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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | eentenens 4,558,652,775 | ..ooovvvvrvvvrncrrnrienen0 | e, 4,558,652,775 | .......... 4,543,335,693
2. Stocks:
2.1 Preferred SHOCKS. ..ottt esstens | eeseseesines 25,038,132 | oo (U I 25,038,132 | oo 25,032,037
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 387,663,943 | ...oovocrinne (U I 387,663,943 | ............. 396,251,938
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 824,327,900 | ..oovvorerrerienenns (U I 824,327,900 | ....cvveeve 844,874,399
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veeeceneeneereeseeseeseeseaseesesseeseesessessessesses st esssessessessastsssessassessssssssessassane | stesssssssssessassssnssnssns (0 (01 (0 T 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......oucvuivieieteieictes sttt s ss st sessenssnss | srssessesaesan 20,756,539 | ceoveveeeeeeeereead (1 20,756,539 | ............... 20,865,152
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0] I 3,346,666
5. Cash ($.....195,687,913), cash equivalents (§.......... 0)
and short-term investments ($.....71,398,039).........ccuevummrremmmerimeeeieriseesssesssssssssesss | sereseseenes 267,085,952 | ..ocvorericrieirininns (U I 267,085,952 | ...cocvovnee 321,569,001
6. Contract loans (including §.......... 0 PreMiUM NOLES)......uevrrerreirrierreiereiseeeeissteeeessiessesessssensenss | seesessesees 306,238,143 | ..ooovereeeerinnd (01 I 306,238,143 | ............. 291,699,230
7o DBIVALVES ..ottt | eesinnsienseans 5,492,142 | oo (O A 5,492,142 | .o 3,131,761
8. Other iNVESIEA @SSELS..........cveeuerirririericeesi st ess s nsnsenenes | seseeesseens 109,148,019 | ..coocvvvvennn 66,604,418 | ............... 42,543,601 | .oovevveneens 42,505,121
9. Receivables for SECUNHIES. ..o | srsssssssssniees ST1194 | (U 571,194 | oo 986,086
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 123,386,342 | ..ocoveveicceiennd 0] e 123,386,342 | ............. 118,711,341
11, Aggregate Write-inS fOr iINVESLEA @SSELS.......cvrrrerrrrirrinrirririe st ssessenssnssns | sessssssssssssssesssssssssessns (O [0 {0 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvcueeercreerieeeeee e | ceveninne 6,628,361,081 | ............... 66,604,418 | .......... 6,561,756,663 | .......... 6,612,308,425
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeee ettt ettt ee e en s s e s s s enenenens | eeereeereeeend 60,003,448 | ....cocoevreereend [0 60,003,448 | ............... 52,451,853
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cc.cccvuuue.
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccerreeieinnins | orvvernnenns 34,870,624 | oo (01 I 34,870,624 | ............... 35,679,926
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.cvcueieeveevieesie et sese s essssssssanns | evessisssseesans 9,104,751 | oo (01 A 9,104,751 | i 5,875,014
16.2 Funds held by or deposited with reinSured COMPANIES..........ocvueeerrurireeieerieieereineees | erveeeeeseeneseeeenesseseene (0 (0 TN (0 RN 0
16.3 Other amounts receivable under reinSUraNCe CONrACES...........ccocueeveveveereieieieeeieieisiies | evevisssieesessesenas TT2 | oo (0 I TT2 | e 4,432
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..............cccceeevcevicci | covvverviveinnn. 1,476,193 | oo (01 1,476,193 | oo 39,968,509
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 164,713,485 | ...coovvvvenne 82,406,991 | .oooovvvernne 82,306,494 | .......cooon... 83,371,412
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,325,024 | oo (01 2,325,024 | ... 2,329,861
20. Electronic data processing equipment and SOtWArE...........ccoceveiiveieiicinieiieiesieeseesessienies | evseississsenaes 4,797,883 | oo (01 4,797,883 | .ooovvrna 4,564,158
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerreresreiresnenenns | e 3,716,059 | ..covvrnee. 3,716,059 | cooovieeeenad (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccccoeeviieiiieiccceceeeceeee | e, 13,775,541 | oo [0 13,775,541 | ..o 36,186,732
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 17,298,262 | ............... 17,298,262 | ....oeovvveereeciennd 0 [ e 0
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 118,935272 | .....cccuuue 2,354,638 | ............. 116,580,634 | ............. 110,680,656
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 7,063,778,939 | .....cocee.n. 172,380,368 | .......... 6,891,398,571 | .......... 6,990,588,935
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 18,888,463,652 | ...coovvvevrrieeieieiennes (VN 18,888,463,652 | ........ 18,394,288,720
28.  Total (LINES 26 AN 27).......vvuuurrireriririiriseeiseesiesssesssesssesss s ssssesssessssessssesssnsssssesssnnns | seeeeen 25,952,242,591 | ...ccooouve. 172,380,368 | ........ 25,779,862,223 | ........ 25,384,877,655
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider charges reCeIVADIE...............cvrrrmrerriieeeisesiseeieei s esesesssesssesssesssesssesnses | rneessssssnes 98,519,960 | ..oovvvercrirrrireiienn (U I 98,519,960 | ...ooovevevnee 93,308,014
2502. Keyman insurance........ ..9,379,577 ..9,379,577 ...8,269,237
2503. Fund revenue reCeivabIe.............c.oviiiiiiiiii s 7,888,590 7,888,590 7,699,608
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevivienininneneieniens | coverveiniennns 3147145 | e 2,354,638 | ..coooverrerrinnn. 792,507 | wooverernnnn 1,403,797
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 118,935,272 | ...oocovvvevnce 2,354,638 | ............. 116,580,634 | ............. 110,680,656
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.....4,904,004,989 less §.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......ooveieicveiie sttt sttt ssesans | oesessessssnssesans 4,904,004,989 | .....ccccuenne.. 4,884,881,239
2. Aggregate reserve for accident and health contracts (including $ ol 83,354,837 | .. ..81,902,923
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE).......ouveiviiiciiiicissie ettt snsenns | svsesesssessesseses 582,120,462 ....569,533,897
4. Contract claims:

4.1

42  Accident and health
5. Policyholders' dividends $.....
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including §.......... 0 MOGCO). 1.ttt bes e ssesaes e sssessesens | essssessssssessessneas 56,104,291 | ..ovvevvererrererae, 54,333,414

6.2  Dividends not yet apportioned (including $

6.3 Coupons and similar benefits (including §..........

9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.ccuiueiciiieieiceeee ettt bbbt st se s snaes | saessesssessesisbesses e sssessesessand [0 U 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............coevivviveiciiieiecceeeieiees | e 0 | oo 0
9.3
94
10. Commissions to agents due or accrued - life and annuity contracts $.....3,402,342, accident and health $
and deposit-type contract funds §.......... 0nteee et
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES QUE OF ACCTUBM.........evueuiierseisiieisesseessesseees sttt bbb s s s bbb bbb bbbttt
13. Transfers to Separate Accounts due or accrued (net) (including $.....(270,789,228) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne, e .
16, Unearned iNVESIMENE INCOME..........cciiiiiiieieiieticte ettt a s bt a bbb s bbbt s e b b s st s s s b st b s s e b snsesenns | ebesssssesensnsesesinas 5,165,032 ....4,998,655
17. Amounts withheld or retained by cOmpany as agent OF trUSLEE. ..ot ssesnees | eesssesssenesssseenenn 93,771,571 ....101,557,602
18.  Amounts held for agents' account, including $.....1,921,226 agents' credit balances. ...2,962,341 ....3,254,177
19.  Remittances and iteMS NOL AIOCAIEA. ...........cuieuriiicieicce et s bt s s sens
20. Net adjustment in assets and liabilities due to foreign eXChange ratES...........cv et nes
21.  Liability for benefits for employees and agents if not included above e
22.  Borrowed money §.......... 0 and interest thereon §......... ettt e ettt n et et en s st st sestenssnsenane | sreseresntent et et st et e tensesestenend
23. Dividends to stockholders declared @nd UNPAIG..............c.euuriureuriuriiieieneire ettt ettt ettt s st bs st enes | sebesbneessessen b es et enee
24. Miscellaneous liabilities:
24,01 ASSEE VAIUGLION FESEIVE.......cucvureeieiecirieisetse ettt bbb f bbbttt
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24.04 Payable to parent, subsidiaries and affiliAtes...........cccoceirieirieieee et | srestesnren s 138,352,263
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance

(270,789,228) | ....c.vvvrrrrnines (271,494,123)
3,666,706 | ....covvvnrirrririnn: 4,213,574
....3,066,801

..29,566,301
....246,537,382

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
25.  Aggregate write-ins for liabilities o
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25).........rururrerrirrieneireiniinsinsieesesssissesessessssssessessesssssssssessessssssesses | sesssssssssssaseas 5,886,729,926
27.  From Separate ACCOUNES SALEMENL.............coiviuiiciiiic ettt bbbt s s sense s s | devsesssssssanaes 18,888,463,652
28. Total liabilities (Lines 26 and 27) e .24,775,193,578 | .. 24,382,133,468
29, COMMON CAPIEAI STOCK........cvuiviveiicicti ettt bbb s s bbbt s s n b st entens | esbensesintenaes e banes 10,000,000 10,000,000
30.  Preferred CAPItal SEOCK...........coveieiiieieiciis ettt bbbt bbb ettt
31.  Aggregate write-ins for other than special surplus funds.
32, SUMIUS NOLES.......cvviiriterieictecie ittt ettt sttt b s s s sttt b bt bbb s st ns s sentessntans | ensessessnsensesntan 309,336,121 ....309,317,048
33, Gross paid in and CONLHDUIE SUMPIUS..........cvevuiuiieiieicisiie sttt s sttt s st s b sensenes | sessessessssessessnsan 283,297,154 | ..coeveene 283,297,154
34. Aggregate write-ins for special surplus funds.. . (3,497,067) | .. ...(4,793,551)
35, UN@SSIGNEA fUNAS (SUMPIUS)......uveeiriiireireteiieietsie ettt s e bbbttt s s bt s s st s s sensessnsns | essessesssessesnnsan 405,532,436 404,923,534
36. Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0) .ttt ettt s et benas | ensebebeeser et st et s s benen 0

36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb bbb s et ns | sbenereres et b et s et aees 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............cccoceeeviveeeciieieiiens [, 994,668,644 992,744,185
38. Totals of Lines 29, 30 and 37 ....1,004,668,644 | .. .1,002,744,185

39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........cvcveieieriereiceisie ettt sae s ssssessesssessssssssssnssessnes | esssssssssseses 25,779,862,222

2501. Liability for plan benefits
2502. Unclaimed funds..
2503. oo
2598. Summary of remaining write-ins for Line 25 from overflow page s
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

OO OO
3102. .
3103. ...
3198. e
3199. 0 IO

3401. .
BA02. oo bR bR AR A AR R s bRt A bbbttt s st b sans | Haestestieses st s st
3403, ot R AR RS A AR R AR R bbbt s b st bsesaens | Haestenbaesestes et s s st
3498. Summary of remaining write-ins for Line 34 from overflow page.... i e
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE).........cccciuiuiiiieiiiiicieisictetesete st eaesssae st ses s s sssebessnssaessssesesessnsesas | besssesessssesessnsesens
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cceveveveieieieereeieseesecere e eeenes | coereeienad 652,993,731 | ..ccevne 793,811,842
2. Considerations for supplementary contracts with life CONINGENCIES..........vurvrirrirrirririnrreieisessessss s ssessssessesss | sressssssssssssnssns 20,709 | .o 74,483
3. NEtiNVESIMENEINCOME.......oiiieciictcie ettt bbb st ae bbb s s s s s s ssete s s nsebennnns | esssassesnnsl 87,656,166 ....88,033,593
4. Amortization of Interest Maintenance Reserve (IMR) ..1,458,890 | ..
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances On reiNSUrANCE CEABG..........ouururirirrrerrerirrireeerseeeeeeesess s ssess e ssessnes
7. Reserve adjustments 0N reiNSUrANCE CEARM. ..ottt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from SeParate ACCOUNLS...........covvieeiieiieieiseteie ettt ssss s ssse st snsessessessssessssssssssnsens | senesinsenss DO 18,242 | vovrirennn 47,320,409 | ............ 212,623,863
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..........covueiriiiieieeieie ettt ntens | ctsnsesseranes 63,311,512 | .o 53,407,886 |............ 235,547,341
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ...865,262,612 |.. ..985,080,047 |.........3,612,506,677
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 CONtracts.............cc.eveeveecieiieicicseceeesee e | e 20,807,803 ....85,428,758 |............ 169,843,871
20. TOtalS (LINES 1010 19)...euuiueriiereirecireieireiseiieeisee sttt sttt st en s entnssnssnntas | snsesseesa 458,332,654 | ............ 452,402,263 | ......... 1,709,442,291
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 67,339,820 | .. 65,635,672 | .. ..263,096,997
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............ceucuiveieveuieeieeisssesiessesesees e sssese s ssssessesess | svessessessesnes 2,051,424 | ... 4,402,949 | .............. 11,719,841
23, GENETaAl INSUTANCE EXPENSES.......ouevuiveieiiscreiseiscsesse e st ssesss st s sttt bbb s s bbbt bbbt b s b s s s st ns s bentes e bnnas | sbessessesanes 25,335,899 ..23,944.620 | .............. 91,495,210
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..4,210,897 | .. 13,216,229 | ................ 9,634,089
25. Increase in loading on deferred and uncollected premiums RO IR 198,221 | .o, (616,147) | ..ovevrreene 1,506,566
26. Net transfers to or (from) Separate Accounts net of reinsurance.... IS [P 262,061,618 | ............ 388,416,579 | ......... 1,349,562,212
27. Aggregate write-ins for deductions 203,104 |.. .2,669,153 | ..o 3,858,952
28, TOtalS (LINES 20 0 27)....u.vveeeeiveeriecisctcie ettt sttt bbbt bbb st en s n s s ents | antnsassaa 819,733,637 |............ 940,071,318 |......... 3,440,316,158
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovvveee | covvevrrennns 45,528,975 ....45,008,729 |............ 172,190,519
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt 14,604,014 | .. ..9,807,915 |.. ....56,928,138
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecoveveenes 30,924,961 ....35,200,814 | ............ 115,262,381
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccccveeeiriereieeieniee e eiens | crerenrereninns 1,604,095 ... 5,671,801 |............. 13,132,416
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LINE 31 MINUS LINE 32)........coviierieiieieireeseesetese ettt st ssses s sss s sssss st s ssssasnsans | sesessessssas 29,320,866 |.............. 29,529,013 | ............ 102,129,965
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(114,757) (excluding taxes of $.....1,345 transferred to the IMR)...........ccc.rieieiniieiieieiesesese s | sssssssssseas (4,765,727) | .ovvvenenn (8,988,343) | .....cenc... (40,521,978)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuieeieiieireieieeisisieessse sttt ettt ess st essenssnssessessassnssnsss | esssnsnessee 24,555,139 | .............. 20,540,670 | .............. 61,607,987
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHOT YEAT.......ciuriueieriieieieieieeeie ettt nsesnns | sesessans 1,002,744,186 | ......... 1,048,315,579 | ......... 1,048,315,579
37. Netincome (LINE 35).......ccevvevvererierireieieississseesiesissiens ....20,540,670 |.. ....61,607,987
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.
42. Change in liability for reinsurance in unauthorized and certified companies
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:
BT PAIA Nttt bRt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance |+
52. Dividends t0 STOCKNOIABTS............ceveiiiciiicicieistce ettt bbb bbbttt b e a s b b n et s
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns
54. Net change in capital and surplus (Lines 37 through 53).... .
55. Capital and surplus as of statement date (LINES 36 + 54).........c.ourrurrierreerrireeeiseseiee sttt snes s eessens
08.301.  POlCY ChAIGES........cvvrveireiieiierieise ettt bbbt s bbbt s s st ntensas | ensansnnssend 49,681,846 |.............. 34,981,051
08.302.  FEEINCOME. .....vvruuivecisiisieie sttt bbbttt b bbb s bbb n s s s s st an s ssensns | enbansnnssens 13,512,154 | ..coovvvnne 12,097,432
08.303. Miscellaneous gains/(losses) . ....(142,928) | ..
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfloW PAGE.........cceveveievcieieiees sttt es s snasssenas | evesssassssssssessesinsas 266 | ..covrrnennn 6,472,331
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)........ccceviriuiiiririiieieietesesesresiesessssssesssssssssssssesessens | srsssessnsanes ....53,407,886
2701.  Health surrender benefits ..2,668,140 | ..
2702.  Expenses related to SUMPIUS NOLE ISSUANCE. ..........c.ureerrerirrereirierieieireeieiseseieesese st st ssssse et ssesssssssessessnsessenns
2703.  Reserve adjustment 0N reinSUraNCE @SSUMEM.........c..euierrreuiuririseieieieeeeseseeeeseeee ettt ses et snes
2798.  Summary of remaining write-ins for Line 27 from overflow page.. .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......overerrurrurrisirnressessissssssssnsseesssssnssssssssssssnsssssssssnsssssssssssensns | sossssnsseessesesss 200y 104 | conrrinnennenn 2,669,153 | oo 3,858,952
5301.  Benefit Plan AQJUSIMENL...........cooviiiiieeceee e ssssessssssssss s ssesssssssesssssnsenes | cenereesensensen 280,032 | vvveveiveeeieiieeeieieend0 e 1,347,476
5302.  Voluntary Reserve .. .(4,793,551)
5303.  Prior period diUSIMENL............ccciuiviiiiieieceee sttt sesse s ssssssssnnes | seeseessnensessnsensesinsenseQ) | eveniereesnneend(212,836) [ coveerereiiiann, (204,512)
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b 0 |0 e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 GDOVE)........c.uuiuiuirieiiiiiieieieiiestsiseiereesssssssss st s ssesssssssssessenes | essssssssssssnsans (50,993)|...cccreeene. (212,836)]......ouc..... (3,650,587)

Qo4




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANCE............cccviiiiiisiss e | soneiinsisd 656,904,494 | ............ 799,031,826 |.......... 2,829,580,543
2. NEtiNVESIMENEINCOME. ...c..verrieriireereeeseeeie s ees sttt ettt eesssesstnnnnns | cesneessseneens 80,580,228 | .....crvvernnn. 81,153,409 |......c...... 322,262,011
3. Miscellaneous income 123,244,554 | ... 100,382,537 | ... 451,801,513
4. Total (LINES 1 hIOUGN 3).....veoreerireceieiieeeise i sess sttt ess sttt ssesssesssnnnens | coneeesasnens 860,729,276 | ............. 980,567,772 | .......... 3,603,644,067
5. Benefit and [0SS related PAYMENES..........cccviviveveiieieee ettt ss st es et ses s ssse s ssnans | eesesarsssens 432,213,286 | ......c...... 359,705,555 | .......... 1,508,913,099
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveeeeriverereineeieiieisies [ vevereininns 261,356,723 | ..o 402,171,445 | .......... 1,380,288,294
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cccveiveveiciirieeicieeeece e sesssssenes | eereresinnns 104,527,983 | ............. 103,520,200 | ............. 366,516,701
8.  Dividends paid t0 POICYNOIAETS.........ccvueuriiriieieiseeieis ettt s s nsessesnsnnsens | suessssnssenses 13,355,218 | ..covvevnnee 11,058,773 | ..covvrvrns 50,637,425
9.  Federal and foreign income taxes paid (recovered) net of $.....5,316,638 tax on capital gains (I0SSES)............coovvvrerrvrs [ corrrrsrienes (41,436,634) ...coooovennes (8,181,792) ..ovvvvvveen 61,059,398
10, Total (LINES 5 HrOUGN 9).....ouuvireiiieciiiieieieei ettt eniens | ereseseesnns 770,016,576 | ............. 868,274,181 | ......... 3,367,414,917
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccvueviurieiieiiiriieieiseteie ettt sssessesnnes | evsessssesenas 90,712,700 | ............. 112,293,591 | ............. 236,229,150
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ....77,810,781 ..121,093,668 | .............585,633,446
12,2 SHOCKS . vevurviseresceie ettt | ettt (U R (VN [P 1,144,616
123 MOMGAGE I0BNS.......veveeereeseceseeseeeseees st ees sttt nes sttt nnns | cessnessasneens 28,977,492 | ...ovvvevnnn 40,610,597 | ..coovvveren. 150,903,306
124 REAIESIAE. ... | et 3,417,900 | v (U N 0
12.5  OthEr INVESIEA @SSELS........oouiviuiiiiiiiii ittt bbb ssneennes | sestesiententseseenenenen (U [N (U RN 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 (01 0
12.7 Miscellaneous proceeds ....17,700,637 ....22,991,584
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ccuvieiireieeesie et sssses s sssessens | eveesissenns 111,119,935 | ............. 179,404,902 | ............. 760,672,952
13.  Cost of investments acquired (long-term only):
131 BONAS. oottt | crieenteneens 93,822,667 | ....cccnc.. 169,008,018 | ............. 917,092,264
132 SHOCKS . ceeueeercrici ittt nnsennseennin | sessnensnnesssenseneneensendQ [ eerirereneenenns 8,252,200 | ..ovvvvrnene 13,252,200
13.3 Mortgage loans.. ....20,310,000 .143,412,250
134 REAIESIAE......cviecveceeceee et ettt sttt tensesssessesnnens | seveneseesinsssessessnessensQ) | erererieseses e nes (01 I 20,833,652
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s L [ (U (TR 0
13.6  MiSCEllanN@OUS @PPIICALIONS. .........cvivvveciereiieictee et bbbt es bbb ssssesans | sbssesaesesaaes 7,035,382 | ... 22,048,403 | ...ocoevnenn. 4,652,796
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuiiiiieiiceiesseeessse sttt ssesssssnes |ssssssssssans 109,433,057 | ..ccooovnves 219,618,621 |......... 1,099,243,162
14.  Netincrease or (decrease) in contract loans and premium NOLES...........ccvuevcviveieiciiesieeiesee e sssess | evsesensesenas 14,538,913 [ .coovverins 8,947,521 | ..ccevvnne 24,466,620
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (12,852,035) (49,161,240) (363,036,830)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIplUS NOtES, CAPIHAI NOLES........covcvciieiic ettt en s ssensns | sbessssnssessensanes 19,073 [ oo 19,073 | oo 76,291
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururrirrirreirrireieiieeissisesess e essssessseasssessesssssessessesssssssssnsss | sesessessssessssessassnssnsan (01 (U] I 100,000,000
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 (0] I 14,286,387 |.............. (60,317,669)
16.5 Dividends to stockholders ....15,000,000 ....85,000,000 105,000,000
16.6  Other cash provided (APPHEA)........ccuucrumrrvireeriie sttt eessssesssssnnsnens |ensseesssens (117,362,787) (46,398,215)| ...ccvevuce 139,778,434
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | covvvenes (132,343,714) ] ...ovevenee (117,092,755)| .ooovevenne. 74,537,056
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).........cocovvevcnecnne | corrrvnveneene (54,483,049) ......ccnv.n. (53,960,404) .............. (52,270,624)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......viuuririeiceiisiecis ettt sttt nsseenins | cevinesssees 321,569,001 | ...cccvevneee 373,839,626 | ............. 373,839,626
19.2  End of period (LINE 18 PIUS LINE 19.1).......oveu v seeeseecssseesseeesseessseessesesseesssessssssssssssnssssnnes | sesseeeesnes 267,085,952 | ............. 319,879,221 | ............. 321,569,001
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 | [N 0] 0]
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........ceveveevieieeieesetese ettt st snanes | svsesssassesessessesesanes 82,251,619 | oo 72,882,282 | ...coovvereriiernn 329,732,905
3. Ordinary individual BNNUILIES.............cvvumreerrririirieiceesreesiessieess s eessssesssesssesssensons | cosesssesssesssensons 526,379,793 | covoorieerreinn) 640,105,228 | .....ccocvrvvrrenenn 2,320,159,497
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. GrOUP lifE INSUMANCE. ... vueerererieireiiesissisese sttt s st ess s ssssssesssssssessessanssns | sssesssssssssessasssnssnssessessassnnssessn L0 RN 0 | o 0
8. GOUDP ANNUILIES......vouvereericerseiirete ittt ssnteess | soreesisesssseenesseessenes 56,063,531 | ..oovorrirerireiienns 48,600,885 | ......cocvvrrrieriinnns 169,164,338
T AGH = GrOUD .ottt sttt enes | Sefesseeteesee s st s e s st st st [0 N [0 N 0
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI .o | ettt 3,640,152 | covooeveierieiens 3,802,505 | .oovorrerrrrircrincninne 15,200,732
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 668,335,095 | ....ovvveerrireriinns 765,390,900 | ...ooovveririnenn 2,834,257 472
12, DEPOSIt-tYPE COMIACES. ......cvivicrieieicis ettt ssesss | fetssssstesssssstessessstessessessnsansensnd [0 PR [ P 74,641,634
13, TOMAl. vt ettt ettt nenes | eresenessneenneetenenes 668,335,095 | ....covveerrrirrrirns 765,390,900 | ...oooovverrrernnens 2,908,899,106

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of March 31, 2014 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of The Ohio National Life Insurance Company (ONLIC or the Company) are presented on the basis of

accounting practices prescribed or permitted by the Ohio Insurance Department.

The

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

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

At March 31, 2014, the Company did not have any statutory accounting practices that differ from NAIC SAP.

2. Accounting Changes and Corrections of Errors

The Company’s March 31, 2014 financial statements reflect a prior period adjustment relating to the calculation and recording of
the deferred tax asset (DTA) on investment futures. The net DTA as of December 31, 2013 was understated by $4,901,309.
The events contributing to the adjustment impact surplus as follows:

Change in net deferred income tax (P4, L40, C1) $ (4,901,309)
Increase in surplus (P4, L40, C1) $ 4,901,309
3.-4. No significant change

5. Investments

D. Loan-Backed Securities

@

@

©)

4

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

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.

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:

NONE

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 $ (10,802,623)
(2) 12 Months or Longer $ (3,916,415)
(b) The aggregate related fair value of securities with unrealized losses
1) Less than 12 Months $ 219,088,260
2 12 Months or Longer $ 57,823,629

E. Repurchase Agreements and/or Securities Lending Transactions

©)

Collateral Received

(b) The fair value of the collateral received and the portion of that collateral that that company has sold or re-pledged is
$119,368,723.

. Working Capital Finance Investments - NONE

6 - 9. No significant change
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Statement as of March 31, 2014 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company's investment income reflects dividends of $10,000,000, $0, $1,500,000 and $0 as of March 31, 2014 from its wholly
owned subsidiaries, Ohio National Life Assurance Corporation (“LAC”), Ohio National Equities Inc. ("ONEQ"), Ohio National
Investments, Inc. ("ONII") and the O. N. Equity Sales Company ("ONES"), respectively.

Dividends to the Company’s parent, ONFS, for 2014 are summarized below:

2014
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 15,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 15,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. Itis LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At March 31, 2014, ONLIC held the following balances for the
participating entities in Page 3 Line 24.04 Receivable from parent, subsidiaries and affiliates in the general account as of the
quarterly statement:

LAC $ 63,728,749
Suffolk Capital Management LLC 649,941
ONFS 16,663,795
Sycamore Re, LTD. 41,267,627
ONII 38,367
Montgomery (10,486,756)
Ohio National Mutual Holdings, Inc. 673,101
ONFlight Inc 1,899,903
ON Global Holdings Inc 37,015
Financial Way Realty, Inc. 2,174,914
Kenwood Re 12,669,555
Total $ 129,316,211
11. Debt

B.

FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by
purchasing FHLB stock, the Company can enter into deposit contracts. The Company had outstanding deposit
contracts of $150,000,000 as of March 31, 2014. It is part of the Company’s strategy to utilize these funds as
additional liquidity. The company has determined the maximum borrowing capacity as $427,615,000. The company
calculated this amount in accordance with current FHLB capital stock.

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year — 3/31/14

Separate
Total General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 6,000,000 $ 6,000,000 $ -
(d) Excess Stock $ 5,552,300 $ 5,552,300 $ -
(e) Aggregate Total $ 36,552,300 $ 36,552,300 $ -

(f)  Actual or estimated Borrowing Capacity

as Determined by the Insurer
$ 427,615,000 $ 427,615,000 $ -
2. Prior Year — 12/31/13

Separate
Total General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 6,000,000 $ 6,000,000 $ -
(d) Excess Stock $ 5,552,300 $ 5,552,300 $ -
(e) Aggregate Total $ 36,552,300 $ 36,552,300 $ -

(f)  Actual or estimated Borrowing
Capacity as Determined by the Insurer
$ 427,615,000 $ 427,615,000 $ -
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Statement as of March 31, 2014 of the

OHIO NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

b.  Membership Stock (Class A and B) Eligible for Redemption
6 Months to 1to Less
Current Year Not Eligible for Less than 6 Less than 1 than 3 3to5
Membership Stock Total Redemption Months Year Years Years
1 ClassA $ - $ - $ - $ - $ - $ -
2 ClassB $ - $ - $ - $ - $ - $ -
(3) Collateral Pledged to FHLB
a. Amount Pledged as pf Reporting Date
1. Current Year Total General and Separate Accounts
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 195,556,579 $ 199,651,283 $ 150,000,000
2. Current Year General Account
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 195,556,579 $ 199,651,283 $ 150,000,000
3. Current Year Separate Accounts
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ - $ - $ -

c. FHLB — Prepayment Obligations

Does the company have
prepayment obligations under the
following arrangements (YES/NO)?

1. Debt NO
2. Funding Agreements NO
3. Other NO

12. Retirement Plans, Deferred Compensation, Post-employment Benefits and Compensated Absences and Other

retirement Benefit Plans

A.
(4) Components of net periodic benefit cost at March 31, 2014

Postretirement

Postemployment &
Compensated

Post-

Pension Benefits Benefits Absence Benefits

(@)  Service Cost $ 503,633 $ 10,540 $ -
(b)  Interest Cost 904,878 57,228 -
(c)  Expected return on plan assets (952,353) - -
d
@ Amortization of unrecognized transition

obligation or transition asset i i i
(e) Amount of recognized gains and losses 305,553 (87,531) -
(H  Amount of prior services cost

recognized 64,893 (2,973) -
(9) Amount of gain or loss recognized due

to a settlement or curtailment . _ -
(h) Total net periodic benefit cost $ 826,604 $ (22,736) $ -

13-16. No significant change

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

B. Transfer and Servicing of Financial Assets - NONE

C. Wash Sales - NONE

18 - 19. No significant change
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Statement as of March 31, 2014 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements

A.

