2AM.....
126186 AA  3|CPSAUTO TRUST 2011-A A 2.820% 04/16/18....... | ..... 09/16/2013| PaydOwN..........cveveeeerrnerirerirecens | cvvvvnernenirenenenene | cevevereeenn 90,674 | i 90,674 | il 90,661 | ..oovvevnvne 90,669 0 04/16/2018| 1FE......
12642M  AQ 3| CREDIT SUISSE MORT CAPI 6.500% 05/27/37...... | ..... 09/01/2013| PaYdOWN.........ouvvvirrrenrirerieeins | ceerenniennieniseenns | evvnereennen 91,422 | 91,422 | il 92,450 | .ovvrirnns 91,610 | .oocrerirns 0 05/27/2037| 1FM.....
12646W AH  7|CREDIT SUISSE COM MTGE 3.000% 04/25/43...... | ..... 09/01/2013| Paydown.... 44,159 0 0 04/25/2043| 1FE......
126673 ZS 4| COUNTRYWIDE ASSET-BACKE 5.308% 08/25/35. | ..... 09/01/2013| PaYdOWN. ... | cevvinerrennienisensens | cvevserenneee /1,166 | e 77,166 | e 75,527 | v 76,104 | coovrerins 0 08/25/2035| 1FM.....
12667F VF 9| COUNTRYWIDE ALTERNATIVE 6.500% 10/25/34.. | ..... 09/01/2013| Paydown T6,762 | oo 78,118 | oo 0 10/25/2034| 1FM.....
12668A MN 2| COUNTRYWIDE ALTERNATIVE 5.500% 11/25/35.. | ..... 09/01/2013| PaydOWN........ccvvurerrrvnerincrierins | reeerenrieersnenisnenes | eernernenn 198,750 | i 198,750 | e 161,842 | oo 163,872 | covoveierinnn 0 et 34,878 | oo (V10 IO 34,878 | oo (1 I 198,750 11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 07/01/2013| PaydOWN.......covverrrrerrreriererneens | cevernernnenieneneenne | cevvnereeeeneD 1,270 | i 51,270 | o 48,129 | oo 50,123 | covrerernns (U I 147 | s (V1 IO 1147 | 0 | oo 51,270 10/25/2035| 2FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 5.500% 10/25/35... | ..... 09/01/2013| PaYdOWN. ... | cevrineirennienisenens | evrseriennene 79,501 | i 75,501 | o 70,876 | covvverncn. 73,812 | oo 0| 1,689 | e [ 1,689 | (0 I 75,501 10/25/2035| 3FM.....
12669E S2 3| COUNTRYWIDE ALTERNATIVE 5.000% 10/25/33.. | ..... 09/01/2013| Paydown 238,526 248,310 0 0 250,411 10/25/2033| 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 5.000% 07/25/34...| ..... 09/01/2013| PAYAOWN. ... | evrinerenniienisenens | cvvnniennn 84,164 | i 44,164 | i 42,839 | oo 43,821 | v 0 | 383 | a0 [ 343 | (U I 44,164 07/25/2034| 1FM.....
12669G C8 2|COUNTRYWIDE HOME LOANS 5.500% 06/25/35... | ..... 09/01/2013| PaYAOWN........couvvrrrrvrerierireeins | eeresernnenienenensens | cvevnereneen 19,549 | i 75,549 | e TAAT3 | s T4442 | .o 0| 1,382 | 275 | el 1,107 | (U I 75,549 06/25/2035| 2FM......
12669G EZ 0|COUNTRYWIDE HOME LOANS 5.500% 08/25/33... ..... 09/01/2013| PaydOWN........coovvrvreririreriniinernns [ overeninersnsssirennnes | covveennnnns 109,149 | oo 109,149 | ... 107,549 | ..o 108,333 | .o 0 [ o816 | 0 | 816 | (V1 I 109,149 08/25/2033| 1FM.....
14366U AB 8| CARNOW AUTO RECEIVABLES 3.240% 03/15/16. |..... 09/15/2013| Paydown.........cveveererenerirerienens | coveene 241,676 241,676 241,665 241,670 0 0 241,676 03/15/2016| 1FE......
152314 PH  7|CENTEX HOME EQUITY LOAN 5.590% 11/25/35... | ..... 09/01/2013| Paydown.... ...61,469 11/25/2035| 1FM.....
161546 FW 1| CHASE FUNDING MORTGAGE 4.429% 10/25/14.. | ..... 08/01/2013| Paydown 62,184 10/25/2014| 1FM.....
16165T AJ 2| CHASEFLEX TRUST 2005-1 5.500% 02/25/35....... | ..... 09/01/2013| Paydown.... .86,271 | ... ..86,271 02/25/2035| 1FM.....
172973 2R 9| CITICORP MORTGAGE 5.625% 09/25/35............... | ..... 09/01/2013| PAYAOWN........couvvrrrrvnerierireens | oereseerseniesesnenins | cvserinnees 313,011 | oo, 313,011 09/25/2035| 1FM......
172973 5F 2| CITICORP MORTGAGE 5.000% 02/25/21.........cocee | oo 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.....
17312D AC 2| CITICORP MORTGAGE 6.000% 09/25/37.......cccover | voree 09/01/2013| Paydown.... 09/25/2037| 1FM.....
20846Q HE 1|CONSECO FIN SECURITIZATION 2001-2 M1 MH... | ..... 09/01/2013| Paydown 02/01/2033| 6FM......
21075W  BF 1| CONTI MTGE HOME EQUITY 8.100% 08/15/25...... | ..... 09/01/2013| Paydown.... ...21,658 08/15/2025| 4FM.....
22540A AJ  7|ASSOCIATES MANUF HOUSIN 7.600% 06/15/28... | ..... 09/15/2013| PAYAOWN.........ouvemrrrenerrerireens | eerersessensesissenins | cvverinees 140,385 06/15/2028| 1FE......
