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Statement as of June 30, 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 4,598,391,009 | ...oovvvrvvrrvcrrnrienenn0 | e, 4,598,391,099 | .......... 4,543,335,693
2. Stocks:
2.1 Preferred SHOCKS. ..ottt esstens | eeseseesines 28,040,434 | ....ovvvn) (U I 28,040,434 | .....cccooonue 25,032,037
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 398,501,378 | .o (U I 398,501,378 | ...ovcvvvne 396,251,938
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 805,441,146 | ..o (U I 805,441,146 | ............. 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 20,647,926 | ..ooovveeeeeeereend (1 20,647,926 | ............... 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 ($.....202,926,732), cash equivalents (§.......... 0)
and short-term investments (8.....104,398,823)..........cc.nmrruumermmeeeeneriecesessssessssesiss | seressseenes 307,325,555 | ..ovveriicrieirienenns (U I 307,325,555 | ...cocvvunee 321,569,001
6. Contract loans (including §.......... 0 PreMiUM NOLES)......uevrrerreirrierreiereiseeeeissteeeessiessesessssensenss | seesessesees 320,222,131 | oo (01 I 320,222,131 | .o 291,699,230
7o DBIVALVES.....oovvirceiriceisisesies sttt | eessennsienseans 2,336,300 | .ovrerrrireeririinnn (O A 2,336,300 | ..oovrvrerirnnns 3,131,761
8. Other iNVESIEA @SSELS..........cveeuerirririericeesi st ess s nsnsenenes | seseeesseens 109,040,861 | .....covvvevnes 58,250,416 | ....ccovvvvnnee 50,790,445 | .....ccocooenn 42,505,121
9. Receivables for SECUNEIES. ...........rurivririiriricrirrrr s nees | sosessasssinians 3,938,008 | ..o (U 3,938,008 | ..covvvvirinnne 986,086
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 105,354,501 | ..ocovcvericccenad 0] e 105,354,501 | ............. 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 6,699,239,339 | ...coccevnnn 58,250,416 | .......... 6,640,988,923 | .......... 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............oveeeeeeeee ettt ettt ettt ee e enen e s s e s enenenenens | ceereeseeeeeens 53,379,598 | ..coovveeereereend [0 53,379,598 | .....cccccu... 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 36,217,620 | ooovveerreieieieieaes (01 I 36,217,620 | .ovvrreee. 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.evcueieeveeveeesie et sese s esssssessaes | evessessssessans 4612147 | oo (01 A 4612147 | oo 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...........ccveveevevevereieieiieeieieisiies | evevissssiesesseesenas 824 | oo (0 I 824 | oo 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..............cccoeveevevvceiees | evvviviieennns 17,307,379 | oo [0 I 17,307,379 | oo 36,901,708
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 171,513,824 | ..o 84,760,486 | .....coccovnn. 86,753,338 | ..ooovvrvrnn 83,371,412
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,342,605 | ..o (01 2,342,605 | ....coeonee. 2,329,861
20. Electronic data processing equipment and SOtWArE...........ccoceveiiveieiieieieiiesesieeseeessienies | evsesssissiennes 6,290,495 | ..ooviiieeeenad (01 I 6,290,495 | ....ccoevnee 4,564,158
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerrerenreiresrenenns | e 4,238,094 | ..o 4,238,094 | ..o (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...............cccoceeeiieiiceiccceceeeceeee | e, 26,134,161 | oo [0 A 26,134,161 | .coovvvnee 36,186,732
24. Health care ($.......... 0) and other amounts receivable..............coucvcveveveeeseeeee e | ceveeveseienns 20,799,097 | ..coovvvrrene 20,799,097 | oo 0 [ e 0
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 110,666,460 | ................. 2,800,813 | ............. 107,865,647 | ............. 110,680,656
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 7,157,687,517 | ... 170,848,906 | .......... 6,986,838,611 | .......... 6,987,522,134
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 19,854,467,753 | .oovvvvveerereeeines (VN 19,854,467,753 | ........ 18,394,288,720
28.  Total (LINES 26 AN 27).......vvuuurrireriririiriseeiseesiesssesssesssesss s ssssesssessssessssesssnsssssesssnnns | seeeeen 27,012,155,270 | ....ccoouee. 170,848,906 | ........ 26,841,306,364 | ........ 25,381,810,854
DETAILS OF WRITE-INS
T10T . Rt nnine | eessene et (U (U (U 0
T2, Rttt tenns | ebessesnetesentesenentensena (0 (0 (0 0
103, ARttt etenns | ebeesennetenenteneeantenaena (0 (0 (0 0
1198. Summary of remaining write-ins for Line 11 from oVerflow page...........cocoereerrereerrenennrninines | eveereireeeeseesseseeseeen (0 [0 U (0 T 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....ccruurrerurirarisieseiieissnisnississiersssssneses | ereessssssessessssssessessssans {01 (O I (O 0
2501. Annuity rider charges reCeIVADIE. ...t seeesess st esssesssssssesnses | reeeesssesn 89,248,771 | oo (U I 89,248,771 | oo 93,308,014
2502. Keyman insurance........ ...9,544,461 ..9,544,461 ...8,269,237
2503. Fund revenue reCeivabIe.............c.oviiiiiiiiii s 8,127,747 8,127,747 7,699,608
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevivienininneneieniens | coverveiniennns 3745481 | ..o, 2,800,813 | covererrerrinnn. 944,668 | .....ccoevrnnn 1,403,797
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 110,666,460 | ........co...cc.. 2,800,813 | ..cooenv. 107,865,647 | .....cccee... 110,680,656
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Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....4,942,156,444 less §$.......... 0

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

4.1
42  Accident and health
Policyholders' dividends $.....
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

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

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

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccovviericivieieiscecceens
9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $.....4,606,908, accident and health $
and deposit-type contract funds §.......... 0nteee et
Commissions and expense allowances payable on reinsurance assumed.

General EXPENSES AUE OF ACCIUE. .......uvivierrieireisesssiessess e bss s s st s s e n s bbb bbbt s etk s bttt

Transfers to Separate Accounts due or accrued (net) (including $.....(278,126,251) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
Unarned iNVESIMENT INCOME...........ccueiirciricicieiitce sttt b bbb bbb st s s st s b a sttt bbb s s s b naen
Amounts withheld or retained by company @s agent OF tTUSIEE. ...t sesennes
Amounts held for agents' account, including §.......... 0 agents' credit balances..
Remittances and items NOt AlIOCAIEA...............coviieiiccces et bbbt
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e
Liability for benefits for employees and agents if not included above .
Borrowed money §......... 0 and interest thereon §......... (0O
Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE........oucveieietiiie sttt bbb s sttt bbb s b st b st
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coveieeiiieiseiseiesseess et ss ettt st s s s s 8 AR r s
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns
From Separate ACCOUNES STALEMENL...........c.ririeeierirris it se ettt s bbbttt
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred CaPItAl SLOCK............ciiveiieiiieieicieie ettt ettt s s bt bbbttt
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONLMDULEA SUMPIUS..........c.vuiueiriiriieiciseieie ettt s s n st
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS).....vuvveireiritiieiciiieie ettt ettt bbbttt
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccecevvveeriieieiins
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LiNE 28, COL. 3).......ceverieiieieieeieesetese ettt st s sas s ss et s st bnes

................... 4,942,156,444

i 582,829,526

(278,126,251)
3,282,226

.......................... 5,237,249

........................ 99,088,642

82,964,608 | ..

...3,080,386 | ..

..... 4,884,881,239
..81,902,923
....569,533,897

..................... (271,494,123)
.......................... 4,213,574

....4,998,655
....101,557,602
....3,254 177

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

i 5.083.023.237

................. 19,835,386,902

..25,818,410,139 | ..

24,379,066,667

i 10,000,000

...................... 300,355,194 | .

...................... 283,297,154

...................... 423,907,411

................... 1,012,896,224

(3,663,535) ..

10,000,000

....309,317,048
...................... 283,297,154
...(4,793,551)

992,744,185

....1,022,896,224 | ..

1,002,744,185

................. 26,841,306,363

2501.
2502.
2503.
2598.
2599.

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

3101.
3102. .
3103.
3198.
3199.

3401.
3402.
3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NSO N =

10.
11.
. Annuity benefits

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

from Separate Accounts
8.2 Charges and fees for deposit-type CONIACES............cceviuriveieictcie et as
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME...........cuuiveireiciiiieicie ettt
Totals (LIneS 110 8.3)...c.cviveveiiieeseeeis
DEAN DBNETIES. ......cvueiecic bbbttt
Matured endowments (excluding guaranteed annual pure eNAOWMENLS).........c..eiveirriiiniieieisieieiseie e

............ 129,851,925

............ 112,610,581

............ 235,547,341

1,770,686,414 | ..

1,805,519,865 | ..