(1) Fair Value Measurements at March 31, 2014 are as follows:

@) @ (©) @ ()
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ 195,687,913 $ $ $ 195,687,913
Short term 51,398,039 20,000,000 71,398,039
Securities lending collateral 123,386,342 123,386,342
Perpetual Preferred stock
Industrial and Misc. 184,698 184,698
Parent, Subsidiaries and Affiliates
Total Perpetual Preferred Stocks 184,698 184,698
Bonds
U.S. Governments
Industrial and Misc 49,603 3,999,558 4,049,161
Hybrid Securities
Parent, Subsidiaries and Affiliates
Total Bonds 49,603 3,999,558 4,049,161
Common Stock
Industrial and Misc 38,200,775 38,200,775
Parent, Subsidiaries and Affiliates
Total Common Stocks 38,200,775 38,200,775
Derivative assets
Interest rate contracts
Equity put options 2,319,524 2,319,524
Credit contracts
Futures contracts 3,172,618 3,172,618
Commaodity forward contracts - - -
Total Derivatives 3,172,618 2,319,524 5,492,142
Separate account assets 18,888,463,652 18,888,463,652
Total assets at fair value $ 19,138,722,222 $ 184,140,942 $ 3,999,558 $ 19,326,862,722
b.  Liabilities at fair value
Derivative liabilities $ 1,969,273 $ - $ $ 1,969,273
Total liabilities at fair value $ 1,969,273 $ - $ $ 1,969,273
(1) Fair Value Measurements in (Level 3) of Fair Value Hierarchy
Total gains  Total gains
and (losses) and (losses)
Balance at  Transfersin Transfers out included in included in Balance at
12/31/2013 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2014
a. Assets:
Loan-backed &
structured $ 187,374 $ - $ - $ - $ 35,641 $ - - $ - $ (35641) $ 187,374
RMBS - - - - - - - - - -
Private
placements 1,298,732 2,545,092 - - (15,246) - - - (16,394) 3,812,184
Derivative - - - - - - - - - -
Total Assets $ 1,486,106 $ 2,545,092 $ - $ - $ 20,395 $ - - $ - $ (52,035) $ 3,999,558
b. Liabilities: - - - - - - - - - -
Total Liabilities  $ - $ - $ - $ - $ - $ - - $ - $ - $ -

As of March 31, 2014, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $3,999,558.
The loan-backed security is a subordinate tranche in a securitization trust with a coupon rate of 8.16% and maturity of 3 months.
The underlying loans for these securities are franchise/equipment loans originated in 2000. The private placement securities
have a weighted-average coupon rate of 7.55% and weighted-average maturity of 9 years. All of these securities are below
investment grade. To measure the fair value the Company either used an independent pricing service that uses independent
broker guotations from market makers and other broker/dealers recognized to be market participants which utilize inputs that may
be difficult to corroborate with observable market data and may be nonbinding quotes or were priced by the Company as the
securities are illiquid and no price available. Therefore, the Company has classified these fair values within Level 3.

Transfers into level 3 were due to NAIC 6 rated bonds (lower of cost or fair value) with amortized cost exceeding fair value.

B. Other Fair Value disclosures — NONE
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NOTES TO FINANCIAL STATEMENTS

C. Fair Values for all Financial Instruments

@ (@) (©)] 4 (®) 6) @
Not Practicable
Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds 4,855,249,387 4,558,652,775 - 4,851,249,829 3,999,558
Common stock non-affiliate 38,200,775 38,200,775 - 38,200,775 -
Preferred stock 22,074,800 25,038,132 - 22,074,800 -
Mortgage loans 820,989,372 824,327,900 - - 820,989,372
Derivatives- equity put options 2,319,524 2,319,524 - 2,319,524 -
Derivatives- futures contracts 3,172,618 3,172,618 3,172,618
Derivatives- futures contracts (1,969,273) - (1,969,273) -

D. Not Practicable to Estimate Fair Values — NONE

21. Other ltems
C. Other Disclosures
General Interrogatory 15.2

As of March 31, 2014, the Company holds $2,319,524 in over-the-counter S&P 500 European put options in order to hedge
the exposure on its guaranteed principal protection rider (GPP) and guaranteed principal access rider (GPA). Since this
program uses put options, there are no additional cash requirements for the Company related to these derivative
instruments.

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

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

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

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

The futures contracts do not meet the requirements for hedge accounting treatment. Futures contracts are exchange traded.
Derivative instruments are accounted for at fair value with the changes in fair value recorded as unrealized gains or
unrealized losses. Upon termination of a derivative, the gain or loss shall be recognized in income. During 2014, the
Company has recognized $15,610,682 in losses in the statement of operations of which $11,993,465 is Funds Withheld for
the benefit of Sycamore Re (an affiliate), netting to $3,617,217 which represented as part of the Summary of Operations
line 34.

H. Offsetting and Netting of Assets and Liabilities - NONE

22 - 24. No significant change

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2013 were $61,844,950. As of March 31, 2014, $2,247,111 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 $61,159,116. 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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2.1
22
3.1

3.2
33

41
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6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.
Added two non-life companies, ONSV do Brasil Participagdes Ltda. and Ohio do Brasil

Participaces Ltda.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes [

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Yes [
Yes [

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

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

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

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

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

) 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;

) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

) Accountability for adherence to the code.

(b
(c
(d
(e

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Yes[ | No[X]
Yes[ | No[ ]
Yes[ | No[X]
Yes[X] No[ 1]
Yes[X] No[ ]
Yes[ ] No[X]
] No[X] NAT[ ]
...... 12/31/2010............
...... 12/31/2010............
...... 3/1/2012......coeene.
] No[ ] NA[X]
] No[ | NAI[X]
Yes[ | No[X]
Yes[ | No[X]
Yes[X] No[ ]
Yes[X] No[ 1]
Yes[ ] No [X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

9.3
9.31

10.1
10.2

1.

N

1.2

15.1
15.2

Have any provisions of the code of ethics been waived for any of the specified officers?

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

Yes[ | No[X]

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

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

PART 1 - INVESTMENT

No [
[ 6,023,095

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

for use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Yes[ | No[X]

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

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

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

If yes, please complete the following:

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

Mortgage Loans 0N Rl ESIALE. ...ttt sttt
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 t0 14.26)..........cccccovvvereerrirnnne
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE..........ccvuueeinieneinernerneineieesseiseesceneiees

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

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

Prior Year-End
Book/Adjusted Carrying Value

1 2
Current Quarter
Book/Adjusted Carrying Value

Yes[X] No[ 1]

Yes[ | No[X]

. 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:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reported on the liability page:

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

171
complete the following:

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,

123,386,342
123,386,342
123,386,342

Yes[X] No[ ]

1
Name of Custodian(s)

2

Custodian Address

US Bank

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

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

17.2
name, location and a complete explanation.

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the

1 2
Name(s) Location(s)

3
Complete Explanation(s)

17.3

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

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

Yes[ | No[X]

1 2
0ld Custodian New Custodian

3
Date of Change

4
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
Central Registration Depository Name(s)

3
Address
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
PART 1 - INVESTMENT

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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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 820,227,900
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 820,227,900

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

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

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

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt B 4,100,000
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s G 4,100,000
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 824,327,900

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......oucveieiiresrieiseisesisssseeseesessss e ssessesssssse s s s st sns s s st e s ee s s s s s eS8 S8 ee 888 e s e £ eS8 e 88 s £ eSS A8 e s e et R R e R e bR R e Rens EeEiesiestestnsiessessentansansententans 1454

2.2 A&H COSt CONTAINMENE PEICENL..........iuiteiiiiiiei ettt ettt s bbb bbbt s bbb s b8 s bbb s bbb bbb s s s b s st n bbb s s s e bs fasbssesetantes et et es s sse et sttt anta 2.4

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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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2

ID
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 5 6 7
3 Accident and Health
Insurance Premiums, Total
Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama 6,378,105
2. AlASKA......cooeeceeee s A e N | 13,011 210,000 {387 | T27 | 224,125
3. Arizona... 14,119,304
4. AKanSas..........cocoeevieesieeenieessseesssesssessssesensseneneneo AR | L | 001,016,314 101..4,208,850 |.cennnn. 26,381 523,799 5,775,344
5. California.... . 53,288,018
6. Colorado.........cccoevieererirereriereieeeeesieeeesseseessseseeeseneeeeens GO o L | 1000...2,888,796 | ... 4,379,228 |......cceeeeve..... 152,399 | 175,509 | 7,595,932
7. Connecticut reeenn,312,639 [ 46,060 | ... 235,399 | 4,994,073
8. Delaware........cccccooeveeeeveveieeeeseeeesseeeseeesesssssesssssesensenne:DE | ol | 100000...496,036 | ... 3,033,267 |..oovverenieieeennn 12,697 | 3,215 | 3,545,215
9. District of Columbia.........ccccocovererrereereeeeeceeieerceeseseieeseeneens DC | o L | 158,914 | 3,090,825 |..cccoovevreieeennn8,293 | 54,031 | 3,312,063
10, Florida......coeveeeeeveieeeeeseeesseeeee e essesssssessessssseneen P L vl | 100...3,669,637 | ... 60,813,581 |.. 67,601,460
11. Georgia.. ..8,261,375 |.. 11,697,778
12, HaWai.....coeveeereiereeeeceeeeeseesesssssesesssssesssssessesssssseseesse Al [N | 023,831 | 002875 {3,245 | iiieenl0 | 29,951
13.  Idaho.. 2,937,931
14.  lllingis..... 32,116,624
15.  Indiana 6,067,789
16.  lowa....... 6,787,787
17.  Kansas 9,794,355
18.  Kentucky 6,349,077
19.  Louisiana 4,958,075
20. Maine......... . 1,384,069
21, MarYland.........coovieieieicee e MD ,518, 23,056,629
22, MasSaChUSELES.........ccevriverrieiceee e MA|...L...|.....066624 | ... 14,089,862 16,094,405
23, Michigan.......ccccoceeevecesiceecseceseeseeeeeseesessseesssseeseenene M L | 1400000.3,768,085 | e 21,781,874 |.. 27,057,626
24, MINNESOLA.......cocveceeeeeceereeeeeeeeeeeeneeesneeeenenesssenensenenenseeMIN [ L | 101,199,241 | L. 4714944 |............56,745 | .....1,068,453 | ........ 7,039,383
25, MISSISSIPPI.......cveverrereieeriereeieieiesisieesseseseisssesesesseseseeennene s MS | e Ll [ 000000 373,510 | e, 3,701,793 | .o 31,503 | 115,928 4,222,734
26, MISSOUT......cveveerrererrerereeereeeseesesnsesessnsessessssssesseseseneeneeeMO | vl | 1000 1,237,320 1 e 10,445,157 12,428,337
27, MONtANA.......coeeeeeeerereeereieeieesseeeeeereseesssnssssessesssesssssesseeseeeeMT | i L | 0000000.95,026 | ... 2,100,117 | oo 9,131 | ...305,557 | ... 2,509,831
28.  Nebraska..........ccococoeeecccceeeeeeeeeeeeeeeeeeereeeeeeeeeeneaNE | el | i 784,861 | . 4,337.572 | 24214 | 0364185 | 5,510,832
29, NeVada......coeoeeverereesereresseseeesiesessssessesssssesssesesseeseennes NV e L | 00000000423,272 | ........1,090,158 | .o 23,099 | ..........257,785 | ........ 1,794,314
30. New Hampshire.. 2,299,708
31.  New Jersey.... 28,309,514
32.  New Mexico 1,153,441
33.  New York........ N 2,215,125
34.  North Carolina L 31,581,136
35.  North Dakota L 1,180,629
36. Ohio........... L 58,098,143
37.  Oklahoma... . L 15,431,519
38, OFBYON.....cveeevcteeeee ettt L 6,768,253
39, PennSYIVaNIa.........cccoveveveiieeisee e PA L 39,723,891
40. Rhode Island.. Rl L 2,600,126
41.  South Carolina SC L 13,030,285
42.  South Dakota SD L 379,777
43.  Tennessee TN Lo | 001,564,813 | .......9,378,602 | ..o 132,625 | ... 1 118 116 12,194,156
44,  Texas..... L IX Lovorroes | 0000e.5,291,782 | ......19,927,207 | ... 195,835 | i 5,580,497 30,995,321
45, Utah. WUT Levoveoee | 000 983,484 | . 1,306,011 | .o 14,028 | .........30,490 | ... 2,334,013
46.  Vermont. LVT Livvvoees | e 24,480 | . 1,026,994 |.....coovvvvvveeeeen 1,275 | 1,859 | 1,054,608
47.  Virginia Looroes | 0000..2,150,293 | ...... 26,167,452 31,106,549
48, WaShinNGtON........c.covueiucvcieiseteece e besan WA Looorcee | 000000 915,875 | o 8,367,457 |..ccccveevrcerereennnn36,303 | ... 277,173 | ool 9,596,808
49.  West Virginia.. WV Levvveiee | 00000000 225,312 | 1,305,269 |......cccoeevvece....26,045 | ............208,865 | ........ 1,765,491
50.  Wisconsin... W 11,401,284 |..
51, WYOMING...tiiiiiieieeiete ettt WY
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees AS
53.  Guam............. .GU
54. Puerto Rico..... .PR
55.  US Virgin Islands....... Y
56. Northern Mariana Islands...
57.  Canada........ccccoorrrrnrnne.
58.  Aggregate Other Alien
59.  SUBOtAl...ccvrere s
90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e XXX | 11,169,198 | 193
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XK e [0 0 |0 | i) 0 |
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns
94.  Aggregate other amounts not allocable by State...
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns ....672,218, 233
96. Plus Reinsurance Assumed... 42,279,877
97. Totals (All Business)........... . ....7114,498,110
98. Less Reinsurance Ceded.........cccocvrererveererncnienesesnesesseiens | e XXX | 008,121,016 | ... 47,668,692 |.. 57,614,326
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne ...479,295,444 ....656,883,784
DETAILS OF WRITE INS
58001. .0
58002. ... 0.
58003. . 0.
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0.
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... 0]..
9401. Dividends accums used to purchase paid-up additions. . 0.
9402. Dividends accums used to shorten endow or prem pay................ .0
9403, oottt sttt . ]
9498. Summary of remaining write-ins for line 94 from overflow page... | .... 0.
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - 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.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of March 31, 2014 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

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

Allsubsidiaries are 100% owned except as noted

Chio Mational Mutual, Ine. {OMMH)
(Holdings Comparny— OH)
FEI Mo. 31-1614085
MAIC Group Code 070

I | - — | | 1
' Fiduciary Captal Management, Inc The Chio Mational Life Inswrance Company ({OMLI . S
Sycamors Re, Lid (SYRE) = Financis! Way Realty, Inc Suffolk Sapnsl Mansgamant, LLT (SUFF)
£l No 11BT453 FWR FEI Nio. 03-03T4453
e0%% ownsdly FEI No. 26-4812750 34.851% memberchip Infarect onad by

Otilo Hatlone| Flnancial 3ardeec Ino
8 Ohio Hational Financlal Jerace ing

Mational Securi,

¢ Chic Nations

-
FEINo. 13-2T40586
NAIC No. 25472

-
s ™)
- Y Ohio National Invesimants, Inc. {ChII
FEI No. 31-1454550
. s
wch AIC Group Code 070 o B
. HAI y.
" A

1 1 -

ON Slobat Holdings, SMLLC e o\ 4o T
ON Slob dings, SMLLC S
[ONGH) it ety = .
FEI Mo. 31-1T02660 itk The 0. Equity Sales Company (ONES)
us L L - FEI No. 310742113

t Gompany {ONIM)

Cthio: National Seguros de Vida 5.A.

[CNSW
Chile

L "y
|

P Ty

Crhio National Seguros de Vida 5.A.




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

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

Name of Type of

Securities Control

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

Members

€10

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ (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 DE............ 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 46-3873878 |0................. [0 BT Ohio National Foreign Holdings, LLC...................... OH............ NIA.....coco... Sycamore Re LTD.......covvveivieieeieereeeieienns Management ...100.000 |Ohio National Mutual, InC..........c.cocvverrcvrrennee. (L

Ownership,
Board of
Ohio National International Holdings Cooperatief Directors,
0704...... Ohio National Mutual, Inc................ [0SR IR (L — [0 BT U.A. (ONIH) NLD.......... NIA.....coco... Ohio National Foreign Holdings, LLC.................. Management ...100.000 |Ohio National Mutual, InC...........coocvvvervevrrcnnnee. (L

Ownership,
Board of
Ohio National International Holdings Cooperatief | Directors,
0704...... Ohio National Mutual, Inc................ (0 [0S (SN OSRN ON Netherlands Holdings B.V. (ONNH).................. NLD.......... NIA .. U.A. (ONIH) Management ...100.000 | Ohio National Mutual, INC.........ccccrvvvvrrrrirrienennn. [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-1702660 | 0................. (TN POSRN ON Global Holdings, LLC.......c.ccoevierririiriireriinenns OH..oeovenn NIA ON Netherlands Holdings B.V. (ONNH).............. Management ...100.000 | Ohio National Mutual, INC.........ccocrvvvvrerirrienennn. [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [0 [0 [ [OOSR Ohio National Sudamerica S.A. (ONSA)................. CHL.......... NIA............. ON Global Holding, LLC.........cccccevverierrirircinnns Management ...100.000 | Ohio National Mutual, InC..........c.ccceevererererernnnns [ —

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ [V [0S (SN ORRN Ohio National Seguros de Vida S.A. (ONSV).......... CHL.......... NIA..cc. Ohio National Sudamerica S.A. (ONSA)............. Management ...100.000 | Ohio National Mutual, INC.........ccoevvvevrrerirrienernn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ [V [0S (SN OSN Ohio National Seguros de Vida S.A. (ONSP).......... PER.......... A Ohio National Seguros de Vida S.A. (ONSV)...... Management ...100.000 | Ohio National Mutual, INC.........ccoervvvvrrerirrienennn. [




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

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

Name of Type of

Securities Control

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

L'€Ll0

Ownership,
Board of
ONSV do Brasil Participagdes Ltda. Directors,
0704...... Ohio National Mutual, Inc................ (S [V (O (LSOO SRR (Brazil Holding Co.) BRA.......... NIA. .o ON Netherlands Holdings B.V. (ONNH).............. Management ...100.000 |Ohio National Mutual, INC..........cocerrererirriirerenne [

Ownership,
Board of
Ohio do Brasil Participagdes Ltda. ONSV do Brasil Participagdes Ltda. Directors,
0704...... Ohio National Mutual, Inc................ [ [V [ 0 [ e (Brazil Holding Co.) BRA.......... NIA. .o (Brazil Holding Co.) Management ...100.000 |Ohio National Mutual, InC...........coceruvrirrrrrirenenne (-

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 06-1187459 (0..........v.ne. 0 [ e Fiduciary Capital Management, Inc.............ccccocuuue. CTeri NIA. .o Ohio National Financial Services, Inc................. Management | ... 60.800 | Ohio National Mutual, INC..........cccrcvvrnrerirrinnn. [

Ownership,
Board of
Directors,
67172...... 31-0397080 (O0................. 0T The Ohio National Life Insurance Company........... OH............ UDP............. Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, Inc

0704...... Ohio National Mutual, Inc

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 89206...... 31-0962495 | 0................. (ST ORT Ohio National Life Assurance Coporation............... OH...cooevnnn A The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC........cccoevvrvrririrrrininnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 85472...... 13-2740556 | 0.......ccovvnvee (ST OR National Security Life and Annuity Company.......... [\ SO DR The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC.........ccocvvrvrrirrrrrininnn. [ S

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

0704...... Ohio National Mutual, Inc 13575...... 26-3791519 [0.....cocveveeee L0 Montgomery Re, Inc

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ 15363...... 80-0955278 (0................. 0T Kenwood Re, INC.......ccvvveveeccccccceeee e VT A The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, InC..........ccceceveveveriienne [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [0 31-1454693 |0................. L0 I Ohio National Investments, InC............ccccovvrrrnnne OH............ NIA......ccco.... The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual, INC..........cccccevverrirrrinne (I
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

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

Name of Type of

Securities Control

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

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ (S 31-1454699 (0..........c.... (LSOO SRR Ohio National Equities, INC.........c.cccevrevrerernirreinas OH.....cc..... NIA. .o The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, INC..........cocerrererirriirerenne [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 310742113 [0...ovvenee 0 [ e The O.N. Equity Sales Company............ccccocuerrunen. OH............ NIA. .o The Ohio National Life Insurance Company........ Management ...100.000 |Ohio National Mutual, InC...........coceruvrirrrrrirenenne (-

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 320071428 (0.......covenee 0 [ e Ohio National Insurance Agency, Inc.............c.coueue. OH....ccco.c. NIA. .o The O.N. Equity Sales Company...........ccccocuuvnee Management ...100.000 |Ohio National Mutual, INC...........cocurverrirrrirerinne [

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

0704...... Ohio National Mutual, Inc. [ 31-0784369 [0........ccoovvnee 0 [ e O.N. Investment Management Company................ OH....cccoou. NIA. .o The O.N. Equity Sales Company.

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 63-1202147 |0....ovevvvee. (ST ORT Ohio National insurance Agency of Alabama, Inc... [AL............. NIA..coone. The O.N. Equity Sales Company.........c.ccceuvenes Management ...100.000 | Ohio National Mutual, INC........cccoevvrvrririrrrininnn. [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [ 31-1684349 | 0........coovvee. (ST OR ON Flight, INC...ovvoiirieieirrieese e OH...coevnnn NIA..coon. Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual, INC.........ccocvvrvrrirrrrrininnn. [ S

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

0704...... Ohio National Mutual, Inc (0 26-4812790 (O0................. 0o [ e Financial Way Realty, Inc

Ownership,
Board of
Directors,
0704...... Ohio National Mutual, Inc................ [0 03-0374493 (0................. OO Suffolk Capital Management, LLC.......................... [\ A NIA......c.co..... Ohio National Financial Services, Inc................. Management | ..... 84.698 | Ohio National Mutual, INC............cccovvvvvrvrvirennne. [

Asterisk Explanation

T NONE




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 A0 D O 00000 D DO
* 6 7172 20144 9000O0O0 1 = * 6 717 2 2 014447000 O0 1 =
T 0000 O O 000 000D 0. O
* 6 717 2 2 0143650000 1 = * 6 717 2 2 0144 480000 1 =
T 00 A0 0 IR 0O T 00 A0 D AR 0O
* 6 717 2 2 0144450000 1 = * 6 717 2 2 01444 90000 1 =
T 00 A0 AR LA

* 6 717 2 2 0144460000 1 =

Q14



Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net

Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOUWIll......ocvvrveiieciieiieiiesie ettt bbb st 764,517 064517 | 762,650
2505. NSCC deposit | .
2506. Pension fee iNCOME rECOVETADIE..........c.cueieiriierieieriisieieseiesseesstesse sttt ssessssensesans | sssessesssssssesesanee
2507. State Taxes RECOVETADIE...........cveviiriiiriisie et nnns

2508. Prepaid expenses

2509. Surplus note issuance costs

2597. Summary of rema

ining write-ins for Line 25

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  Modified COINSUTANCE FISK CHATGE...........cvivieieeicteiie ettt b s bbb a st s s st ensesaebans | ebsessssesssssssessesnsan 266 | ..o 874 | .o, 2,334
08.305.  RIAET FEES......ouvuivieiiiiiteicette ettt sttt bt s bbb st b bt s e b a s st naassenans | entesnsentes e sstenaesenend (0] 6,471,457 | oo 0
08.397.  Summary of remaining WIite-inS fOr LINE 8.3... ... .ot ssesses e se st sns s sne s nssnssessssenssnssne | enssssssssesssnssssessns 266 | .o 6,472,331 | .o 2,334

Q15




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

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

....................... 24,211,819

.0
71,234
..3,417,900

108,613

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

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

....20,756,540

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other............. .
ACCTUBI OF BISCOUNL. ...
Unrealized valuation iNCrEASE (ABCTEASE)........c.euiuireireriieiseiseissie ettt bbbt s bbb sse s st enas
Total gain (I0SS) ON GISPOSAIS........cuurvrrererirrirrireerseeeeseese e ssees st se et ess s ss st s et s bt en s st nssnsnn
Deduct amounts reCeIVEd ON QISPOSAIS..........c.iueireiiiririeiiisieieisse sttt
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

..................... 844,874,396

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

....143,292,250
...120,000

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

. Deduct current year's other than temporary impairment recognized
11.
12.
13.

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

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

..................... 109,255,194

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

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

109,148,019
....66,604,418

66,750,073

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

....42,543,601

42,505,121

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N>R WD =

_
N =

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

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS ANA SLOCKS ACUITEH. ... ettt sttt
Accrual of discount
Unrealized valuation increase (decrease)

Total gain (I0SS) ON QISPOSAIS........ccvivuieireiiriieisicte ettt b bbbt s b b st s s b b sae bt s s snsebennans | suevenes

Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium....
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other than temporary impairment recognized.....

...4,964,619,656
93,822,667
1,385,019
1,010,581

............................. (25,839)

77,810,785
.1,687,278

..... 506,110

4,733,911,033
930,344,464
5,282,348
(110,126 574)
2,774,535

,980,907,911
.0

...4,980,907,911

4,964,619,656
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
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
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. NAIC (@)t st sttt st st nstnnes | senstnstnssnseaa 2,827,888,912 | ..vvvvrirrreriennd 62,759,800 | ....ovverrirrierins 56,398,346 | .....coovrrierrririennn (21,309,477) | ovvevrrrrirriena 2,812,940,889 | ....coooovrnrrrnrrnrrninniineinneend0 |0 | s 2,827,888,912
2. NAIC 2 (). eueerieriereieseeeseeeseeeseessse sttt ens | sebsensseessensienees 1,592,956,529 | ...coovvvvrrerrinienas 31,031,406 | .ooovrerreieiis 15,369,251 | ..ooovvrieireiieienns 12,479,662 | ...ovvvvrvrrrne. 1,621,098,346 | ....oovvriernrieninnieniieeeen |0 |, 1,592,956,529
30 NAIC 3 () euevuierieeeieeieeieeieei sttt sssnns | ertessess st eees 138,534,072 | ..o (O 1,690,866 | ....oovorieeiieiiienns 5,022,564 | ..ooovrirrirris 141,865,770 | o0 o0 s 138,534,072
A NAIC 4 (8) ettt sttt sttt tnns | stessess st 37,443,839 | oo 31,462 | oo 4,117,866 | .o (4,446,849) | ...ovvvrrerinen. 28,910,586 | ...ovvervrrererierierienienieens0 o0 [ 37,443,839
B NAIC 5 (). euieeiirieiiseeiesieesessessssss st nssens | srssssessess st enes 9,688,747 | ..o O T 14,916 | oo 27,060 | cooereriereieris 9,700,891 | ..ovrververrerieeienierienrieneen [0 | 9,688,747
B NAIC B ()..euvverrerrereesreeseeiseesseesses s ssss st ess st s s enssns | sestsssssssssssssssnssas 11,220,782 | oo (O 245374 | s 4,558,924 | ..o 15,534,332 | o0 |0 | s 11,220,782
7o TOtEI BONAS. ...ttt esssennss | sessesssnsssnsssenens 4,617,732,881 | ..ooveerrrnn 93,822,668 |........ccoorrrrrrinns 77,836,619 | ..oovveveecerinnns (3,668,116) | ....oovvverrnnnns 4,630,050,814 | ...ocvvvverrrrrrrrrrerenisniieneen0 |0 | 4,617,732,881

PREFERRED STOCK
8. INAIC 1| ettt 5,000,000 | ..oovonrreriierienieeieeeeeienenne (O L0 N (O 5,000,000 | ..ovvnrenrrneinrineineirneiineeen [0 | 5,000,000
0. NAIC 2u sttt | eebtesst ettt 16,853,434 | ..o, (O L0 RN (O 16,853,434 | ..o | e | 16,853,434
10, NAIC 3ottt sttt s | estsent st 3,000,000 | ..oovvenrieriieiieiieeeeeeeneene 0 [ oo L0 N (O 3,000,000 | ..oovevrenrinrinrinrieeienieeeen [0 | 3,000,000
110 INAIC 4ttt | eebbest ettt 178,603 | ..o 0 [ o L0 N 6,095 | ..o 184,698 | ....ooveeierierierineieeieniieens0 e 0 [ 178,603
12, INAIC Beo bttt bbbttt | eebteebt ettt sttt L0 TR 0 [ e L0 OO 0 [ oo 0 [ o0 0 s 0
130 INAIC Bttt bbbt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [0 [0 [ 0
14, Total Preferred SIOCK........ oottt eessees | sessssssssssssssssnssssens 25,032,037 | oo 0 [ [0 6,095 | .o 25,038,132 | .oioiieinniinnsninnisnisnnnns0 [0 [ 25,032,037
15.  Total Bonds and Preferred SOCK...........ocriiiirinciiissiseseiseienes | cevseessseeseseseens 4,642,764,918 | ..ovvoririrrienn 93,822,668 | ......ocovvrerieiinnn 77,836,619 | ..ooooeeiriis (3,662,021) | oo 4,655,088,946 | ......cocvvrrnrrnrrnninninninnenn0 |0 | 4,642,764,918

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




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......couuiriirirerienrereenr s | e 71,398,037 |...coovvernee. )80 S U 71,397,954 | ..o 8,122 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cvivieiieiciieieieie ettt sstesens | sbessesssssssesssssnsensesnses 74,397,187 | oo 254,396,395

2. Cost of short-term iNVEStMENtS ACGUINEM...........ccvuiveiieriieicicese ettt sttt besse s | eevessesissassessssensenas 3,967,995,321 | .ovveveiecereinnae 20,994,974,201

3. ACCTUAL OF BISCOUNL.......oiiiiii bbbt | esbies s 5,529 | oo 26,591

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

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

6. Deduct consideration reCeIVEA 0N QISPOSAIS..........cceviueiiiireieiieietetetee ettt sttt b bbb es s be b ssebesssns | ebessssebessesetessssebesass et et s et bnseaens [0 IR 21,175,000,000

7. Deduct amortization Of PrEMIUM............ciiiiueieicieie ettt ss st senbesssans | sosessessssassessnsnsenas 3,971,000,000 | ..ooveveerereieieieee e 0

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

9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccouerrrrirererrireeeeeeece et | cvveveesessesesesseseseesnes 71,398,037 | oo 74,397,187
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuieieiiiieiiiicieieieciseeictsssierstsstesessstesessssessesssssssnsenas | svsessessssassesssssssesssanes 71,398,037 | cooovvverecrceevcia 74,397,187