22540A CP 1| ASSOCIATES MANUF HOUSIN 7.025% 03/15/28... | ..... 09/15/2013| PaYdOWN........courveriivierierirenens | ovvveeerienienesneeins | eveverienns 139,675 03/15/2028| 1FE......
22541N 52  8|CS FIRST BOSTON MTG SEC 5.000% 05/25/18..... | ..... 09/01/2013| PaYAOWN.........ourvvrrirerrrennerienins | ceeerseriseinersenieee | cereeineenns 40,533 05/25/2018| 1FM.....
22541Q VG 4|CS FIRST BOSTON MORTGAG 5.500% 10/25/33... | ..... 09/01/2013| Paydown.... 284,677 10/25/2033| 1FM.....
2254W0 KD 6|CS FIRST BOSTON MRTGE S 5.250% 10/25/19..... | ..... 09/01/2013| PaYAOWN........ouvrrrereirerernerienins | ceeerseesseiseisenieee | cereeeneenns 92,693 10/25/2019| 1FM.....
226829 AA  7|CROCKET COGENERATION 14 5.869% 03/30/25.. | ..... 09/30/2013| Redemption ~ 100.0000............ | ceveerrveerrrererirerirene | cererirerenns 13,498 X 03/30/2025| 2FE......
22943Y UB 3| CREDIT SUISSE MTG CAPIT 2.817% 08/27/37...... |..... 09/01/2013| PAYAOWN........coueemnrereaerierireins | eerersersenseeissennns | cvverieees 108,329 | .ovvvrnees 108,329 | ..oovveneee 105,147 | coovvreneee 105,422 | oo 0| e 2,907 | e (V1 IO 2,907 | coovveerenennd (1 I 108,329 08/27/2037| 1FM.....
23336E AC  0|DTAUTO OWNER TRUST 201 3.050% 08/15/15.... | ..... 09/15/2013| PaYAOWN........courvenveiveerierirnens | eereenerienienesneeins | cveeriieens 495,267 | ...ocvevne 495,267 | ..ovvonees 495209 | ........... 495,258 0 .9 0 9 (V1 IO 495,267 08/15/2015| 1FE......
29977J AB 2| EVERBANK MTGE LOAN TRUS 2.500% 03/25/43.. | ..... 09/01/2013]| PAYAOWN.........ouivmrireirrrenerienins | ceeerseesssessniseniene | cereeeineenns 70,080 | coovvrvnnes 70,080 70,497 0 (1 [ [C31)) I (V18 I (416) | covoeerennd (1 I 70,080 | .ocvocrinne (V1 I (V] IO 0 | v 732 | 03/25/2043| 1FE......
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29977K AA  1|EVERBANK MTGE LOAN TRUS 3.000% 06/25/43.. | ..... 09/25/2013| PaYAOWN.........oucvvrrireirnrineiienins | ceeerseeissisniieniens | cereeineenns 99,712 | covvvne 99,712 | v 98,901 0 0 | s 812 [ oo, (V1 IO 812 | oo 0 06/25/2043| 1FE......
301657 AA  0|EXETER AUTOMOBILEREC T 1.290% 10/16/17.... | ..... 09/15/2013| Paydown 296,023 296,023 296,011 0 0].. 12 0 .12 0 10/16/2017| 1FE......
30256Y AA  1|FPLENERGY MARCUS HOOK 7.590% 07/10/18... | ..... 07/10/2013| Redemption ~ 100.0000............ | covvereermerrnerireeenes | cevrrrerneninns 3473 | s 3173 | e 3173 | ... 3,173 0 .0 0 0 0 07/10/2018| 3Z........
30291D AB  2|FRSLLC 2013-1A A2 3.080% 04/15/43.........ccocooverre | vener 07/15/2013| Paydown.........ccoverrrenirirerirenens | coveene 258 | ... 258 258 0 0 .0 0 0 0 04/15/2043| 1FE......
32051D 3U  4|FIRST HORIZON ASSET SEC 5.250% 09/25/34..... | ..... 09/01/2013| PaydOWN.........ocvvmrerereniinerieeins | ceverneniineiserinenieee | coenennnrn 460,937 | ......460,937 | ............ 444588 | ...........458,021 | ...cccooovinnnnc 0| e 2,916 | e (V1 IO 2,916 | e 0 09/25/2034| 1FM.....
32051D X5 6|FIRST HORIZON ASSET SEC 5.500% 05/25/34..... | ..... 09/01/2013| Paydown..........cccveeerrenerirererens , , , 1098 | oo 0 | s B13 [ s (V1 I 513 | s 0 05/25/2034| 1FM.....
32051D Z3 9|FIRST HORIZON ASSET SEC 5.250% 06/25/34..... | ..... 08/01/2013| Paydown..........cccvveerrernrrierirens 0 e 1,665 | ..oververens (V1 I 1,665 0 0 06/25/2034| 1FM.....
32051G CN  3|FIRST HORIZON MTG PASS- 5.500% 01/25/35...... | ..... 08/01/2013| Paydown.... 0 323 (V1 I 323 | s 0 .0 01/25/2035| 1FM......
33843B AC 1|FLAGSHIP CREDIT AUTO TR 3.320% 10/16/17...... | .... 09/15/2013| Paydown.... . . 0 .3 0 3 0 .0 10/16/2017| 1FE......
33843C AA 3 |FLAGSHIP CREDIT AUTO TR 1.320% 04/16/18......] ..... 09/15/2013| Paydown.........cveueererenernrerienens | coveene 338,193 338,193 338,152 0 0. 41 0 .41 0 338,193 0 (V1 IR 0 e 1,483 | 04/16/2018| 1FE......
34529G AG  0|FORD CREDIT AUTO OWNER 2.980% 08/15/14.... | ..... 08/15/2013| Paydown..........cccoevnrivcnrineiirenins | o 244,348 244,348 244,308 244,344 0 4 0 4 0 244,348 0 (V1 IO 0| oo 4,517 | 08/15/2014| 1FE......