...3,612,506,677

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.............ococveueiciiiricicsiceeeeee e | e 59,781,349 | ............ 107,053,746 |............ 169,843,871
20. TOtals (LINES 1010 19)......vuivieieieiiteiciete ettt sttt bbbt bbbt b en s e b s s s s st snsantes | cuessesnsan 963,604,660 |............ 886,007,169 | ......... 1,709,442,291
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...138,635,233 | .. .126,233,423 | .. ..263,096,997
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............cveucuiveieveueieeieessesesieiesesees s sssssse s ssssessesnss | svessesseseses 3,684,971 | ...covvn 8,290,436 | .............. 11,719,841
23, GENETal INSUTANCE EXPENSES.......couevuiverrersrreiseiscsesse e ssess s sss st et s sttt s s bbb s s bbbt bbb bbb s b s s s st ns s s benses e bnans | sbessessesanes 49,142,990 ...46,526,969 | .............. 91,495,210
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...1,802,070 | .. 5,548,101 | ...ocoveean 9,634,089
25. Increase in loading on deferred and uncollected premiums JRO IR 2,180,023 762,513 | .o 1,506,566
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 521,333,975 | ............ 668,556,679 | ......... 1,349,562,212
27. Aggregate write-ins for deductions 435,295 | .. 3,298,535 | ..vvereinnas 3,858,952
28, TOtalS (LINES 20 0 27)....u.vuueerciecieeiieete ettt sttt bbbt s s bbbt en s enas | artantas 1,686,819,217 |......... 1,745,223,825 |......... 3,440,316,158
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 83,867,197 ....60,296,040 |............ 172,190,519
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt 31,923,424 |.. 22,877,039 |.. ....56,928,138
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecovereenes 51,943,773 ...37,419,001 |............ 115,262,381
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoveeeiiereieeresiee e seaens | crererereninaas 4,376,730 | ... TATT798 | ... 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)........coviierieiieieiiesieiretese s tes et st ses s sss s sssss s s ssssesnsans | sesessessssns 47,567,043 |.............. 29,941,203 | ............ 102,129,965
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(1,111,150) (excluding taxes of $.....(62,724) transferred to the IMR)..........ccc.coevrirrernirerieie s | esssssseeas (7,933,002)[.....cco.... (16,145,294) | ............. (40,521,978)
35. NetinCome (LINE 33 PIUS LINE 34).......c.cveieeiciieiecieicte ettt s ssss sttt s st essesensnns | oesessessssnes 39,634,041 | ..o 13,795,909 | .............. 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 ...13,795,909 | .. ....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.
43.
44.
45.
46.
47.
48.
49.
50.

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

50T PAIA Nttt R
50.2 Transferred from surplus (Stock Dividend)

.............. 19,080,851

18,525,098) | ..

50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:
B0 PAIA UMttt
51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et
51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen
51.4 Change in surplus as a result of reinsurance |+ . .
52. DiVIAENdS 10 STOCKNOIAETS............ovveiiiriiriisiiesie ittt ssns | sbsesssnssans (25,000,000) | ............. (40,000,000) | ............. (40,000,000)
53. Aggregate write-ins for gains and I0SSES iN SUPIUS...........everurrirreenrerrieiseiseressisesessssessessssessessssssessssssssssssessessesssssssssessessenssns | sssssssssssssns (4,343174) | oo [RSPNAL)] — (3,650,587)
54. Net change in capital and surplus (Lines 37 through 53).... . 20,152,034 |..
55. Capital and surplus as of statement date (LINES 36 + 54).........c.ourrurrierreerrireeeiseseiee sttt snes s eessens 1,022,896,220
08.301.  PONCY ChAIGES.....vueveureureuriareseieaesiseeesessesesesssess st est sttt | cbsnsbinnias 101,398,210 | ...covvuuee. 87ATT776 |............ 183,784,859
08.302.  FBEINCOME. ...ttt bbbt | cnbsententne 28,373,082 .. 24,825,838 | .......c..... 51,840,833
08.303. Miscellaneous gains/(losses) . ...79,897 |.. .
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @D0OVE)........ccivueveiriieiierieiiisis st senaas
2701, Health surrender benefits
2702.  Reserve adjustment oNn reinSUrANCE @SSUMEM.........c.euierireureiririseiieniseeseeseseeseessssesesse s ssess s ssessessssessessssessesnses
2703.  Expenses related to SUMPIUS NOLE ISSUANCE. ..........c.wururreierereireirieireieeeieisessieesese sttt ssessessnsessenns
2798.  Summary of remaining write-ins for Line 27 from overflow page.. .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 3,298,535 | .o 3,858,952
5301.  Benefit plan adjUSIMENL...........couorririerrrrieecrciee sttt ssseeessessssssessessessnssssssssessenssesessessenes | seessenenennnsssssD00,004 | cevvirrinienenenriniinnend | e, 1,347,476
5302.  Voluntary Reserve (149,942)| .. .(4,793,551)
5303.  Prior period adjustment (212,836) | ..vcvveverene. (204,512)
5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b (01 R (01 SR 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE). .....cuuriuriuiisirisieisieisssisseisseissesssessseesssessessssss s sesssssssessees | sesssssssesnnes (4,343174) | oo (362,778) [ ..cvevvenvene (3,650,587)
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Statement as of June 30, 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............cciiuiiiii bbbt | coerisenes 1,360,318,402 | .......... 1,438,160,104 | .......... 2,829,580,543
2. Netinvestmentincome 155,599,469 | ............. 156,218,224 | ............. 322,262,011
3. Miscellaneous income 246,273,003 | ... 213,026,105 | ... 451,801,513
4. TOtal (LINES 1 HhTOUGN 3)..coucvrrieereiireiiseciseessecssee et es sttt sensenens | aestsssens 1,762,190,874 | .......... 1,807,404,433 | .......... 3,603,644,067
5. Benefit and [0SS related PAYMENES..........c.cvevieeveieieeee ettt st ss st es b ses s snsesasssnans | eesesansssens 890,718,088 | ............. 760,349,291 | .......... 1,508,913,099
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveieeriierercrseeieiiesies [ vevereiiiens 547,966,103 | ............. 679,085,199 |.......... 1,380,288,294
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cccveieeveieiireeecieeee e | eevereannens 204,044,362 | ............. 191,158,442 | ............. 366,516,701
8.  Dividends paid t0 POICYNOIAETS.........ccvueuriiriieicireeieis ettt n s nsessesnsnnsens | sresssssssenses 28,375,249 | ........c...... 23,465,140 | .covvrnee. 50,637,425
9.  Federal and foreign income taxes paid (recovered) net of $.....2,422,572 tax on capital gains (I0SSES)............coovvvrerrvrs [ corvrssrienns (16,592,507) ...ovooveenen. 9,892,253 | ..o 61,059,398
10, Total (LINES 5 HrOUGN 9).....cuuvimeieriiiiriciieie sttt enss s neniens | rereienns 1,654,511,295 | .......... 1,663,950,325 |.......... 3,367,414,917
11.  Net cash from operations (Line 4 MINUS LINE 10)......c.ceveiiuriiieieisieiciseese ettt ssssnaas | snsessesnnens 107,679,579 | ............. 143,454,108 | ............. 236,229,150
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... .187,573,936 | ............306,282,426 | ............585,633,446
12,2 SHOCKS . vevurviseresceie ettt | ettt (U R (VN [P 1,144,616
123 MOMGAGE I0BNS.......veveeereesecesereseeese st ees st s st nsenns | cessnessanneens 60,096,740 | ...ccocevrnne 66,504,399 |............. 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 ....35,937,094 ..8,073,102 ....22,991,584
12.8 Total investment proceeds (LINES 12.110 12.7).....cccerviciireieeeesie ettt sssses s sssessens | eveesissenns 287,025,670 |............. 380,859,927 |............. 760,672,952
13.  Cost of investments acquired (long-term only):
131 BONAS. ottt ettt sttt | cenineesiees 245,479,669 | .....c....... 314,422,530 | ....cccoou.. 917,092,264
132 SHOCKS o vveueeteieei it Rttt | sernent e 3,000,000 | ..oovvverrernnns 8,252,200 | ..ovvvvrnene 13,252,200
13.3 Mortgage loans.. ...21,125,000 ....60,832,250 ..143,412,250
134 REAIESIAE......ovveceeeecce ettt st st ssntensesentens | eriessesistese st es e benes (01 U (01 I 20,833,652
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s L [ (U (TR 0
13.6  MiSCEllanNEOUS @PPIICALIONS. .........cviveveciereieicr et b s bbb sssessesans | sbssssaesessas 2,951,922 | ..o, 12,984,000 | ...ccoevneee. 4,652,796
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuvieieireiieeiesseeessste sttt ssessss s ssesssssnes |asssssssssans 272,556,599 |..ccoeeee. 396,490,980 |.......... 1,099,243,162
14.  Netincrease or (decrease) in contract loans and premium NOLES...........ccvuevcviveieiciiesieeiesee e sssess | evsesensesenas 28,522,901 | ...coovee. 15,761,718 | .....co.c.... 24,466,620
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (14,053,830) (31,392,771) (363,036,830)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIplUS NOtES, CAPIHAI NOES........cvvecvciiecic ettt en s ssensns | sbessssnssessensanes 38,146 | .o 38,146 | e 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 (1N IS (36,787,883)] ...ccvvuve. (60,317,669)
16.5 Dividends to stockholders ....25,000,000 ..105,000,000 | ... 105,000,000
16.6  Other cash provided (APPHEM)........ccuuervmrrireierieicrieesiessssi sttt essssensssessssennsens |ssssessseenas (82,907,341)] oo (72,170,724)] ............. 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 (107,869,195)] ...cvevenes (213,920,461)] ..oooveveneee. 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 (14,243,446)| ............ (101,859,124)| .............. (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 seeeseecssseesseeesssessseeesesessseesssessssssssssssnssssnnes | eesseeeesnes 307,325,555 | ............. 271,980,502 | ............. 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 June 30, 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. .........cuevvverieesieeieesie ettt st snsenes | evssssssssesnsssaesnnas 181,127,530 | coovvveerecreere, 156,693,183 | ..coovvveeivecreeies 329,732,905
3. Ordinary individual BNNUILIES. ..........urvvvmereerrrireiriiesriseeesesesis s esssssesssssse | eresesessesssseeseens 1,106,031,716 | covooovverrrircennne 1,145,200,225 | ....cocvvvrrrirernnnn. 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......couverereerriesesieeissiiesise sttt enees | soesstenssessesessns 103,933,490 | ...ovvvvrcrerrrririis 78,785,119 | oo 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 7,233,942 | oo 7,563,370 | covoorvvrrricricninne 15,200,732
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL. ...t | s 1,398,326,678 | .ooovvvvrrrerrennne 1,388,241,896 | ...ovvvvvrvrirrinnn. 2,834,257 472
12, DEPOSIt-tYPE COMIACES. ......cvivicrieieicis ettt ssesss | fetssssstesssssstessessstessessessnsansensnd [0 PR [ P 74,641,634
13, TOMAl vttt ennnanes | aeesseeesnestanenees (IRELRCP T ) [ — 1,388,241,896 | ....ooovevrrrrrernn. 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 June 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