QsSl03




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PrOT YEBAI)...........ccevevcveveerciieisieessisese s ssstes e ssses e sss s sse s sses st ses e sesas s sssasses s sssses e sssessssanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN).............ccoveveuieeieivireieiseieiceee e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cccccccveevvinnnee 0
3.12 Section 1, Column 15, PriOr YEaI..........ccocvvevereeiereieee e 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........c..cccouevvevrrevnnee 1,203,345
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens (13,693,515) 14,896,860 14,896,860
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccccceveevevrnnen. 0
3.22 Section 1, Column 17, Prior YEaI........c.ccevevcveeereeeesieseeseeesesssesese e 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccoeveevrrunen. 1,203,345
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne (13,693,515) 14,896,860 14,896,860
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns (15,610,682)
Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns 0
4.22  Amount recognized...........ccoevvevererrernieinnns (15,610,682) (15,610,682)
SUDLOAL (LINE 4.1 MINUS LINE 4.2)......courerririeieeeeiseiieeeseeeseesssseseseesessessesessese st ess s ss s s s s s ssees e s s Eee eS8 o8 E s AR £ 4R o8 seEsE e s en et en e

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

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

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

QSl104

2,821,536

0

(501,434)

(578)

0

0

0

0

2,319,524

0

2,319,524

(13,693,515)

14,896,860

0

0

1,203,345

0

1,203,345




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt st s bttt bbb e s s st s et s s ae e naenes 2,319,524
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccueuvieieirireierieiceeesieeesienens 1,203,345
3. TOLAI (LINE 1 PIUS LINE 2)....eueeieieeeeeeie ittt sttt £ 8282 s £ R85 8 42288828 E RS E s bbbt 3,522,869
4. PartD, SECHON 1, COIUMN ...t 5,492,142
5. PartD, SECHON 1, COIUMN B.......oovevieieeicicieietet ettt sttt bbbt bbb s bbb sns (1,969,273)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)....vvueiriiiieieiieie ettt s s8££ 8 828R sttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. 2,319,524
8. Part B, SECHON 1, COIUMN 13.. ..ottt sttt bbb e ettt et st bbb se st sa st 1,203,345
9. TOUAI (LINE 7 PIUS LINE 8)...euvueriererireiseiseesiseese s essseetseesasss et ss s sse et s et s e s s s E e E e85 8 eS8 E e84 s 842 R e R R et s s en et ent s 3,522,869
10. Part D, SECHON 1, COIUMN ..ottt ettt et s st st et st s e st s e s et s s ant e s s se st sn e s et s snenenssesetesensranssnaneatans 5,492,142
11, Part D, SECHON 1, COIUMN ...ttt ettt ettt ettt ettt ettt ettt et ettt et et e e et et et et et et et et et et et et et et et se st et et et et st et st et et et ee st sesesnenanenan (1,969,273)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....ouiviiieiiieiieiciiisiie ittt ettt 842t s sttt bbb s bbbt 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27 ... bbb bbb 0
14, Part B, SECHON 1, COIUMN 20........c.coiueiiiietiiiicteiiee ettt bbb bbb s b b s b st e bbbt s e bbb bbbt s bbbt baes (22,720,531)
15, Part D, SECHON 1, COIUMN 1. .ottt sttt a st a st teb b s s bt se bt s s s st n sttt s bt seen (22,720,531)
16.  Total (LN 13 PIUS LINE 14 MINUS LINE 15)......uruuieeeieiieeiieie ettt sss ettt 8 s £es 8888422828t en st 0

Qslo7



Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 0f PHiOr YT .........cvururirenrerrieieessseeiseessressssesesssssssssssssessesssseees
. Cost 0f cash eqUIVAIENES ACAUINET. .........rurureireecirrieiieeireise ettt s st nen
o ACCTUAL Of BISCOUNL.......oooveeeieiieite bbbt
. Unrealized valuation iNCrease (ABCTEASE)........c.iuirrireiiieiieieiieieiie sttt saes
. Total gain (10SS) ON dISPOSAIS........ccevrevrrveireiriirieiseiesee e NNE
. Deduct consideration received on diSPOSAIS..............cccovuiueiriireriicieieiiecs e
. Deduct amortization Of PrEMIUM..........cc.vrrierirrirriris sttt nes
. Total foreign exchange change in book/ adjusted carrying ValUe..............cccvevecveuieeveiiereeee e
. Deduct current year's other than temporary impairment reCognIzed...........cocvvevrerierirneneereseeeeseeeeseeeenas
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovvrvevrerrerirerererennn.
. Deduct total nonadmitted @MOUNTS............ccoiuiiiiiiiii st

. Statement value at end of current period (Ling 10 MiNUS LINE 11).....c.cruiviiriiiiieiiiciceeceereee e

QSI08




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1030

Location 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Showing all Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred
Property Disposed
RE 1347 Retail Columbus OH. [01/15/2014| DFG-SAWMILL LLC 3,859,582 0 3,081,666 0 0 0 0 0 3,081,666 | ... 3,196,000 | ..ovvrvvrrnennennt 0 LA14334 | 114,334 | .......... 15,492 ...130,218
RE 1356 Residence. Batavia OH. | 01/24/2014| LAUREN AND SETH JAEGER....... 265,000 0 265,000 0 0 0 0 0 265,000 221,900 (V] (43,100) | covveenee (43,100) | voovvvrriininnnnd 0 [ oo 4,999
0199999. Totals ..4,124,582 0 3,346,666 0 0 0 0 0 3,346,666 | ..... 3,417,900 ...135,217
0399999. Totals: ..4,124,582 0 3,346,666 0 0 0 0 0 3,346,666 | ..... 3,417,900 ...135,217
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
2325678.......ccvervierierieeeee s INDEPENDENCE TWP......covttvimiiiiairiesieseesesssis st essssssssssens Mi 03/07/2014.... | .ccooovvvrnees T4 I 3,500,000 | oo 0 [ oot 7,100,000
3425676... KILL DEVIL HILLS ...ttt ssseen NC 02/04/2014.... 5.170 3,500,000 0 8,250,000
3625680... HUDSON. .. s .|OH 03/21/2014.... 5.063 1,575,000 0. 2,625,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All ONET. ... ...ttt fhehsenb et sensenines | bennea XXX v [ XX e v, 8,575,000 | ..ovviiiiiiie s 0 | s ..17,975,000
0899999. Total - MOrtgages iN GOOT SEANGING. ... vxeuee ettt sttt ses e e et f 8o eE e E e 8 ee 8 o0 s eh e84 Ef e e e s b anseeete ehsetesses et et setersee et sesantenseb et ensenseesesansansennsnnses | crneaen XXX 8,575,000 0 ..17,975,000
3309999, TOLA! MOGAGES. ... vveeveeerieeeeseeseessse s ees et es skttt et eee | eebiee b b et b bttt | ereins XXX....... 8,575,000 0 ..17,975,000
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
0024821.....coveivrriiernnes RALEIGH NC .. 12/16/1998.... | 01/07/2014.... | . 0 0 0 0 0 [ 12,366 0 0
0024839..... LAREDO........coovimrierrrerissiesriessins ) SO .103/09/1999.... [ 01/02/2014.... | . 0 0 0 0 [ 34,976 0 0
0024843........ocovvvvrernnee LOUISVILLE KY oo | e 03/23/1999.... | 02/26/2014.... 0 0 0 0 0 ... 3,594 0 0
0024847... EL PASO X ..|03/31/1999.... | 01/31/2014.... | . . 0 0 0 0 (/] 74,331 . 0 0
0R24206... . | ALAMO HEIGHTS........ccovvvvirerniine L, SO .102/02/1999.... | 02/12/2014.... | . ....42,289 0 0 0 0 0 [ 21,092 | ... ..21,092 0 0
1525061..... FISHERS......cooocovorrrrnnn INccooeeen | s 03/15/2004.... | 01/17/2014.... | ......... 579,844 0 0 0 0 0 YL KT A STAT3T | vvviineennnl0 [ 0 0
1625063... . | URBANDALE......... 1A ..|03/17/2004.... | 03/27/2014.... | . 2,889,351 0 0 0 0 0 2,861,144 ....2,861,144 0 0
2325040... . | INDEPENDENCE TWP.........ccccoonnvn. M, .| 11/19/2003.... [ 03/07/2014.... | . 3,442,745 0 0 0 0 0 3,411,488 w3 AA88 | i0 [0 | 0
3425039.....coiiiines CHARLOTTE......oiereeirrnisirseinenns |\ IR 11/14/2003.... | 03/31/2014.... | cooovvvrverirnnne 1,049,313 0 0 0 0 0 1,032,457 ....1,032,457 0
3925016... . | CECIL TOWNSHIP.. PA ..| 08/06/2003.... | 03/12/2014.... | . ..1,855,021 0 0 0 0 0 1,799,032 21,799,082 | e [0 | 0
4325056... | FARRAGUT.....ocvviirnieinrieieiis N .102/23/2004.... | 01/14/2014.... | . ...1,281,076 0 0 0 0 0 1,273,510 ...1,273,510 0
4425084.......cocooveiiiins SAN ANTONIO . I 03/31/2004.... | 03/28/2014.... | ..covversvernnrenad 2,019,243 0 0 0 O 0 0. 1,998,641 21,998,641 | | | 0
0199999. Total - Mortgages Closed by Repayment............ccouuriis wnrriiinnmiiisnmiissssiissssssssiss s ssssssssssssssssss | onnsssnssseines 13,312,249 0 0 0 O (V1 (VP 13,097,368 | ..ccoocvvvvrncns 13,097,368 0
Mortgages With Partial Repayments
0024509..... NASHVILLE TN [ v 05/11/1994.... | oo [ s 148,365 0 0 0 0 [ oo [0 | eeeeciicesieniienn0 s 88,469 0
0024520... . |MC DONOUGH... GA. ..|09/28/199%4.... 191,474 0 0 0 0 114,213 | o0 0 | 0
0024586... . | BESSEMER Al .1 12/20/11995.... . 628,842 0 0 0 0 53,740 0
0024589........ccmervrrierinns HOUGHTON LAKE..........oocorririnne M [ 12/01/1995.... | v | e, 1,236,561 0 0 0 0 [0 [0 | 0 [ 65,412 | cooverrerrnerinenneenn0 | i | 0
002459%..........cvveerriirinns CHRISTIANA HUN ..|01/30/1996.... 395,386 0 0 0 0 42,283 0
0024627..... MACOMB IL .| 06/11/1996.... 9,299 0 0 0 0 0 2,739 | om0 |0 | 0
0024648..........ocooevriririnns NEW IBERIA. LA s [ 09/09/1996.... | .ooovvvervrririenns | correenne 897,159 0 0 0 0 0 0
0024652... .| VERNON TWP.. PA ..|09/19/199.... | .. ..1,219,412 0 0 0 0 0 0
0024655... . |PITTSBURGH PA .| 10/09/199.... | .. . ...1,358,797 0 0 0 0 0 0
0024667 ........cconerrrrieiinns MIAMI TWP. ) OHue [ 12/19M1996.... [ oo | e, 3,057,353 0 0 0 0 0 0
0024669...........covovrierrines CHATTANOOGA L\ SR D 12/2311996.... | ..veovvvriverns | v 887,682 0 0 0 [V IR (V1 OO 0 | oo 0 | e 63,930 (V1 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

0024673........ccmevrrrieianns CAPITOL HEIGHTS.......cocoverierirns MD..ovvvvii [ e 12/26/1996.... [ v | e 298,979 0 0 0 0
0024692.........cvvvvrierinns ACWORTH.....ocvvverirerenersrinernennns | GAiiicviins [ 03/10/1997.... | coveeveveverirerirene | e 1,524,980 0 0 0 0
0024696... . | COLUMBUS ..|03/2511997.... | .. ..4,770,247 0 0 0 0
0024715... . | QUAKERTOWN.... .| 05/28/1997.... | .. ...1,838,125 0 0 0 0
0024723......coomvvrrineiis FARRAGUT.....cooovvmrmernneinernnnnns | TN | e 06/17/1997..... | covoveveerrerrene | e 220,343 0 0 0 0
0024731 ..o HAVELOCK .| 07/11/11997.... 560,395 0 0 0 0
0024739..... CHILLUM .| 08/18/1997.... | oo, 2,780,624 0 0 0 0
0024757 ... FORT DODGE..... A 10/10/1997.... [ oo | v 925,138 0 0 0 0
0024764.......covovirvriinnn SYOSSET NY. .. 11/20/1997.... 2,344,890 0 0 0 0
0024768..... BEREA .|sC .| 01/05/1998.... | ..evvveririrns . 1,774,261 0 0 0 92,136 0
0024774......ocovviirrsri HUNTSVILLE.......... AL | e 03/03/1998.... | ceveorvererierirene | e 2,727,144 0 0 0 [ o0 | e 0 [ om0 | 0 s 134,177 0
0024779... . |HEMPFIELD TWP.. PA ..|03/25/1998.... 218,697 0 0 0 10,832 0
0024789... . | ANDERSON ..|07/22/1998.... 113,236 0 0 0 4,679 0
0024816... . |OHIO TWP.............. .| 11/23/1998.... 2,219,665 0 0 0 92,873 0
0024817 .| SOUTH POINT 11/25/1998.... 217,589 0 0 0 9,141 0
0024819... . |MADISON.......... | 12/10M1998.... | o 0 0 0 2,890 0
0024820... . | MOUNT HOLLY.. .112/15/1998.... 0 0 0 45,613 0
0024824... . |MT JACKSON 12/28/1998.... 0 0 0 52,691 0
0024828 LYTLE ..101/21/1999.... | .. ....61,494 0 0 0 4,39% 0
0024834... [ STANLEY ... .102/24/1999.... 994,345 0 0 0 39,441 0
0024840 . | WESTLAKE 03/11/1999.... 4,435 0 0 0 3,317 0
0024843... . | LOUISVILLE ..|03/23/1999.... 7,163 0 0 0 3,569 0
0024847 ... . |EL PASO L 103/31/1999.... | v 0 0 0 ..24,532 0
0024861 . | FRANKENMUTH. 06/30/1999.... 180,109 0 0 0 ..37,409
0024868... . | NEW ALBANY. . . 09/23/1999.... | v 37,097 0 0 0 3,417
0024876... .| INDEPENDENCE.........c.coocomiriniinns [ - A 1172911999.... [ o 1,140,210 0 0 0 37,160
0024879 . | KANSAS CITY MO 12/30/1999.... 365,239 0 0 0
0024890... . |LAWRENCE..... KS. ..| 08/07/2000.... | ..ovvorrrrerirnes 4,848,515 0 0 0
0024894.........ovvvvrernnes DEERFIELD TWP... OH .112/08/2000.... 866,351 0 0 0
0024920... SALINE........oooeeeeeeeeieeeeeereniniene MI 03/20/2002.... 858,183 0 0 0
0024928..........oovvvriirinns MIDDLEBURY...... VT ..| 06/26/2002.... 2,999,549 0 0 0
0024931... [ SUMMIT TWP......oovriririerircereninns PA. oo .107/23/2002.... 821,354 0 0 0
0024937 .| SAN DIEGO. .|CA 08/07/2002.... 311,963 0 0 0
0024938... . |PORT HURON MI .| 08/21/2002.... 949,957 0 0 0
0024940... . |LOUISVILLE KY. ..|09/18/2002.... | .. 0 0 0
0024941... . |ELLENTON FL .109/19/2002.... | .. . 0 0 0 .
0024943........cconvvvriniris VOLUSIA COUNTY......ovvrierimrrrnnes FLuiiiiniines i 09/30/2002.... | coveovvreerierirene | eevienes 809,900 0 0 0 [ o0 e 0 |0 | 0 [, 16,335 | o0 | i 0 0
0024944... . |HEMPSTEAD...... NY .| 10/04/2002.... | .. ...1,141,498 0 0 0 22,644 0 0
0024953... .| TROUTVILLE.......... VA .| 11/08/2002.... | .. . ..1,323,144 0 0 0 26,624 | ..ocvend 0 0
0024956.........cvvvvrririinns COEUR D'ALENE........cccosiimiineii 105U ISP 11/26/2002.... | ..ocooverirneins | e, 1,229,394 0 0 0 0 0
0024957 ......ccoovvinrinirin BOYLSTON. ... MA ..| 11/26/2002.... 2,351,880 0 0 0 0 0
0024958..... OGDEN........cooiirierireiiesiseiseni uT | 11/26/2002.... [ ..o, 1,806,716 0 0 0 0 0
0024960..... BISBEE........cccouuuen. [V AT IO 12/06/2002.... | ...coovvevrinerins | e 279,715 0 0 0 0 0
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0024961.......ceoevrrrieiinns LAREDO........otvverimriieeineirseeiseis L. ST D 12/12/2002.... | .ovooeerirneies | e, 1,586,097 0 0 0 0
0024965.........covvverirerinns CALUMET CITY.. v Ml [ 12/19/2002.... | ..voovvevrinerns | e, 1,582,655 0 0 0 0
0024966... [AMARILLO. ..o L S ..|12/19/2002.... | .. ..2,733,158 0 0 0 0
0024970... . |BEVERLY HILLS... . |CA .1 12/23/2002.... | .. . ..3,395,617 (VN 761 0 0
0024971..... VISALIA ... (07 U B 12/23/2002.... | ..ovooverineies | e, 3,163,700 (V)N 831 0 0
0125359... . | BRMINGHAM........ Al .| 12/03/2007.... | ..vvverierirs 1,428,493 0 0 0 0
0125442... . | MONTGOMERY.... . |AL .101/27/2010.... R 817,217 0 0 0 0
0125514 BIRMINGHAM........ AL o | e 07/06/2011.... | coveeereerieriene [ e 4,026,303 0 0 0 0
0125516... . |HUNTSVILLE.......... Al | 07/202011... | o 2,189,615 0 0 0 0
0125539... .| TUSCALOOSA....... . |AL .| 11/30/2011.... 2,272,991 0 0 0 0
0125540 PRATTVILLE. ..ot AL | e 12115120110 [ s | e 713,850 0 0 0 | o0 | eererieneneninnd0 0 | 0 [ 0
0125617... . | GREENVILLE .| 05/02/2013.... | ovvvrierirs 1,266,271 0 0 0 0
0325093... . |SUNCITY. .. 09/17/2004.... 381,455 0 0 0 0
0325094... . | PHOENIX .109/17/2004..... 593,418 0 0 0 0
0325119 .| TUCSON 01/24/2005.... 2,273,777 0 0 0 0
0325344... . | GLENDALE .| 08/30/2007.... 1,123,879 0 0 0 0
0325345... .| TUCSON .108/30/2007.... | .. ..1,201,394 0 0 0 0
0325410 .| TUCSON 08/29/2008.... ,881,866 0 0 0 0
0325424... .| TUCSON A .| 10/30/2008.... | .. ...2,478,965 0 0 0 30,476 0
0325559 [ 2103 RN AZ .| 05/22/2012.... 918,668 0 0 0 ..13,440 0
0425045... ROGERS AR 12/05/2003.... 0 0 0 ..53,108 0
0425321 FAYETTEVILLE AR ..| 04/30/2007.... | .. 0 0 0 .13,371 0
0425509... | LITTLE ROCK.....oiiiicieiinieinnne AR .106/29/2011.... 2,547,746 0 0 0 ..39,254 0
0524998 . | SANTA ROSA CA 05/15/2003.... 920,899 0 0 0 .17,593
0525071... . | LOS ANGELES.... .|CA .| 04/30/2004.... | ...oooevrrrrirnnne 1,556,116 0 0 0 ....134,300
0525083... . |LEMON GROVE. .| CA .107/16/2004.... 2,919,987 0 0 0 47,870
0525147 . | TEMECULA . 06/15/2005.... 712,499 0 0 0 8,506
0525175... . [HAYWARD.....coovrvirierieriseeiniins .| 09/30/2005.... | ...vvvnrirerirnens 1,314,198 0 0 0
0525198... . | BARSTOW .112/21/2005.... | .. ...3,281,282 0 0 0
0525238 . |ONTARIO.... . . 05/25/2006.... ,149,654 0 0 0 ..30,296
0525273... . |HOMEWOOD CA .| 10/30/2006.... | .. ...5,669,607 0 0 0 ..41,509
0525276... .| SANTA MONICA.... CA .| 11/07/2006.... 815,136 0 0 0 19,530
0525323 . INATIONAL CITY.... CA 05/02/2007.... 0 0 0
0525346 CLovIS ..|09/14/2007.... | .. 0 0 0
05253%... . | FRESNO ..|05/19/2008.... | .. 0 0 0
0525395... . | CUPERTINO. .| 05/22/2008.... | .. 0 0 0 L0 0 |
0525413.......cccovvemercvercen |ALTADENA ..o | CAciies [ 09/09/2008.... 0 0 0 [ o0 e 0 [0 | 0 [, 27,806 | ..o (V10 IR 0 0
0525414... . . ..|09/22/2008.... | .. 0 0 0 0 0
0525441... . |MONTEREY PARK. .|CA .1 12/29/2009.... | .. 0 0 0 0 0
0525471 ..o SAN DIEGO. A CA i [ 10/28/2010.... 0 0 0 0 0
0525498... .| COSTA MESA CA .| 04/26/2011.... | .. 0 0 0 0 0
0525527... | GLENDALE........coooeveeeeeeveeeeeeenenn CA .109/28/2011.... | .. 0 0 0 0 0
0525530........ccomrveerieciinns YUCCA VALLEY.....ccoovvvvrrnirirerinens [O7. ORI I 10/18/2011.... 0 0 0 0 0
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0525557 ..o HUNTINGTON BEACH.........ccocvunne (07 U B 05/17/2012.... | coveveeeerierreee [ e 6,535,809 0 0 0 0 | om0 0 | 0 | 63,461 0
0525574......cconvvenriniris BAKERSFIELD.... e [CA s [ 09/25/2012.... | coveevevererirerirene | e 1,561,245 0 0 0 0 | oveeeveeerrenneenn0 [ evieeiveeesiieseeenn0 | e | 18,391 0
0525580... . | CAMARILLO ..|10/23/2012.... 2,280,296 0 0 0 0 28,555 0
0525588... . | BERMUDA DUNES. . ceenene | 12103/2012.... B 2,229,650 0 0 0 0 0
0525598 SAN PEDRO.......cocvvmerinrineirneiineens (07 U B 01/29/2013.... | coveoeverrerrnes [ e 2,910,273 0 0 0 0 0
0525628... . |RIVERSIDE. CA ..|06/10/2013.... | .. 0 0 0 0 0
0525639... .| CARLSBAD. .1 08/01/2013.... | .. | 0 0 0 0 . 0
0525661 SACRAMENTO...... 11/06/2013.... | overeeerirerns | e, 5,850,000 0 0 0 0 | orvveereerenrenneenn0 o0 | s | s 39,820 0
0624981... . | HIGHLANDS RANCH. ..102/21/2008.... 539,442 0 0 0 0 27,359 0
0625177... . | AURORA oo | veerenr [ 09/30/2005.... R 931,171 0 0 0 0 .0 L0 0].. . 28,174 0
0625310......ocevirrieiinns COLORADO SPRINGS........ccc.oouvvneee 03/19/2007..... | ceveovevreerrerirane | e 5,232,263 0 0 0 (0 I (V1 O (11 O 0 | oo 63,195 0
0625525... . | WINDSOR ..|09/28/2011.... | .. 0 0 0 0 49,378 0
0725266... . | NEW CANAAN ceeenne | 09/18/2006.... | .. | 0 0 0 0 29,878 0
0R24206... . | ALAMO HEIGHTS.......ocorevveriiinns ceerneee | 02002/1999.... [ oo . 42,289 0 0 0 0 0
0R2437. ST PAUL . 06/08/2000.... . 163,548 0 0 0 0 0
0R24396... wer | WHITMORE LAKE.........coovevriririrnnes ceeneee | 08126/1999.... [ oo 2,727,618 0 0 0 0 0
0R24431... . | WHITMORE LAKE.........covvrmrirrrines e | 08/26/1999.... 245,170 0 0 0 0 0
0R2467 GIG HARBOR.. 12/30/2002.... 695,009 0 0 0 0 0
0S24376... INDIANAPOLIS .. 11/01/2002.... 595,673 0 0 0 0 12,152 0
0824404... GIG HARBOR.. .1 12/30/2002.... 878,036 0 0 0 0 6,143 0
1025155 . | LAKELAND 07/08/2005.... ...2,409,501 0 0 0 0 22,234 0
1025265... . | WEST PALM BEACH......c.cccconuvirnecn veeenener | 09/12/2006.... 857,085 0 0 0 0 6,320 0
1025317 DORAL......covvvevererrinns .| 04/24/2007.... 2,927,246 0 0 0 0 21,898 0
1025384 . | JACKSONVILLE BEACH 02/22/2008.... 2,987,816 0 0 0 0 32,144
1025390... . | PENSACOLA BEACH . . .. 04/11/2008.... 1,021,136 0 0 0 0 13,612
1025399 TAMPA FL .| 06/02/2008.... 1,078,836 0 0 0 0 50,894
1025400... . | ODESSA..... ... |FL.. 06/09/2008.... 2,840,055 0 0 0 0
1025490... . | ORLANDO . |FL .| 03/25/2011.... 2,611,953 0 0 0 0
1025520... . | ORLANDO. .| FL .108/09/2011.... | .. ...4,234,269 0 0 0 0
1025541 . | JACKSONVILLE. . FL 12/20/12011.... ,727,189 0 0 0 0
1025549... . | APOPKA . FL ..|03/28/2012.... 952,046 0 0 0 0
1025595........omvvmerirerinns CAPE CORAL . FL | 12/21/2012.... | .. 0 0 0 0 .
1025653... TAMPA. ..ot FL 10/11/2013.... 0 0 0 0 ..42,903
1025655........ovrvmerirerinnns SPRING HILL....... FL ..|10/28/2013.... | .. 0 0 0 0 ..14,021
1025668..... DESTIN .. |FL ..|12/16/2013.... 2,300,000 0 0 0 0 35,308
1125052......cvvvevierierins FT OGLETHORPE. GA rernene | 01/20/2004.... | oo . 1,110,215 0 0 0 0 0 L0 19,986
1125178 CANTON [C7. ORI RPN 10/05/2005.... | ...coovvevrinirins | e 1,189,302 0 0 0 (U IR (V1 O 0 | oo (U IO 12,260 | oo (V10 IR 0 0
1125285... . [LITHONIA GA .| 12/13/2006.... | .. ...4,275,056 0 0 0 0 32,254 0 0 0
1325034... . | COEUR D'ALENE [0S v | 10/117/2003.... | .. | ..6,617,165 0 0 0 0 L0 R 67,748 | ..o, 0. . 0 0
1325086.........covvvcrirerirs POCATELLO......cooovrireirrineirneris 105U ISP 07/30/2004.... | covoovevrerirerirane [ e 696,978 0 0 0 (O I (V1 O (V18 (0 [T 26,225 0 { oo 0 0
1325109... . | IDAHO FALLS . ID .| 11/18/2004.... 539,113 0 0 0 0 0 0
1325358... . | MERIDIAN ID ceveeees | 1113072007 ... [ oo . 5,293,188 0 0 0 0 0 0
1325526........cvvverieriis COEUR D'ALENE...........cocovmiiirnriens D | e 09/28/2011.... | covveeveerirerrnne | v 2,903,967 0 0 0 0 0 0
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1325570, COEUR D'ALENE........ccoosivnrirrii 105U ISP 08/16/2012.... | ceveevvrerreriraee | e 1,886,649 0 0 0 (O IR (V1 T (V18 (U [P 23,575 0
1425281......voreris ORLAND PARK . I | s 11/29/2008.... | ...coonvvevrircrs | e, 1,285,050 0 0 0 (U I (V1 O (1 (U IO 11,572 0
1425512... . | WAUKEGAN........ | .| 06/30/2011..... | .. ..1,771,985 0 0 0 0 0
1425518... . | WOODRIVER IL v | 0712712011 | . e | ...1,369,786 0 0 0 0 0
1425562......coovvveieris CHICAGO HEIGHTS......cc.covvvrrrines I | s 06/28/2012.... | coveerevrerieriraee | e 4,344,184 0 0 0 0 0
1425589... . |BUFFALO GROVE.........ccoouvirrernnens L cevrneee | 121120201200 | s 6,808,714 0 0 0 0 0
1525053... . |LAWRENCE..... IN ceeeenne | 02/02/2004.... . 749,565 0 0 0 0 0
1525061..... FISHERS........cooovrerrrrnns INGn | e 03/15/2004.... | ..ovoevvirirerns [ e 579,844 0 0 0 0 0
1525102....c.cvvrverieriens INDIANAPOLIS. . IN .. 10/29/2004.... . 673,267 0 0 0 0 0
1525125..... CARMEL............. IN ceerneeer | 03/09/2005.... [ oo . 1,598,158 0 0 0 0 0
1525126......coovricrieriens GREENWOOD... INGn | s 03/09/2005.... | coveorvvrrrrerirane | e 1,460,241 0 0 0 0 | o0 o0 | 0 0
1525127... .| GREENWOOD... IN ..|03/09/2005.... | .. ...1,474,305 0 0 0 0 0
1525174... . |FISHERS........cccovvninne IN ..109/29/2005.... | .. ...1,424,036 0 0 0 0 21,793 0
1525213... . | INDIANAPOLIS . IN .1 02/14/2006.... 505,447 0 0 0 0 ..12,952 0
1525221 . | INDIANAPOLIS . IN 03/17/2006.... . 188,299 0 0 0 0 .13,423 0
1525288... . | INDIANAPOLIS . IN .| 12/20/2008.... | ...ovooerirrirnne. 1,539,388 0 0 0 0 0
1525296... . | INDIANAPOLIS . IN .| 12/29/2006.... | .. ...1,880,445 0 0 0 0 0
1525308 . | INDIANAPOLIS . IN 03/06/2007.... ,864,363 0 0 0 0 0
1525339... . | INDIANAPOLIS . IN ..|08/15/2007.... | .. 0 0 0 0 0
1525348... . | INDIANAPOLIS . IN .109/21/2007.... | .. 0 0 0 0 0
1525418 . | GREENFIELD.. IN 10/01/2008.... 0 0 0 0 0
1525470... . | INDIANAPOLIS . IN .| 10/28/2010.... 2,353,174 0 0 0 0 0
1525497... . | INDIANAPOLIS . IN 0471972011 | e 2,424,519 0 0 0 0 0
1525500... . | CARMEL IN 04/28/2011.... 2,305,873 0 0 0 0
1525586 FISHERS......cccovvvvrnrinne IN 1172972012, | e 1,260,076 0 0 0 0
1525593... . | INDIANAPOLIS . IN .| 12/21/2012.... | .. ...2,008,202 0 0 0 0
1525642 . | WEST LAFAYETTE.... ... | IN.. 08/07/2013.... ,630,621 0 0 0 0
1525663... . |FISHERS.........coovvunnn. IN .| 11113/2013.... | .. ...1,140,000 0 0 0 0
1625051... . | MASON CITY . 1A .101/07/2004.... 2,082,929 0 0 0 0
1625063 . |URBANDALE......... - [IA 03/17/2004.... 2,889,351 0 0 0 0
1625524... . |WEST DES MOINES........ccccovuvurnnns A ceveene | 091261201100 [ e 1,383,581 0 0 0 0 11,511
1725207 ..o LAWRENCE..... reerneee | 02/109/2008... | cooovvrrirrirnns 2,481,420 0 0 0 0 20,963
1725590... WITITA 12/13/2012.... 2,283,969 0 0 0 0 .18,512
1825019 FERN CREEK. ..| 08/27/2003.... . 472,970 0 0 0 0
1825062... . |LOUISVILLE .| 03/17/2004.... | oo 2,157,019 0 0 0 0
1825215... . | OWENSBORO. . KY weeeeener | 02/23/2006.... R 905,779 0 0 0 0
1825379 COLD SPRING.......coooerreririirirrii |18 PO RN 01/31/2008.... | covvovreerirerirnns [ v 2,872,498 0 0 0 (U IR (V1 O (V18 N 0 | e 32,192 (V10 IR 0 0
1825386... . |LOUISVILLE KY ..|03/14/2008.... | .. ...1,389,291 0 0 0 0 0 0
1825472... INEWPORT.....oovirieririeniniienins KY. weenen | 10/29/2010..... | .. | ..4,123,182 0 0 0 0 0 0
1825479 LOUISVILLE |18 SNV B 12/1412010.... | oovereerrrneies | e 3,888,631 0 0 0 0 0 0
1825555... . |RICHMOND........... KY. ..|05/17/2012.... | .. 0 0 0 0 0 0
1825608... . |LOUISVILLE KY reene | 03119/2013.... | .. 0 0 0 0 0 0
1825624........ovvvverieris LEXINGTON.......... c  KY | s 05/17/2013.... 0 0 0 0 0 0
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1825635.......coerveririis LOUISVILLE |18 OV B 06/27/2013.... | coveveeeerrerirene | e 2,005,757 0 0 0 0 | eoveeerreeeenrienrieenn0 | eeeeerieeiiceeienicenn0 | e [ 26,946 0
1925041 ... BROSSARD........ccvremrierrierierireens LA e [ 11/21/2003.... | ..ceoevvrverns | e, 1,737,071 0 0 0 0 | ooveeeeeeeerreeneenn0 o0 | s | 75,539 0
1925270... . | BROUSSARD..... . |LA ..|09/29/2006.... . 530,886 0 0 0 0 20,838 0
1925392... . |LAFAYETTE . LA cevvneeer | 05/01/2008.... [ oo . 1,018,411 0 0 0 0 17,646 0
1925561 ... KENNER.......cooieieieiierieeieeieens LA e [ 06/11/2012.... | coveoeevrerirerirnee [ e 2,902,806 0 0 0 0 | om0 0 | 0 | 34,325 0
2125397..... ROCKVILLE . MD. .| 05/29/2008.... | .. 0 0 0 0 29,793 0
2125430..... LAUREL .|MD reennne | 12102/2008.... | .. | 0 0 0 0 L0 L0 . . 23,470 0
2125457 ..o GAITHERSBURG . MD..oovvir [ e 06/10/2010.... | covveeveerierirene [ e 3,652,239 0 0 0 (U I (V1 O (1 (1 IO 50,029 0
2125564... . |HAGERSTOWN.. .|MD .| 06/28/2012.... | ..cvvericrirns 2,103,328 0 0 0 0 0
2125601... . | BETHESDA. v | 01/30/2013.... N 2,921,382 0 0 0 0 . 0
2325040.......ccmeirririinns INDEPENDENCE TWP.......cccovvvvnne M [ 11/19/2003.... [ v | e, 3,442,745 0 0 0 (0 I (V1 O (11 O (O IO 31,257 0
2325186......ocereririeiinns ANN ARBOR . Ml .| 11/01/2005.... | .. 0 0 0 0 0
2325216..... NOVL. oo Ml ..|03/01/2006.... | .. 0 0 0 0 0
2325533... [ WYOMING.......oooves MI .1 10/26/2011.... | .. 0 0 0 0 L0 L0 . 0
2325544 . | KALAMAZQO.. ML 02/09/2012.... 0 0 0 0. . . ..39,337 0
2325609... .| CLARKSTON.....ccccouurrrmrimrircrinirnnes Mo, v | 03/28/2013.... | .. 0 0 0 0 L0 L0 . 32,871 0
2325619... . | EAST LANSING.. Ml .|05/07/2013.... | .. 0 0 0 0 L0 L0 10,517 0
2325620 . | SOUTHFIELD . MI 05/07/2013.... 0 0 0 0. . . . 53,530 0
2425314... .| VADNAIS HEIGHTS........cooovvvrernnines MN..n v | 04109/2007..... | .. 0 0 0 0 0 L0 47,300 0
2425517... . | EDEN PRAIRIE... .. |MN .| 07/21/2011.... | .. 0 0 0 0 L0 L0 ..79,521 0
2425578 ST CLOUD......ovevviericericisinns MN 10/15/2012.... 0 0 0 0. . . ..19,680 0
2425638... . | MINNETONKA . MN ..|07/16/2013.... | .. 0 0 0 0 L0 L0 ..57,455 0
2625211... . | CHESTERFIELD. MO...ccvvvrne. .102/14/2006.... | .. 0 0 0 0 0 L0 ..75,502 0
2625376 . |RIVERSIDE. . MO 01/28/2008.... 0 0 0 0. . . ..55,008
2625625... .|STLOUIS.... MO .. 05/24/2013.... 2,929,850 0 0 0 0 0
2725476 KALISPELL .| 11/23/2010.... | .. ..3,341,270 0 0 0 0 | eoorreerveiererineienes0 e | e [ eeeiiiniee0ee80,659 | 0 0 | e 0
2825214... . |RALSTON 02/16/2006.... ,153,801 0 0 0 0 0
2825220..... OMAHA .| 03/09/2006.... | .. ...1,881,269 0 0 0 0 | o0 0 0 i 15,977 |0 | 0 | 0
2825301... . | OMAHA .101/29/2007.... 117,845 0 0 0 0 0
2925245 . |LAS VEGAS 06/20/2006.... ...1,501,939 0 0 0 0
2925468... . |LAS VEGAS ..|10/27/2010.... | .. ..1,977,181 0 0 0 0 0
2925481... . |LAS VEGAS .112/15/2010.... 2,573,438 0 0 0 0 | eooreervererereneiened0 e | s e 534519 | 0 {0 | e 0
3125158 . |BRICK TWP.... 07/19/2005.... 0 0 0 0 0
3125306... . | OAKLAND ..|03/01/2007.... | .. 0 0 0 0 | eoorrerieeerereneiened0 [ | e o913 |0 0 | e 0
3125558... . | WILLIAMSTOWN . [NJ ..|05/18/2012.... 2,047,923 0 0 0 0 0
3125603... T KEARNY e NJ v | 02/13/2013.... S 2,835,430 0 0 0 0 0 L0 rerereenn22,086 | o0 | 0| 0
3125654........ccnivriiinns OLD BRIDGE e [ NG e 10/22/2013.... | ooveorverveins | e, 1,292,647 0 0 0 (U IR (V1 O (V18 N 0 | e 22,248 0
3225088... . |ALBUQUERUE . NM .| 08/25/2004.... | .. ...1,835,733 0 0 0 0 45,880 0
3225150... . | ALBUQUERQUE. e |INM v | 06/27/2005.... | .. | ...3,915,499 0 0 0 0 L0 L0 0].. . 59,835 0
3225210....ccvieirieiinns ALBUQUERQUE. v [NMeis e 02/13/2008.... | ceveovvrrrreriane | e 1,785,446 0 0 0 (O I (V1 O (1 RO 0 | oo 24,935 0
3225389......verririiiin ALBUQUERQUE. e |INM .| 04/04/2008.... | .. 0 0 0 0 17,802 0
3325219..... CLAY NY reeenee | 12101/2010..... | .. 0 0 0 0 L0 L0 . 26,428 0
3325353......viriiii BAY SHORE . NY oo [ 10/17/2007.... 0 0 0 (U I (V1 O (1 (U IO 12,238 0
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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/
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Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