35669# AA 2 |FREEPORT LNG DEVELOPMEN 6.500% 12/19/25. | ..... 09/30/2013| Redemption ~ 100.0000............ | coverurevmrerererirenernne | cererirneenns 61,980 [ ..cooverrnen 61,980 | .oovvrneeens 61,980 | .oovvvrneene 61,980 0 .0 0 06/30/2025| 2FE......
36157R D9 3| GE CAPITAL MTG 1999-HE 6.705% 04/25/29........ | ..... 09/01/2013| Paydown.... .0 04/25/2029| 1FM.....
36185N 5V 8| GMAC MORTGAGE CORP LOAN 5.500% 02/25/35 | ..... 09/01/2013| Paydown .0 02/25/2035| 1FM......
362341 4B 2| GSR MORTGAGE LOAN TRUST 2.796% 01/25/36. | ..... 09/01/2013| Paydown.... 244,080 0 .0 01/25/2036| 1FM.....
362341 DK 2| GSR MORTGAGE LOAN TRUST 5.000% 07/25/35. | ..... 07/01/2013| PaYdOWN.......cocvvmrererenrinerienins | rvvernerinnrnenieninee | cevnerinneeen2l,218 | i 27,218 | 027,422 | e 27,174 0].. 44 0 07/25/2035| 1FM......
39121  A* 1| GREAT RIVER ENERGY 2009 5.810% 07/01/21..... |..... 07/01/2013| Redemption ~ 100.0000............ [ evererrervrrrrerernnes | crrvrerrnens 139,535 | e 139,535 | oo 139,535 | oo 139,535 0 .0 0 0 (V1 I 139,535 | v () IR 0 | v 0 . 8,107 |07/01/2021{1...........
393505 CF  7|GREEN TREE FINANCIAL CO 8.300% 05/15/19..... | ..... 09/15/2013| PAYAOWN........corvervrnrenerierirenins | cveresensnensenseeenes | vevsseesnenins 7,032 | oo 7,032 | oo 7,005 | oo 7,031 0 .0 0 0 (1 I 7,032 | oo (V1 I (V1 IO (U I 388 |05/15/2019| 1FE......
393505 KX 9| GREEN TREE FINANCIAL CO 7.000% 02/15/27..... | ..... 09/15/2013| Paydown.... 351,701 351,701 348,404 350,633 (O 1,068 .0 0 351,701 02/15/2027| 1FE......
40432B  AA  7|HSI ASSET LOAN OBLIGATI 5.500% 09/25/37....... |..... 09/01/2013| Paydown 60,894 55,415 .0 .60,894 09/25/2037| 1FM.....
42710T AA  7|HERCULES CAPITAL FUNDIN 3.320% 12/16/17.... | ..... 09/16/2013| Paydown.... .120,579 | .. .120,579 ...120,579 0 .0 0 0 0 ...120,579 12/16/2017| 1FE......
431116 AA 0 |HIGHMARK INC 144A 6.800% 08/15/13.......cccnvvervee | veves 08/15/2013| MatUIity...........cvverreereerinceriinins | verrenernernensneenns | 20000005,000,000 | wevcnee 5,000,000 | ......... 4,988,600 | ......... 4,999,042 | ...ccovvrernns 0 | s 958 | .o (V1 IO 958 | .o 0| e 5,000,000 | coovvernrnne (V1 I (V1 IO 0. 340,000 |08/15/2013| 2FE......
437185 AC  5|RESIDENTIAL FUNDING MRT 5.790% 02/25/36..... | ..... 09/01/2013| PaydowN........c.ovvvrrverrrrererinninnernns [ covererrnerisnnsereninnes | crrnrennenn 128,222 | i 128222 | ..o 117,323 | oo 125,101 | oo (V1 I 3120 | o 0 [ e 3120 | o (V1 I 128,222 | oo 0 [ e 0 | v (1 4,959 |02/25/2036| 4FM.....
44921A  AD  3|HYUNDAI AUTO RECEIVABLE 3.150% 03/15/16.... | ..... 09/15/2013| PaydOWN........ccvvmrererrneenerienins | cevernerieseineninennnne | conneennen 830,774 | i 430,774 | oo 430,701 | covoerenee 430,760 0. 13 K] (1 O 430,774 | oo (V1 I (1 IO 0| e 9,010 | 03/15/2016| 1FE......
45254T PM 0| IMPAC SECURED ASSETS CM 5.740% 08/25/34... | ..... 09/01/2013| Paydown.... 08/25/2034| 1FM.....
45660N QC  2|RESIDENTIAL ASSET SEC T 4.750% 06/25/33....... | ..... 09/01/2013| Paydown 06/25/2033| 1FM.....
465685 AA 3 |ITC HOLDINGS CORP 144A 5.250% 07/15/13........ | ..... 07/15/2013| Maturity.. 07/15/2013| 2FE......
46616M AA 8 |HENDERSON RECEIVABLES L 3.820% 12/15/48... | ..... 09/15/2013| PaYdOWN........courvvmirerinrirerienins | ceeereneinersenineenes | eevneenneneed 1,759 | i 41,759 | oo 41,498 | ..o 41,518 | (1 IO 241 | s (V1 IO 241 | s 0 | verrreenend1,759 | s (V1 I (] IO 0| e 1,066 |12/15/2048| 1FE......
46639G AL  0|JP MORGAN MTGE TRUST 20 3.000% 03/01/43.... | ..... 09/01/2013| PaydOWN........cvveeurreerinerierirerens | cevvinerierirenenneins | cvvverennn 69,647 | . 69,647 71,238 0 0| e (7,068) [ ..o (V18 I (7,068) | ..ooonverneen 0 | verirerrnn89,647 | i (V] IR (V1 IO 0 . (6,244) | 03/01/2043| 1FE.......
46640B AC  8|JP MORGAN MORTGAGE TRUS 3.500% 05/25/43. | ..... 09/01/2013| Paydown 231,456 234,386 0 0 .......(2,929) (V1N I (2,929) 0 0 (V1 IO 0| e 1,706 |05/25/2043| 1FE......
52465# AD 7 |LEGG MASON CAPITAL CORP 7.240% 12/05/20... | ..... 09/05/2013| Redemption ~ 100.0000... ....48,988 0 0 0 0 0 .0 12/05/2020| 2...........