1.

A.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

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 June 30, 2014, the Company did not have any statutory accounting practices that differ from NAIC SAP.

2. Accounting Changes and Corrections of Errors

3.-4.

The Company’s June 30, 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

The Company’s June 30, 2014 financial statements reflect a prior period adjustment relating to the recording of reserves. As of
December 31, 2013, reserves were understated by $6,347,252. As a result, surplus was overstated by $4,125,714. The events
contributing to the reserve overstatement impact surplus as follows:

Increase in aggregate reserves for life and accident and health contracts

(P4,L19,C1) $ (6,347,252)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 2,221,538
Decrease in surplus (P4,L53,C1) $ (4,125,714)

No significant change
Investments
D. Loan-Backed Securities

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

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

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

NONE

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

(a) The aggregate amount of unrealized losses
(1)  Lessthan 12 Months $ (228,346)
2 12 Months or Longer $ (10,511,283)
(b) The aggregate related fair value of securities with unrealized losses
Q) Less than 12 Months $ 23,739,136
(2) 12 Months or Longer $ 215,564,487
E. Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

(b) The fair value of the collateral received and the portion of that collateral that that company has sold or re-pledged is
$105,354,501.

Working Capital Finance Investments - NONE
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Statement as of June 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

6 - 9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.
The Company's investment income reflects dividends of $10,000,000, $0, $2,500,000 and $0 as of June 30, 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) 25,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 25,000,000

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 June 30, 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 $ 50,421,462
Suffolk Capital Management LLC 473,184
ONFS 48,104,925
Sycamore Re, LTD. 43,678,268
ONII 62,055
Montgomery 2,624,844
Ohio National Mutual Holdings, Inc. 556,968
ONFlight Inc 1,984,940
ON Global Holdings Inc 1,667
Financial Way Realty, Inc. 4,432,750
Kenwood Re 25,260,234
ON Foreign Holdings LLC 642,298
Total $ 178,243,595
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 June 30, 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 — 6/30/14
Separate
Total General Account Accounts
$ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000
(c) Activity Stock $ 6,000,000 $ 6,000,000
$ $
$ $

(@) Membership Stock - Class A -

(d) Excess Stock 5,552,300 5,552,300
36,552,300 36,552,300

@ BH B B P

(e) Aggregate Total

() Actual or estimated Borrowing Capacity
as Determined by the Insurer

$ 427,615,000 $ 427,615,000 $ -
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Statement as of June 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2. Prior Year — 12/31/13

Separate
Total General Account Accounts
(@) 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 $ -
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 Class B $ - $ - $ - $ - $ - $ -

(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 $ 195,027,798 $ 197,166,872 $ 150,000,000
2. Current Year General Account
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 195,027,798 $ 197,166,872 $ 150,000,000
3. Current Year Separate Accounts
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ - $ - $ -

c. FHLB — Prepayment Obligations

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

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

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

retirement Benefit Plans

A

(4) Components of net periodic benefit cost at June 30, 2014

@)
(b)
(©
(d)

()
()

(9)

(h)

Postretirement

Postemployment &
Compensated

Pension Benefits Benefits Absence Benefits
Service Cost $ 1,007,266 $ 21,080 $ -
Interest Cost 1,809,757 114,457 -
Expected return on plan assets (1,904,707) - -
Amortization of unrecognized transition
obligation or transition asset
Amount of recognized gains and losses 611,105 (175,062) -
Amount of prior services cost
recognized 129,787 (5,946) -
Amount of gain or loss recognized due
to a settlement or curtailment R i, -
Total net periodic benefit cost $ 1,653,208 $ (45,471) $ R
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Statement as of June 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

20. Fair Value Measurements
A.

(1) Fair Value Measurements at June 30, 2014 are as follows:

1) @ ©)]

O] ©)

Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ 202,926,732 $ - $ 202,926,732
Short term 84,398,823 20,000,000 104,398,823
Securities lending collateral 105,354,501 105,354,501
Perpetual Preferred stock
Industrial and Misc. - -
Parent, Subsidiaries and Affiliates - -
Total Perpetual Preferred Stocks - -
Bonds
U.S. Governments - -
Industrial and Misc - - 3,557,048 3,557,048
Hybrid Securities - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - - 3,557,048 3,557,048
Common Stock
Industrial and Misc 37,914,123 37,914,123
Parent, Subsidiaries and Affiliates - -
Total Common Stocks 37,914,123 37,914,123
Derivative assets
Interest rate contracts -
Equity put options 1,811,714 1,811,714
Credit contracts -
Futures contracts 524,586 - 524,586
Commodity forward contracts - - -
Total Derivatives 524,586 1,811,714 2,336,300
Separate account assets 19,854,467,753 - 19,854,467,753
Total assets at fair value $ 20,142,317,894 $ 165,080,338 $ 3,557,048 $ 20,310,955,280
b.  Liabilities at fair value
Derivative liabilities $ 7624972 $ - $ $ 7,624,972
Total liabilities at fair value $ 7624972 $ - $ 7,624,972

(1) Fair Value Measurements in (Level 3) of Fair Value Hierarchy

Total gains  Total gains
and (losses) and (losses)
Balance at  Transfers in Transfers out included in included in Balance at
3/31/2014 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2014
a. Assets:
Loan-backed &
structured $ 187,374 $ 46,983 $ (187,374) $ - $ - $ - - $ - $ - $ 46,983
RMBS - - - - - - - - - -
Private
placements 3,812,184 - - (263,221) 4,383 - - - (43,281) 3,510,065
Derivative - - - - - - - - - -
Total Assets $ 3,999,558 $ 46,983 $ (187,374) $ (263,221) $ 4,383 % - - $ - $ (43,281) $ 3,557,048
b. Liabilities: - - - - - - - - - -
Total Liabilites ~ $ - $ - $ - $ - $ - $ - - $ - $ - $ -
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Statement as of June 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

As of June 30, 2014, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $3,557,048.
The structured security is a Class A tranche with a coupon rate of 0% and maturity of 10 years. The underlying loans for this
security are fixed rate conventional 1-4 family first lien mortgages originated in 2002. The private placement securities have a
weighted-average coupon rate of 7.56% 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
quotations from market makers and other broker/dealers recognized to be market participants which utilize inputs that may be
difficult to corroborate with observable market data and may be nonbinding quotes or were priced by the Company as the
securities are illiquid and no price available. Therefore, the Company has classified these fair values within Level 3.

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

Other Fair Value disclosures — NONE

Fair Values for all Financial Instruments

()] @ (©)] Q] ®) (6) O]

Not Practicable

Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds 4,963,861,613 4,598,391,099 - 4,960,304,565 3,557,048
Common stock non-affiliate 37,914,123 37,914,123 - 37,914,123 -
Preferred stock 26,534,403 28,040,434 - 26,534,403 -
Mortgage loans 802,179,109 805,441,146 - - 802,179,109
Derivatives- equity put options 1,811,714 1,811,714 - 1,811,714 -
Derivatives- futures contracts 524,586 524,586 524,586
Derivatives- futures contracts (7,624,972) - (7,624,972) -

Not Practicable to Estimate Fair Values — NONE

21. Other Items

C.

H.

Other Disclosures
General Interrogatory 15.2

As of June 30, 2014, the Company holds $1,811,714 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 $28,109,503 in losses in the statement of operations of which $22,418,035 is Funds Withheld for
the benefit of Sycamore Re (an affiliate), netting to $5,691,468 which represented as part of the Summary of Operations
line 34.