3325409.......ccnerrririins CARLE PLACE.... e INY s 08/21/2008.... | coveorvvreerierirane | e 3,583,885 0 0 0 0 0
3325538..... LATHAM. ....oovoreereneereeee e NY oo [ 11128120171 | o [ s 2,354,737 0 0 0 0 0
3425039... | CHARLOTTE. ... NC..oovvvrr ceveeees | T11412003.... | oo 1,049,313 0 0 0 0 0
3425105... [ MATTHEWS......cooinererieneienes NC weeenene | 11/08/2004.... - 730,759 0 0 0 0 0
3425106........cceeerrrieiinas WINSTON-SALEM e INCic e 11/08/2004... | ..o | i 746,670 0 0 0 0 0
3425433.......ovi CHARLOTTE.....ovvvririreirnrinniens NC..covvvir v | 01/23/2009.... 2,099,606 0 0 0 0 0 L0 57,838 0
3425474..... GRAHAM NC ceveeeee | THATI20100 | o . 1,595,652 0 0 0 0 L0 L0 9,175 0
3425482.......covvi CARRBORO.......ocoorerrerrinirieriens NC.vovrerres [ 12/20/2010.... | .overeerrirerns | e 4,513,267 0 0 0 0 68,328 0
3425504..... CARY NC ceeeeeenr [ 0513172011 | . 0 0 0 0 L0 L0 38,329 0
3425529......veeiiiriei GREENSBORO......cccovvrrmerireriiens NC..covvvire reenen | 0972972011 | .. 0 0 0 0 0
3425560........ccnerrrririinns CHARLOTTE. ... NC.ovivvernes [ 05/29/2012.... 0 0 0 0 0
3425579..... DURHAM ..|10/19/2012.... | .. 0 0 0 0 0
3425584.....ccvviriin INDIAN TRAIL [ 11127/2012.... | .. 0 0 0 0 0
3425591..... MONROE .| 12118/2012.... | .. 0 0 0 0 0
3425594 . |MOORESVILLE . NC 12/21/2012.... 0 0 0 0 0
3425643... . |HILLSBOROUGH.... NC ..|08/07/2013.... | .. 0 0 0 0 0
3425649... . | CHARLOTTE.. .109/06/2013.... | .. 0 0 0 0 L0 L0 L0 . 0
3624997 . [LEXINGTON.......... . 05/06/2003.... ..1,793,597 0 0 0 0]. . . ..14,949 0
3624999... . | WASHINGTON TWP.......cocrvrierrnrines OH....coevee wveneenr | 05/27/2003.... . 553,619 0 0 0 0 0 WO . 26,859 0
3625022... .| COLUMBIA TWP..... OH .1 09/05/2003.... | ...ovvverirerirns 1,197,173 0 0 0 0 L0 L0 . . 53,531 0
3625038 . | MIAMISBURG. . OH 11/14/2003.... 539,232 0 0 0 0. . . . . 23,005 0
3625044... .| COLUMBUS.........oooomvierierieriniinns OH .| 11/24/2008.... 472,430 0 0 0 0 L0 L0 . . 20,035 0
3625081... . | WELLINGTON.... ... |OH .107/07/2004.... 528,539 0 0 0 0 0 WO . 5,692 0
3625100 . | DAYTON 10/14/2004.... 400,277 0 0 0 0. . . 9,558
3625130... . | VANDALIA ..103/29/2005.... | ..ovorerrririrnine 1,720,920 0 0 0 0 L0 WO 56,749 0
3625201... [PLAIN CITY oo . 12/29/2005.... 938,881 0 0 0 0 L0 L0 13,397 |... L0 0 | 0
3625279 . | LOVELAND. . 11/28/2006.... 0 0 0 0. . . 11,820 M 0
3625300... . |FAIRBORN.......coovterriirrcniienireens ..|01/23/2007.... | .. 0 0 0 0 L0 L0 12,510 | ... L0 0 | 0
3625341..... ELIDA .108/24/2007.... | .. 0 0 0 0 0 L0 11,109 ... L0 0
3625422.... ELYRIA 10/29/2008.... . 0 0 0 0. . . ..19,194
3625423..... ELYRIA .| 10/29/2008.... R 130,088 0 0 0 0 0
3625443... . MARYSVILLE.. .102/18/2010.... | .. ...3,341,599 0 0 0 0 0 L0 . L0 0 | 0
3625445 . | WADSWORTH 03/09/2010.... ,852,371 0 0 0 0]. . . ..27,684 . 0
3625466... . | CINCINNATI ..|10/12/2010.... | .. 0 0 0 0 L0 L0 ..19,868 | ... L0 0 | 0
3625484... . | WESTLAKE ..|12/27/2010.... | .. 0 0 0 0 L0 L0 . 69,112 0
3625508... . | GAHANNA . v | 06/16/2011.... | .. e | 0 0 0 0 0 L0 15,879 RSSO | I RN 0
3625547......oveiririei LIBERTY TOWNSHIP.........cocvvrmrvrnens | OHuvrcriees | e 02/29/2012.... | cvveeververirerrene | e 3,754,987 0 0 0 (U IR (V1 O 0 | oo (U IR 36,872 | oo (V10 IR 0 0
3625566... .| COLUMBUS ..|07113/2012.... 2,896,228 0 0 0 0 0 0
3625605... . | BROADVIEW HEIGHTS cevveene | 0311412013000 | o, . 3,528,898 0 0 0 0 0 0
3625606..........oervrririinn WASHINGTON TOWNSHIP............. (0] ISR VRN 03/15/2013.... | coveeereerierirene [ e 4,138,376 0 0 0 0 0 0
3625614... .| CINCINNAT .o OH .| 04/29/2013.... | .. 0 0 0 0 0 0
3625623... . | CINCINNATL ..o OH reeenee | 05/14/2013.... | .. | 0 0 0 0 0 0
3625626..........cvvuririnns WESTLAKE . OH..oovvvvves [ i 05/29/2013.... | covvevvvererirerrnne | e 2,051,271 0 0 0 0 0 0
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
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

3625671 MONTGOMERY... 12126/2013.... [ v | e 26,700,000 0 0 0 0 | o0 0 [ 0 s 156,319 0
3724985..... TULSA...coovvvirirrenne 03/03/2003.... | ccvooeveerierireee | eevienes 180,041 0 0 0 0 | ovveerrereriennieennd0 | eeveeeieeiierineienens0 | e s 32,660 0
3725043..... TULSA...c.ovirriinne ceennee | 11/24/2003.... 2,585,756 0 0 0 0 26,008 0
3725098........ccnvviiriirinn EDMOND .109/29/2004..... R 2,855,312 0 0 0 0 . 26,749 0
3725234 EDOMOND 04/27/2008.... | covoovvverrrerirane | e 1,418,725 0 0 0 0 | o0 0 | 0 | 11,582 0
3725268... . | OKLAHOMA CITY... .| 09/28/2008.... | ...cvvoerirerirncen 1,270,120 0 0 0 0 15,877 0
3725282... . | OKLAHOMA CITY... .| 11/30/2006.... R 2,945,503 0 0 0 0 L0 L0 . 22,441 0
3825076........cererrnrirerinns PORTLAND 05/27/2004.... | cooooveverirerraee | e 302,600 0 0 0 (U I (V1 O (1 (1 IR 17,713 0
3825260... . | TUALATIN cevneeenr | 08129/2008.... | oo 2,702,589 0 0 0 0 0
3825455... . | SPRINGFIELD......... <eeenene | 07/01/2010.... N 2,041,162 0 0 0 0 0
3825521 ... MCMINNVILLE.........oovvrrirrierirnes 08/17/2011.... | ceveeverierirene [ e 7,847,119 0 0 0 0 | o0 0 | 0 | 0
3925016... .| CECIL TOWNSHIP.. ..| 08/06/2003.... | ...cvvoerirerirnes 1,855,021 0 0 0 0 0
3925070... . | QUAKERTOWN.... ..| 04/30/2004.... 353,838 0 0 0 0 0
3925343... . | PHILADELPHIA... .| 08/30/2007.... | .. 0 0 0 0 0
3925428 . | WASHINGTON 11/26/2008.... 0 0 0 0 0
4124976... . |[LEXINGTON.......... . weeenene | 01/14/2003.... 0 0 0 0 0
4125311... . | CHARLESTON........ coeeer | 03/28/2007..... | .. 0 0 0 0 0
4125401 . | PAWLEYS ISLAND. 06/16/2008.... 0 0 0 0. . . . 0
4125438... . | SUMMERVILLE . v [ 10/09/2009.... | .. 0 0 0 0 0 WO 36,902 0
4125480... . | CHARLESTON........ weenene | 1211412010.... 0 0 0 0 ..16,548 0
4125542 . | CHARLESTON........ 12/20/2011..... 0 0 0 0 ..14,026 0
4125545... . |NORTH CHARLESTON........c.ovurvnnee SO v | 02117/2012.... | .. 0 0 0 0 32,609 0
4125556... ROCK HILL..c.oveee e sSC .105/17/2012.... | .. 0 0 0 0 47,417 0
4125576 . | SPARTANBURG . SC 10/05/2012.... |+ 0 0 0 0 25,584
4324986... . | SEVIERVILLE . N ..103/21/2003.... . . 922,511 0 0 0 0 17,685
4325001... . | KINGSPORT.......contrvmrimrinnrienirnens N . 05/30/2003.... 505,313 0 0 0 0 ..24,515
4325031 . | MEMPHIS... N 09/30/2003.... . 398,119 0 0 0 0 A7797
4325056... . |FARRAGUT. ..o N .| 02/23/2004.... | ..o 1,281,076 0 0 0 0 7,566
4325078... . | BRISTOL N .| 06/04/2004.... | .. ..1,159,174 0 0 0 0 43,797
4325160 . MEMPHIS . N 08/04/2005.... ,061,987 0 0 0 0 9,229
4325217... . [FARRAGUT.....oovvverinriicriirinniins N ..|03/01/2006.... 747,853 0 0 0 0 10,306
4325537... . | COLUMBIA .|TN | 11/21/2011.... 725,975 0 0 0 0 9,810
4325577 . | CHATTANOOGA . N 10/09/2012.... 2,275,544 0 0 0 0 29,591 0 0 0
4424980..... BOERNE.........coooommrmrieeresrieeieninas X .| 02/04/2003.... 677,610 0 0 0 0 | eooreerveeerereneiened0 [ | e e 34,912 |0 0 | e 0
4425029... . |EL PASO e | TX ..|09/30/2003.... 445,059 0 0 0 0 0
4425033... . |EL PASO e | TX <eeeeener | 10/08/2003.... R 2,896,063 0 0 0 0 0 [0 | 0 | 128,386 | 0 [0 | 0
4425064 SAN ANTONIO . L. ST B 03/31/2004.... | coooovvreerrerrnns [ e 2,019,243 0 0 0 (U IR (V1 O 0 | oo 0 | oo 20,602 | ..ocvireririinnd (V10 IR 0 0
4425085... .| SAN ANTONIO . X .| 07/22/12004..... 610,194 0 0 0 0 0 23,104 0 0 0
4425090... . | GRAND PRAIRIE. X weeeeene | 09/01/2004.... s 2,328,370 0 0 0 0 L0 L0 . 0].. . 26,872 0 0 0
4425103 SAN ANTONIO . L. S D 11/03/12004... | ..ocoovvrineies | e, 1,778,918 0 0 0 (O I (V1 O (1 RO (1 IO 18,902 | oo 0 0 0
4425121... . |BEE CAVE . X ..|02/07/2005.... 979,646 0 0 0 0 0 9,298 0 0 0
4425148... . |BEE CAVE . X ceveeee | 08/21/2005.... | oo, . 1,068,761 0 0 0 0 L0 L0 . 0].. . 9,414 0 0 0
4425170, LAREDO........cotvrerinieieriririnniinnis L. ST D 09/16/2005.... | coveovveerierirene | oo 2,738,438 0 0 0 (U I (V1 O (V18 N (U [ 25,098 (V10 0 0
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
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A425173.c EL PASO L. ST D 09/28/2005.... | coveorverrrierirane | e 1,399,167 0 0 0 [ o0 | e (V1 T 0 | o0 s 42,483 0
4425182......oi HOUSTON.......coovrmrirerierienrierienes L. ST D 10/31/2005.... | ..oceovvevrirerns | e, 3,046,270 0 0 0 | eovveereeeenniseniieennc0 oo |0 | 0 27,238 0
4425218... . |PFLUGERVILLE.........ccostverirmrrirs L S ..|03/01/2006.... 876,627 0 0 0 7,115 0
4425277.... .| SAN ANTONIO X | 11/21/2008.... | ..o 0 0 0 0
4425297 ... HOUSTON. ... L. ST D 01/17/2007..... | cevovverivrcrins 0 0 0 0
4425309.......cccnvrrrieinn EL PASO X ..|03/14/2007.... | .. 0 0 0 26,499 0
4425327...... AUSTIN X .| 06/11/2007.... | .. 0 0 0 11,814 0
4425330.......ccerriirierin SAN ANTONIO L. ST D 06/25/2007.... 0 0 [0 SRR ) SUUUUURRORPRPR | N UUOUSURRORSRORSRROO N DUUPRRSRRORORRRRRRRU B OO 38,950 0
4425391... . |CLEAR LAKE.......corviriiriicieirnne X ..| 04/14/2008.... | .. 0 0 0 29,746 0
4425405... . [HOUSTON.......ovvvrrririerierrierienes X .107/10/2008.... | .. 0 0 0 18,557 0
A425427 ..o HOUSTON. ... | Tt | e 10/15/2008.... 0 0 0 [ o0 | e (V1 O 0 | o0 s 74,543 0
4425426... . |HOUSTON .| 11/21/2008.... | .. 0 0 0 42,526 0
4425437 ... . | ALAMO HEIGHTS .| 10/06/2009.... | .. 0 0 0 29,121 0
4425456... . | CORPUS CHRISTI .107/01/2010.... | .. . 0 0 0 ..48,533 0
4425463 . |EL PASO 09/16/2010.... ,712,944 0 0 0 ..25,065 0
4425464... .| SAN ANTONIO ..|10/05/2010.... | .. ...4,035,603 0 0 0 0
4425478... . |EL PASO .112/06/2010.... | coovererrirrirnene 2,426,186 0 0 0 0
4425513 . | ALAMO HEIGHTS... 06/30/2011.... 888,998 0 0 0 0
4425535... .|CONRCE......... .. 10/31/2011.... 894,848 0 0 0 0
4425543... . |HOUSTON . |12/29/2011.... | .. 0 0 0 0
4425567 . | FREDERICKSBURG.. 07/16/2012.... 0 0 0 0
4425611... .| SAN ANTONIO .| 04/11/2013.... | .. 0 0 0 0
4425612......ocine MCALLEN .| 04/15/2013.... 0 0 0 0
4425633... KATY 06/26/2013.... 0 0 0
4425644...........covvvn CORPUS CHRISTI ..108/12/2013.... | .. 0 0 0 0
4425648... .| SAN ANTONIO .| 08/29/2013.... | .. 0 0 0 29,401 | o0 | e | 0
4425652 .|CONRCE.......... 09/30/2013.... 0 0 0 7,798 0
4425657... .| SAN ANTONIO ..|10/30/2013.... | .. 0 0 0 26,588 | ..ocvvevveerenerienien0 | e | ) 0
4425660... . |EL PASO .110/31/2013.... | .. 0 0 0 23,173 0
4425667 .| SAN ANTONIO 12/11/2013.... 0 0 0 ..56,942
4425670... . | CARROLLTON........ .| 12/23/2013.... | .. 0 0 0 0
4525097... . |WEST VALLEY CITY ...oevvervrirririnne .109/29/2004..... 0 0 0 216,346 | [0 | e 0
4525255 .| SALT LAKE CITY 08/07/2006.... 0 0 0 ..72,567 0
4525328... . | WEST JORDAN .| 06/19/2007.... | .. 0 0 0 221,929 |0 [0 | e 0
4525610 SALT LAKE CITY. .| 04/02/2013.... | .. 0 0 0 38,149 0
4625460 BARRE .| 08/26/2010.... | .. 0 0 0 74,352 | oo 0 [ coveeereererrrnrnennd0 | 0
4725136 RICHMOND........... 04/29/2005.... 0 0 0 [ o0 e (V1 O 0 | o0 v, 20,809 | ..ocvereeririinnd (V10 IR 0 0
4725354... . | DALE CITY ..110/29/2007.... | .. 0 0 0 0 0
4725378... . INORFOLK .101/30/2008.... | .. 0 0 0 0 0
4725402 ASHLAND 06/23/2008.... 0 0 0 0 0
4725407.... .| CHESTER........... ..|07/29/2008.... | .. 0 0 0 0 0
4725453... . |ALEXANDRIA........ccoovvmmrrcrinrirennns .| 06/22/12010.... | .. 0 0 0 0 0
4725492........ccomvvirni WOODBRIDGE.... 04/06/2011.... 0 0 0 0 0
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4725507 ..o CHARLOTTESVILLE 05/05/2011.... | ceveeeererieriene | e 3,982,617 0 0 0 0
4725563........coovveeieinns RICHMOND........... 06/28/2012.... | cvveevvererirerirene | e 2,772,561 0 0 0 0
4725662... . | WILLIAMSBURG .| 11/08/2013.... | .. ...4,250,000 0 0 0 0
4825342... | TACOMA......cviiiriiseeeriseriens .| 08/30/2007.... | .. . 1,211,732 0 0 0 0
4825448 SNOHOMISH 05/28/2010.... | ceveervererierirene [ e 3,893,524 0 0 0 0
4825636... .| VANCOUVER....... .| 06/27/2013.... | .. 0 0 0 0
4925073... . | CHARLESTON........ .| 05/04/2004.... | .. . 0 0 0 0
4925347 LEWISBURG 09/20/2007..... | cvveeereerierireee | e 1,486,450 0 0 0 0
5025072... . | OSHKOSH.......... ..| 05/04/2004.... | ...coovvvrrrirane 2,738,244 0 0 0 0
5025077... . | WAUWATOSA.... .| 06/03/2004..... R 981,811 0 0 0 0
5025087 OSHKOSH.......... 08/11/2004.... | ..vovvvererirerns [ v 3,775,355 0 0 0 | om0 [ 0 0
5025104... . MARSHFIELD......... .| 11/04/2004.... | .. ...5,088,978 0 0 0 .0 0
5025122... . |HARTLAND ..|02/15/2005.... | .. ..1,305,130 0 0 0 .0 0
5025176... . | PEWAUKEE TWP.......ccoovvrrerirerirenns .1 09/30/2005.... 746,500 0 0 0 .0 0
5025208 . | PEWAUKEE 02/09/2006.... 899,132 0 0 0 0 0
5325336... . |MT PLEASANT. ..| 08/03/2007.... | ..vvvrrirerirns 1,588,314 0 0 0 .0 0
5325337 OMAHA.......c.ccovvvrins .| 08/03/2007.... | .. 0 0 0 .0 0
5325360 . |DETROIT 12/06/2007.... 0 0 0 0 0
5325494... [ SEDALIA. ... .. 04/07/2011.... | .. 0 0 0 .0 49,409 M 0
5325587... . | TURNERSVILLE, L 111302012, | e 1,146,472 0 0 0 0 |0 | 0 [ 17,040 | oo 0 0
5325613... . | MANCHESTER... .104/17/2013.... 2,384,488 0 0 0 .0 33,956 0 0
0299999. Total - Mortgages With Partial Repayments.........ccccoves wveeiniinininiescisceeeeseesenseeeeees 838,081,463 0]... 1,592 0 |0 | i 1,592 [0 | 0 | 13,380,127 | ..o 0 0
Mortgages Disposed
4425049... .|SAN ANTONIO X ... | 01/27/2014..... | . 2,500,000 0 0 0 2,500,000 ....2,500,000
0399999. Total - Mortgages DISPOSE..........uuuieiiiiiniiiiiiieiitiiies e senes s 2,500,000 0 0 0 2,500,000 ....2,500,000 .0 [
0599999, TOtAl MOMGAGES. ........rvvrrereereriserieseeeeneeiseisssiiseiie anesiesiesessses s esss s s ssssssssessesassssssssisssins | eosissesssan 853,893,712 0. 1,592 (0 [T | I (R 1,592 | o0 | i 15,597,368 | ......cccoonne. 28,977,495 | ..oovvvrrcrirrneid (0 [T o I SO 0
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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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
CHOCTAW GENERATION LIMITED PARTNERSHIP. SYRACUSE | NY...oooes | CHOCTAW GENERATION LIMITED PARTNERSHIP. 03/31/2013.... 1 8 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 8 0 0 0
4499999. Subtotal - Unaffiliated 8 0 0 0
4699999. Total 8 0 0 0