52520M AE 3 |LEHMAN MTG TRUST 2005-1 5.500% 11/25/35..... | ..... 09/01/2013| Paydown 143293 | ... 134,489 | .......... 134,489 | ... 0| e 8,805 | .iovvrierirn (V1 IO 8,805 | coovvernenad 0 .0 11/25/2035| 2FM.....
52520M AG 8 |LEHMAN MTG TRUST 2005-1 5.500% 09/25/35..... | ..... 09/01/2013| Paydown.........ccouveerrenrrenerirenens | ceveene 315,945 315,945 302,360 302,360 0 e 13,586 | oo (V10 IO 13,586 0 315,945 0 (V1 IO 0 . 12,331 | 09/25/2035| 2FM.....
53688Q AA  8|LITIGATION SETTLEMENT 5.270% 10/25/32.......... | ..... 07/25/2013| PaYAOWN........couremierieiierireins | eereserseniesessennns | evserinees 360,278 | .......c.... 360,278 358,026 358,813 0| e 1,465 | .ocverens (V1 IO 1,465 0 360,278 0 (V1 IO 0. 14,240 |10/25/2032| 2AM.....
55265K 2C 2| MASTR ASSET SEC TRUST 5.250% 12/25/33........ | ..... 09/01/2013| PaYAOWN........courernviiierierirrens | evvvenerienienesneeins | cveerinens 734,423 | ............ 734,423 | ........... 707,686 | ............ 729,592 | ..ovvvrienns 0| e 4831 | o 0 | s 4831 | o (V0 I 734,423 | oo (V1 IR (V1 IO 0 .. 25,636 | 12/25/2033| 1FM.....
55265K 2X 6 |MASTR ASSET SEC TRUST 5.000% 12/25/18........ | ..... 09/01/2013| Paydown.........ccoeererereeneirenins | cevenne 28,433 | ..... 28,433 28,540 | oo 28,414 0]. 20 0 .20 (U 28,433 | oo (V1 I (V] IO (U 946 | 12/25/2018| 1FM.....
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55265K VE 6 |MASTR ASSET SEC TRUST 4.750% 05/25/18........ | ..... 09/01/2013| PAYAOWN........couvvrirreeiierirenins | eeevseessenserienenes | cevrssessesin 5,867 | oo 5,867 | v 5786 | ... 5,820 0 47 0 .47 (1 I 5,867 | covovererennns (V1 I (V1 IO 0 | v 191 | 05/25/2018| 1FM.....
55313 AD 1 |MMAF EQUIPMENT FINANCE 3.510% 01/15/30.... | ..... 09/15/2013| Paydown.... 205,413 205,413 205,374 205,400 0 13 0 K] 0 205,413 0 0 01/15/2030| 1FE......
57164X AA  7|MARRIOTT VACATION CLUB 4.809% 07/20/31..... | ..... 09/20/2013| PAYAOWN.........ourvvmrireirrrinerienins | ceeerseeissisniieniens | cerneeiseenns 48,537 | oo 48,537 | oo 48,536 | .cooorrenns 48,537 0 .0 0 0 (U I 48,537 | oo (V1 I 0 07/20/2031| 1FE......
57165A AA  6|MARRIOTT VACATION CLUB 2.510% 05/20/30..... | ..... 09/20/2013| PaYAOWN........couvreemvearrnerierireens | ovevrerieniesesnenins | cveeriieens 101,272 | v 101,272 | v 101,258 | c.ocovveneee 0 0 | oo 13 0 [ 101,272 | 0| 05/20/2030| 1FE......
57165A AB 4| MARRIOTT VACATION CLUB 3.500% 05/20/30..... | ..... 09/20/2013| PAYAOWN........couevrivienerierireeins | eereseeseniesisseenns | cveerienes 101,272 | oo 101,272 | v 101,265 | c.oovvvenee 0 0 | o8 [0 [ 101,272 | 0 | 05/20/2030| 2AM.....
574599 AN  6|MASCO CORP 7.125% 08/15/13.......cccovvvrrvveverrenns [ v 08/15/2013| MatUrity...........cveevveeriererecerrenins | eveene 75,000 | coovevereces 75,000 | coovrvrnees 85,321 08/15/2013| 3FE......
574754 AC  1|MASHANTUCKET WESTERN PE 5.912% 09/01/21 | ..... 07/01/2013| Tax Free EXChange..........ccccovees | ovvemerrnerieeineinns | cvverinennd 600,000 | ......... 1,000,000 600,000 09/01/20216...........
57643M  JK  1|MASTR ASSET SEC TRUST 5.750% 12/25/34........ | ..... 07/01/2013| Paydown.... 83,463 | ... 83,463 67,605 12/25/2034| 1FM.....
59549N AD  5|MID-STATE TRUST 6 A4 7.790% 07/01/35.......cccooe. | oo 07/01/2013| Paydown.... 20,119 | ..... 20,119 19,113 07/01/2035| 1AM.....
59549W AA 1| MID STATE TRUST SERIES 4.864% 07/15/38....... | ..... 09/15/2013| PaYAOWN........couvvrrererrrrrnerienins | veverseesssiserienieee | cerneniseenns 18,754 | oo 18,754 | oo 17,770 07/15/2038| 1AM.....
595600 AA 9 |MID-STATE TRUST 2004-1 6.005% 08/15/37......... | ..... 09/01/2013| Paydown.........ccoueerereneenerienens | ceveene 28,046 | ..... 28,046 .28,699 08/15/2037| 3AM.....
59560W AC  1|MID-STATE TRUST 2010-1 5.250% 12/15/45......... | ..... 09/01/2013| Paydown.........ceeveererenerirerirenens | coveene 35,004 | ... 35,004 .34,955 12/15/2045| 1FM.....
676220 AF 3| OFFICE DEPOT INC 6.250% 08/15/13......c.ccecvvmree | o 08/15/2013| Maturity.. 23,000 | ..... 23,000 24,275 08/15/2013| 5FE......
677415 CJ 8| OHIO POWER CO SENIOR NO 6.375% 07/15/33... | ..... 08/12/2013| Call  100.0000 ..1,875,000 1,875,000 1,859,625 07/15/2033| 2FE......