Offsetting and Netting of Assets and Liabilities - NONE

22 - 24. No significant change

25. Changein Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2013 were $61,844,950. As of June 30, 2014, $4,241,838 has
been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves and Loss
Adjustment Expenses remaining for prior years are now $58,928,293. 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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1.2
2.1
22
3.1

3.2
33

41
4.2

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 a non-life company, ON Tech, LLC.

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

1141

1.2

15.1
15.2

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.

Book/Adjusted Carrying Value

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ | No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
PART 1 - FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No [
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G, 6,384,122
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No[X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: E N 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End 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,

105,354,501
105,354,501
105,354,501

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

Q08.1
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Statement as of June 30, 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 800,216,146
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 800,216,146

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 1,125,000
1.34  Total mortgages with interest overdue more than three months... G 1,125,000
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 805,441,146

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......vurveirieresriseisesiesess it ssssssesse st s s s ssee s s st ss s s ssees s s es s s £ ee s s s s 8 e e 8 e S seE eS80 8488 SE eSS R R e R s e R R e R s e st ens EenEieEiesiestestntsesiestent st sententaneas 96.7

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 2.2

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

Q10
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama......cccocveereeeeeeeieeesee s AL [ L e 3,248,695 10,317,459
2. Alaska....
3. Arizona...
4. Arkansas....
5. California....
6.  Colorado....
7. Connecticut .
8. Delaware........ccoeeeeeverveeeeeeeeeeeseeeseiesesssssesssssesensenn e DE | ol | 10000 762,937 | o 4248434 | ...oooeereen28,362 | ... 773,999 | 5,813,732
9. District of Columbia.........ccccocvererververeeeceeeeieeriesseseseeseeneens DC | o L | 245,383 | 6,248,235 |...covvevrerennn. 10,984 | L.l 78,346 | ...l 6,582,948
10.  Florida.........co........ ....134,695,960 |.. ....146,955,729
11. Georgia..
12.  Hawaii...
13.  Idaho.. L
14, llinois..... L
15.  Indiana L
16. lowa....... L
17.  Kansas L
18.  Kentucky L
19.  Louisiana L
20. Maine......... . L
21, MArYIand.......coceeieieee e L
22, MasSaChUSELES.........ccevriverrieiceee e L 11, 28,876,875
23.  Michigan......... Loveoees | 007,189,387 | ... 55,426,293 | .. 65,238,201
24.  Minnesota.. . Levvvoees | 00000.2,344,073 | ... 8,802,462 | .. 12,723,615
25, MISSISSIPPI.......uevereeiecrireiereisee et Livoveees | 021,747 | 6,627,123 |...covvvreeeeenn.57,320 | ... 242,063 | ........ 7,548,253
26, MISSOUI......cvoevereereeeeeiecseieeseee et st sensans MO|...... Lo [ e 2,361, 300 ...... 22,737,043 26,132,438
27.  Montana. MT [ 146,357 | ........ 3,384,205 |..cccoovvevrereenn 13,264 | o 417,696 | . 3,961,522
28, NEbraska..........cocooeuereereerreerereeeeesereesesssseesessessesssesesseesennses NE | e L. 1,620,302 | ...... 10,553,530 |.. 12,770,047
29, NEVAQA....ccoooereeecreresseieeesesese e sessssesssssssesssssessesesnnes NV | i L. 909,972 ........ 4,842,216 |..ccocvvverereennn. 40,433 | ... 442,688 | ... 6,235,309
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s I 2,558,901
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s [ 5,277,441

32, NEeW MEXICO.....cooverererrrereieiesesssiesessessesssesessesssnseeseeneee NM i L. 270,509

33, NEW YOK..ooeeceereceeseieressesesessssesssessesessssssessessesenseene NY | i N.. 414,573

34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i L

35, North Dakota........cccoverereivreriesisieresiesessenessesensesnnens ND | s L

36, ORI0.....coieiirieerreeseeesssee e OH | s L

37.  Oklahoma... .OK|...... L

38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris L

39, PennSYIVaNIa.......cocvveiiirieeree e PA|...... L

40. Rhode Island.. ..RI|...... L

41, South Carolina .SC|...... L

42.  South Dakota .SD]|...... L

43.  Tennessee LIN L

44,  Texas..... W IX e L ....10,951,254 .

45, Utah. WUT L 1,942,249 | ... 5,729,599 |....ccoeevvivireinnnn 30,896 | .............59,693 | ........ 7,762,437
46.  Vermont. LVT Lo | eeeen46,908 | 1,674,183 | .o 2,550 | v 4,765 | 1,728,406
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o Lvoorces | 004,277,428 | ... 52,561,670 62,737,915
48, WaShinNGtON........c.covueiucvcieiseteece e besan WA|...... Loeooeies | 00001,952,226 | ...... 17,374,559 19,937,539
49.  West Virginia.. WV ... Levvecee | eereernnn429,791 | 2,792,595 |..ccovvrenrirnenn 84,441 | 512,900 | . 3,799,727
50.  Wisconsin... WL L .....20,675,271 |..

51, WYOMING...otiiicieeieectee sttt WY ...... Loveoes | 0000000..350,837 | ... 900,442

52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees AS|..... N

53.  Guam............. .GU...... N

54. Puerto Rico..... .PR|...... L

55.  US Virgin Islands....... LV N

56.  Northern Mariana Islands............cccoevvviervneeereneesiesecnnnen . MP | i N

57, Canada........cccoocevverieieineeeseeessseenesessssesesssseeens s GAN | i N

58.  Aggregate Other Alien XXX

59, SUBtOtAl.....cocvceec s I E:) -

90. Reporting entity contributions for employee benefit plans............. XXX

91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e

92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XXX | e [0 IO 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSions.............cccecueveveveeerieinesieesieenns e XXX | i 326,531 | ........ 5,742,001 |.oovieiiiiernna 133,685 | o0 [ 6,202,217
94.  Aggregate other amounts not allocable by State... LXK | e 1,911,894 | .o [0 S RRRRROYRTN | I [PVUOURORORURROROORN O I [PUOOOIO 1,911,894
95.  Totals (Direct BUSINESS).........ovvvrvvrierriirciircinnee XXX ....180,918,707 | .1,106,032,280 |.. .1,398,203,369
96. Plus Reinsurance Assumed... 0.9, S 76,182,834 | ........ 1,235,352 |.. 79,164,092
97.  Totals (All Business)........... XXX ...257,101,541 | .1,107,267,632 |.. 1,477,367 461
98. Less Reinsurance Ceded 0.9, S 17,301,365 | ...... 96,224,093 | .. ...117,178,639
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne XXX ...239,800,176 | .1,011,043,539 .1,360,188,822
DETAILS OF WRITE-INS

58001. .0

58002. ... 0.

58003. . 0.

58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0.

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... 0.

9401. Dividends accums used to purchase paid-up additions. . ..1,904,345 0.

9402. Dividends accums used to shorten endow or prem pay................ .0

9403, et . ]

9498. Summary of remaining write-ins for line 94 from overflow page... | .... 0.

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Reglstered Non domiciled RRGs (Q) - Qualified - Qualified or

(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.

Q11
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

Ohio Mational Muteal Holdings, Inc. (OMNRH)

{Holdings Company—OH})
FEl Mo. 31-1814085
MAICG Group Code 0704

O Tech, LLC (DNTE)

FEI Mo, 45-5454813

FEI Mo D

Dhlo Hational Financlal dxrdcec int.

20.2% owred by

NAIC Group Cods QT4

LI

N Flight, Ine. {ONFL)

FEI'No. 31-1684245

ancial Way Raslty, Inc
(FWRI}
FEI Mo, 26-4812730

Suffolk Capital Managament, LLC {SUFF)
FEl'No. 03-03T4453
24 252% memberchip Interect owmed by
Shio Ntlona] Sinancial 3erdcet ing

-

oy

O National Sudamerica 5./
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Statement as of June 30, 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 Holdings, Inc. |0............. 31-1614095 | 0.....ccovuvnee [0 B Ohio National Mutual Holdings, InC............ccccevnnnee. OH............ L1 O Management | ....... 0.000 | i (|-

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

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 98-0602966 | 0................. [0 B Sycamore Re, Ltd.......cccccveivieeeeneeceieaes DE............ A Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual Holdings, Inc..................... (L

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 46-3873878 |0.......cocne... [0SR DT Ohio National Foreign Holdings, LLC...................... OH..ovvre NIA. .o Sycamore Re LTD.......covvveivieieeieereeeieienns Management ...100.000 |Ohio National Mutual Holdings, Inc...........cccc...... [0 S

Ownership,
Board of
Ohio National International Holdings Cooperatief Directors,
0704...... Ohio National Mutual Holdings, InC. [0......ccccce. | cevirevririreennne [0 S [0SR DT U.A. (ONIH) NLD.......... NIA..cooone Ohio National Foreign Holdings, LLC.................. Management ...100.000 | Ohio National Mutual Holdings, Inc...........cc.c...... [0 S