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/A.CV 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.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. States, Territories and P
79742G_AF 8 | SAN DIEGO COUNTY CA AIRPORT AUTHORITY SE I | ....02/06/2014 | Siebert Brandford Shank & Co 3,000,000 3,000,000 0 |1FE
1799999. Total Bonds - U.S. States, TErmitories and POSSESSIONS................c..cvuivrurieeeeeeeeieeieeteeieetesese ettt sse s saessesses s ssssesaessesssaesan 3,000,000 3,000,000 0 ... .0 S
Bonds - U.S. Political Subdivisions of States, Territories and P ion
736688 FN 7 | PORTLAND COMMUNITY COLLEGE DIS 4.810% I | ...01/30/2014 | Morgan Stanley & Co. 3,524,625 3,250,000 27,357 | 1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 3,524,625 3,250,000 27,357 | .. LSS S
Bonds - U.S. Special Revenue and Special A t
3136A1 NZ 4 |FANNIE MAE 2011-96 NB  4.000% 09/25/40..........ooocmmmrvrierrerrisrnsereisisessesssssssssssesssssssesssssssessssssssesssssnnes | sessnseees ....02/07/2014 | Wells Fargo Securities 5,142,188 5,000,000 6,111 (1
31392P HP 3 |FHLMC 2459 LZ 6.500% 06/15/32 ....03/01/2014 | Interest Capitalization 20,439 20,439 01
38378N KA 0[GNMA2013-173 VB 3.500% 10/16/33 ....03/26/2014 | Barclays Capital Inc 3,139,791 3,139,791 9,158 |1
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 8,302,418 8,160,230 15,269 |.......... XXX
Bonds - Industrial and Miscellaneous
00751Y AC 0 |ADVANCE AUTO PARTS INC 4.500% 12/01/23.......cuervvereerisrssssessessessaeessssssssssssssessssssssssssssssssssssnsnes | sessnseres ...01/29/2014 | Suntrust 2,042,300 2,000,000 15,000 |2FE
008252 AM 0| AFFILIATED MANAGERS GROUP INC 4.250% 0........orvvveummrreeermreerismmsenessnesssssssssssssesssssssessssssseesssssnne. | sesseneees ....02/07/2014 | Various 4,499,500 4,500,000 413 | 2FE
03076C AF 3 [ AMERIPRISE FINANCIAL INC  4.000% 10/15/......cccumrvvermmnerrermesrisssessesssessessssssssssssssssssssessssssssssssssssssssss | ossessenns ...02/05/2014 | FTN Financial 1,027,270 1,000,000 17,111 |1FE
04317@ AF 5|ARTHUR J GALLAGHER & CO SERIES H  4.580.........ccoucrrveererrionnersissessssssessssssssssssssesssssssessessssnes | cosseeseses ...02/27/2014 | Bank of America Merrill Lynch 4,000,000 4,000,000 0|2z
04364B AD 9| ASCENTIUM EQUIPMNT RECEIVABLES 2014-1A C....ovvuvevrrrrirmsnsssesmsesssssssesssssssssssssssssssssssssssssssssssssses | sessnsenes ....03/03/2014 | Bank of America 1,999,862 2,000,000 0 [1FE
12591R  AY 6| COMM MORTGAGE TRUST 2014-CCRE A-SB' 3.5.......ouuirriirrrrisnceresssssssessesssssssesssssssnsssssssessssssnnes | sessessnes ....02/10/2014 | Deutsche Bank Securities 3,089,870 3,000,000 5,393 [1FE
12669C E5 5|COUNTRYWIDE ALTERNATIVE LOAN 2002-8 A5 ....03/01/2014 | Interest Capitalization 68,773 68,773 0 [1FM
17029R AA 9| CHOCTAW GENERATION SERIES 2 PASS THRU CE 12/15/2013 | Interest Capitalization 31,462 31,462 0 (4
18055# AM 4| CLARION LION PROPERITES FUND 4.600% 02 ....02/14/2014 | Bank of America 4,000,000 4,000,000 0|2z
205363 AN 4| COMPUTER SCIENCE CORP  4.450% 09/15/22..........cmuvvvvermrerriorsessisnsessesssesssssssessssssnesssssssssssssssssssssnns. | sevseseees ....01/24/2014 | Seaport Group 2,016,180 2,000,000 33,128 | 2FE
210795 QB 9| CONTINENTAL AIRLINES 2012-2 AEETC  4.0.....cvvcvruerecrreereisnsssissssssssssesssssssssssssssssssesssssssssssssssssees | serssenes ....02/05/2014 | Credit Suisse 5,075,000 5,000,000 56,111 | 1FE
30165Q AB 6|EXETER AUTO RECEIVABLES TRUST 2014-TA B.......ouiiviuirrriierrisiesssssessessenessssssesssssssesssssssesssssenas | sessessnnes ...01/29/2014 | Deutsche Bank Securities 1,499,930 1,500,000 0 | 1FE
47715* AA  5[JETBLUE AIRWAYS 2013-1 CLASS AEETC 4.....oooireeierreiieeessisssessssssssssssssessssssssssssssssssssssssssssnses | sossessenes ....03/05/2014 | Citi Global Markets Inc. 10,000,000 10,000,000 0 (12
500255 AT 1|KOHLS CORPORATION 4.750% 12/15/23.........coevreermerreemmereesseessssssssessisssssssssssesssssssssssssssesssssssssssssnes | sesseseres ....02/26/2014 | William Blair. 2,088,200 2,000,000 20,583 | 2FE
61690G AE 1| MORGAN STANLEY BAML TRUST 2014-C14 Ad.......oorrvieeereiisreeisesessssssssssssssssssssssssssssssssssssesssssnnns | sossessone ...01/31/2014 | Morgan Stanley & Co. 4,039,801 4,000,000 5470 | 1FE
61762M BV 2| MORGAN STANLEY BAML TRUST 2013-C10 A3......covuuumrreemmmrreissmereesssmessssssmesssssssssssssssssssssssssssssesssssns | conseseeses ....02/06/2014 | Bank of America 3,113,320 3,000,000 3,306 |1FE
628530 BD 8|MYLANINC 4.200% 11/29/23 ...01/30/2014 | Goldman Sachs & Co. 3,020,910 3,000,000 22,750 | 2FE
694308 HG 5|PACIFIC GAS & ELECTRIC 3.750% 02/15/24 02/18/2014 | J P Morgan & Co 1,998,020 2,000,000 0 | 1FE
74151%# AK 4|PRICEWATERHOUSECOOPERS LLP SERIESM 4 ....02/10/2014 | US Bancorp 5,000,000 5,000,000 011z
86765B AN 9| SUNOCO LOGISTICS PARTNER  4.250% 04/01/.......covvvrmrevrerrerieirsesiesisessssmmeesssssseessssssessssssssssssssssens. | sessnsenes ...03/31/2014 | RBS Securities Corp. 498,870 500,000 0 | 2FE
871503 AK 4| SYMANTEC CORP  3.950% 0B/15/22..........ccomvrrvermmerreimmernesisnsneesasessssssssssssssssesssssssssssssesssssssssssssssssssss. | sevsenneees ...01/17/2014 | Bank of America 888,201 900,000 3,753 |2FE
96950F AM 6| WILLIAMS PARTNER LP  4.300% 03/04/24..........coovurmeerrrireeriiessssissssesesssseessssssesssssseessssssessssssnesssssnneees | sessessnes ....02/28/2014 | Various 2,998,390 3,000,000 119 | 2FE
05565E G@ 8 |BMW US CAPITAL LLC SERIES G 3.880% 02/ Fr. ....02/13/2014 | Morgan Stanley & Co 7,000,000 7,000,000 0 [1Z
05565Q CP 1|BP CAPITAL MARKETS PLC 3.814% 02/10/24 | S ....02/05/2014 | RBS Securities Corp. 1,000,000 1,000,000 0 | 1FE
71656L AX 9|PETROLEOS MEXICANOS 144A 4.875% 01/18/. |-~ ...01/16/2014 | Deutsche Bank Securities 999,765 1,000,000 339 | 2FE
Q0458* AB 5| AQUASURE FINANCE PTY LTD SERIES 2014A. | ....02/127/2014 | HSBC Securities 7,000,000 7,000,000 0|2z
3899999. Total Bonds - Industrial and Miscellaneous 78,995,624 78,500,235 183,476
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SCHEDULE D - PART 3

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

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)
8399997. Total Bonds - Part 3 93,822,667 92,910,465 226,102 | ..oooeenes YIS S—
8399999. Total Bonds, 93,822,667 92,910,465 226,102 | .......... LSS S
9999999. Total Bonds, Preferred and Common Stocks. 93,822,667 XXX 226,102 |.......... XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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2 3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 19 20 21 22
F 11 12 13 NAIC
o Current Bond Desig-
r Prior Year Year's Book/ Total Interest/ nation
e Book/ Unrealized Current Other Than Adjusted Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Carrying (Loss) Dividends |Contractual| Market
g Shares of Carrying Increase/  [(Amortization)| Impairment Value At on Received | Maturity |Indicator
Description n Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized Disposal Date Disposal |During Year| Date (a)
Bonds - U.S. Government
CENT AMER BK FOR ECON INTL GUARANTOR-
3)jus 02/01/2014| 1...........
5| FREDDIE MAC GOLD POOL U90889 3.500% 03... |..... 03/01/2043| 1...
4| FANNIE MAE 2012-149 LV  3.000% 03/25/36.......... | ..... 03/25/2036 1...
6 | FANNIE MAE 2012-139 WV 3.000% 02/25/36......... | ..... 02/25/2036 1...
9| GNMA | SF POOL# 177827 8.000% 11/15/16......... | ..... | 03/01/2014| Paydown..........cccoevrmrvrvernrrrernnnnns 11/15/2016| 1...........
CANTON LEASE FINANCE TRUST-GSA US GOVT
nw | 100.0000.......c [ vorerrrrreirerrrinrerens | e 97,804 | ..coocvvnnnnd 97,804 | ..o 97,804 | oo 97,804 0 .0 0 | e [0 | s 97,804 06/15/2030(1...........
6| GNMA 2008-80 10 0.953% 04/16/50............cocconvvee | oeer | 0310172014 ] PAYAOWN........vvvnerirciiierins 0 0 20,485 | oo 19,962 | .o 0| . (19,962) | ..ovvvvverrene 0 0 04/16/2050| 1...........
7| GNMA 2008-86 10 0.563% 10/16/48..........c.ccovvevers | cerer | 03/01/2014] PaydOWN.......covvvvvriiirciiniiriiins 0 0 | oo 1,876 | i 1,843 | (1 IO (1,843) [ o 0 0 10/16/2048| 1...........
6 | GNMA 2009-37 10 0.973% 05/16/49........ccovvvervvrrne | vever 0 0 0 0 05/16/2049| 1...
1| GNMA 2002-87 Z  5.500% 11/20/32.......ccovvvvrrerrnren | venee .741,107 ..741,107 11/20/2032| 1...
GNMA 2002-55 PE 6.000% 07/20/32.........occonvvenere | o 284,808 284,808 295,755 287,808 0 284,808 07/20/2032| 1...
GNMA 2006-42 B 5.112% 08/16/46.............coevervvrrne | coee | 03/01/2014| PAYAOWN. ... | cevieeieeissiinsienns | eviineens 162,780 | .o 162,780 | ..ocvonee 178,130 | vvvveenee 177,145 | o 0 | oeree(14,365) | v | i (14,365) | ool [ e 162,780 08/16/2046|1...........
GNMA 2012-57 DA 5.512% 04/20/42...........ooconvvrs | veree | 03/01/2014| PAYAOWN.......oouvvvervrrrirrircennrins | cevierirseenseeissinnens | veeeeeens 799,895 | .......ce... 799,895 875,386 849,151 0| .nn(49,256) | covovcrrerrncn0 [ ieinnn(49,256) | o0 | i, 799,895 04/20/2042| 1...........
GNMA 2009-86 A 3.536% 03/16/35.........coovveevernrnes | veve | 03101/2014] PAYAOWN......oovviricricircriniinins | e | v 19,085 | ..o 19,085 | ..ovvvcinnee 19,109 | oo 19,102 | oo 0 | oo (17) | o0 e (17) | e [ 19,085 03/16/2035/1...........
GNMA 2010-74 B 3.810% 08/16/39.........cocvrereerrrne | o 40,807 | .o 40,807 | o 41,419 | 81,352 | 0 08/16/2039 1...
SMALL BUSINESS ADMIN 2008-10B 5.944% O...... 100.0000... ...18,039 0 .0 0 08/10/2018|1...
0599999. Total Bonds - U.S GOVErMENt.........cvvveveiserssrisiinnas s 2,445,593 2,586,851 | .........2,559,708 0]... (114,114) | v 0 (14N 0 [ 24455093 | o0 0 | 0] 130,793 XXX...
Bonds - U.S. States, Territories and Pc
CALIFORNIA HOUSING 2013 SERIES A 2.900...... | ..... 100.0000.......cour [ eorerereerrrinrineiis | cereeeerenns 69,599 | .o 69,599 | ..ovvvrns 69,599 | ..ooovvreene 69,599 0 .0 0 | o0 [0 [ 69,599 | o0 [ 0 [ (U T 271 |02/01/2042| 1FE......
HAWAII HOUSING 2013 SERIES A 2.600% 07...... | ..... 100.0000......c.co. [ wovrrerrerrerrirenins | v 154,846 | ............ 154,846 | ............ 143,529 | ..o 143,529 0 31 0 [ o3 [0 [ 143,560 | ....coccoeee.0 | ... 11,285 | e 11,285 | ... 712 | 07/01/2037| 1FE......
9|KENTUCKY ST HSG CORP HSG REV 2013 SERIES| ..... 100.0000.......cs | corerrvrrnrirerrierisirnns | e 140,000 | .ovvvvene 140,000 | ....ccovene 140,000 | ..ocvoernee 140,000 0 .0 0 [ o0 il [ 140,000 | .oovcovcrernn [ i | (U1 I 875 | 11/01/2041| 1FE......
8| MAINE ST HSG AUTH MTG PUR 2012 SERIES A-.. | ..... 100.0000.......coou [ woreerrrrnerrierirenens [ e 135,000 | coverrnees 135,000 | cooovvveneee 135,000 | cooovvreneee 135,000 0 .0 0 | o0 [0 [ i 135,000 | coovveevrnnn0 [ e [ (U I 196 | 11/15/2024| 1FE......
MASSACHUSETTS EDL ING AUTH ED LN REV
OfSER | 100.0000.......ccoe [ coreererinerrierienin [ e 155,000 | vovvvenees 155,000 | ..oovvveneee 155,388 | ..covvnne 155,311 0 .0 0 | o0 [0 [ e 155,311 0 | cvreene(B311) ] e (311) ] e 4,263 |07/01/2026 1FE......
MASSACHUSETTS EDL ING AUTH ED LN REV
5/|SER | 100.0000. 0 .0 0 07/01/2028| 1FE......
0| MASSACHUSETTS ST HSG FIN AGY SERIES 157. | ..... 100.0000... 0 .0 0 12/01/2027| 1FE......
5| MINNESOTA ST HSG FIN AGY 2011 SERIESE...... |..... 100.0000... 0 .0 0 07/01/2031| 1FE......
8| MISSOURI HOUSING 2013 SERIES A 2.650%...... | ..... 100.0000... 0 .0 0 11/01/2040 1FE......
3| MISSOURI HOUSING 2013 SERIES B 2.650%...... |..... 100.0000. 0 .0 0 11/01/2041| 1FE......
9 [ MISSOURI HOUSING 2013 SERIESD  2.550%...... | ..... 100.0000. 0 34 0 10/01/2034| 1FE......
3| NEW MEXICO ST MTGE FIN AUTH 2012B-3 3..... |..... 100.0000. 0 .0 0 09/01/2032| 1FE......
7| NORTH CAROLINA HSG FIN AGY 2012 SERIES 3. | ..... 100.0000... 0 .0 0 01/01/2029| 1FE......
4| OHIO ST HSG FIN AGY SF MTGE 2013 SERIES..... | ..... 100.0000... 0 .0 0 11/01/2041| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
677555 UT 9| STATE OF OHIO 144A OHIO ENTERPRISE BOND. | ..... 03/01/2014| Redemption  100.0000. 0 .0 0 0 0 06/01/2020| 1FE......
677555 UW 2| STATE OF OHIO OHIO ENTERPRISE BD 2002-1.... | ..... 03/01/2014| Redemption  100.0000... 0 .2 0 2 0 03/01/2017| 1FE......
762315 MD 8 |RHODE ISLAND ST STUDENT LOAN 2012 A 4.....|..... 01/01/2014| Redemption  100.0000... 0 .0 0 0 0 12/01/2026| 1FE......
83712T DA  6|SOUTH CAROLINA ST HOUSING FIN 2013-1 2.... |..... 03/01/2014| Redemption ~ 100.0000. 0 .0 0 0 0 01/01/2041| 1FE......
SOUTH DAKOTA HSG DEV AUTH MTGE 2012
83756C AZ 8fSERI | 03/14/2014| Redemption ~ 100.0000............ | coverrreeererrerirererene | corerirneenns 45,000 | ..coverenee 45,000 | ..coovrrrne 45,000 | .coooererens 45,000 0 .0 0 0 [V I 45,000 | ..ocorerenne (V] I (V1 IR [V T 623 |05/01/2033 1FE......
882750 MZ 2| TEXAS ST DEPT HSG & CMNTY SERIES 2011B.... |..... 03/01/2014| VarIOUS.........coorreviiniiieiiniiiins | v | v 135,000 | cooorrenees 135,000 | ..oovreneee 135,159 | coovrvenee 135159 | v 0 | oo 2) 0 2) (U I 135157 | oo (V1N IO (157) | ceoeeenne (157) | oo 3,356 |01/01/2030 1FE......
92812U K5  6|VIRGINIA HOUSING DEV AUTH 2013 SERIES B.....| ..... 03/25/2014| Redemption ~ 100.0000............ | coeerrevmrmrererirerirene | cerrerirneenns 46,819 | ..o 46,819 | .o 46,819 | oo 46,819 0 .0 0 0 (U I 46,819 | oo (V1 I (V] IO [V I 225 | 04/25/2042| 1FE......
93978X EK 2| WASHINGTON ST HSG FIN COMMN 2011 SERIES | ..... 03/01/2014| Redemption  100.0000............ | ....... 270,000 270,000 270,000 270,000 0 .0 0 0 0 270,000 0 0 | e (U 3,563 | 10/01/2031[ 1FE......
1799999. Total Bonds - U.S. States, Territories and Possession . . vt | s 2,788,915 | ......... 2,788,915 | ......... 2,764,530 | ......... 2,764,451 0]. 65 0 .65 0 | e 2,764,516 | oo 0. 24,399 | ... 24,399 | ... 26,858 |...... XXX XXX
Bonds - U.S. Special Revenue and Special A t
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31.........cconeverivenens [ o 03/01/2014| Paydown..........ccovererenerenerienens | ceveene 93,474 | ... 93,474 94271 | s 93,471 0 .2 0 2 0 | e 93,474 | oov (V1 I (V1 I (U I 692 |08/15/2031|1...........
313390 7A  O|FHLMC 2417 KZ 6.000% 02/15/32......cccomvverrvrrrres | veres 03/01/2014] Paydown.........cccovveerenieeniienins | ceveeae 247,212 247,212 241,928 245,566 0 e 1,645 | oo, (V1 IO 1,645 0 247,212 0 0 02/15/2032| 1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31......ccoovvreerrrrcrres | cenee 03/01/2014| PaYAOWN.......couvvrreermerierireens | evresserieniesesseenns | ereverinens 132,638 | coveverees 132,638 | ..o 133,191 | v 132,479 | oo (1 I 159 | oo (V1 I 159 | v (1 I 132,638 | coovvvnnnnd (V] I 0 10/15/2031 1...........
31339M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31......covvrvirrervrres [ s 03/01/2014| Paydown.........ocvvverrneerererinrirens [ ovenes 252,510 252,510 238,571 249,525 0] e 2,985 | .o 0 0 252,510 0 0 12/15/2031| 1...........
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32 e 03/01/2014| PaYdOWN.........oevvrrerererrinerierins | coverseeiserssrienieee | cerneniseenns 12,390 | oo 12,390 | oo 11,389 | v 12,103 0 287 0 | cverreerni287 [ s (U I 12,390 | oo (V] I 0 01/15/2032| 1...
31339W  XR  2|FHLMC 2439 EZ 6.000% 04/15/32 IO P 03/01/2014| Paydown.... 278,318 278,318 268,611 275,391 0| e 2,926 | oo 0 0 278,318 0 0 04/15/2032| 1...
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.......ccccene | cevne 03/01/2014] PaYdOWN........coucvvrrerererienerierins | coverneeissinerieninee | cerneniseenns 65,782 | oo 65,782 | ..ovvvrreenn 59,522 | covererenns 64,128 | ..ovverins 0| e 1,654 | oo 0| v 1,654 | i (U I 65,782 | .oevocrirne (V] I 0 11/15/2023 1...........
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29.......c..covvvrvvrers | voree 03/01/2014| PaydOWN........ccovvrrverieirerininirnns [ covereninersssssiennnes | corvrenneens 118,166 | .ovvveeee 118,166 | ..ocvvenee 112,132 | v 116,458 | ..oovvvirinns (V1 I 1,708 | v 0 [ oo 1,708 | o (V1 I 118,166 | ..ocvvevnnnd 0 [ e 0 01/15/2029|1...........
31337 HS  5|FHLMC 2125JZ 6.000% 02/15/29.........ccmvvemrerrnnren | cerer 03/01/2014| PaYAOWN........courerrrrvnerierireens | oeressersessesesnenins | cvverinees 143,140 | oo 143,140 | oo 137,137 | e 141,730 | v 0| e 1,410 | v, 0| v 1,410 | s (1 I 143,140 | oo (V1 IR 0 02/15/2029| 1...........
313401 YH  8|FHLMC 15 POOL# 360005 9.500% 07/01/17.......... | ..... 03/01/2014| Paydown 07/01/2017|1...........
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23........... | ..... 03/01/2014| Paydown.... 11/25/2023| 1...
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24 e 03/01/2014| Paydown.... 02/25/2024|1...
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25..........ccvvvernees | o 03/01/2014| Paydown 12/25/2025 1...........
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38............ | ..... 03/01/2014| Paydown 02/25/2038|1...........
3136A9 WW  4|FNR 2012-121 GV 3.500% 01/25/30........cccervvrrrerer [ v 03/01/2014| Paydown 01/25/2030| 1...........
3136AE  TT  4|FANNIE MAE 2013-54 BA 3.000% 06/25/43.... 03/01/2014| Paydown.... 06/25/2043| 1...
3136AG HV  7|FANNIE MAE 2013-94 CV 3.500% 07/25/33........... | ... 03/25/2014| Paydown 07/25/2033| 1
3137AR WS 1|FHR 4073 HC 3.500% 03/15/35. e 03/01/2014| Paydown.... 03/15/2035| 1...
3137AV. 6P 7|FHR 4121 MV 3.000% 12/15/35.......ccoevvvverrrerrncrns | cenee 03/01/2014| Paydown 12/15/2035/ 1...........
3137B3 4W  5|FHLMC MULTIFAM STRU PASS THRU 4215 LV..... | ..... 03/15/2014| Paydown 04/15/2033| 1...........
313920 SU 5|FNMA 2001-35ZG 6.500% 08/25/31.......cocomvrverens | o 03/01/2014| Paydown 08/25/2031| 1...........
31392E H6 0|FNMA2002-69Z 5.500% 10/25/32.. B 03/01/2014| Paydown.... 10/25/2032| 1...
31392K HM  1|FHLMC 24450Z 6.500% 05/15/32........cccomvvemernnees [ e 03/01/2014| Paydown . 05/15/2032| 1...
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32.... R 03/01/2014| Paydown.... N ..66,732 | ... .66, . , , \ R 06/15/2032| 1...
31392M U5  9|FHLMC 2463 ZB 6.500% 06/15/32........ccmvverererniens | ceves 03/01/2014| Paydown 156,403 06/15/2032| 1...........
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e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
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31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32........ccccommvemerermri [ 03/01/2014| PaYAOWN.........ouevmivriieiierireeins | eereeeisesiseisnenins | ceveerieees 148,102 | covvrenees 148,102 | .occcveveee 136,136 | coovvvenee 144,449 | oo 0| 3,853 | o [ 3,653 | (1 I 148,102 | coovrennnd (V1 I 0 07/15/2032| 1...........
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32. N 03/01/2014| Paydown.... 374,392 374,392 360,754 370,600 0 0 374,392 0 0 07/15/2032| 1...
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32 I I 03/01/2014| Paydown.... JEVIR SUTORTRRRRIN ISP 144,551 | oo 144,551 | c.ooeveaeee 130,425 | oo 142,110 | v 0 | 2841 | 0 [ 2441 | 0 08/15/2032| 1...
313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32.......ccoruremrererrae | verer 03/01/2014| PaYdOWN.........oucvvrrerrririnerienins | ceeereeissinerieniene | cerenineenns 63,224 | ..o 63,224 | ..ovvvennen. 60,916 | .oovvernvene 62,654 | ..ot 0 | coireeereeBT0 | e [ D70 | 0 09/15/2032| 1...........
313920  JL  9|FHLMC 2499 VZ 6.000% 09/15/32.......ccovrerncrrnres | veres 03/01/2014| Paydown.........ccovveereneenerienens | cevenne 317,615 317,615 311,986 315,337 0 0 09/15/2032| 1...........
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32.........cvvrererrcrernns [ e 03/01/2014| Paydown..........ccoverrrenernerirerens | ceveene 82,502 | ..... 82,502 78796 | oo, 81,475 | oo, 0| oo 1,027 | o0 | 1,027 | 0 10/15/2032 1...........
31393A VK 0|FNMA 2003-30 HY 5.500% 04/25/33.........ccccovvvereuns | corne 03/01/2014] Paydown.........ccoveeernnrinerineeins | cevenerisneieenienieee | cevnerennenne88,797 | 85,791 | 81,314 | 085,211 | 0 | cireereeB80 | i [ 580 | i 0 04/25/2033| 1...........
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33. e 03/01/2014| Paydown.... 0 87 0 87 0 03/15/2033
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20... OO I 03/01/2014| Paydown.... 44,146 | ... 44146 | ... 44,408 | ... 44190 | 0 | oo (44) 0 (44) 0 01/01/2020
46637Q AA  4|JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 | ..... 03/01/2014| PaYAOWN........courvrvrirnerierireens | ovrrreerieniesesseeins | creeriiens 410,134 | .ooovvnees 410,134 | ... 420,022 | oo 19,771 | s 0| v (9,638) [ ..ovvvreerriens (V1N I (9,638) | ..overevernen 0 01/27/2038
48730P AB 6 |KEENAN DEV ASSOC OF TN 144A TAX LEASERE | ..... 01/15/2014| Various............ccccoveeeneicnrivciiinins | ceveeae 219,037 219,037 219,037 219,037 0 .0 0 0 0 219,037 0 (V1 IO (U I 8,761 | 07/15/2028
US ARMY HOSP CASH MGMT FUND SENIOR
911551 AA  T7|SECLR .. 03/01/2014] Various.........c.coovuvveoniicniiiniinnes | coveeas 26,733 | ... 26,733 26,733 | s 26,733 0 .0 0 0 [ P 26,733 | oo 0 [ i 0 | e 0 | v 333 |05/01/2032|1...........
3199999. Total Bonds - U.S. Special Revenue and Special A t.. . . (SRR [N 4,357,653 | ........ 4,357,653 | ......... 4,266,877 | ......... 4,349,014 | .o 0 ] e 8,636 | ..o 0 [ s 8,636 | ..o 0 | s 4,357,653 | ..ol 0 [ e 0 | e 0] . 44,289 |...... XXX... . XXX....

Bonds - Industrial and Miscellaneous
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08/25/2018| 1FM.....