685049 AA 6| ORANGE LAKE TIMESHARE T 3.450% 03/10/27.... | ..... 09/10/2013| Paydown 03/10/2027| 1FE......
685049 AB 4| ORANGE LAKE TIMESHARE T 4.870% 03/10/27.... | ..... 09/10/2013| Paydown \ 03/10/2027| 2AM.....
69144X AA 7| OXFORD FINANCE FUNDING 3.900% 03/15/17..... | ..... 09/15/2013| Paydown.........ocrvverrnreerrnninrerens [ everee 390,310 391,988 0] (UCT£) ) - {01 (1,678) 0 390,310 03/15/2017| 1FE......
693659 AC 8| ARIZONA PUBLIC SERVICE 8.000% 12/30/15........ | ..... 07/01/2013| VaMOUS.......ooverrereerrirerierieees | ceveene ...(480) (474) (U IO (17) 0 (17) 0 (491) 12/30/2015
73651E  AA 6 |PORTLAND GENERAL ELEC C 5.625% 08/01/13... | ..... 08/01/2013| Maturity... 75,000 | coorreeern 75,000 | oo 74798 | 74,984 0 16 0 .16 0 08/01/2013
73932# AA 4 |POWER MINN 9090 LLC SER 7.170% 07/15/27...... | ..... 07/15/2013| Redemption ~ 100.0000............ | covvvrrererrrerirneernee | verrvrirneenn8,409 | 8,409 | eceoe.8,409 | oo 8,409 0 .0 0 0 0 07/15/2027
74160M BP 6 |PRIME MORTGAGE TRUST 20 5.000% 10/25/33... |..... 09/01/2013| Paydown 316,007 316,007 302,083 310,510 (V1 5,497 | oo 0 [ e 5,497 0 316,007 10/25/2033
74432Q AB  1|PRUDENTIAL FINANCIAL IN 4.500% 07/15/13....... | ..... 07/15/2013| MAEUIIEY. ..o | ererereensenseeesnenins | cvverinens 125,000 | covvvenees 125,000 | cooovvreneee 120,083 | c.cvvvenee 124,658 | .ooovvvrennn 0 | s 342 | s (V1 IO 342 | s (1 125,000 07/15/2013
74730  AJ 1| QUAD GRAPHICS INC 8.000% 09/01/20........ccccovvvve | evee 09/01/2013| Redemption ~ 100.0000............ | ccceve. 357,310 357,310 357,310 357,310 0 .0 0 0 0 357,310 09/01/2020| 3...........
74927D AL  0|RBSSP RESECURITIZATION 5.825% 02/26/36...... | ..... 09/01/2013| Paydown..........ccovevrrenerrerircens 02/26/2036| 1FM.....
74930E AM  1|RBSSP RESECURITIZATION 4.000% 06/27/32...... | ..... 09/01/2013| Paydown.... 06/27/2032| 1FM.....
74958D AH 1 |RESIDENTIAL FUNDING MTG 5.500% 10/25/21. .109/01/2013| Paydown 10/25/2021| 1FM.....
75952A AF 4| RELIANT ENERGY MID-ATLA 9.237% 07/02/17..... | ..... 07/02/2013| Redemption  100.0000... 07/02/2017| 4FE......
760985 7E 5|RESIDENTIAL FDG SEC COR 5.525% 07/25/34..... | ..... 09/01/2013| PaYdOWN........oonrevrrereirereneirenins | ceverseisseeiseiseeeees 07/25/2034| 3FM.....
760985 L6 6|RESIDENTIAL FDG SEC COR 5.900% 12/25/33..... | ..... 09/01/2013| PaydOWN.........oucvvrrerrerriinnrienins | v 12/25/2033| 1FM.....
760985 UX 7|RESIDENTIAL FDG SEC COR 4.500% 05/25/33..... | ..... 09/01/2013| PaYdOWN........oonevrrvneirerinnirenins | ceverseiseeiseinseriens 05/25/2033| 1FM.....
76110G ZD 6|RESIDENTIAL ACCREDIT LO 7.000% 05/25/31...... | ..... 09/01/2013| Paydown.... 05/25/2031| 1FM.....
76110H TW 9 |RESIDENTIAL ACCREDIT LO 6.000% 05/01/34...... | ..... 09/01/2013| Paydown.... , 05/01/2034| 1FM.....
76111X HD 8 |RESIDENTIAL FUNDING MTG 5.250% 04/25/34..... | ..... 09/01/2013| PaYdOWN........couvivuierieerierirrens | ovvvenerienienisneeins | cveverienns 131,126 | v 131,126 | oo 124,160 | ..coovoneee 130,416 | oo (U IO 710 | oo (V1 IO 710 | oo (V1 I 131,126 | v (V1 IR 0 | e | 4,421 | 04/25/2034| 1FM.....
76111X QK  2|RESIDENTIAL FUNDING MTG 5.500% 12/25/34..... | ..... 09/01/2013| Paydown.........ccvueererenrernerienens | ceveene 241,576 241,576 239,160 240,491 0| e 1,084 | oo, (V1 IO 1,084 0 241,576 0 0 | a0 | e 8,681 | 12/25/2034| 1FM.....
76112B EN 6 |RESIDENTIAL ASSET MTG 5.651% 09/25/34......... | ... 09/01/2013| PaYAOWN........couvevmverieerierirrens | ovvvenerieniesesneeins | cveeriiens 403,278 | ............ 403,278 | ...cooouve 403,277 | oo 402,068 | .......coouuc.nd 0| e 1,210 [ v (V1 I 1,210 | oo (V1 I 403,278 | ....ocooonnee. (V1 IR 0 | 0 | s 17,030 |09/25/2034| 1FM.....
78487Y AA  1]|SVO VOI MORTGAGE CORP 3.650% 07/20/27....... | .... 09/01/2013]| PAYAOWN.........ouivmrireirrrenerienins | ceeerseesssessniseniene | cereeeineenns 64,770 | oo 64,770 | ccovverens 64,770 | .ovvvvrn. 64,714 0 56 0 ...56 0 | oo 64,770 | .oovnne (V1 I (VI IO 1 I IO 1,582 | 07/20/2027| 1FE......




Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

SCHEDULE D - PART 4

6'6030

1 2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 21 22
F 11 12 13 NAIC
o Current Desig-
r Prior Year Year's nation
e Book/ Unrealized Current Other Than Stated or
i Adjusted Valuation Year's Temporary Contractual| Market
CUsIP g | Disposal Carrying Increase/  [(Amortization)| Impairment Maturity | Indicator
Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized Date (a)
78488B AA 0| SVO VOI MORTGAGE CORP 2.000% 09/20/29....... 09/01/2013| Paydown..........cccvveerrenrrrerirnens 0 7 0 09/20/2029| 1FE......
805564 PA 3| SAXON ASSET SECURITIES 4.951% 12/25/33...... 09/01/2013| PaYdOWN.........oucverrercrenrrerierins | ceverrrinernerirenenee | covererneeeee 8,687 | i 78,687 | i 78,687 | i 77,356 | 0| e 1,331 [ s 0 12/25/2033| 1FM.....
81744T AB  3|SEQUOIA MORTGAGE TRUST 3.474% 01/25/42... 09/01/2013| Paydown.... 0 57 0 01/25/2042| 1FM.....
81745A AB 3| SEQUOIA MORTGAGE TRUST 3.000% 05/25/43... 09/01/2013| Paydown..........cccvveerveerirererens (U [ (U£:5)) [— 0 05/25/2043| 1FE......
822804 AA 8| SHELLPOINT ASSET FUNDIN 3.750% 07/25/43..... 09/25/2013| Paydown..........ccvceerrerncrierirens 0| e 2,419 | v 0 07/25/2043| 1FE......
82651L AA 1| SIERRA RECEIVABLES FUND 4.480% 07/20/26.... 09/20/2013| Paydown..........cccvverrrenerirerereens 0 .5 0 07/20/2026| 1FE......
8265IN  AA 7 |SIERRA RECEIVABLES FUND 3.510% 11/20/25.... 09/20/2013| Paydown..........cccvvverrenrrierircens 0 .3 0 11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUND 3.840% 11/15/25.... 09/20/2013| Paydown.... 0 .3 0 11/15/2025| 1FE......
82651R AA  8|SIERRA RECEIVABLES FUN 3.350% 06/20/18...... 09/20/2013| Paydown.... 0 .5 0 06/20/2018| 1FE......
82652A AA 4| SIERRA RECEIVABLES FUND 2.840% 11/20/28.... 09/20/2013| Paydown..........ccoeevrrrmerererereens 0 11 0 11/20/2028| 1FE......
826671 AD  1|SIGNAL SEC CORP MFD HS 7.420% 04/15/30...... 09/01/2013| PaYAOWN........couvvrirrrinriinerieiins | ceerrneisnrseniseenes | eennenneeneD8,313 | o 58,313 | e 58,280 | ..oocvvrnen. 58,235 0 78 0 04/15/2030| 4AM.....
828380 AA  7|SILVERLEAF FINANCE LLC 3.000% 03/17/25........ 09/15/2013| Paydown..........cccvurevrernriernninn 223,140 223,140 222,534 222,548 0 592 0 03/17/2025| 1FE......
82838U AB  5|SILVERLEAF FINANCE LLC 4.450% 03/17/25........ 09/15/2013| Paydown.... ....89,256 ....89,237 0 03/17/2025| 2AM.....
82838W AA 3| SILVERLEAF FINANCE LLC 6.000% 05/16/22. 09/01/2013| Paydown .145,619 45,537 05/16/2022| 1FE......
82838W AB  1|SILVERLEAF FINANCE LLC 8.475% 05/16/22........ 09/01/2013| Paydown.... ....36,405 ....36,387 05/16/2022| 2AM.....
855707 AB 1| STATE AUTO FINANCIAL CO 6.250% 11/15/13...... 07/18/2013| Redemption ~ 101.9790.......cc.. | covvvvrvmerrnerrncernes | cevvveirnennn 76,484 | i 75,000 | coovrvrnnens 75,200 11/15/2013| 2FE......
86359A X7 3| STRUCTURED ASSET SECURI 5.250% 09/25/33.. 09/01/2013| Paydown..........cccvvvrrernrirrerirnens 842,506 842,506 | ............ 761,152 09/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURI 5.500% 02/25/20.. 09/01/2013| PaYdOWN.......couverurerrrerierirneens | cevrenerienieneseens | cevnernnnnn52,993 | e 52,993 50,211 02/25/2020| 1FM.....