Ownership,
Board of
Ohio National International Holdings Cooperatief | Directors,
0704...... Ohio National Mutual Holdings, InC. [0......ccccce. | cevirruririiennns [0 S [0SR DT ON Netherlands Holdings B.V. (ONNH).................. NLD.......... NIA..ccooine U.A. (ONIH) Management ...100.000 | Ohio National Mutual Holdings, Inc...........cc.c...... [0 S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 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 Holdings, InC............cc..c.... [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. [ O (SN ORRN Ohio National Sudamerica S.A. (ONSA).........cc...... CHL.......... NIA s ON Global Holding, LLC........ccccovviviinirririineens Management ...100.000 | Ohio National Mutual Holdings, InC.............c....... [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. [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 Holdings, InC............cc....... [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. [V [0S (SN OSN Ohio National Seguros de Vida S.A. (ONSP).......... PER.......... A Ohio National Sudamerica S.A. (ONSA,)............. Management ...100.000 | Ohio National Mutual Holdings, InC............cc....... [




Statement as of June 30, 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 Holdings, Inc. |0............. [V (O (LSOO SRR (Brazil Holding Co.) BRA.......... NIA. .o ON Netherlands Holdings B.V. (ONNH).............. Management ...100.000 |Ohio National Mutual Holdings, Inc.............c....... [

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

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 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 Holdings, Inc..................... [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |67172...... 31-0397080 [0.....ocvvvvenee 0 [ e The Ohio National Life Insurance Company........... OH....cccoou. UDP.......cccuu. Ohio National Financial Services, Inc................. Management ...100.000 |Ohio National Mutual Holdings, Inc.

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, 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 Holdings, InC............cc.c.... [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, 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 Holdings, InC.............c.c.... [ S

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

0704...... Ohio National Mutual Holdings, Inc. |13575...... 26-3791519 | 0...oovvevvvee. (ST O Montgomery Re, Inc

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |15363...... 80-0955278 |0........coucee. 0ueeeeieees [ Kenwood Re, INC.....vvvvveiiiieiieeceee s VT A The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual Holdings, InC..................... [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 31-1454693 |0........coocve. 0uvereieiees e Ohio National Investments, INC..........ccccoverririvnees OH...cooeeoee NIA...oen. The Ohio National Life Insurance Company........ Management ...100.000 | Ohio National Mutual Holdings, Inc............c........ [ S




Statement as of June 30, 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) *

2’¢lo

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 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 Holdings, Inc.............c....... [

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 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 Holdings, Inc..................... (-

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 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 Holdings, Inc..................... [

Ownership,
Board of
Directors,

0704...... Ohio National Mutual Holdings, Inc. |0............. 31-0784369 [0........ccoovvnee 0 [ e O.N. Investment Management Company................ OH....cccoou. NIA. .o The O.N. Equity Sales Company. Management ...100.000 |Ohio National Mutual Holdings, Inc.

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 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 Holdings, InC............cc.c.... [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 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 Holdings, InC.............c.c.... [ S

Ownership,
Board of
Directors,

0704...... Ohio National Mutual Holdings, Inc. |0............. 26-4812790 | 0.....cvvcvvvee. (ST O Financial Way Realty, Inc Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual Holdings, Inc

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 03-0374493 | 0.....c..coucee. 0ueeeeieees [ Suffolk Capital Management, LLC............ccccccovuene. NY.oinne NIA...oon. Ohio National Financial Services, Inc................. Management | ..... 84.698 | Ohio National Mutual Holdings, Inc..................... [ S

Ownership,
Board of
Directors,
0704...... Ohio National Mutual Holdings, Inc. |0............. 46-5464819 |0................. 0T I ONTeCh, LLC......overeeeceecccceeeee e OH............ NIA......ccco.... Ohio National Financial Services, Inc................. Management ...100.000 | Ohio National Mutual Holdings, Inc..................... (I
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Statement as of June 30, 2014 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

| Asterisk Explanation
0 |

NONE



Statement as of June 30, 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 000000 D 5 00 0O
* 6 717 2 2 0144 9000O0O0 2 = * 6 717 2 2 0144470000 2 =
T 0000000 0 O 000 000D 5 0 0O
* 6 717 2 2 01436510000 2 = * 6 717 2 2 0144 480000 2 =
T 00 A0 00 O T 00 00D A0 0
* 6 717 2 2 0144450000 2 = * 6 717 2 2 01444 90000 2 =
T 00 00D R0 0O

* 6 717 2 2 0144460000 2 =

Q14



Statement as of June 30, 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. Goodwill

2505. State Taxes Recoverable
2506. Pension fee iNCOME rECOVETADIE............cveviriiirieieistieie et nees
2507, NSCC AEPOSIL......ocvurreverieirereiiiete ettt ettt a bbb bt b s s s bnne

2508. Prepaid expenses

2509. Surplus note issuance costs
2597. Summary of remaining 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 COINSUrANCE FISK ChATGE..........cvuiviecieeieicieieiee ettt sssssssessessssessessssenssssesns | sreessssessessssesessesss (30 | enrerrsrrereesnrees 1,083 [ ot 2,334
08.305.  RIAET FEES......oucvuivieiciiteieictee ettt bbbt bbb ns s st s ssessssssesesessessensensns | snsessssenessnsensessessesens0. | svereessensersssessesieenssQ) | vevveresssesiesssesessena 0
08.397.  Summary of remaining Write-ins fOr LiNE 8.3.......c.ruirieiiriiriisi et ssessessesnesseseesssssnsssessesessnssnssssssssenssnsssssssssnsens | esssnsssssssssssesssnsnee L Q0| seesseserssnssssseesnes 1,088 [ coreressessussessnenes 2,334

Q15




Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Re

al Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........cvcvierireiciiereseietese ettt stes s es s s ssssstesnss | stessesssssssssssssssessssnsan 24,211,819 | o 3,450,000
2. Cost of acquired:

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
3. Current year change in encumbrances............. .0
4. Total gain (loss) on disposals............ 71,234
5. Deduct amounts received on disposals..............cceerrreerrirennns ..3,417,900
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total NONadmMiItled @MOUNTS..........ccoiiuiiicieieiee sttt s st
11, Statement value at end of current period (Line 9 mMINUS LINE 10).......civererieieririsissieesisseesssssseessesssssssasssssssansesssssssessessssenes

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEaI............cccivevevrieicvreeie e | coeveiesiese e 844,874,396 | ..covvvveveeeeieeinns 854,363,975
2. Cost of acquired:

2.1 Actual cost at time Of @CQUISIION. ..........cc.cvuiviiiieiciscece ettt ....18,125,000 ....143,292,250

2.2 Additional investment made after acquisition. ..3,000,000 ...120,000
3. Capitalized deferred iNtEreSt ANA OB ..ottt snsans | ebsebissessesasssssess s b st st s e banes 0 | e 0
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (I0SS) ON QISPOSAIS........rvurererrireiieiirrieieis ittt sttt sttt
7. Deduct amounts reCeIVEd ON QISPOSAIS..........c.iueierriirireireiiesireisiisse et ss sttt b e bbbt ss s senres
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
12, Total VaAlUGLION GIOWANCE. .........ocveieiieiicicieie ittt bbbttt bbb s
13, Subtotal (LINE 11 PIUS LINE 12)....uueererieeceiireiieisseisisis st sssss st st sse st st ssssssessesssnsssssessessssssssessessnens
14,  Deduct total NONAAMItEEA BMOUNES.........c.eiiriieieiieie sttt
15. Statement value at end of current period (Line 13 MiNUS LiNE 14).......o s sssneseens

SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........c.cviuieireieiriieieiseieie sttt ssesens | stessessssessesssssssessesnes 109,255,194 | .ocvvvieireenie 109,680,252
2. Cost of acquired:

2.1 Actual cost at time of acquisition................ 8

2.2 Additional investment made after acquisition. 0
3. Capitalized deferred interest and other. 0
4. Accrual of discount...........ccocveeereriiriiennes L0
5. Unrealized valuation increase (decrease). 214,341)| ..
6. Total gain (loss) on disposals..................
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 109,040,861 .

12.  Deduct total nonadmitted amounts ....58,250,416 66,750,073
13. Statement value at end of current period (Line 11 MINUS LINE 12).......ceiiiiuiieieiiiisieicissiessisstess ettt sssenesssnes ....50,790,445 42,505,121
SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...4,964,619,656 4,733,911,033
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 248,479,666 930,344,464
3. Accrual of discount 2,328,426 5,282,348
4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes 2,587,006 (110,126,574)
5. Total gain (loss) on disposals 227,835 2,774,535
6. Deduct consideration for bonds and stocks disposed of... 187,573,942 586,778,062
7. Deduct amortization of premium.... ..3,406,031 7,153,595
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cccueiiuiieieiiisieiesie et sssens | evessssssessesssse st et s e seees 0 | e 0
9. Deduct current year's other than temporary impairment recognized..... .2,329,718 .3,634,493
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,024,932,898 4,964,619,656
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens ...5,024,932,898 4,964,619,656
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Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

NAIC Designation

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

..................... 2,918,251,616

..................... 1,600,867,496

........................ 135,892,954

.......................... 23,482,532

............................ 9,198,261

.......................... 15,097,063

..................... 2,827,888,912

..................... 1,592,956,529

........................ 138,534,072

.......................... 37,443,839

............................ 9,688,747

.......................... 11,220,782

..................... 4,702,789,922

..................... 4,617,732,881

10.