229,856 229,856 231,437 229,841 0].. 16 0 .16 0 229,856 0 0

000780 LC 8| ABN AMRO MORTGAGE GROUP 2003-9 A1 4.50. |..... 02/01/2014| Paydown....

00212P AV 0|ASG RESECURITIZATION TRUST 2009-5 A50........ | ..... 03/01/2014] Paydown.........co.mvvvmrirnnienees [ o | v 28,962 | ..coooeeern 28,962 | oo 28,383 | .o 28,769 | ..coovvrin: (O I 194 | LV [ 194 | 0| o 28,962 | ..o (V1 I 0 02/28/2037| 1FM.....
00213R  AA  1|ARLFIRSTLLC 2012-1A A1 1.905% 12/15/........... | ..... 03/15/2014| Paydown..........ccovrurivnrinniiniins | o | o 72,644 | .........7T2,644 | ... 72,644 | .............. 72,644 0 0 0 0 0] s 72,644 | ............... (U} IR 0 12/15/2042| 1FE......
00228%# AA  0|AV CINGULAR LLC CINGULAR WIRELESS LLC..... |..... 03/15/2014| Redemption  100.0000............ | cooverveveneieinriiiins | v 98,568 | .............98,568 | .......... 101,196 | oo 99,921 | oot (U IO (21) 0 (21) 0 | oot 99,900 | ..ccovvvrnne 0] (1,332) | ....... (1,332) | ........ 1,226 |08/15/2021|1...........
004375 AN  1|ACCREDITED MORT LOAN TRUST 2003-2 A1 4...|..... 03/01/2014| Paydown..........ccovvurieniinniiniins | o | o 83,507 | ..ccocee0een.83,607 | i 63,048 | .............. 71,454 | o 0 .. 12,053 | oo 0] i 12,053 | oo (U I 83,507 | oo (V1 IR (V1 IR [V I 643 |10/25/2033| 1FM.....
00442Q AG  3|ACE SECURITIES CORP 2003-MH1B1 6.500%.... | ..... 03/01/2014| PaydOown..........cvverieniierierierens | e | eveverieens 112,920 | oo 112,920 | oo 119271 | v 114,668 | ...ocovvvnnn 0| e (1,749) [ oo (V1N I (1,749) | v (U I 112920 | oo (V0 [N 0 08/15/2030| 3AM.....
008414 AA 2| AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. | ..... 03/25/2014| Paydown..........cccovvurivniinniiniins | o | o 55,856 | ............55,856 | .............. 53,430 | oo 53,457 | .o (U I 2,399 | (V1N I 2,399 | o (U I 55,856 | ..occovennc 0 | oo 0 07/25/2043| 1FM.....
009325 AD  3|ACBN 2003-1AD 6.455% 09/20/22...........ccoovvvvmuurcs | venee 03/20/2014| Paydown.... 298,541 271,938 298,541 0 .0 0 0 0 298,541 0 0 09/20/2022| 3AM.....
02640C AF 2 |AMERICAN GENERAL MORTG LOAN TR 2009-1 A ..... 02/01/2014| Paydown..........covrvvmiinriiieninins | o | v 556,283 545,157 553,523 (N 2,760 | e (V1 I 2,760 0 556,283 0 0 09/25/2048| 1FM.....
02640F AA  6|AMERICAN GEN MRTGE LOAN TR 2010-1A A1...... | ..... 03/01/2014| Paydown..........ccurveriinirierierins | covreesiieniesinniiens | cviverieens 170,219 | o0 170,219 | e 170,178 | o 169,671 | oo 0 | s 548 | oo (V1 IO 548 | .o 0 03/25/2058| 1FM.....
03063P AE 2| AMERICREDIT AUTOMOBILE REC 2010-3C 3..... |..... 03/08/2014| PaydOown..........cccorvemivnriiniiienins | o | e 1701 | 1701 | 1,700 | oo 1,701 0 .0 0 0 0 04/08/2016| 1FE......
03215P EQ 8| AMRESCO RESIDENTIAL SEC CORP 19982 AS5..|..... 03/01/2014| Paydown.... 92,923 | ...........02,923 | ............86,070 | ...........88,849 | ..o 0 | i 4074 | (VN I 4,074 | .o 0 02/25/2028| 1FM.....
04542B MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4..... | ..... 03/01/2014| Paydown.... ...94,570 0 (39) 0 06/25/2035| 1FM.....
04621X AC 2| ASSURANT INC 5.625% 02/15/14.........cccoovvcmurveies | cenee 02/15/2014| MARUTILY.........oovvoeriennicinriiinnies [ eovvineiisnsiisnniiinns | e 7,500,000 ,500,000 | ........7,626,691 | ........7,502,025 | .....cccccceee.0 | e i(2,025) | oo, (V] [ (2,025) | ..vvvns 0 02/15/2014| 2FE......
04626R AA 4 |ASTORIA POWER PROJECT SERIES A 144A 5.... 1 ..... 03/03/2014| Redemption ~ 100.0000............ | cooveerrermrieriiniins | crvveiiiens 122,539 | oo 122,539 0 0 0 05/01/2016| 2FE......
049164 AU  O|ATLAS AIR INC 1999 1A-1 7.200% 01/02/1............ | ..... 03/03/2014| Redemption ~ 100.0000............ | coooervevimereinniiiins | cevvinnnes 104,012 | e 104,012 0 .58 0 01/02/2019| 3...........
054638 AA 5| AXIS EQUIPMENT FIN REC 2012-1AA 1.250........ | ..... 01/20/2014| Paydown 0 .92 0 03/20/2015| 1FE......
054638 AG 2| AXIS EQUIPMENT FIN REC 2012-1I B 4.150......... |..... 03/20/2014| Paydown.... w1 1,433,000 ] 1,433,000 1,376,869 1,428,859 | 0 4140 | (VN I 4141 | 0 05/20/2015| 1FE......
05464F AD  6|AXIS EQUIPMENT FINANCE REC LLC 2013-1AC.. |..... 02/20/2014| Paydown 0 0 0 04/20/2018| 1FE......
05532) DT  8|BCAP LLC TRUST 2009-RR13 1A5 6.000% 05...... | ..... 03/01/2014| Paydown.... LV I 250 | o 0 05/26/2037| 1FM.....
05606T AA  1|BXG RECEIVABLES NOTE TRUST 2010-AA 5..... E.. | 03/02/2014| Paydown 940 | e 77,880 | e 77,819 | 0 | 120 | 0 | s 120 | o 0 03/02/2026| 1FE......
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05606U AA  8|BXG RECEIVABLES NOTE TRUST 2012-AA 2. | .... 03/02/2014| Paydown 0 .0 0 0 0 12/02/2027| 1FE......
05606V AA  6|BXG RECEIVABLES NOTE TRUST 2013-AA 3..... |..... 03/04/2014| Paydown.... 0 29 0 .29 0 12/04/2028| 1FE......
05949A FC  9|BANK OF AMERICA MORTGAGE SEC 2004-4 3A3. | ..... 03/01/2014| Paydown.... 74379 | oo TA3TY | 73,356 | 73,905 | o 0 | cerins 474 | o, (V1 IO A74 | s 0 05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SEC 2005-9 3A3 5...... | ..... 03/01/2014| Paydown..........ccovererenernerirenens | ceveene 29,647 0 231 (V1 I 231 [ s 0 10/25/2020( 1FM.....
05955P  AJ  7|BANC OF AMERICA FUNDING CORP 2009-R15A... | ..... 03/01/2014] PaYdOWN.........orvvmrereirrrineiienins | ceeerseiiseisniineniens | cereeeineenns A7,715 | oot BTT15 | 87,207 | e AT,581 | 0| 173 | 0 | 173 | 0 06/26/2021| 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING CORP 2009-R17 3A | ..... 03/01/2014| PaYAOWN.......couvermrerimerierirenens | ovrereerieniesesnenins | creerineens 161,450 rerreeeneen228 | 0 [ 228 | 0 02/26/2020| 1FM......
05955R  AA 2 |BANC OF AMERICA LARGE LOAN 2009-FDGA..... | ..... 03/01/2014] PaYAOWN.........orvrmrireirnrineisenins | ceeerseeissieniieeiens | cerneeineenns 15,196 | oo 15,196 | i 16,042 | o 15,974 | 0 [ s (T78) | i | e (T78) | 0 01/25/2042| 1FM.....
05956T AC  3|BANC OF AMERICA FUNDING CORP 2011-R1 A2.. | ..... 03/01/2014| Paydown.... 807,589 807,589 0 807,589 0 0 08/26/2036| 1FM......
07383G AT  3|BEAR STERNS ASSET BACKED SEC 1999-2 MF1. |..... 03/01/2014] PaYOWN.........orvvrrireirniineiieiins | cevereeiissieniieniene | cerieeinsenns 16,216 | oovovrrnne 16,216 | voovoverrer9,532 | 09,532 | 0 [ 16,684 | 0 | 6,684 | (0 I 16,216 | voovvverneen. (V1 IO 0 10/25/2029| 1FM.....
123168 AA  4|BUSH TRUCK LEASING LLC 2011-AA A 5.000...... | ..... 03/01/2014| PaYAOWN........couremrriimerierireens | ovrvseerienieeesseeins | cveeriieens 105,181 | covvveneee 105,181 | oo 104,933 | 1o 104,883 | o0 [ eiii298 | 0 [ 298 | (1 105,181 | oo (V] IR (V1 IR (U I 839 |09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 6.586% 01/01/29..........ccoce. | ceve. 03/01/2014] PaYOWN.........orvrmrireirrrineiienins | ceeerseriessinniieniens | cereeeineenns 14,054 | .cooovvvnne 14,054 | oo 13,794 | 13,885 | 0 [ 189 | 0 | 169 | (1 I 14,054 | cooovverneen. (V1 IO (V1 IO (U I 149 |01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33..........coco. | ceve. 03/01/2014| Paydown 01/25/2033| 1FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 4.890% 08/25/35...........cce. | . 03/01/2014| Paydown.... .0 08/25/2035| 1FM.....
1248P8 AC 3 |CREDIT-BASED ASSET SER & SECUR 2006-MH1. | ..... 03/01/2014| Paydown .0 10/25/2036| 1FE......
126185 AA  5|CPS AUTO TRUST 2012-A A 2.780% 06/17/1........ | ..... 03/15/2014| Paydown.... 0 0 06/17/2019| 1FE......
126186 AA  3|CPSAUTO TRUST 2011-AA 2.820% 04/16/1........ | ..... 03/16/2014| Paydown 0 0 04/16/2018| 1FE......
126195 AA  4|CPSAUTO TRUST 2011-BA 3.680% 09/17/1........ | ..... 03/15/2014| PaydOWN........c.ovvvrrverieireriniinirns [ covereninersssssirennnes | crvveennnnns 142,495 | ............ 142,495 | ............ 142,478 | ... 142,490 0 .6 0 6 (0 [ I 142,495 | oo () IR 0 | v (U1 I 873 | 09/17/2018| 1FE......
12624V AB  8|CPS AUTO TRUST 2012-DB 1.940% 03/16/2........ | ..... 03/15/2014| PaYAOWN.......courvmmrrirnerierireeens | covrrseerieniesesseeins | ereveriinens 116,500 | wovvvereees 116,500 | ...cvouvnee 116,484 | ........... 116,493 0 7 0 7 (1 I 116,500 03/16/2020| 1FE......
12625A AB 3 |CPS AUTO TRUST 2013-AB 1.890% 06/15/2........ | ..... 03/15/2014| Paydown.... 259,981 259,981 259,962 259,967 0 14 0 .14 0 259,981 06/15/2020| 1FE......
12642M AQ  3|CREDIT SUISSE MORT CAPITAL CER 2009-12R... |..... 01/01/2014| Paydown ...37,002 .37,001 0 A 0 1 0. .37,002 05/27/2037| 1FM.....
12646W AH  7|CREDIT SUISSE COM MTGE TRUST 2013-IVR2A. | ..... 03/01/2014| Paydown.... 22,504 | ...ce0e0in22,504 | oo 22,877 | 22,806 | o (01 [ (102 ) (1 RN (10X I 0 04/25/2043| 1FM.....
12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3. | ..... 03/01/2014| Paydown.........ccoeererenernerienens | cevenne 29,382 | cooerrnn29,382 | 29,760 | 29,742 | (1 [ [RS10) ) I (V18 I (RS10) ) IR 0 05/25/2043| 1FM.....
COUNTRYWIDE ASSET-BACKED CERT 2005-3
126673 2SS 4\AF4 .. 03/01/2014| PaYAOWN........couvemrrrrnerierireens | oereseersessesensensns | cvverinens 134,467 | oo 134,467 | .oooeveeeee 131,610 | coovrrrnee 133,328 | oo 0| e 1,139 [ s (V1 I 1,139 | v (1 I 134,467 | v (V1 I (V1 IO 0| e 1,042 |08/25/2035| 1FM.....
COUNTRYWIDE ALTERNATIVE LOAN 2004-13CB
12667F KH 7/\A | 03/01/2014| PaYAOWN.........ourvmirrierierireins | eereserseniesissenins | cvveerieend 653,203 | .....onc... 653,203 652,489 650,648 0| e 2,555 | s (V1 IO 2,555 | oo 0 | e 653,203 | .oovvvrrnne (V1 I (V1 IO 0| e 6,412 | 07/25/2034| 1FM.....
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB
12668A MN 2(A | 03/01/2014] PaYAOWN........convvrererenernerirenens | coeevsessersenisseenes | sevsseessesis 3,376 | oo 3,376 | oo 2,749 | o 2,839 | e 0 | s (K] [ (V1 IO 538 | oo (1 I 3,376 | o (V1 I (V1 IO (1 IO 20 |11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17 55.. |..... 03/01/2014| PaydOown.........cvumverereerinnrienins | vevernneienineiieniene | cereninenenns 17473 | o 17473 | 16,121 | oo 16,952 0 | vireerenn221 | 0 [ 221 | [V I 17473 | e (V1 IR (V1 IO [V I 123 | 10/25/2035| 3FM.....
126690 CF 3| COUNTRYWIDE HOME LOANS 2002-12 A8 6.50.. |..... 03/01/2014| Paydown.........ccoveereremeenerrenens | ceveene 20,592 | ..... 20,592 20,692 | v 20,593 | .o 0 (U I 20,592 | oo (V1 I (V1 IO 0 | v 222 [11/25/2032| 1FM.....
12669E  4M 5| COUNTRYWIDE ALTERNATIVE LOAN 2003-20 CB | ..... 03/01/2014| PaydOWN........ovvirrerreierinerienins | ceversreissinerieniene | cerveninenenns 67,343 | oo 67,343 | oo 64,902 | ..oocvvrnven. 65,497 | oo 0| 1,846 | i [ 1,846 | 0 | oo 67,343 | oo (V1 IR (V1 IO [V I 589 [10/25/2033| 1FM.....
12669E AF 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-5T2 A6 ..... 02/01/2014| Paydown.... 228,158 228,158 227,451 227,442 0 0 228,158 0 0 05/25/2033| 1FM.....
12669E LA 2| COUNTRYWIDE ALTERNATIVE LOAN 2003-24 A4. | ..... 03/01/2014| Paydown 563,182 563,182 541,227 557,314 0 0 563,182 0 0 07/25/2033| 1FM.....
12669E  S6 4| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A12] ..... 03/01/2014| PaYAOWN.........ourvmivreeirerireins | eeresersensesisnenins | ceveerieees 162,778 | ccovvvenees 162,778 | cooovvvenee 158,200 | c.oovvveneee 161,921 | oo 0 | cireeeree857 | i [ 857 | (1 I 162,778 | oo (V1 I 0 10/25/2033| 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 2004-10 A7 5.00.. |..... 03/01/2014| PaYdOWN.......couvvvriiierierirrens | evrvenerienienirneeins | cviverienns 173,940 | covvreneee 173,940 | coocvvveeeee 168,722 | cocovveneee 172,993 | oo 0 | coreeerecn 947 | 0 [l 947 | (U I 173,940 | v (V1 IR 0 07/25/2034| 1FM.....
12669F SC 8| COUNTRYWIDE HOME LOANS 2004-4 A25 5.25.. | ..... 03/01/2014] Paydown.........ccoveereneenerienens | ceveene 260,960 260,960 256,067 259,965 0 | s 994 | i (V1 IO 994 0 260,960 0 0 05/25/2034| 1FM.....
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12669F ZQ 9| COUNTRYWIDE HOME LOANS 2004-8 1A8 5.25.. | ..... 03/01/2014| Paydown..........ccoveenerenmeenerirenens | cevenne 255,157 255,157 239,209 253,448 0 255,157 0 0 07/25/2034| 1FM.....
12669G C8 2| COUNTRYWIDE HOME LOANS 2005-13 A8 5.50.. | ..... 03/01/2014| PaYdOWN.......couverreirrerierireens | oeverneriesieeesnenins | cveerinens 185124 | .coovenee 185,124 | ...cooeee. 180,786 | ..oovveveee 180,786 | ovoovvvrnrennn 0 | o338 | o0 [ 4,338 | 0 | 185,124 | oo (V] I 0 06/25/2035| 1FM.....
12669G EZ 0|COUNTRYWIDE HOME LOANS 2004-28R A2 5.5.1..... 03/01/2014| Paydown.... 250,082 250,082 246,417 248,558 0 250,082 0 0 08/25/2033| 1FM.....
140725 AE  2|CAPTEC GRANTOR TRUST 20 8.155% 06/25/14.... | ..... 03/01/2014| Paydown..........ccovererenernerirenens | ceveene 35,640 | ..... 35,640 35,640 | ...... 35,640 0 06/25/2014| 6FE......
14366U AB 8| CARNOW AUTO RECEIVABLES TRUST 2012-1AB | ..... 02/15/2014| Paydown.........ccooveeerenmeenerirenens | cevenae 208,116 208,116 208,106 208,115 0 03/15/2016| 1FE......
14366U AC 6| CARNOW AUTO RECEIVABLES TRUST 2012-1AC | ..... 03/15/2014| PaYAOWN........couvermverrierierirrens | covvereerieniesesnenins | ereerineens 489,055 | ...cooouu 489,055 | ....coouve 488,971 | ..o 489,042 0 03/15/2016| 2AM.....
152314 PH  7|CENTEX HOME EQUITY LOAN TRUST 2005-D AF5|..... 03/01/2014] Paydown.........coorvenreenneenciirenins | veveserinseissernennne | conneennen 177,254 | i, 177,254 | .o 177,254 | oo 176,623 | oo 0 11/25/2035| 1FM.....
171855 AA  7|CINCAPVLLCVAA 9.230% 11/05/16.......cconccrvee | cevee 03/05/2014| Paydown.... ..158,660 | ............158,660 | ............ 158,660 0 11/05/2016| 2AM.....
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5... | ..... 03/01/2014| Paydown.... 2,150 | oo 2,053 | o 2,053 0 09/25/2035| 1FM.....
172973 5F 2| CITICORP MORTGAGE SECURITIES 2006-1 2A1... | ..... 03/01/2014| PaYdOWN.......couvemereerierierireeens | ceerveerierieneneenns | cevnernnnnnn 29,864 | e, 29,864 0 02/25/2021| 1FM.....
17309N AD  3|CITICORP RESIDENTIAL MORT SEC 2006-1 A4..... | ..... 03/01/2014] PaydOWN.........ocvvueerrrineinerieiins | ceevreneisensennneenes | eennenneene 56,415 | i 56,415 | .occeeerrn.51,056 | i 54,589 [ i 0 07/25/2036| 1FM.....
17311A  AD 7 |CITICORP MORTGAGE SECURITIES 2006-7 2A1... | ..... 03/01/2014| Paydown.........ccouvererenernerirenens | veveene 25,283 | ..... 25283 | cooee22,502 | oo 28297 | 12/25/2021| 1FM.....
17312D AC 2| CITICORP MORTGAGE SECURITIES 2007-8 1A3... | ..... 03/01/2014| Paydown.... 09/25/2037| 1FM.....
17321L  AA 7| CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A..| ..... | 03/25/2014| Paydown 10/25/2043| 1FM.....
178779 BV  5|CITYSCAPE HOME EQUITY LOAN TR 1997-B A6... | ..... 02/01/2014| Paydown.... 60 0 05/25/2028| 6FE......
178779 BV 5| CITYSCAPE HOME EQUITY LOAN TR 1997-B A6... | ..... 02/28/2014| Security WIthdraw. ..........cceveenes | covrermernerieeerneeins | cvereneenssineend 0 | e 406,283 34,401 0| e 05/25/2028| 6FE......
20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ..... 03/01/2014| Paydown .05/01/203¢ 6FE......
21075W BA 2| CONTIMTGE HOME EQUITY 1995-1 A5 8.700...... | ..... 03/01/2014| Paydown 06/15/2025| 4FM......
21075W BX 2| CONTI MTGE HOME EQUITY 1995-4 A9 3.858 .|03/01/2014| Paydown.... 03/15/2027| 4FM.....
21075W CJ 2| CONTIMTGE HOME EQUITY 1996-1 A7 7.000.. .103/01/2014| Paydown 03/15/2027| 5FM......
21075W ER 2| CONTI MTGE HOME EQUITY 1997-2 A8 6.307 .103/01/2014| Paydown.... ...30,283 ....30,283 04/15/2028| 1FM.....
22540A CP 1| ASSOCIATES MANUF HOUSING 1997-2 CLASS M. | ..... 03/15/2014| Paydown.........ccoeererenernerirenens | cevenne 264,802 264,802 03/15/2028| 1FE......
22540V MK 5| CSFB TRUST 2001-HE30 M-F-1 7.650% 07/2........ | ..... 02/01/2014| Paydown.........ocvvverrirerereresrirens [ coveres 0 0 0 0 0 07/25/2032| 1FM.....
22540V XF 4| CSFBTRUST 2002-HE4 MF2 7.420% 08/25/3........ | ..... 01/01/2014| Paydown 0 08/25/2032| 1FM.....
22540V ZZ 8| CSFBTRUST 2002-5 4B1 7.500% 02/25/32.......... | ..... 03/01/2014| Paydown.... 0 02/25/2032| 1FM.....
2254W0 KD  6|CS FIRST BOSTON MRTGE SEC 2004-7 6A1 5.... |..... 03/01/2014| Paydown .0 10/25/2019| 1FM.....
226829 AA  7|CROCKET COGENERATION 144A 5.869% 03/30.. | ..... 03/30/2014| Redemption ~ 100.0000... ...53,993 , , 0 03/30/2025| 2FE......
23389@ AA  9|DAIRYLAND POWER COOPERATIVE 3.420% 03/.|..... 03/31/2014| Redemption ~ 100.0000............ | .ccc... 25,000 | ..... 25,000 25,000 | ceoveernns 25,000 0 03/30/2043| 1...........
25087* AA  1|DETROIT INTL BRIDGE COMPANY SERIES A 4...|..... 03/02/2014| Redemption ~ 100.0000............ | covveerrererererenmnins | crvverienns 129,469 | ..coovonee 129,469 | ............ 129,469 | ...coovoneee 129,469 0 09/02/2014| 2FE......
291701 CD  0|EMPIRE FDG HOME LN OWNER TRUST 1998-1 A5| ..... 02/28/2014| Security WIthdraw...........cc.ceveeenes | covrermernerierineeons | covereneesseineend (V1 I 133,120 0 0 0 06/25/2024| 6Z........
29476Y AN  9|EQUIVANTAGE HOME EQ 1996-3 A3 7.700% O.... |..... 03/01/2014| Paydown..........ccevvervenrrnerirenens | corvieerinerrerrnnenne | vevverinnneend,079 | 5,079 [ 15,002 | e 5,079 0 09/25/2027| 1FM.....
29977J AB  2|EVERBANK MTGE LOAN TRUST 2013-1A2 2.5......... 03/01/2014] PaydOwn........ccvvmrererenrinerienins | ceverneeissnrnenieninee | covereenneee 1,732 | i 87,732 | i 48,016 | s 47,924 | oo 0 03/25/2043| 1FM.....
29977K AA  1|EVERBANK MTGE LOAN TRUST 2013-2A 3.00.... | ..... 03/25/2014| Paydown..........ccovvenrveerinerirenins | covenrriesninerireneinee | covverinnnenn 16,655 | 116,585 | 16,420 | v 16,422 | .o 0 06/25/2043| 1FM.....
301657 AA  0|EXETER AUTOMOBILE REC TRUST 2013-1AA..... |..... 03/15/2014| Paydown.........ccoveeeremeenerrenens | cevenne 259,177 259,177 259,166 259,169 0 .8 0 8 0 259,177 0 (V1 IO (U I 561 |10/16/2017| 1FE......
30218P AA  7|EXPRESS JET 1999-ERJ1 PASS THROUGH CERTI| ..... 03/16/2014| Redemption ~ 100.0000............ | ...... 545,406 545,406 545,406 545,406 0 .0 0 0 0 545,406 0 (V1 IO 0 . 10,049 |03/16/2015| 3...........
30251T AA  7|FNBC 1993-A PASS THRU TR 93-A 8.080% O....... | ..... 01/05/2014| Redemption ~ 100.0000............ | ..c.... 530,753 530,753 530,753 530,753 0 .0 0 0 0 530,753 0 (V] IO 0. 21,442 | 01/05/2018| 1FE......
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30256Y AA  1|FPLENERGY MARCUS HOOK LP 144A 7.590%... | ..... 01/10/2014| Redemption ~ 100.0000............ | covererereermerirerirens | cerverineenns 89,882 | ..o 89,882 | ..cccouvnnen. 89,882 | ..cocoonucn. 89,882 0 .0 0 0 (1 I 89,882 07/10/2018| 2FE......
31331F AF  8|FED EXPRESS CORP C2 7.960% 03/28/17........... | ... 03/01/2014| Redemption  100.0000... 898,014 898,014 848,956 884,212 0 605 (V1 I 605 0 884,817 03/28/2017| 2FE......
31331F BB  6|FED EXPRESS CORP SERIES 1999-1 CLASSB.... |..... 01/15/2014| Redemption ~ 100.0000.........c.. | covrerrvreriererneninns | ceverienns 118,136 | .ovvvenees 118,136 | voovvveneee 118,136 | coovvveneee 118,136 0 .0 0 0 (1 I 118,136 01/15/2020| 2FE......
32051D 3U  4|FIRST HORIZON ASSET SEC INC 2004-4 1A3........ | ..... 03/01/2014| Paydown..........ccovererenernerirenens | ceveene 696,904 696,904 672,186 694,252 0 e 2,652 | v (V1 IO 2,652 0 696,904 09/25/2034| 1FM.....
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1A7........ | ..... 03/01/2014| Paydown.........ccovveereneenerienens | cevenne 254,927 254,927 252,378 253,892 0| e 1,035 | oo (V1 IO 1,035 0 254,927 05/25/2034| 1FM.....
33632 TH O|FIRST SECURITY BANK NA LESSEE: AMERADAH|..... 01/01/2014| Redemption ~ 100.0000..........c.. | covveerererererererreins | crverireens 148,308 | ..cvvvvreee 148,308 | ............ 148,308 | ............ 148,308 0 .0 0 0 (V1 IO 148,308 01/01/2014| 2...........
33632* TP  2|FIRST SECURITY BANK NA LESSEE: AMERADAH|..... 01/01/2014| Redemption ~ 100.0000.........c.. | covrerrrrrererereneninns | cerverieens 168,362 | ..covvenees 168,362 | ...occvenee 168,362 | ..covvenee 168,362 0 .0 0 0 (1 I 168,362 01/01/2014| 2...........
33843B AC 1|FLAGSHIP CREDIT AUTO TRUST 2012-1B 3....... |..... 03/15/2014| Paydown.... 390,608 390,608 390,600 390,605 0 .3 0 3 0 390,608 10/16/2017| 1FE......
33843C 3| FLAGSHIP CREDIT AUTO TRUST 2013-1 A 1....... | ... 03/15/2014| Paydown.... 269,293 269,293 269,261 269,269 0 25 0 .25 0 269,293 04/16/2018| 1FE......
FREEPORT LNG DEVELOPMENT LP SENIOR
35669% 2(NOTE 03/31/2014| Redemption  100.0000... ...63,530 ....63,530 63,530 0 .0 0 0 0 06/30/2025| 2FE......
SYSTEM ENERGY RESOURCES GG1C FUNDING
361561 AA 1|COR L. 01/15/2014| Redemption 834,716 834,716 834,716 834,716 0 .0 0 0 0 834,716 01/15/2014| 2FE......
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2........ | ..... 03/01/2014| PaYdOWN.......couremrvrrmerierireeens | covrvreerieniesesseeins | creerinens 103,605 | ..ovvverees 103,605 | ...ocvvveee 104,382 | c.oovvvenee 104,074 | oo (1 [ [G1) ) I (V18 I (468) | ovouvvrrnnnd (1 103,605 04/25/2029| 2FM.....
36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/........ | ..... 03/01/2014] PaYdOWN.........orvvrrirrirniineiienins | ceversreinsiesiseniene | cereeeineenns 34,565 | oo 34,565 | ..oovernnen. 32,699 | oo 32,936 | oo 0 e 1,629 | oo, (V1 I 1,629 | oo (U I 34,565 04/25/2029| 2FM.....
GMAC MORTGAGE CORP LOAN TRUST 2004-J6
36185N 5V 8(2A | 03/01/2014| PaydOWN........c.ovvreveririreriniinirns [ corereninersnsssiennnes | covveennenns 174,286 | ..o 174,286 | ............ 170,266 | ..cvovnee 172,113 | s (V1 I 2,173 | v 0 [ v 2,173 | v (V1 I 174,286 | ..o 0 [ v 0 | v 0 . 1,710 | 02/25/2035| 1FM.....
36242D RF 2 |GSR MORTGAGE LOAN TRUST 2004-15F 5.500.. | ..... 02/01/2014| PaYAOWN.......couververrrerierirneens | coverreerienissesneeins | creeriinees 153,617 | wovevvrns 153,617 | v 157,841 | coovvvrne 155,180 | covvuvrvrncrinnn 0 | v (1,563) [ oo (V1N I (1,563) | overernens (V1 153,617 | v (V] I (V] IO (U I 845 [01/25/2020( 1FM.....
393505 DH 2| GREEN TREE FINANCIAL CORP 1994-5 A5 8.......|..... 01/15/2014| PaydOWN........ccovvvmveerreierierinirens [ ereerinsisseenierinnns | eeeveeeniees 15,155 0 [0 el [ 15,155 | 0 [ e {1 U (0] I 105 | 11/15/2019| 1FE......
40405T AA  1|H &P INV PARTNERS-CARMEL INC 144A LEASE.. | ..... 02/15/2014] VAIOUS........ovvvrerrreseieeriereinens | oessssersensseessennns | evsersinees 447,000 0 | o0 [0 [ 447,000 | e, (V1 I (V1 IO 0 . 19,445 |02/15/2021 1...........
404119 AL 3[HCAINC 5.750% 03/15/14......cccrvrrvrrirernrirernrireerenes [ s 03/15/2014| MALUIIEY.........cvvorvcererieirirriieiins [ everenrinisisssinernnes | eeverns 4,000,000 ] 0 0 0 115,000 |03/15/2014| 4FE......
40432B  AA  7|HSI ASSET LOAN OBLIGATION 2007-2 1A1 5....... | ..... 03/01/2014] PaYdOWN.........oevrrrereererrneeienins | covernersnsisesienieee | cerenineenns 39,296 .39, ...35, .0 20 0 |0 | 287 [09/25/2037| 1FM.....
42710T AA  7|HERCULES CAPITAL FUNDING TRUST 2012-1AA | ..... 03/16/2014| Paydown.........ocovvrrrnrerererinrirens [ everee 996,714 996,714 996,714 996,714 0 .0 0 0 0 996,714 0 {1 IO 0 . 5,322 |12/16/2017| 1FE......
437185 AC  5|RESIDENTIAL FUNDING MRTGE SEC 2006-HI2 A. | ..... 03/01/2014] PaYAOWN........courvrrrrrnerierireens | oereseersesiesessenins | cvverienees 386,713 | coovvvnve. 386,713 353,842 381,378 0| e 5,335 | s (V1 IO 5,335 0 386,713 0 (1 IO 0| e 2,389 |02/25/2036| 1FM.....
438516 AY 2 |HONEYWELL INTL 3.875% 02/15/14.......cccovvvvrure | s 02/15/2014| MALUIIEY.........cvvvcerericirireriieinns [ everenrsisssssiiennnes | cevernns 1,750,000 | ......... 1,750,000 | ......... 1,780,380 | ......... 1,750,848 | ....cooevvnvnnd (V1 I [CZ:E:) ) (U1 IR (CZ:E:) ) — (V1 I 1,750,000 | ..cvvrrrnens 0 [ e 0 | v (VN 33,906 | 02/15/2014| 1FE......
44643T AC  1|HUNTINGTON NATIONAL BANK SUB NOTES 4.9 |..... 01/15/2014] MAEUIIEY. ..o | eresersenieeessenins | cvverinens 125,000 | covvvrnees 125,000 | .ooovvveneee 122,386 | coovvrenee 124,987 0 13 0 K] 0 01/15/2014| 2FE......
449670 CP  1|IMC HOME EQUITY LN TR 1997-3 CLASS A6........ | ..... 03/01/2014| Paydown.... ....10,406 0 19 0 .19 0 08/20/2028| 1FM.....
45254N  FL  6|IMPAC CMB TRUST 2003-9F A1 1.154% 07/2....... | ..... 03/25/2014| Paydown.... 12,405 | 10,668 | 11,322 | e 0| e 1,083 | v (V1 IO 1,083 | v 0 07/25/2033| 1FM.....
IMPAC SECURED ASSETS CMN OWNER 2004-2
45254T PL 2|AS | 03/01/2014| Paydown.... 200,100 200,100 0 0 200,100 0 (V1 SO | N IO 2,008 |08/25/2034| 1FM.....
IMPAC SECURED ASSETS CMN OWNER 2004-2
45254T PM O|A6 | 03/01/2014| Paydown 191,691 08/25/2034| 1FM.....
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A 3....| ..... 03/15/2014| Paydown.... 12/15/2048| 1FE......
46616P AA  1|HENDERSON RECEIVABLES LLC 2011-1AA 4.... ... 03/15/2014] PaYdOWN.........ocvvmrireirerinerienins | ceeerserissinsrienieee | cerneeiseenns 55173 | oo 85,173 | 58,674 | .ovvveeenn. 58,680 | ..ocrverinen0 | eeieeenn(3,507) | o0 [ iiieecnn(3,507) | o0 | e 55173 | covvvrerin (V1 I (V1 IO 0 | v 400 |10/15/2056| 1FE......
46626A AA 2| JP MORGAN H&Q BUILDING SF CA 144APASS T. | ..... 03/17/2014| Redemption ~ 100.0000............ | ...... 220,659 220,659 220,659 0 .0 0 0 0 220,659 0 (V1 IR 0 e 2,616 |09/15/2017| 1...........