86359B 5G 2| STRUCTURED ASSET SECURI 4.790% 03/25/35.. 09/01/2013| Paydown.... 219,000 219,000 218,179 03/25/2035| 1FM.....
863590 GT  8|STRUCTURED ASSET SECURI 5.250% 12/25/34.. 09/01/2013| Paydown ..136,004 .131,701 12/25/2034| 1FM.....
86359D JT 5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. 07/01/2013| PaYAOWN.........ourvrirnrineiierienins | cervieniisesisseeniins | cveeennnnnn82,954 | e, 82,954 .80,269 07/25/2035| 1FM.....
863590 JT 5|STRUCTURED ASSET SECURI 5.750% 07/25/35.. 09/01/2013| PAYAOWN........courvrmrrrvnerierireens | rereseersensesesnensns | cvverinens 151,539 | v 151,539 | v 146,634 | .......... 147,265 | o0 | 4,274 | 07/25/2035| 2FM.....
872162 AD  4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25....... 09/20/2013| Paydown.......c..ccoeernrerernniernnnnns 0 .0 0 10/20/2025| 1FE.......
872162 AF 9| TAL ADVANTAGE LLC 2011- 4.600% 01/20/26....... 09/23/2013| Paydown..........ccoeeverenerrerircens 0 .0 0 01/20/2026| 1FE......
88031 AB 2| TENASKA GEORGIA PARTNER 9.500% 02/01/30.. 08/01/2013| Redemption  100.0000... 0 02/01/2030| 2FE......
88031Q AA 8| TENASKA VIRGINA PARTNER 6.119% 03/30/24.... 09/30/2013| Redemption ~ 100.0000... .0 03/30/2024| 2FE......
88031R AA 6| TENASKA ALABAMA Il PART 6.125% 03/30/23...... 09/30/2013| Various. 0 03/30/2023| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAI 4.700% 06/15/26..... 09/15/2013| PaYdOWN.........cvvvurererinrrnerienins | reeerereenersneninseenes | eevereenneeeneD0,000 | coviiriinns 50,000 | .ovrernnens 50,000 0 .0 0 06/15/2026| 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 5.194% 10/16/40......... 09/16/2013| PaydOown..........cveerveerenerierierens | cevvinerirerirerinneens | cvvverennnn 20,432 | e 20,432 .20,432 0 .0 0 10/16/2040 1FE......
89678D AA 3| TRITON CONTAINER FINANC 4.210% 05/14/27.... 09/14/2013| Paydown..........cccveeverenerrerereens 0 .6 0 05/14/2027| 1FE......
91155@ AA  8|ARMY LODGING FUND SENIO 5.250% 09/23/30... 09/23/2013| Redemption ~ 100.0000............ 0 .0 0 09/23/2030| 1...........
913026 AS 9| UNITED TELEPHONE FLORID 6.875% 07/15/13.... 07/15/2013| MaLUIItY.......cooevvreecricrierirnenns | veeernerienniserienines | 002,269,000 | .........2,269,000 | .........2,088,501 | .........2,256,296 | .......coceonuc 0 e 12,704 | oo 0 07/15/2013| 2FE......
92922F VE 5| WASHINGTON MUTUAL 2004- 6.000% 07/25/34.... 09/01/2013| Paydown..........cccvvveervnirirerirrens ,931 | 56,931 | 57,109 | 56,795 | (U IO 136 | oo 0 07/25/2034| 1FM.....
94980K AG 7 |WELLS FARGO MBS 2004-4 5.500% 05/25/34....... 09/01/2013| PAYAOWN........coueemrereaerierireens | eeressersensesissenins | cvserieens 320,688 | ............ 320,688 300,144 316,760 0| e 3,928 | v 0 05/25/2034| 1FM.....
94981B AA 9| WELLS FARGO MBS 2004-T 2.635% 09/25/34....... 09/01/2013] PaYAOWN........couverivnrienirienirenins | corveenrinenierienenes | cevieresnniins 7,786 | oo 7,786 | oo 6,755 | coovrrerir 7,083 | oo 0 | e 704 | o 0 09/25/2034| 1FM.....
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22