1.

12.

13.

14.

15.

Total Bonds and Preferred StOCK...........ocvieiircniiieeseeiesesee e

............................ 5,000,000

.......................... 16,853,434

............................ 6,000,000

............................... 187,000

............................ 5,000,000

.......................... 16,853,434

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

............................... 178,603

.......................... 28,040,434

.......................... 25,032,037

SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
Book/Adjus:ed Carrying Acquiiitions Dispo::itions Non-Tradiig Activity Book/Adjusfed Carrying
Value Beginning During During During Value End of
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter
..................... 2,812,940,889 | ....ccooovvneeenn 102,648,794 cereevernneneennen 12,520,190 | i e 2,812,940,889
..................... 1,621,098,346 | ........ccoouvveennee....48,930,410 cereevrennneneei 29,929,512 | i corneernnnneennnn1,621,098,346
........................ 141,865,770 | covvoorvverrrereerenrrernnenenenneen0 cereeernnenennenneenn:B13,867 | cevrrrnrreerneern(5,358,949) | oo 141,865,770
.......................... 28,910,586 | ...ovoveernerrernrerernneeernnnrenns cerveerrnnenennnneeeDA33,275 | e SO—.c K [ o1
............................ 9,700,891 | oveorrrrerrrnreeersnnneennnnn I 1,795 cereerermnenennnnnnenneDD9,921 | o corneernnenesnnnennnn 9,100,891
.......................... 15,534,332 | .ovoviviennnnesnnnnennn0 [ .Y & A cernrnrenennneennns 19,534,332
..................... 4,630,050,814 | ........................151,656,999 reveeneneennnn 109,509,482 | o rerenenennenenn4,630,050,814
............................ 5,000,000 | .ccoooereeemerererrernnenninene0 crveernmnenssnnsessnsneeneensQ | 0 | n,000,000
.......................... 16,853,434 | ...ovvorcernnerirecernneninnnnd0 crreermmnensinssssnnsseneesQ | 0 | ... 16,853,434
............................ 3,000,000 |...coovrrerrnrrennnee. 3,000,000 crveerrmnnnssnnssssnsssennensQ | 0 | 3,000,000
............................... 184,698 | ....oovvrreernrerirnnreeenneniienneen0 cereermnnnssnsssssnsseensensQ | e 25802 | o 184,698
.......................................... 0 | coeerrrereeemeressneeernnenesennees0 OO OOPSURSPON 1 ) BUOOT O OOT OO SORTOOTTSUROON 4 OO OO OTTRORTORRORO |
.......................................... 0 |0 coreernnnnrssnressnessenQ | o0 | ssssees0
.......................... 25,038,132 | ..oooereensnreennncen... 3,000,000 corrrrnnnrsssrssnnessesQ | o 25802 | o 20,038,132
..................... 4,655,088,946 | ......c..oeneccenn.. 154,656,999 cervevernneneenn 109,509,482 | oo corneerernneneennn4,655,088,946

..................... 4,730,830,356

..................... 4,642,764,918

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§........... 0; NAIC2§.... 0; NAIC3S...... 0; NAIC4S....

0;

NAIC 5§

0;

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




Statement as of June 30, 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.......coirirrrierierrereereseinenens | s 104,398,821 |................ )80 S U 104,398,737 | covoocvevcrerrccinne, 15,529 | ovvooericrieececeicninne
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 9,062,989,067 | ...c.ccoevrveererrnnns 20,994,974,201

3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 12,566 | 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 reCeIVEd 0N QISPOSAIS..........ccvveveiiieireiriie sttt sttt sttt b bt ss s b s tesessnaes | evesaebesssesesssassesans 9,033,000,000 | ...coocverrcrerrnnns 21,175,000,000

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

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

9. Deduct current year's other than temporary impairment rECOGNIZEM...........ceveviirieiiirieieeee et sesseses | erersssssesessssess st sstessebsnsessenanes 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccooeririererreerieseeeee e | cveveissseseseesesesinnas 104,398,820 | ...coooeverecreieeinn 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).....cuviuiuiiiiiiiiieieiiciesesisi et ssssrensesssasnsensnes | evsesscssssessesssssssesneas 104,398,820 | .....cocooovvvvrererrnnns 74,397,187

QsSl03
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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 (7,100,386)
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens (13,693,515) 6,593,129 6,593,129
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. (7,100,386)
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne (13,693,515) 6,593,129 6,593,129
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns (28,109,503)
Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns 0
4.22  Amount recognized...........ccoevvevererrernieinnns (28,109,503) (28,109,503)
SUDLOAL (LINE 4.1 MINUS LINE 4.2)......courerririeieeeeiseiieeeseeeseesssseseseesessessesessese st ess s ss s s s s s ssees e s s Eee eS8 o8 E s AR £ 4R o8 seEsE e s en et en e

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

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

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

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

QSl104

2,821,536

0

(1,006,591)

(3,231)

0

0

0

0

1,811,714

0

1,811,714

(13,693,515)

6,593,129

0

0

(7,100,386)

0

(7,100,386)




Statement as of June 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of June 30, 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 1,811,714
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccueuvieieirireierieiceeesieeesienens (7,100,386)
3. TOLAI (LINE 1 PIUS LINE 2)....eueeieieeeeeeie ittt sttt £ 8282 s £ R85 8 42288828 E RS E s bbbt (5,288,672)
4. PartD, SECHON 1, COIUMN ...t 2,336,300
5. PartD, SECHON 1, COIUMN B.......oovevieieeicicieietet ettt sttt bbbt bbb s bbb sns (7,624,972)
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. 1,811,714
8. Part B, SECHON 1, COIUMN 13.. ..ottt sttt bbb e ettt et st bbb se st sa st (7,100,386)
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 (5,288,672)
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 2,336,300
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 (7,624,972)
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 (22,619,723)
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 (22,619,723)
16.  Total (LN 13 PIUS LINE 14 MINUS LINE 15)......uruuieeeieiieeiieie ettt sss ettt 8 s £es 8888422828t en st 0

Qslo7
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Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01
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Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
0525395.....cucvemrririierienieessese e CUPERTINO......cooiririrririereeissiieniesseesesessesessessens A CA s | s 05/22/2008.... | ..cvoorvrrerirrereriniienns B.730 | coveereieeieriee e 0 | et 3,000,000 | ...covrverrerns 8,630,000
1525684... INDIANAPOLIS.......covriirieriesieesssise e ssesssessssisse i IN 04/29/2014.... 4.750 1,000,000 0 ..1,430,000
2325681... LANSING. ...ttt bbb Mi 04/16/2014.... 5.104 3,000,000 0. ..4,590,000
3625688........c.ereeriiriinns MASON. ..ottt OH.ooiseieeeeeeesesins [ e 06/09/2014.... | .ccooovvrrnecs 4728 | oo 2,350,000 | .ovouverrireiieneeeeenae (V1 O 3,500,000
B425686........coecri s GRAND PRAIRIE. ..ot esesseens TXeoeiririssrierinsrienes 05/23/2014.... 4.892 3,200,000 | oo 0 4,570,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAgES = All ONET. ... ...tttk fb bbb bbbttt | becnea XXX....... 9,550,000 | ...ovovreieieiiiceecee e 3,000,000 ..22,720,000
0899999. Total - MOrtgages iN GOOG STANGING. ... vuuiuserueeirs e eiess et sees st sees etk S8EE Rt bbb ettt | Cenies XXX eivoe [ e KKK s [ 9,550,000 | ..o 3,000,000 | ..o ..22,720,000
3309999, TOLAl MOMGAGES. ......v.vveeeeeerieaeeesesseessse s ees etttk eee | Hebieeb b e bbbttt | ereins ) 9. G NRRED o, SO DOV 9,550,000 | ..ovueeeniriirieeee e 3,000,000 | cooorevrrireneeeees ..22,720,000
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
0024509..... NASHVILLE L\ T D 05/11/1994.... | 05/01/2014.... | ......... 148,365 0 0 0 (1 0 (] 29,982 | .coovivis 29,982
0024520... . |MC DONOUGH... GA. .| 09/28/1994.... [ 04/01/2014.... | . 191,474 0 0 0 0 ...0 0. 77,260 77,260
0024586 . | BESSEMER AL 12/20/1995.... | 06/02/2014.... | . 628,842 0 0 0 0 0 0 520,622 520,622
0024667 ... . | MIAMI TWP. .|OH ..|12/19/1996.... | 05/01/2014.... | . 3,057,353 0 0 0 0 .0 0 2,895,245 ....2,895,245
0024715... . | QUAKERTOWN......cooorermrimerinnrinns PA .| 05/28/1997.... | 04/17/2014.... | . 1,838,125 0 0 0 0 .0 0 1,684,414 ....1,684,414
0024840 . | WESTLAKE OH 03/11/1999.... | 04/03/2014.... | . 4,435 0 0 0 0 0 0. 1,118 1,118
0525083... . |LEMON GROVE. .| CA ..|07/16/2004.... | 05/08/2014.... | . 2,919,987 0 0 0 0 .0 0 2,839,770 ....2,839,770
0S24376... INDIANAPOLIS IN .111/01/2002.... | 04/29/2014.... | . 595,673 0 0 0 0 .0 0 579,422 | .o 579,422
1625051 .| MASON CITY. IA 01/07/2004.... | 04/30/2014.... | . ...2,082,929 0 0 0 0 0 0 1,967,103 ...1,967,103
3925070... . | QUAKERTOWN. .....ovvvrrirerieireninns PA ..| 04/30/2004.... | 04/17/2014.... | . 353,838 0 0 0 0 .0 0 323444 | ................ 323,444
4425090... . | GRAND PRAIRIE. X .109/01/2004.... | 05/23/2014.... | . 2,328,370 0 0 0 0 .0 0 2,274,379 ....2,274,379
4725402 . |ASHLAND VA 06/23/2008.... | 05/05/2014.... | . 2,677,151 0 0 0 0 0 0 2,653,521 ....2,653,521
4925347... | LEWISBURG......covnrerirrsinerisninnns WV, .109/20/2007.... | 06/27/2014.... | . 1,486,450 0 0 0 0 .0 0 1,408,178 ....1,408,178
0199999. Total - Mortgages Closed by REPAYMENL. ... o seensssssnssssenss | cnsesssssnsnnes 18,312,992 0 0 0 (O (L (L I 17,254,458 | ... 17,254,458
Mortgages With Partial Repayments
0024509........ccommverrinirinns NASHVILLE 05/11/1994.... | oo [ s 148,365 0 0 0 (U IR 0
0024586... . | BESSEMER .112/20/1995.... 628,842 0 0 0 0 .0
0024589 . |HOUGHTON LAKE. 12/01/1995.... ...1,236,561 0 0 0 0 0
002459... . | CHRISTIANA HUN ..|01/30/1996.... 395,386 0 0 0 0 .0
0024627..... MACOMB........oovemreereeeeereeesresneens IL ..| 06/11/1996.... 9,299 0 0 0 0 .0
0024648..........ocoorrirrrnnn NEW IBERIA. LA .109/09/1996.... . 897,159 0 0 0 0 0 0 | 0 | 80,394 | 0 0 | 0
0024652.........covvvvrierinns VERNON TWP.. PA. oo e 09/19/1996.... | covververerirerirene | o 1,219,412 0 0 0 (U I 0 0
0024655..........neevrierinns PITTSBURGH PA. oo e 10/09/1996.... | ..ocereerrrinerns | e 1,358,797 0 0 0 (0 I 0 [ eeremrrrnernerineennd0 | i 0 106,926 | 0 |0 | 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