46639G AL  0|JP MORGAN MTGE TRUST 2013-1 1A2 3.000%... |..... 03/01/2014| Paydown..........ccveveerenrercrireens 03/01/2043| 1FM.....
46640B AC  8|JP MORGAN MORTGAGE TRUST 2013-2 A2 35.. |..... 03/01/2014| Paydown.... 05/25/2043| 1FM.....
46641A AA 3| JP MORGAN TAXABLE HFA TRUST 2013-2A 4....|..... 03/15/2014| Paydown.... 08/26/2036| 1FE......
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485260 BH 5 K/éll\ﬁ/ﬁ VGA\SI&UII—:‘ILIE”(‘)V%%ZI% IQ&;/%Q\/}ZJH;.\.;.{C;;.I.‘.. 03/01/2014| Redemption ~ 100.0000............ 203,873 203,873 203,873 .0 0 203,873 0 | cvvrneeennd0 | 0 | 0 2FE......
49228R  AC R 03/31/2014| Redemption ~ 100.0000............ | covveerrrererrerermeernee | cevvrerrneen 73,529 | corviriinas 73,529 | v 72,621 | v, 73,253 26 226 | 0 | 73,279 | oo 0 | oovreee250 | o250 | i 818 1FE......
KIOWA POWER PARTNERS LLC 144A SNR
49725V AB  8|SECURE 03/30/2014| Redemption ~ 100.0000............ | ceveervererrerirerernee | wvvernneri 400,390 | ............400,390 | ...........401,501 | ........... 400,770 | .coovvrrrrnnec (26) (26) 2FE......
521615 AA  2|LEA POWER PARTNERS LLC 6.595% 06/15/33.... 03/01/2014| Redemption  100.0000... .0 0 3FE......
FLUOR CORPORATION LESSEE LEGGMASON
52465# AZ MTG 03/08/2014| Redemption ~ 100.0000............ | cevvereemernerrneernes | eevrernenc53,619 | i 53,619 | covvriens 53,619 | oo 53,619 .0 0 | o0 | s 53,619 | oo 0 | cvverrrneenn0 | i | 647 T
LEHMAN STRUCTURED SECURITIES LSSCO
52518R BE  5[2001- 03/01/2014| Paydown.... 6FE......
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/...... 03/01/2014| Paydown.... 1FM.....
53079E AC  8|LIBERTY MUTUAL GROUP 144A 5.750% 03/15.... 03/15/2014| Maturity.. 994,390 999,831 1,000,000 2FE......
536885 AA  4|LITIGATION SETTLEMENT MONETIZE FEE TRUST| 01/25/2014| Paydown........c..ccovemrvneenriernnins 269,436 254,126 266,561 2,876 | coovvrer 2,876 269,436 0 | e | a0 | 4,681 2AM.....
55265K 2X  6|MASTR ASSET SEC TRUST 2003-11 10A1 5........ 03/01/2014] PaYdOWN........coevemrerrrinerirerienens | ceerrnersersnenneenee | eevvnernenni 88,402 | o 48,402 | ..o 48,584 | ....cocoornes 48,314 88 .88 1FM.....
55313U AD 1 |MMAF EQUIPMENT FINANCE LLC 2009-AA A4...... 03/15/2014| Paydown.......c..ccovernivrernriernnnnes 349,121 349,055 349,107 14 0 .14 1FE......
57164N  AA  9|MARRIOTT VACATION CLUB OWNR TR 2007-2A A 03/01/2014| Paydown..........cccveeerrvnerierereens 26,469 | ..ovvvrnen. 26,472 | oo [1S15) ) I 0 (898) 1FE......
57164X AA  7|MARRIOTT VACATION CLUB OWNR TR 2009-2A A 03/20/2014| Paydown.... ....74,900 0 .0 0 0 1FE......
57165A AA  6|MARRIOTT VACATION CLUB OWNR TR 2012-1A A 03/20/2014| Paydown 32,666 0 13 0 K] 1FE......
57165A AB 4| MARRIOTT VACATION CLUB OWNR TR 2012-1A B 03/20/2014| Paydown.... ....88,456 ....88,450 0 4 0 4 2AM.....
57165L AA 2| MARRIOTT VACATION CLUB OWNR TR 2010-1A A 03/20/2014| Paydown.........ccovvereeenernerirenins | veverneeieneinernennee | evnnennenn 135,902 | i, 135,902 | .ooovvveneee 135,887 0 .9 0 9 1FE......
57643M  JK  1|MASTR ASSET SEC TRUST 2004-11 5A3 5.75...... 03/01/2014| Paydown.........ovvvverenrerernninnenns [ covrerrnerinnsereninnes | crveennnn 168,425 | e 168,425 | ...coveone. 136,424 | ...........158,458 | ...cccornrnnn (U I 9,967 | coovivriier (0[N IO 9,967 | o0 | s 168,425 | ..o 0 [ o0 | v | s 917 1FM.....
585055 AP 1|MEDTRONIC INC 4.500% 03/15/14........ccooervvrennns 03/15/2014| MatUIity.........o.vvverrrerierinecriieins | verieneisernernneenns | 006,000,000 | oo 6,000,000 | ......... 6,269,100 | .........6,012,130 | ..ccoovvrrrncs 0 A1) ] [— 0 (12,130) | vvverereens0 | e 6,000,000 | c.oovernnnne 0 | 0 | 0 | 135,000 1FE......
58526%# BE 8 |MEIJER FINANCE INC MEIJER INC SERIES D1.... 01/01/2014| Redemption  100.0000... 128,733 0 .0 0 0 1.
58526# BJ 7 |MEIJER FINANCE INC MENER INC SERIES D2.... 01/01/2014| Redemption  100.0000... .112,643 0 .0 0 0 1
58526%# BN 8 |MEIJER FINANCE INC MEIJER INC SERIES D3.... 01/01/2014| Redemption ~ 100.0000... 0 .0 0 0 1.
59549P AA  6|MID-STATE TRUST IVA 8.330% 10/01/15............. 01/01/2014| Paydown..........ccoveverrenereerereens 0 .0 0 0 2AM.....
59549W AA  1|MID STATE TRUST SERIES 11 A1 4.864% 07....... 03/15/2014| Paydown.........cccvvvenrivmrinerrenins | verenriennrnenreniinns | coveriennencd6,870 | i 46,870 | oo 44,409 | 45,093 | i 0| e VTTT | s (V1N I 1,777 1AM.....
59549W AA  1|MID STATE TRUST SERIES 11 A1 4.864% 07....... 03/15/2014| Paydown..........ccoveveerenrererereens A 1 2AM.....
59560U AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/......... 03/01/2014| Paydown..........ccvveenrvvnrinerirenins | vovenreiennrnerrenenene | covvennnnen 18,972 | i 18,972 | i 19,414 | 19,344 | L 0 (K1) [— (372) 3AM.....
59560W AC  1|MID-STATE TRUST 2010-1 M 5.250% 12/15/. 03/01/2014| Paydown 46 .46 1FM.....
MO DATA PROPERTY LESSEE REUTERS
60685@ AA 2|AMERICA 02/11/2014| Redemption .0 0
61745M VY 6 |MORGAN STANLEY CAPITAL | 2004-1 1A5 5........ 03/01/2014| Paydown..........ccovveenrvennrinerirerens | vevenreennrnerreneiene | coverirnrenid8,836 | i 48,836 | v 48,771 | i 48,679 | 157 | oo 157
64352V ED  9|NEW CENTURY HOME EQUITY LOAN 2003-5 Al6.. 03/01/2014] Paydown.........coovvenerrnrrinerineeins | cevenernneineninenennee | cevnernnennn23,309 | iviirnenni28,309 | 22,213 | 022,945 | e 363 | oo 363
64352V GU 9| NEW CENTURY HOME EQUITY LOAN 2004-A All7 03/01/2014| Paydown..........ccovvenrvemrrnerirenens | voveneeenerinernenneee | coverirnrnn65,808 | 165,808 | i 64,199 | 64,803 | o0 | 1,005 | o0 [ s 1,005
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. 03/01/2014| Paydown..........ccveveerenrercrireens .0 0
OAKWOOD MORTGAGE INVESTORS 2001-D M1
67087T CY 7 . | 02/28/2014| Security WIthAraw............ccoccoveeer | covverrmrirneinnennens | cevevnrenneineinnnn0 | s 5,033,599 0 0 .0 0 0 0 | cvverneeenn0 | 0 | 0 6FE......
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67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32.........ccc.ce. | c.ee. 03/01/2014] PaydOwn.........ccourerrreerinerieeens | cevrieneiennienineenns | cvvnereennend2,134 | i 82,134 | 42,134 | oo 42,134 0 .0 0 0 (1 I 42,134 | i (V1 I (V1 IO (1 I 0 |06/15/2032| 6FE......
674135 CY 2| OAKWOOD MTG INVESTORS INC 1997-DM 6.9.. |..... 03/01/2014] PaydOwN.........cveureeerenerierirenens | ceveieeriserrenireeenee | cvnereen 128,043 | 128,043 | e 123,877 | oo 123,877 | oo 0| e 4,165 | oo (V1 IO 4,165 | oo (V1 I 128,043 | ..o (V] I 0 | o0 | v 1,491 |02/15/2028| 3AM.....
675748 CE 5| OCWEN RESIDENTIAL MBS CO. 1999-R2 CLASS. |..... 02/28/2014| Security Withdraw.. ...1,837,626 0 0 0 .0 0 0 0 0 0 | cvviienen0 | 0 | 74,439 | 06/01/2020| 6FE......
675748 CF 2| OCWEN RESIDENTIAL MBS CO. 1999-R2B2 6.... |..... 02/28/2014| Security WIthAraw...........cccovvves [ corerernerinineieienes | coverensinnenninninn (1 - 1,033,011 839 0 839 .0 (VN 839 [V 839 0/.(839)] .........(839) ] ... 11,625 | 06/25/2039| 6FE......
68213K AD 7| OAKWOOD MORTGAGE INVESTORS 2001-E A4 §| ..... 03/01/2014| PaYAOWN.......couvemrerrnerierireens | covvveeeriesieeesnenins | cveerineens 7T | s M7 | e M7 | 111,717 0 .0 0 0 (1 TITAT | (V] I (V1 IR 0| e 1,191 |12/15/2031| 6FE......
684181 AA 8| ORANGE COGEN FUNDING CORP 144A 8.175%. | ..... 03/15/2014| Redemption ~ 100.0000............ | coveervvrrireiirerirens | coverinninns 39,375 | coovvvriine 39,375 | oo 39,375 | oo 39,375 0 .0 0 0 (U I 39,375 | v (V1 IO (V] I (U I 805 |03/15/2022| 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOUSING 2002-A A4.... | ..... 03/01/2014| PaYAOWN.......courvmrrrrnerierireeens | ovrrreerieniesesseenns | eveerninens 110,230 | covevvrnes 110,230 | cooovvreneee 109,896 | ..ooovveneee 109,904 0].. 326 (V1 I 326 | oo (V1 110,230 | v (V1 I (V] IO 0| e 1,311 | 05/15/2032| 1FE......
69144X AA 7| OXFORD FINANCE FUNDING TRUST 2012-1AA... |..... 03/15/2014| Paydown.........cccoveeneremeenerienins | cevenae 997,177 997,177 998,545 998,273 0| e (1,096) [ .ooovvveirneens (V1 I (1,096) 0 997,177 0 0 | e 0| e 7,478 |03/15/2017| 1FE......
POPULAR ABS MORTGAGE PASS-THRO 2005-4
73316P EZ 9|AF 03/01/2014] PaYAOWN.........oueiririeriierireeens | erveesiieesiesissnninns | cvveerienes 132,512 | oo 132512 | v 133,506 | ..oovvenee 132,608 | .oooovririennn 0 | oo (96) 0 (96) (1 I 132,512 | oo (V1 IO (V] I 0 e 1,015 |09/25/2035| 1FM.....
PORTLAND NATURAL GAS TRANS SYS SENIOR
73664# AA 8SE |l 03/31/2014| Redemption ~ 100.0000..........c. [ evererrrrermermmirerinnn | ceverreeins 99,000 12/31/2018| 2...........
73932# AA 4 |POWER MINN 9090 LLC SERIES A SENIOR SECU | ..... 01/15/2014| Redemption ~ 100.0000............ | covveerermereererneernee | veveieernerin 7,588 07/15/2027| 6FE......
74927D AL  0|RBSSP RESECURITIZATION TRUST 2010-4 6A1... | ..... 03/01/2014| Paydown.... 53,227 02/26/2036| 1FM.....
74928H BQ 8|RBSCF TRUST 2010-RR3 MS4A 4.970% 04/14..... | ..... 03/01/2014| Paydown ..2,744,048 04/14/2040| 1FE......
74930E AM  1|RBSSP RESECURITIZATION TRUST 2010-12 3A4. | ..... 01/01/2014| Paydown.... 157,763 157,763 | .. .159 .. 157, . . ..157, w0 0 06/27/2032| 1FM.....
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2.... | ..... 03/01/2014| Paydown..........ccouvererenernerirenens | veveene 52,176 | ..... 52,176 49, ,090 | o ,086 | oo ,086 | v 76 | e (V] I (V] IO (U I 474 110/25/2021| 1FM.....
754427 AA 0|RAVENSWOOD UNIT 04 TRST 144A GUARANTOR..... 01/15/2014| Redemption ~ 100.0000............ | .cc.... 270,625 270,625 270,625 270,625 0 .0 0 0 0 270,625 0 (V1 IO 0| e 8,113 |01/15/2019] 1...........
760985 5B 3| RESIDENTIAL FDG SEC CORP 2004-RS6 Al5........ | ..... 03/01/2014| PaydOWN........c.ovvvrrverieerermniinernns [ coverenisernsssiennnes | covveenneens 187,299 | oo 187,299 | ..o 182,242 | ... 184,692 | oo (1 I 2,607 | oo 0 [ v 2,607 | .o (V1 I 187,299 | oo 0 [ e 0 | e 0 . 1,776 | 06/25/2034| 1FM.....
760985 B8 3 |RESIDENTIAL FDG SEC CORP 2003-RS9 Al6B..... | ..... 03/01/2014] PaYdOWN.........oevvrrereerrinerienins | ceverneriensisesieninee | cereniseenns 42,457 | oo ! 10/25/2033| 1FM.....
760985 UX  7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3........ | ..... 03/01/2014| Paydown.... 108,231 .0 05/25/2033| 1FM.....
760985 XV  8|RESIDENTIAL FDG SEC CORP 2003-RS7 AlS........ | ..... 03/01/2014| Paydown .196,882 ..196,882 .0 08/25/2033| 1FM......
76110H GU 7 |RESIDENTIAL ACCREDIT LOANS INC 2003-QS15. |..... 03/01/2014| Paydown.... ..451,898 ] 08/25/2033| 1FM.....
76110H MP 1 |RESIDENTIAL ACCREDIT LOANS INC 2003-QR24. | ..... 03/01/2014| PaYAOWN........courermrrrvnerierirneens | oerereersesiesessenins | cvverinnees 386,481 | ............ 386,481 374,223 384,760 0| e 1721 | s (V1N IO 1,721 0 386,481 0 (V1 IO 0| e 2,321 | 07/25/2033| 1FM.....
76110H TW  9|RESIDENTIAL ACCREDIT LOANS INC 2004-QS7... | ..... 03/01/2014| Paydown.........cccvveervenirenerirenens | coveene 382,834 382,834 372,665 376,559 0| e 6,276 | .oocvvrrerirn (VI I 6,276 0 382,834 0 (V1 IO 0 e 3,858 |05/01/2034| 1FM.....
76110V BX 5|RESIDENTIAL FDG MTG SEC 1999-HIl A5 HE........ | ..... 03/01/2014] PaydOwn..........cvveerrrernrrnerienins | reeereneinnrsennseenes | evvvneennenens 17,313 | i 17,313 | oo 17,306 | oo 17,233 0 (1 I 17,313 | s (V1 I (V1 IO 0 | v 230 [09/25/2029| 1FM.....
76111X KA  O|RESIDENTIAL FUNDING MTG SEC | 2004-S5 2A.... | ..... 03/01/2014| Paydown.... D764 | 58,124 | .o, 57,789 | coververinns 0 | cooereene(145) | v [ e (145) | i [V I 57,644 | ..cooevrnnnnd (V1 IR 0 05/25/2019| 1FM.....
76111X QK  2|RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A.... | ..... | 03/01/2014| Paydown ..340,721 337,314 339,330 0 0 340,721 0 0 12/25/2034| 1FM.....
76111X SD  6|RESIDENTIAL FUNDING MTG SEC | 2005-S1 2A.... | ..... 03/01/2014| Paydown.... ™ revrerrenn 1,372 | s 21,693 | oo 21,438 | e 0 [V I 21,372 | oo (V1 IR 0 02/25/2020| 1FM.....
76112B  AE  0|RESIDENTIAL ASSET MTG PRODUCTS 2004-RS8 | ..... 03/01/2014] PaYAOWN.........ouremrrreerierireins | eeresersensesissenins | evseerinens 185,514 | .covvenees 185,514 | coovvveneee 185,496 | ..oovvvnee 184,916 | .oooovvercrennn 0 | e 598 | v (V1 IO 598 | o (1 I 185,514 | v (V1 I 0 08/25/2034| 1FM.....
76112B DT  4|RESIDENTIAL ASSET MTG PRODUCTS 2004-RS10| ..... 03/01/2014| PaYAOWN.........ouvvmirreeiierireeins | eeresersensesisnenins | cvserienes 142,224 | ....ooeee. 142224 | ............ 142,215 | oo 141,791 | o 0 | coeris 433 | s (V1 IO 433 | s (1 I 142,224 | .o (V1 I (V1 IO 0| e 1,344 |10/25/2034| 1FM.....
76126C HZ 8|RACERS (BELL SOUTH) 144A 2001-6-S-BLS.......... | ..... 01/15/2014| Redemption ~ 100.0000............ | covveeereerererernrniens | crvverieens 133,431 | v 133,431 | v 154,944 | ............ 143,007 | oo (U IO (81) 0 (81) (V1 I 142,927 | v 0] (9,496) | ....... (9,496) | ........ 4,493 | 07/15/2021| 1FE......
78392N  AA  9|SNAAC AUTO REC TRUST 2013-1A A 1.140%...... | ..... 03/15/2014] Paydown.........ccovveeremeenerienins | ceveene 258,390 258,390 258,380 258,385 0 .5 0 5 0 258,390 0 (V1 IO (U 491 | 07/16/2018| 1FE......
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78487Y AA  1|SVO VOI MORTGAGE CORP 2010-AAA 3.650%.. |..... 03/01/2014| Paydown..........ccovvverrenerrerirens 0 62 0 .62 0 07/20/2027| 1FE......
78488B AA  0|SVO VOI MORTGAGE CORP 2012-AAA 2.000%.. |..... 03/01/2014| Paydown.... 0 .9 0 9 0 09/20/2029| 1FE......
81745A AB 3| SEQUOIA MORTGAGE TRUST 2013-5A2 3.000... |..... 03/01/2014] Paydown.........covvvenerenreirnerneeins | cevenerinneienrneniieee | covnnrennenneD3,022 | i 53,022 | 53,944 | 53,928 | i 0 [ e [CL0) ) E— (V18 I (906) | vvovevenennd 0 05/25/2043| 1FM.....
81745C AB  9|SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000... | ..... 03/25/2014| Paydown..........ccvvererennrrnerirerens | vevernrriennrnenrennnne | cevnernnnenn 18,910 | 018,910 | 019,035 | 19,013 | (U [ [(L05)) I (V18 I (103) ] covorvrennnd 0 06/25/2043| 1FM.....
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3....| ... 01/15/2014| Paydown..........ccovevrrenrrnerircens 0 0 0 0 0 01/25/2044| 1FE......
822804 AA  8|SHELLPOINT ASSET FUNDING TRUST 2013-1 A1. | ..... 03/25/2014| Paydown..........ccovvernerennrrnerrerens | veverenrienernerireneinee | covverenneene02,867 | i 62,867 | vviiirnn61,490 | v 61,631 | 0| e 1,336 [ oo (V1 IO 1,336 | oovrererinn 0 07/25/2043| 1FM.....
82651L AA 1| SIERRA RECEIVABLES FUNDING CO 2010-1A A1. | ..... 02/20/2014| Paydown..........ccoreerrrernernerinnens | cevrieneieerneniseenns | ceeeennn 466,081 | ..........466,081 | ...........465,995 | ........... 466,042 0].. 39 0 .39 0 07/20/2026| 1FE......
8265IN  AA 7 |SIERRA RECEIVABLES FUNDING CO 2010-3AA... | ..... 03/20/2014| PaydOwN........ccvevevrerinerirerireeens | cvvvienernersenineenne | cvverenenn 129,492 | 129,492 | ... 129,615 | e 129,548 | oo (U IO (56) 0 (56) 0 11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUNDING CO 2010-2AA... | ..... 03/20/2014] PaydOWN.........ovvvmrirrieneiierienins | cevreneieernenseeens | cvnnerennnn 38,149 | 138,149 | Loo0.38,145 | L 38,147 0 .2 0 2 0 11/15/2025| 1FE......
82651R AA  8|SIERRA RECEIVABLES FUNDING CO 2011-1AA.. | ..... 03/20/2014| Paydown..........cccvverrvrnerierereens , , 02 | s 49,105 0 .2 0 2 0 06/20/2018| 1FE......
82651U AB 9 |SIERRA RECEIVABLES FUNDING CO 2012-2AB... | ..... 03/20/2014| Paydown..........ccoveenereneeneriienens | cevenne 233,430 233,430 233,412 233,418 0. 12 0 12 0 233,430 0 (V1 IO (U I 1,265 |03/20/2029| 2AM.....
82651Y AA 3| SIERRA RECEIVABLES FUNDING CO 2013-1AA... | ..... 03/20/2014| Paydown..........ccouvererenernerienens | voveene 380,039 380,039 379,958 379,974 0 64 0 .64 0 380,039 0 (V] IO (U I 941 |11/20/2029| 1FE......
82652A AA  4|SIERRA RECEIVABLES FUNDING CO 2012-1AA... | ..... 03/20/2014| Paydown.... ....38,584 ....38,576 0 0 .0 11/20/2028| 1FE......
828380 AA  7|SILVERLEAF FINANCE LLC 2012-D A 3.000%...... | ..... 03/15/2014| Paydown ..180,144 79,655 L0 .0 03/17/2025| 1FE......
828380 AB  5|SILVERLEAF FINANCE LLC 2012-DB 4.450%...... | ..... 03/15/2014| Paydown.... 72,058 ....72,058 ...72,042 0 .0 03/17/2025| 2AM.....
82838W AA 3| SILVERLEAF FINANCE LLC 2010-B A 6.000%...... |..... 03/01/2014| PaYAOWN........couvvrrrrrnerierireens | oereseersensesessenins | cvverinees 104,326 | ..coovvnee 104,326 | .....c...c.. 104,267 | oo 104,224 | (0 [ 102 | 0 05/16/2022| 1FE......
82838W AB  1|SILVERLEAF FINANCE LLC 2010-BB 8.475%...... | ..... 03/01/2014| PaydOWN........ccovvvvrverrrierinninrerens [ oreersesisnienierinnss | cevveereneees 26,081 | oo 26,081 | .ovvvrne 26,068 0 05/16/2022| 2AM.....
84055* 6| SOUTH TEXAS ELECTRIC COOP SERIESA 54...|..... 01/01/2014| Redemption ~ 100.0000............ | .ccc... 235,294 235,294 235,294 235,294 0 .0 0 0 0 235,294 0 (V1 IO 0| e 6,365 |01/01/2028| 1...........
SPRINGLEAF MORTGAGE LOAN TRUST 2012-2A
85171W T"HA 03/01/2014| PaYAOWN........courerrrrvnerierireens | oeressersessesesnenins | cvverinees 147,253 | oo, 147,253 | oo 147,236 | oo 147,143 | oo (1 IO 110 | oo (V1 IO 110 | v (1 I 147,253 | oo (V1 IR (V1 IO (U I 521 [10/25/2057| 1FM.....
863572 5B 5|STRUCTURED ASSET SECS 2001-2 B2 7.325..... ... 03/01/2014| PaydoWn...........ovvrvvrrerinniernnins [ v | v 9,230 | coovrvirennes 9,230 | v 7,034 | i 7,034 | oo (1 I 2,196 | oo 0 [ v 2,196 | .o (V1 I 9,230 | v 0 [ v {1 IO 0] oo 147 |03/25/2031| 1FM.....
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6.... | ..... 03/01/2014| Paydown.... 03/25/2032| 1FM.....
86359A DL 4|STRUCTURED ASSET SECURITIES 2002-23XS A7 | ..... 03/01/2014| Paydown.... 11/25/2032| 1FM.....
86359A K3  6|STRUCTURED ASSET SECURITIES 2003-25XS A5 | ..... 01/25/2014| Paydown 08/25/2033| 1FM......
86359A KD 4|STRUCTURED ASSET SECURITIES 2003-3XS A8..| ..... 01/25/2014| Paydown 01/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURITIES 2005-1 5A1.... | ..... 03/01/2014| Paydown 02/25/2020| 1FM.....
86359B RB 9| STRUCTURED ASSET SECURITIES 2004-9XS 1A4 | ..... 03/01/2014| Paydown.... 05/25/2034| 1FM.....
863590 GT  8|STRUCTURED ASSET SECURITIES 2005-10 5A9. | ..... 03/01/2014| Paydown.... 12/25/2034| 1FM.....
CORP BOND BACKED CTF AMERICAN GEN
871928 AX S5|CORPT L 03/15/2014| Redemption  100.0000... 185,420 185,420 | ...........223,468 | ............ 196,328 | ...cccoovuninns 0| e (1,036) [ voooverecernens (V1N I (1,036) | .ovvvrernens 0 09/15/2017| 2FE......
872162 AF 9| TAL ADVANTAGE LLC 2011-1A A 4.600% 01/....... | ..... 03/23/2014| Paydown.... 1,770,833 | .. ,770,833 0 0 0 0 0 01/20/2026| 1FE......
87407P AE 0| TAL ADVANTAGE LLC 2013-2A A 3.550% 11/....... | ..... 03/20/2014| Paydown.... 0 27 0 27 0 11/20/2038| 1FE......
TENASKA GEORGIA PARTNERS SENIOR
88031 AB 2|SECURED | 02/01/2014| Redemption ~ 100.0000............ | covereremreernerrrerirnee | cerveeineenns 62,509 | .coooverene 62,509 | ..oorrrnnens 66,312 | .oovrrrnn. 64,997 | oo (1 IS (7) 0 (7) 0 | e 64,990 | ..o 0| s (2,480) | ....... (2,480) | ........ 2,969 |02/01/2030| 2FE......
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1AA...... | ..... 03/14/2014] PaydOWN........ccvemrerrieerinerienins | vevernreissinerieniene | cereninenenns 75,000 | coooovrereces 75,000 | coovvvrneees 75,000 | .oocrernnne 75,000 0 .0 0 0 [V I 75,000 | .ovverernn (V1 IR (V1 IR [V T 604 |06/15/2026| 1FE......
88314R AA 4 |TEXTAINER MARINE CONTAINERS 2013-1AA...... | ..... 03/20/2014] PaYOWN.........ovvvrrireirerinerienins | ceeerseesssissrsseniene | cerneeeneenns 50,000 | .ooovrrrnee 50,000 | coovrerneens 49,744 | ..o 49,751 | s 0 | s 249 | oo, (V1 IO 249 | oo (1 I 50,000 | .ocvverenne (V1 I (V] IO 0 | v 325 |09/20/2038| 1FE......
89566E AA 6| TRISTATE GEN AND TRANS ASSN 144A PASS TH | ..... 01/31/2014| Redemption ~ 100.0000..........c.. | covvveerererererernrnins | crverirens 461,600 | ....co..... 461,600 | ...ccoonee 461,600 | ............ 461,600 0 .0 0 0 (U 461,600 | .....ccoonvee. (V1 IR (V] IO 0] . 13,940 | 01/31/2018| 1FE......
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89655V AA 0| TRINITY RAIL LEASING Ill LP 2003-1A A................. 03/12/2014| Redemption ~ 100.0000............ 125283 | covvvenees 125,283 | ..o 125,283 | c.coovvene 125,283 0 (VI ISR ) I ISP 125283 | o0 | (V1 IO (U I 1,180 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1AA 5.19... 03/16/2014| Paydown..........cceuveeerenrrirerienens | cevvesrrnerireriscenns | evvrvernennn36,760 | civiinn.36,760 | .............36,760 | ...... 36,760 0 0 0 1FE......
89656F AA 4| TRINITY RAIL LEASING LP 2012-1A A1 2.2... 03/15/2014] PaydOWN.........cvvrierenrinerienins | ceverserisneineniennee | covvrrnneencd6,951 | i 46,951 | i 46,951 | s 46,951 0 0 0 1FE......
89678D AA 3 |TRITON CONTAINER FINANCE LLC 2012-1AA...... 03/14/2014] Paydown.........coovvernrrernrrnerirenens | vevernerienernerrenenee | cevverernneee 19,000 | i 75,000 | o 74,991 | e 74,992 0 0 8 1FE......
2020 CALAMOS COURT LLC LEASE BACKED
90218# AA  3|PASS 03/10/2014| Redemption ~ 100.0000............ | coverrreeererererirerirene | cererirneenne 36,515 | coverernns 36,515 0 0 2
902635 AA 9| UNITED CAPITAL MARKETS 2003-A 2.519% 1..... 03/25/2014| Paydown..........c.ooevrrenrrrerirrens 0 0 0 0 1FE......
91155@ AA  8|ARMY LODGING FUND SENIOR SECURED NOTES| 03/23/2014| Redemption ~ 100.0000............ 59,102 | ..... 59,102 0 0 I
928958 AA  5|WATERFORD 3 FDG-ENTERGY 8.090% 01/02/1.. 01/02/2014| Redemption ~ 100.0000............ 224,087 224,087 0 0 2FE......
92922F JJ 8| WASHINGTON MUTUAL 2003-AR11 B1 2.444%.... 03/01/2014| Paydown.... ...13,322 (V1 IO 2,955 1FM.....
92922F KF 4| WASHINGTON MUTUAL 2003-S13 22A1 5.000.... 03/01/2014| Paydown 32,591 (49) 1FM.....
92922F KX  5|WASHINGTON MUTUAL 2003-AR12 B1 2.423%.... 03/01/2014| PaYdOWN.......coovererrerrerierirneens | cvvreeerienienenneenns | cevnereennn 23,873 | e 23,873 (V1 IO 5,643 1FM.....
92922F LW 6| WASHINGTON MUTUAL 2004-S1 1A6 5.500% O... 02/01/2014| Paydown..........c.ovveerrenrroerirrens 334,964 334,964 332,464 333,478 (VN I 1,486 334,964 1FM.....
949456 AA  5|WELK RESORTS LLC 2013-AA 3.100% 03/15....... 03/15/2014| Paydown..........ccoeverrvnerirerereens 169,605 | ..oocvvveees 169,605 | ...ocvvveee 169,582 | ..ocovveneee 169,583 0 222 |0 |, 169,605 1FE......
94978# AH 0|CVS CORP CRED LEASE BACK PASS THRU CERT]| 03/10/2014| Redemption  100.0000 0 0 Y2
94978# AJ  6|HY-VEE INC CRD TN LEASE 7.420% 10/05/2........ 03/05/2014| Redemption  100.0000... 0 0 1.
94978# BY 2 |HUGHES SUPPLY INC PASS THROUGH CERT 5. 03/10/2014| Redemption ~ 100.0000... 0 0 1.
HUBER BROKEN BOW FACILITY TR 2004-
94978# CA  3|AMSOUT 01/02/2014| Redemption  100.0000... 233,002 233,002 233,002 233,002 0 0 233,002
94978# CB 1 |HUBER BROKEN BOW FACILITY TR 2004-KEY GU 01/02/2014| Redemption  100.0000... 229,278 229,278 229,278 229,278 0 229,278
94980K AG  7|WELLS FARGO MBS 2004-4 A7 5.500% 05/25...... 03/01/2014| Paydown.........ccovvvvrrenrrrerirens 144313 | v 144,313 | v 134,054 | c.cooovene 142,529 | oo (V1 I 1,784 | 0 [ 144,313
94982W BB 9| WELLS FARGO MB TRST 2005-9 2A8 5.500........ 03/01/2014] PaYAOWN........convvrirrenerierirenens | cveevnernnerseniseeenes | cevsseessenis 3,355 | v 3,355 | o 3,186 | ..... 3,286 B9 | 0 [ 3,355
94983S AS  1|WELLS FARGO MORT BACKED SEC 2006-8 A15... 03/01/2014| Paydown..........cccvevrvnrernniernnnns 150,939 | oo 150,939
96032T AA 4| WESTGATE RESORTS 2012-2A A 3.000% 01/2.... | E.. | 03/01/2014| Paydown 133,208 | covvverees 133,208 1FE......
961548 AQ 7|WESTVACO CORP DEBENTURES 7.650% 03/15/ 03/15/2014| Redemption ~ 100.0000... 993,000 993,000 2FE......
WILMINGTON TRUST CO GUARANTOR BP CORP
97180* YY 8|N 01/14/2014| Redemption  100.0000... Y-
65656M AA 9 |NORTEL NETWORKS 2001-1 NOTE 11.629% 08.. | A.. | 03/12/2014| Paydown 6FE......
12479L  AA  8|CAI2012-1A A 2012-1AA 3.470% 10/25/2.............. .| 03/25/2014| Paydown..........ccvvveervnerirerirnens 1FE......
227170 AC  1|CRONOS CONTAINERS PROGRAM LTD 2012-1A A F... | 03/18/2014| Paydown............ccovveueerreenerenns 1FE......
23380Y AA  5|DAIHICHI MUTUAL LIFE INSURANCE 144A SUB.... [R.. [ 03/17/2014| Maturity.. 6,925,000 | ......... 6,925,000 1FE......
379520 AA  1|SEACO CONTAINER 2012-1A A 4.110% 07/17...... ..|03/17/2014| Paydown 125,000 125,000 1FE......
448418 AB  5|HUTCHISON WHAMPOA INTL LTD 144A 6.250%. |R.. [ 01/24/2014| Maturity...........ccccorerrmrrnmnvinrnes | covemrrverirenirseiennns | ceviees 1,000,000 ,000,000 1FE......
OMEGA LEASING LLC GUARANTOR ROLLS
68210 AC 7|ROYCE . 101/12/2014| Redemption  100.0000... ....15,954
P7077@ AF 1| NASSAU AIRPORT DEVELOPMENT CO 7.000% 1|F... [ 03/31/2014| Redemption  100.0000... ...17,500 ....17,500 0 cerenenn 306
3899999. Total Bonds - Industrial and Miscellaneous........ 68,218,620 | ....... 76,662,259 | .......67,820,299 | .......67,996,747 | .......40,855 | ....231,262 | ..............0 | ........ 272,117 ..1,338,492
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Statement as of March 31, 2014 of the OH'O NATIONAL LlFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