F 11 12 13 14 15 NAIC

4] Current Foreign Bond Desig-

r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation

e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or

i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator

Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
94982W AZ  7|WELLS FARGO MB TRST 200 5.250% 09/25/35..... | ..... 09/01/2013| PAYAOWN........couvvmiriereiierireeins | eeresersesiesissenins | cveerienes 180,300 | vovvvenees 180,300 | ..ovvveneee 172,197 | oo 172,197 | oo 0| 8,102 | i [ 8,102 | (1 I 180,300 | covvrvenncd (V1 I 0 09/25/2035| 1FM.....
94982W BB 9| WELLS FARGO MB TRST 200 5.500% 10/25/35..... | ..... 09/01/2013| PAYAOWN........couvvernrearrierirerirrens | ovvereerieniesesnenins | cveerinens 182,456 | ..coovvnees 182,456 | ..oovvvnee 173,276 | oo 178,437 | oo 0| o019 | i [ 4,019 | (V1 I 182,456 | ..ovveeennd (V] I 0 10/25/2035| 1FM.....
94984F AV 1|WELLS FARGO MBS 2006-11 6.000% 09/25/36...... | ..... 09/01/2013| Paydown.... 242,912 242,912 226,446 217,204 0 0 242,912 0 0 09/25/2036| 3FM.....
96032T AA 4| WESTGATE RESORTS 2012-2 3.000% 01/20/25.... | E.. | 09/01/2013| Paydown..........cccuveerrvenerirerernens 0 | o0 | o0 [0 |0 | 144,389 | (V1 I 0 01/20/2025| 1FE......
227170 AC  1|CRONOS CONTAINERS PROGR 4.210% 05/18/27 | F...|09/18/2013| Paydown............cccoeveueerrrvnerenns 0 | coovverreennn® | e [ |0 | 002.50,000 | o (V1 IO 0 05/18/2027| 1FE......
227170 AD 9| CRONOS CONTAINERS PROGR 3.810% 09/18/27 |F... | 09/18/2013| Paydown...........cccveeverererrernrenne 0 | oo 10 | 0 [ 10 | 0 | 025,000 | oo (V1 I 0 09/18/2027| 1FE......
379520 AA  1|SEACO CONTAINER 2012-1A 4.110% 07/17/27..... F...] 09/17/2013| Paydown.........cccoovvemrvrnrrrnereneens 0 | cooereeeee 10 | e [0 | 0 | 250,000 | oo (V1 IO 0 07/17/2027| 1FE......
68210 AC 7|OMEGA LEASING LLC GUARA 5.980% 07/12/16... R.. [07/12/2013| Redemption  100.0000............ 0 | oo | o0 [ e | e | el 7,974 | 0 [0 [ 0 | 358 [07/12/2016|1...........
69319H AA  1|PCCW-HKTC CAPITALLTD 1 6.000% 07/15/13...... R.. [ 07/15/2013| VAMIOUS........ccevvrvrernriirinineirens [ corererinsirerineiininns | v 6,500,000 ,500,000 | .........6,505,925 | ..... 6,501,036 | ..oovvvrrenes 0 | coeeeenn(1,036) | covocvireieenn [ eieieenn(1,036) | o0 | 106,500,000 | oo [ e [0 [ 390,000 |07/15/2013| 2FE......
71656L AQ 4 |PETROLEOS MEXICANOS 144 4.875% 01/18/24... |F...|08/29/2013| Tax Free EXchange.........coocevee | covvmrrmerrerenncennnns | vevireens 1,996,093 | ......... 2,000,000 | ......... 1,996,060 0 0 | o33 | e |33 | 0 | 001,996,093 | o0 | e | | 0 |01/18/2024| 2FE......
96008Y AB  1|WESTFIELD CAPITAL CORP 5.125% 11/15/14...... R.. [07/16/2013| Redemption  106.1980........c... | covereermeermnrrecrirens | cerveeineenns 79,649 | oo, 75,000 | coovrvrneens 73,274 | o, 74,604 | ..ooverns 0| s 110 | oo (V1 IO 10 | 0 | e 74714 | 0] 14,935 | 4935 | 2,573 | 11/15/2014| 1FE......
G3651@ AA 5| QUINN MANUFACTURING GRO 0.000% 12/02/16. | F... [ 09/26/2013| Redemption  100.0000.........cc. | coovvrrnmrnmrerniennines | covvinnniins 19,291 [ oo 19,291 | oo 2,767 | ..... 2,767 3 .0 0 3|0 {2770 | 0] 116,521 ] 116,521 | 24 |12/02/2016|6...........
3899999. Total - Bonds - Industrial & Miscellaneous ettt | s 42,852,065 | ....... 43,244,023 | ....... 42,125,201 | ....... 39,229,102 | .ovvvvieeend | 266,470 | ............. 991 | ... 265,482 1,796,118 |...... XXX... . XXX....
8399997. Total - Bonds - Part 4.... s ...49,255,976 | ....... 49,647,934 | ......48,683,589 | . 5,014,345 108,432 ..(15,602) | .. . 9,224,777 . 2,175,888 |...... XXX... [.XXX....
8399999. TOtal = BONAS. ... s o 49,255,976 | ....... 49,647,934 | ....... 48,683,589 | ....... 45,014,345 | o3 | s 58,432 (15,602) | ..ovvveveenn0 | e 49,224,777 | ... 31,199 2,175,888 |..... XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c.uuerurveiiumiiseeseesesiseisesssssssessesssseessssssssssess s ssessssnssesens | soeees 49,255,976 |........... D 0.0, G 48,683,589 | ....... 45,014,345 | ....c.ovvvvnee. 3 58,432 (15,602) | ..vvvvvernes 0| .o 49,224,777 | ovvver 0 . 31,199 | ... 31,199 |..2,175,888 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Common Stocks - Mutual Funds

000000 00 0O|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO. .......ccciiiimiirierieressesssnssnssssnseneenens u 99,819,048 99,819,048 | ...ooovvviirnnens
7399999. Total - Common Stocks - Mutual Funds 99,819,048 99,819,048 |..... XXX
7599999. TOtAl = COMMON SEOCK. ... eveteieiere ekt 99,819,048 99,819,048 |..... XXX
7699999. Total - Preferred and Common StockK.........ocviveiiininiines 99,819,048 99,819,048 | ..... XXX
9999999. TORAIS ..ot 99,819,048 99,819,048 | ..... XXX.oone
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....99,819,048  Book/Adjusted Carrying Value $.....99,819,048
2. Average balance for the year to date:  Fair Value $.....97,868,813  Book/Adjusted Carrying Value $.....97,868,813
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatory:

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

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

NONE

QE11



Statement as of September 30, 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month
Open Depositories
U.S. Bank NA, Cincinnati, OH 0 0 [ (6,306,802) | ......... (13,806,586) | ........... (8,717,875)
0199999. Total Open Depositorie: 0 0 ...(6,306,802) | ......... (13,806,586) | .. (8,717,875)
0399999. Total Cash on Deposit 0 0 |......(6,306,802) | ......... (13,806,586) | .. (8,717,875)
0599999. Total Cash 0 () (6,306,802) | ......... (13,806,586) | ........... (8,717,875)

QE12
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Statement as of September 30, 2013 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT'ON
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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