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

0024667 ........cconvvrrrierinns MIAMI TWP. e [OHees | 12/1911996.... [ oo | e 3,057,353 0 0 0 0 0
0024669..........cvveerieerinns CHATTANOOGA . L\ U D 12/2311996.... [ ..ceocvevrrverns | e 887,682 0 0 0 0 0
0024673... .| CAPITOL HEIGHTS.......cocovvrierirnns MD...ccoovvrenne ceeenne | 12126/1996.... . 298,979 0 0 0 0 0
0024692... . |ACWORTH. GA ceerneees | 031101997 | o . 1,524,980 0 0 0 0 0
0024696..........ccovrrirrinns COLUMBUS.......cooerveererresrieerins OH..oovvvves [ 03/25/1997..... | coveveeeerierirene | e 4,770,247 0 0 0 0 0
0024715... . | QUAKERTOWN......cooovvvrmrirerinirinns PA .| 05/28/1997... | ovvveirierirns 1,838,125 0 0 0 0 38,814 0
0024723... | FARRAGUT ..ot N ceeneenr | 08117/1997 ... . 220,343 0 0 0 0 33,648 0
0024731 ..o HAVELOCK . (O DR 07111997 ... | e [ s 560,395 0 0 0 0 | oveerveeerresreennd0 | eveeeeiveriiesieeiiennnd0 | e s 0
0024739..... CHILLUM MD | 08/18/1997..... | cooverriirrirene 2,780,624 0 0 0 0 . 0
0024757 ... FORT DODGE..... e | 1A ceeeeene [ 10110/1997 ... . 925,138 0 0 0 0 L0 L0 ..51,867 0
0024764.........covvverrirrranns SYOSSET . NY oo [ 1112011997 | v | e 2,344,890 0 0 0 0 | om0 0 [ 0 s 125,002 0
0024768..... BEREA .|sC ..|01/05/1998.... | .. 0 0 0 0 93,809 0
0024774 HUNTSVILLE.......... Al ..|03/03/1998.... | .. . 0 0 0 0 ....136,746 0
0024779... . |HEMPFIELD TWP.. PA .103/25/1998.... 218,697 0 0 0 0 11,031 0
0024789 . | ANDERSON . SC 07/22/1998.... 113,236 0 0 0 0 4,762 0
0024816... . |OHIO TWP.............. PA .| 11/23/1998.... 2,219,665 0 0 0 0 0
0024817... . | SOUTH POINT OH .111/25/1998.... 217,589 0 0 0 0 0
0024819 o [MADISON.....coevuuirmrirrereriseireeinnes Wi 12/10/1998.... ....70,358 0 0 0 0 0
0024820... . | MOUNT HOLLY.. NC .. 12/15/1998.... 912,979 0 0 0 0 46,405 0
0024824.........covvvrrrierins MT JACKSON VA .| 12/28/1998.... | .. 1,245,930 0 0 0 0 53,635 0
0024828... LYTLE 01/21/1999.... ....61,494 0 0 0 0 4,468 0
0024834........ccnvvrrierin STANLEY ..|02/24/1999.... 994,345 0 0 0 0 40,147 0
0024861... . | FRANKENMUTH .106/30/1999.... 180,109 0 0 0 0 50,898 0
0024868 . NEW ALBANY. 09/23/1999.... 37,097 0 0 0 0 1,628
0024876... . | INDEPENDENCE [ 11/29/11999.... | .. ,140,210 0 0 0 0 37,930
0024879... . | KANSAS CITY .112/30/1999.... 365,239 0 0 0 0 20,553
0024890 . | LAWRENCE..... 08/07/2000.... ...4,848,515 0 0 0 0 ..66,814
00248%... . | DEERFIELD TWP... .| 12/08/2000.... 866,351 0 0 0 0 ..18,666
0024920 SALINE......oooieriieeeieeessieiene .103/20/2002.... 858,183 0 0 0 0 ..19,288
0024928... . |MIDDLEBURY...... VT 06/26/2002.... 2,999,549 0 0 0 0 41,870
0024931... [ SUMMIT TWP.....ocvvinirieririrriens PA oo weeenne | 07/23/2002.... 821,354 0 0 0 0
0024937... .| SAN DIEGO. .|CA . 08/07/2002.... 311,963 0 0 0 0
0024938 . |PORT HURON Ml 08/21/2002.... . 949,957 0 0 0 0
0024940... . |LOUISVILLE KY. ..|09/18/2002... | ..ovvorrrrirnns 1,378,199 0 0 0 0
0024941... . |ELLENTON FL v | 09119/2002.... [ oo, 1,398,448 0 0 0 0
0024943... .| VOLUSIA COUNTY....ccccooirrrrirrrinnns FLoitirriis ceeeeeeer | 09/30/2002.... . 809,900 0 0 0 0
0024944 HEMPSTEAD...... v INY s e 10/04/2002.... | ...coovvevrinirns | cerrrerirerieens 1,141,498 0 0 0 (U IR (V1 O (V18 N 0 | e 23,076 (V10 IR 0 0
0024953... .| TROUTVILLE.......... VA s | 11/08/2002.... | .. ..1,323,144 0 0 0 0 0 0
0024956... .| COEUR D'ALENE.........ccoovvnirinrrinns [0S ceenen | 11/26/2002..... | .. | ..1,229,394 0 0 0 0 0 0
0024957 .....cveorirrrinriin BOYLSTON. ....ovvirireieirsiieninens MA e [ 11/26/2002.... | ..ocoovverriecins | e 2,351,880 0 0 0 0 0 0
0024958..... OGDEN.......cotierierierierisriisiin ut .| 11/26/2002.... | ..ovverierirnne, 1,806,716 0 0 0 0 0 0
0024960..... BISBEE........ccc....... AZ ceeenene | 12106/2002.... . 279,715 0 0 0 0 0 0
0024961.......ccorverieerinns LAREDO........cotvrerinieieriririnniinnis L. ST D 12/12/2002.... | ..coovvevrenirns | e, 1,586,097 0 0 0 0 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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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/