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.J/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
8399997, TOtAl BONMS = PN 4.ttt 8 E bbbttt | erinees 77,810,781 | ...... 86,254,420 | ....... 77,438,557 | ...... 77,669,920 | ........ 40,855 | ...... 125,849 | oo 0 [ e 166,704 | ...ocooerennad 0. 77,836,619 | coovvonrnnnad 0 .. (25,839) | ..... (25,839) | ..1,440,432 | ..... XXX... |.XXX....
8309999, TOtAI BOMAS. ... eeoreeirsere etttk E bt | criis 77,810,781 | ... 86,254,420 | ....... 77,438,557 | ....... 77,669,920 | ........ 40,855 | ...... 125,849 | oo | e 166,704 | ..ooooeeenl0 | s 77,836,619 | o0 | L (25,839) | ..... (25,839)..1,440,432 | ...... XXX... [.XXX....
9999999. Total Bonds, Preferred and Common Stocks..... . s | s 77,810,781 |........... XXX oo | v 77,438,557 | ....... 77,669,920 | ........ 40,855 | ...... 125849 | oo | e 166,704 | .......c......0 | ... 77,836,619 | ..ocoooeee0 | Lo (25,839) | ..... (25,839)|..1,440,432 | ...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

9030

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

Purchased Options - Hedging Other - Put Options
Product

S & P 500 EUROPEAN PUTS equity

01/03/2017 Variable Annuities. Exhibit 5 | risk Societe Generale O2RNESIBXPAR0TD8PUA41.. |.12/31/2008|.01/03/2017 532,149 | ....1,438.0000 216,283 0 29,763 | ....... 29,763 (8,202) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2017 Variable Annuities. Exhibit 5 | risk Societe Generale O2RNE8IBXPAR0TD8PUA41.. |.12/31/2008|.01/31/2017 517,766 | ....1,381.0000 205,656 0 26,567 | ....... 26,567 |...cooe.... (7,569) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2018 Variable Annuities... .| Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.01/31/2018 ... ....1,723.0000 208,728 0 54,277 |....... (9,128) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

01/31/2020 Variable Annuities. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.03/23/2010{.01/31/2020 158,700 | ....1,380.0000 | ........... 37,835 0 16,019 | oo [ v 16,019 [ .o (1,674) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2017 Variable Annuities. Exhibit 5 | risk Societe Generale O2RNE8IBXPAR0TD8PUA41.. |.12/31/2008|.02/28/2017 1,122,420 | ....1,439.0000 455,992 0 66,311 | ....... 66,311 | ..oovvvns (17,681) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2018 Variable Annuities Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.02/28/2018 743,850 | ....1,653.0000 320,843 0 78,695 | .oovve | cevevrrs 78,695 |.......... (13,920) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/28/2020 Variable Annuities... .| Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.03/23/2010(.01/28/2020| ... 89,700 |....1,380.0000 21,385 0 9,148 |....... 9,148 (944) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

02/29/2016 Variable Annuities Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.02/29/2016 1,542,045 | ....1,383.0000 614,204 0 52,261 | ....... 52,261 | .o (16,177) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/29/2018 Variable Annuities Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.03/29/2018 330,600 |....1,653.0000 142,403 0 35443 | ...... 35,443 (6,100) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/29/2019 Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.04/21/2009|.03/29/2019 680,000 |....... 850.0000 205,000 0 27,858 | ... 27,858 |..covvvenn. (4,652) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2015 Variable Annuities... .| Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.03/31/2015 2,518,568 | ....1,269.0000 948,161 0 23,932 |....... 23,932 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

03/31/2017 Variable Annuities Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.03/31/2017 128,070 |....1,423.0000 |.......... 51,711 0 Y17 20 R D 7,584 (2,009) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/28/2017 Variable Annuities Exhibit 5 | risk Societe Generale O2RNE8IBXP4ROTD8PUA41.. |.12/31/2008|.04/28/2017 389,285 | ....1,469.0000 159,657 0 25,530 | ....... 25,530 | .oocrveenne (6,426) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/29/2016 Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.04/29/2016 552,475 | ....1,435.0000 225,567 0 23,449 | ....... 23,449 | ..o (6,603 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

04/30/2018 Variable Annuities... .| Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK1K14 |.01/28/2009|.04/30/2018 ... .191,930 | ....1,129.0000 68,063 0 9,565 |....... 9,565 (2,407) 0 0 |N/A N/A
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

04/30/2019 Variable Annuities..............ccooee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.06/17/2009|.04/30/2019 ......... 295 |......... 338,955 | ....1,149.0000 90,323 0 21,988 | ... 21,988 |............ (4,462) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2016 Variable Annuities..............ccooee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.05/31/2016 ......... 810 |...... 1,214,190 | ....1,499.0000 509,129 0 61,847 | oovvee | e 61,847 |.....c..ns (16,150) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2017 Variable Annuities..............ccoeee.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.05/31/2017| .......... 415 | ... 622,500 |....1,500.0000 | ......... 257,995 0 44142 | s | 44142 | ..coo...n. (10,693) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2017 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.05/31/2017| ......... 545 | ... 851,524 | ....1,562.0000 362,705 0 67,613 | .covvee | ceverrd 67,613 |...ccco.ns (13,939) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

05/31/2019 Variable Annuities..............ccoeev.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.06/17/2009|.05/31/2019 ......... 385 | ... 442,365 | ....1,149.0000 | ........ 117,336 0 29,255 | ....... 29,255 (5,835) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2014 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.06/30/2014| ......1,285 | ...... 1,504,992 | ....1,171.0000 529,298 0 L A 417 (2,236) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2015 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.06/30/2015| ......1,870 | ...... 2,555,168 | ....1,366.0000 | ..... 1,012,094 0 A7,799 | oo [ s 47,799 | .o (19,449) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2016 Variable Annuities..............ccocc..... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.06/30/2016) .......... 255 |......... 345,780 |....1,356.0000 | ........ 136,150 0 13,268 | ..cooe [ ovreerenes 13,268 (3,998) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.06/30/2017| ......... 300 | oot 464,307 |....1,548.0000 | ........ 196,568 0 36,735 | ....... 36,735 | ..o (7,182) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/29/2016 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.07/29/2016 .......... 545 | ......... 739,020 |...1,356.0000 |......... 290,971 0 29,529 | ....... 29,529 (8,811) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2015 Variable Annuities..............ccocceee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.07/31/2015| ......... 655 |........ 815,082 |....1,244.0000 | ......... 303,606 0 11,592 | e [ s 11,592 (5,028) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2017 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.07/31/2017| ......... 400 |......... 624,972 | ....1,562.0000 | .......... 265,607 0 51,542 | coovvee | ceverre 51,542 (9,821) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2018 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.07/31/2018 ......... 435 |......... 491,115 |....1,129.0000 | ........ 167,962 0 26,263 | ....... 26,263 |............ (6,046) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2016 Variable Annuities..............ccoeeee... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0OTD8PUA41.. |.12/31/2008|.08/31/2016) .......... 505 | .o 717,605 |....1,421.0000 | ......... 290,159 0 34289 | ....... 34,289 (9,607) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2017 Variable AnnUIties..............coueeveees Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.08/31/2017| ......... 550 | covveenn 851,230 | ....1,548.0000 359,756 0 69,928 | ....... 69,928 |......... (13,266) 0 0 |N/A N/A
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

08/31/2018 Variable Annuities..............ccooee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.08/31/2018 ......... 215 |......... 242,735 | ....1,129.0000 82,984 0 13,314 | e [ 13,314 (2,999) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/29/2017 Variable Annuities..............ccooee.... Exhibit 5 | risk Societe Generale O2RNE8IBXPAR0TD8PUA41.. |.12/31/2008|.09/29/2017| .......... 360 | ......... 602,640 | ....1,674.0000 262,906 0 60,254 | ....... 60,254 | ......... (11,468) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2014 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.09/30/2014| .....2,110 | ...... 2,780,136 |....1,318.0000 | ...... 1,069,095 0 8,800 |..... 8,800 |......... (11,146) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQRAN7IVEW8JPSK1K14 |.12/31/2008|.09/30/2015 ......... 980 |...... 1,232,840 | ....1,258.0000 |......... 448,262 0 21,925 | ....... 21,925 | ...coooe.e. (7,445) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............ccoeev.... Exhibit 5 | risk Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/31/2008(.09/30/2015| ......... 480 |......... 610,560 |....1,272.0000 | .......... 231,924 0 11,545 | oo [ s 11,545 | .o (4,336) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2016 Variable Annuities..............ccoeee.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.09/30/2016 ......... 605 |......... 831,270 | ....1,374.0000 329,719 0 37,159 | oo | e 37,159 | ..o (10,976) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2019 Variable Annuities..............ccoece.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.09/30/2019 ......... 240 |......... 328,800 |....1,370.0000 |.......... 81,238 0 30,444 | ....... 30,444 |............ (4,782) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/30/2015 Variable Annuities..............ccocc..... Exhibit 5 | risk Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/31/2008(.10/30/2015| ......... 305 | .o 320,860 |....1,052.0000 |........ 108,202 0 3445 | ... K (1,469) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2016 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.10/31/2016 ......... 625 |......... 867,500 |....1,388.0000 | ........ 345,759 0 41,066 | ..o [ orrerrnnns 41,066 |.......... (11,992) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0OTD8PUA41.. .12/31/2008|.10/31/2017| ......... 700 | ... 1,140,300 | ....1,629.0000 | ......... 490,100 0 108,085 | ..ocee | croreerns 108,085 (21,250) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2019 Variable Annuities..............ccocceee.. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.10/31/2019 ......... 305 | oot 417,850 |....1,370.0000 | ........ 103,102 0 39,124 | ...... 39,124 |............ (6,040) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/29/2019 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.11/29/2019 ......... 150 | ... 205,500 |....1,370.0000 50,664 0 19,490 | .o [ ovreerenes 19,490 (2,961) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2015 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk BNP Paribas...... KVQR4N7IVEWBJPSK1K14 |.12/31/2008|.11/30/2015 ......... 680 |......... 930,920 |....1,369.0000 | ......... 357,972 0 25,848 | ... 25,848 |....ooo.... (7,698) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2016 Variable Annuities..............ccoeeee... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.11/30/2016) .......... 290 | .. 406,580 |....1,402.0000 | ......... 163,035 0 20,478 | ....... 20,478 (5,891) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2017 Variable AnnUIties..............coueeveees Exhibit 5 | risk Societe Generale O2RNE8IBXP4ROTD8PUA41.. |.12/31/2008|.11/30/2017| ......... 195 | .o 320,580 |....1,644.0000 | ......... 138,306 0 31,560 | oovves | ceverr 31,560 |..oovreenn. (6,016) 0 0 |N/A N/A
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

1212912017 Variable Annuities..............ccooee.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.12/29/2017| ......... 215 | ... 370,445 |....1,723.0000 | ........ 163,433 0 A1,872 | e [ v A1.872 | .o (7,298) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2014 Variable Annuities..............ccooee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.12/31/2014] ......1,990 | ...... 2,573,468 |....1,293.0000 | ........ 978,823 0 16,059 | ..o [ e 16,059 |.......... (11,954) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2015 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.12/31/2015 ......... 630 |......... 857,430 | ....1,361.0000 339,097 0 25145 | ....... 25,145 (8,356) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2018 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.04/21/2009|.12/31/2018 ......1,600 | ...... 1,360,000 | ....... 850.0000 | ........ 409,728 0 50,785 |...... 50,785 (9,651) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2019 Variable Annuities..............ccoeev.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.03/23/2010(.12/31/2019)| ......... 190 | ......... 262,200 | ....1,380.0000 62,700 0 26,220 | ....... 26,220 (2,771) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/31/2018 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/28/2009|.05/31/2018 ......1,530 | ...... 1,727,370 |...1,129.0000 | ......... 612,719 0 88,469 | ....... 88,469 (21,799) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/29/2018 Variable Annuities..............ccoece.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/28/2009|.06/29/2018 ......... 640 |......... 722,560 |....1,129.0000 | ......... 256,288 0 37,836 | .coovee | cererr 37,836 (8,884) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/28/2018 Variable Annuities..............ccocc..... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.06/28/2018 ......... 655 |......... 739,495 | ....1,129.0000 252,601 0 41,002 | oo [ s 41,002 (9,453) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

3/31/2020 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.06/17/2010{.03/31/2020 ......... 315 | e 343,164 | ....1,089.0000 93,410 0 24933 | ....... 24,933 (2,356) 0 0 [N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

4/30/2020 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.06/17/2010{.04/30/2020 ......... 250 | ... 272,353 | ....1,089.0000 | ........... 74,010 0 19,990 | .o [ orrerrenns 19,990 |..ovvvennns (1,852) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/29/2020 Variable Annuities..............ccocceee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010{.05/29/2020 ......... 135 | s 141,615 |....1,049.0000 | ........... 41,303 0 9,985 |....... 9,985 (771) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/30/2020 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010{.06/30/2020 ......... 120 | .. 125,880 | ....1,049.0000 35,208 0 8,997 |....... 8,997 (675) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

7/31/2020 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010{.07/31/2020| ......... 105 | ......... 110,180 | ....1,049.0000 30,864 0 7,960 | .overs | cevvrerr 7,960 (583) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

8/31/2020 Variable Annuities..............ccoeeee... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010{.08/31/2020 ......... 120 | .. 125,920 | ....1,049.0000 35,348 0 9,156 |....... 9,156 (724) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/30/2020 Variable AnnUIties..............coueeveees Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.09/30/2020] ........... 20 | o 22,824 |...1,141.0000 | ............. 4,658 0 1,831 | o | s 1,831 (258) 0 0 |N/A N/A
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Product

S & P 500 EUROPEAN PUTS equity

10/30/2020 Variable Annuities..............ccooee.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.10/30/2020] ........... 25 | o 29,582 |....1,183.0000 6,185 0 2,526 |...... 2,526 (335) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2020 Variable Annuities..............ccooee.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.11/30/2020] ........... 45 | . 53,125 |...1,181.0000 | ........... 11,122 0 A5T6 | oo | e 4,576 (600) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2020 Variable Annuities..............ccoeee.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. [.05/18/2011|.12/31/2020] ........... 65 | .o 81,747 |...1,258.0000 | ........... 17,79 0 YO (78 T 7,762 (926) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

1/29/2021 Variable Annuities..............ccoeee.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. [.05/18/2011|.01/29/2021] ........... 75 | o 96,459 | ....1,286.0000 21,324 0 9,539 |....... 9,539 [ .o (1,089) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

2/26/2021 Variable Annuities..............ccoeev.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. [.05/18/2011|.02/26/2021] ........... 95 | 126,086 | ....1,327.0000 28,446 0 13,127 | [ s 13127 | (1,422) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

3/31/2021 Variable Annuities..............ccoeee.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.03/31/2021| ......... 155 | ......... 205,504 | ....1,326.0000 | ........... 46,387 0 21,578 | ...... 21,578 (2,297) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

4/30/2021 Variable Annuities..............ccoece.... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.04/30/2021| ......... 120 | ......... 163,633 |....1,364.0000 |.......... 37,620 0 17,999 | .o [ v 17,999 | .o (1,814) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/28/2021 Variable Annuities..............ccocc..... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.05/28/2021] ......... 393 | . 494,237 |...1,257.6000 | ........ 145,214 0 49,695 | ..coo. | correerrnns 49,695 (5,618) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/30/2021 Variable Annuities..............ccoece.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.06/30/2021] ......... 621 |......... 780,970 |....1,257.6000 | ......... 230,056 0 79,314 | oo | v 79,314 (8,772) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

7/30/12021 Variable Annuities..............ccoece.... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.07/30/2021] ......... 203 | .o 255,293 | ....1,257.6000 | ........... 75,313 0 26,148 | ....... 26,148 (2,828) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

8/31/2021 Variable Annuities..............ccocceee.. Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.08/31/2021] ......... 223 | .. 280,445 | ....1,257.6000 83,041 0 28,864 | ... 28,864 (3,251) 0 0 [N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/30/2021 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.09/30/2021] ......... 114 ... 143,366 | ....1,257.6000 |........... 42,517 0 14,876 | oo [ v 14,876 | ..cooeennns (1,639) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/29/2021 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.10/29/2021] ......... 211 [ 265,354 | ....1,257.6000 | ........... 78,819 0 27,746 | ....... 27,746 (3,002) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2021 Variable Annuities..............ccoeeee... Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.11/30/2021] ......... 235 | . 295,536 | ....1,257.6000 88,085 0 31,192 | ....... 31,192 (3,311) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2021 Variable AnnUIties..............coueeveees Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.12/31/2021] ......... 517 | o 650,179 |....1,257.6000 | ......... 194,165 0 69,199 | ....... 69,199 | ..cccovvenn. (7,219) 0 0 |N/A N/A




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

6’9030

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23

Description of Strike Cumulative | Current Year Total Adjustment Hedge

Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception

Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier |  (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code Value (Decrease) B/AC.V. Accretion Items Exposure Entity Quarter-end (b]
0099999. Total-Purchased Options-Hedging Other-Put Options, ....17,530,695 0 0 2,319,524 | XXX ..... 2,319,524 |....... (501,434) 0 0 0 0 [ XXXeoot [ crveeeee XXX
0149999. Total-Purchased Options-Hedging Other. ....17,530,695 0 0 2,319,524 | XXX ..... 2,319,524 |........ (501,434) 0 0 0 0 [ XXXewot [ o XXX
0379999. Total-Purchased Options-Put Options. ....17,530,695 0 0 2,319,524 | XXX ..... 2,319,524 (501,434) 0 0 0 0 [ XXXewot [ crreeene XXX
0429999. Total-Purchased Options. ....17,530,695 0 0 2,319,524 | XXX ..... 2,319,524 (501,434) 0 0 0 0 [ XXXeoot [ cereeeee XXX
1409999. Total-Hedging Other. ....17,530,695 0 0 2,319,524 | XXX ..... 2,319,524 |........ (501,434) 0 0 0 0 [ XXXewot [ coreeeee XXX
1449999. TOTAL ....17,530,695 0 0 2,319,524 | XXX ...... 2,319,524 |........ (501,434) 0 0 0 0 [ XXX [ crveeeee XXX

(a) Code Description of Hedged Risk(s)

| I See Schedule DB part A section 1

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

| 0 See Schedule DB part A section 1




Statement as of March 31, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin | Variation | Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis | for All Other | Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Hedges Current Year Exposure | Quarter-end (b) Point
Short Futures
Hedging Other
Product
equity
BPM4....... | ..........(847) | ..(529,375) | BP CURRENCY FUTURE......ccooovemmmrrrrrrnrens Variable ANNUITIES...........vvvereeerererinrcreeienens Exhibit 5. risk |.06/18/2014... | CME......cccoouvervvurerees SNZ20JLFK8MNNCLQOF39 | .03/25/2014... | ......... 1671182 | ......... 166.6200 | ........ (263,738) (263,738) 0 0 (V] IO (263,738) | .......... (263,738) | .....(1,270,500) | n/a.....rccorrrrennns PR . 73
Product
equity
VGM4....... ..(923)] ....(12,721) | DJ EURO STOXX 50.. ..| Variable Annuities... Exhibit 5. risk |.06/20/2014... | EUR .03/14/2014... ] ......3,204.2221 | ....... 3,100.0000 |.....(1,325,835) |. (1,325,835) 0 0 0 [...(1,325,835) | ....... (1,325,835) | .....(2,937,336)
Product
equity
ECM4....... (225) EURO FX CURRENCY FUTURE..........cooeccuue Variable ANNUIEIES...........verereeerererisercrneeeens Exhibit 5. risk  [.06/18/2014... |CME.......ccovvvereerrrens SNZ20JLFK8MNNCLQOF39|.03/27/2014... | ............1.3681 | .............1.3774 262,950 262,950 0 0 0 262,950 262,950 |........(506,250) [ N/a......coooerrrrenes creeen. 125,000
Product
equity
IM4.......... cerenenne(805) | ....(13,421) | FTSE 100. Variable ANNUIEIES...........eveveeeeerererinercrneeeens Exhibit 5. risk [.06/23/2014... | LIF .03/25/2014... | .......6,543.8075 | ....... 6,543.5000 |............ (4,126) (4,126) 0 0 (V1N I (4,126) | .ovoorvrennn (4,126) | .....(4,026,167) [ n/a......cocccrerrrenne [T
Product
equity
JYM4........ ceeenenne(139) | ..(173,750) | JPN YEN CURRENCY FUTURE...........ouvvvuneee Variable ANNUIEIES. ..........veveeeeerereeisercrneeeens Exhibit 5. risk  [.06/18/2014... |CME......ccccovvvcrevrrens SNZ20JLFK8MNNCLQOF39|.03/28/2014... | ............ 96.5471 | ...........96.9200 | ........... 64,788 64,788 0 0 (V1 I 64,788 | ...........64,788 |........(437,850) [ n/a.....ccoorrrrrrrrnes e 1,250
Product
equity
NQMA4.......| ... (426) | ... (8,520) | NASDAQ 100 EMINL....couvvvrrrerrrrererrerrirreens Variable ANNUIEIES...........veeereeerererinercrneeeens Exhibit 5. risk  [.06/20/2014... |CME.......cccovvverevrrnens SNZ20JLFK8MNNCLQOF39 | .03/25/2014... | ......3,479.7432 | ....... 3,586.2500 | ......... 907,438 907,438 0 0 (VN I 907,438 | ...........907,438 | .....(1,256,700) | n/a........cccoowvernne JR—. (]
Product
equity
NKM4....... S T (1,136) | NIKKEI 225 Variable ANNUIIES.............cccccccvcvevcvcveveccicvicins Exhibit5.| risk |.06/13/2014... |OSE 03/2712014... | ..... 14,689.8120 | ..... 14,830.0000 | ......... 159,266 | .............159,266 0 0 0| 159,266 | ...........159,266 |........(681,653) [ n/a.......ccccceerccees JEes— ]
Product
equity
TAM4....... ceeeeen(1,133) | ..(113,300) [ RUSSELL MINIFUT.c.ccooverecerccere Variable ANNUIES.............cccccccvevevcccveveccicvicins Exhibit5. | risk |.06/20/2014... [NYF 03/14/2014... | ...... 1,154.9158 | ..... 1,170.5000 | ......1,765,690 | ..........1,765,690 0 0 0. 1,765,690 | ........ 1,765,690 | .....(5,778,300) | n/a........coovvuveeees Jrsss—— 1]
Product
equity
ESM4...... | ......(1,347) | ....(67,350) | S&P500 EMINI FUT.... . | Variable Annuities... Exhibit5. | risk_ |.06/20/2014... | CME. . _SNZ20JLFK8MNNCLQOF39| .03/14/2014... | ....... 1,869.9911 | ...... 1,864.6000 |........ (363,088) 0 0 0].....(363,088)] .........(363,088) | .....(5,825,775)
13429999. Total-Short Futures-Hedging Other. ....1,203,345 | ..........1,203,345 0 0 0 1,203,345 ,203,345 | ..(22,720,531)
1389999. Total-Short Futures ......1,203,345 1,203,345 0 0 0 1,203,345 1,203,345 |..(22,720,531) | .
1409999. Total-Hedging Other. ......1,203,345 1,203,345 0 0 0 ]....1,203,345 ,203,345 |..(22,720,531) | .
1449999. TOTAL .....1,203,345 | ..........1,203,345 0 0 0].... 1,203,345 | ....... 1,203,345 | ..(22,720,531)
(a) Code Description of Hedged Risk(s)
See schedule DB part B section 1
(b) Code Fi ial or Economic Impact of the Hedge at the End of the Reporting Period

0 See schedule DB part B section 1
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Statement as of March 31, 2014 of the

OHIO NATIONAL LIFE INSURANCE COMPANY

Broker Name Beginning Cash Balance | Cumulative Cash Change Ending Cash Balance
Brokers

GolmanSachs e (13,693,515) | ..oovvurrrrreeinnsnssrsnnnieenns 14,896,860 | ..oovvvvevericrrrrriiiiis 1,203,345
Total Net Cash Deposits (13,693,515) 14,896,860 | .oovvvveerrissssnnrirsriinisssns 1,203,345
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Statement as of March 31, 2014 of the OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded..........ccoviwiriiimniiininiins censiiisnisssssensssesssnssssssneenenes | coves XXX...... ‘ ..... XXX.oone | ................ D SR ST 3,172,618 |..cooen. (1,969,273) | ......... 3,172,618 [ .o 3,172,618 [ .o (1,969,273) ‘ ....... 3,172,618 | oo, (22,720,531) ‘ ....................... 3,172,618
NAIC 1D
BARCLAYS CAPITAL.....cvirrireimiiieriesieses i essesisssessssesessenssesens AC28XWWI3WIBK2824319.. | ..... Y 0 655,910 655,910 655,910 | oo | s 655,910 0
SOCIETE GENERALE O2RNE8IBXP4R0OTD8PUA41.. | .....Y 0 627,847 627,847 627,847 0
JP MORGAN CHASE..........oviviririeiieineieriesiesesessssesseiessens 815DZWZKVSZI1NUHU748.. | ..... Y 0 537,318 537,318 537,318 0
DEUTSCHE BANK............. 7LTWFZYICNSX8D621K86.. | ..... Y 0 ...14,989 14,989 14,989 0
BNP PARIBAS.. KVQR4N79VEWBJPSK1K14 | ..... Y 0 404,522 | ..o | 404,522 404,522 0
CREDIT SUISSE... ANGGYXNXOJLX3X63JIN8. | ..... Y 0 ...78,938 78,938 78,938 0
0299999. Total NAIC 1 Designation.. 0 ... 2,319,524 | o0 i 2,319,524 2,319,524 . . 0
0999999, TOAIS. ....v.rerireiie ittt 0]... 5,492,142 | .o (1,969,273) | v, 5,492,142 5492142 | .oooovivsiiinis (22,720,531) 172,618
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Sch. DB-Pt D-Sn 2
NONE

QEO09



Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Common Stocks - Money Market Mutual Funds

000000 00 0O|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO. .......ccciiiimiirierieressesssnssnssssnseneenens u 123,386,342 .123,386,342
7499999, Total - Common Stocks - Money Market Mutual Funds, 123,386,342 .123,386,342
7599999. TOtal = COMMON SHOCK. ...ttt bbbttt | Creresnniesnieenisns 123,386,342 .123,386,342
7699999. Total - Preferred and Common Stock...............c.cc.coeee.. 123,386,342 | .. 123,386,342
9999999. TORAIS ...t R Rttt | erient e 123,386,342 | ...oooovvvvvircrinns 123,386,342
General Interrogatories:
1. The activity for the year to date: ~ Fair Value $.....123,386,342  Book/Adjusted Carrying Value $.....123,386,342
2. Average balance for the year to date:  Fair Value $.....121,048,842  Book/Adjusted Carrying Value $.....121,048,842
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10



Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1.
2.

NONE
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Statement as of March 31, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
U.S. Bank Cincinnati, OH..........ovvvvveenerriennerinnes | cevvrenreiinnens | cevvernnd 0.000 (V0 TPOPPPOORPPRORRPPOORIN ) I EOVOOOOON 182,299,742 | ........ 186,366,270 | ........ 167,933,365 | XXX..
Goldman Sachs NEW YOrK, NY...ocvovvreermrennssesresnnsenes | ceeveesssenneinns | coveerennns 0.000 (V0 [RPPOOROPRORPPROONN | I RO 40,147,373 | ..cooonu 40,996,041 | ......... 27,435,054 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories.. 0 333,314 333,314 314,995 | XXX..
0199999. Total Open Depositorie: 0 222,780,428 227,695,625 | ........ 195,683,414 | XXX..
0399999. Total Cash on Deposit 0 222,780,428 227,695,625 | ....... 195,683,414 | XXX..
0499999. Cash in Company's Office 4,498 4,498 4,498 | XXX..
0599999. Total Cash 0 222,784,927 227,700,123 | ........ 195,687,913 | XXX..

QE12




€130

Statement as of March 31, 2014 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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