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

0024965.........covvvvrrirrinns CALUMET CITY.. v Ml [ 12/19/2002.... | oo | e, 1,582,655 0 0 0 (O IR (V1 T (0 O (1 IO 31,449 0
0024966............coveriecrinne AMARILLO.....cvvrevirrirciereirerinrien L. ST D 12/19/2002.... | ..coovvevrircrns | e 2,733,158 0 0 0 0 0
0024970........ccmevrrrirrinne BEVERLY HILLS... .. |CA .| 12/23/2002.... | .. ...3,395,617 0. 1,282 0 0 0
0024971..... VISALIA. ...t CA renen | 12123/2002..... | .. e | ...3,163,700 0 (567) 0 0 0
0125359.....ccveeiirrieiins BIRMINGHAM........ AL | e 12/03/2007..... | ..veoeeerrineins | e, 1,428,493 0 0 0 0 0
0125514... . | BRMINGHAM........ Al ..|07/06/2011.... | .. 0 0 0 0 0
0125516... . |HUNTSVILLE.......... Al ceenenn | 071202011 | .. | 0 0 0 0 0
0125539 TUSCALOOSA....... AL [ 30720171 | o [ s 2,272,991 0 0 0 0 0
0125540... . | PRATTVILLE ceeenee | 12115/2011.... . 713,850 0 0 0 0 0
0125617... | GREENVILLE........cooorerrrrrirerins ceerneee | 051021201300 | oo . 1,266,271 0 0 0 0 0
0325093 SUN CITY. 09/17/2004.... | covooveverrerrane | e 381,455 0 0 0 0 | om0 e 0 | 0 | 0
0325094... . | PHOENIX ..|09/17/2004..... 593,418 0 0 0 0 21,347 0
0325119... .| TUCSON .. 01/24/2005.... 2,273,777 0 0 0 0 29,533 0
0325344... . | GLENDALE .| 08/30/2007.... | .. ..1,123,879 0 0 0 0 0
0325345 .| TUCSON 08/30/2007.... ,201,394 0 0 0 0 0
0325410... .| TUCSON .| 08/29/2008.... | .. ...4,881,866 0 0 0 0 0
0325424... .| TUCSON .1 10/30/2008.... | ..cvovrvirrirnnne 2,478,965 0 0 0 0 0
0325559 . | PHOENIX 05/22/2012.... 918,668 0 0 0 0. . . 0
0425045... . |ROGERS .| 12/05/2003.... | ..ovorevrriririne 4,993,874 0 0 0 0 0 WO 53,855 0
0425321... . | FAYETTEVILLE, .| 04/30/2007.... | .oovvrcririrns 1,113,449 0 0 0 0 ..13,581 0
0425509 . |LITTLE ROCK 06/29/2011.... 2,547,746 0 0 0 0 ..39,811 0
0524998... .| SANTA ROSA .| 05/15/2003.... 920,899 0 0 0 0 0
0525071... . | LOS ANGELES.... .| 04/30/2004.... | ..coovvrrririrnnne 1,556,116 0 0 0 0 0
0525083 . |LEMON GROVE. 07/16/2004.... 2,919,987 0 0 0 0
0525147... . | TEMECULA . wveeeenr | 06/15/2005.... 712,499 0 0 0 0
0525175... . [HAYWARD.....coovrvrierinieiineins reenene | 09/30/2005.... | .. 0 0 0 0 40,327
0525198 . | BARSTOW 12/21/2005.... 0 0 0 0
0525238... [ONTARIO. ..o <eeeneeer | 05/25/2006.... | .. 0 0 0 0
0525273... . |HOMEWOOD .1 10/30/2008.... | ..vervrrnrrrirnnne 5,669,607 0 0 0 0 ®
0525276 .| SANTA MONICA.... 11/07/2006.... . 815,136 0 0 0 0 ..19,853
0525323... . INATIONAL CITY.... ..|05/02/2007.... | ..ovvrrrierirnns 4,399,244 0 0 0 0
0525346..... CLOVIS. .109/14/2007.... | .. 0 0 0 0 .
05253%... . |FRESNO 05/19/2008.... 0 0 0 0 ..16,053
0525395... . | CUPERTINO. ..|05/22/2008.... | .. 0 0 0 0 ..21,548
0525413... ..|09/09/2008.... | .. 0 0 0 0 28,268
0525414... . . reenene | 09/22/2008.... | .. 0 0 0 0 20,110
0525441......vvernriniis MONTEREY PARK. CA e [ 12/29/2009.... 0 0 0 (U IR (V1 O (V18 N 0 | e 62,194 (V10 IR 0 0
0525471... .| SAN DIEGO. .|CA ..|10/28/2010.... | .. 0 0 0 0 0 0
0525498... .| COSTA MESA . CA ceenene | 04126/2011.... | .. 0 0 0 0 0 0
0525527 ..o GLENDALE........cooovvveereerierrrerenne (07 U B 09/28/2011.... 0 0 0 0 0 0
0525530... .| YUCCA VALLEY. ..|10/18/2011.... | .. 0 0 0 0 0 0
0525557... . |HUNTINGTON BEAC .|05/17/2012.... | .. 0 0 0 0 0 0
0525574.......cccmvvevriniris BAKERSFIELD.... 09/25/2012.... 0 0 0 0 0 0
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0525580........ccoerrrrinriinns CAMARILLO.....oorvvrririrciieeieenne (07 U B 10/23/12012.... | ovverveenrieeins | e 2,280,296 0 0 0 (O IR (V1 T (V18 (U [P 28,913 0
0525588........ccorvemrinirinns BERMUDA DUNES..........coccnniunnen. [O7. U B 12/03/2012.... | ooveevveverrerns | e 2,229,650 0 0 0 (U I (V1 O (1 (U IO 37,312 0
0525598... .| SAN PEDRO... ..|01/29/2013.... 2,910,273 0 0 0 0 0
0525628... . |RIVERSIDE . cevrneee | 0811072013000 [ oo . 3,305,902 0 0 0 0 0
0525639 CARLSBAD........ccconvvemermmrrnriinernene | CAutiveirscis [ 08/01/2013.... | coveeveveerrerirene | e 3,067,415 0 0 0 0 0
0525661... . | SACRAMENTO...... cevvneeee | 1110612013000 | o 5,850,000 0 0 0 0 0
0624981... . |HIGHLANDS RANCH.........covvvmrrinnes weeneenr | 02/21/2003.... R 539,442 0 0 0 0 0
0625177 AURORA......ccovirieierinrnerierieeens 09/30/2005.... | ccvoovveerirerirnee | eevieens 931,171 0 0 0 0 0
0625310... . | COLORADO SPRINGS..........cccoovvunee weeeeeer [ 03/19/2007..... | .. ..5,232,263 0 0 0 0 0
0625525... . | WINDSOR .109/28/2011.... | .. e | ...3,654,277 0 0 0 0 0
0725266.........c0cererrcinnn NEW CANAAN 09/18/2008.... [ ..ovorrvererrirerns [ e 4,022,759 0 0 0 0 0
0R24373... ... |STPAUL............. <eeeeeer | 06/08/2000.... . 163,548 0 0 0 0 0 L0 . 0
0R24396... wo. |WHITMORE LAKE..........cocoviriririrs cevveeeer [ 0812611999, [ v 2,727,618 0 0 0 0 L0 L0 43,113 0
0R24431... . | WHITMORE LAKE.........cooommirrerirnns reeneeer | 08/26/1999.... 245,170 0 0 0 0 L0 L0 . . 3,875 0
0R2467 GIG HARBOR.. 12/30/2002.... 695,009 0 0 0 0]. . . . . 4,941 0
0824376... INDIANAPOLIS. .| 11/01/2002.... 595,673 0 0 0 0 L0 L0 . . 4,098 0
0S24404... GIG HARBOR.. .112/30/2002.... 878,036 0 0 0 0 .0 L0 . . 6,239 0
1025155 . | LAKELAND 07/08/2005.... ...2,409,501 0 0 0 0. . . . . 22,542 0
1025265... . | WEST PALM BEACH.........ccovvvrvirnnnne v | 09/12/2006.... 857,085 0 0 0 0 L0 WO . . 6,426 0
1025317 DORAL....oevvvireririrns .| 04/24/2007.... 2,927,246 0 0 0 0 0 L0 . . 22,230 0
1025384 . | JACKSONVILLE BEACH 02/22/2008.... 2,987,816 0 0 0 0. . . . 32,670 0
1025390... . | PENSACOLA BEACH .| 04/11/2008.... 1,021,136 0 0 0 0 L0 L0 13,830 0
1025399 TAMPA .106/02/2008.... | .. 0 0 0 0 0 L0 51,732 0
1025400 . | ODESSA 06/09/2008.... 0 0 0 0. . . ..30,634
1025490... . | ORLANDO. .| FL .. 03/25/2011.... 2,611,953 0 0 0 0 0
1025520... . | ORLANDO . |FL .| 08/09/2011.... | .. ..4,234,269 0 0 0 0 L0 L0 L0 WBABT3 | [0 | e 0
1025541 . | JACKSONVILLE. . FL 12/20/2011..... . 1,727,189 0 0 0 0. . . 10,147 0
1025549... . | APOPKA . FL .| 03/28/2012.... 952,046 0 0 0 0 | eoreereeeererineienes0 [ | e e 12,472 |0 o0 | e 0
1025595.......cooiririircnnen CAPE CORAL . FL .|12/21/2012.... | .. 0 0 0 0 0 L0 . 0
1025653... TAMPA. ..ot FL 10/11/2013.... 0 0 0 0. . . 43,444
1025655........covverierirns SPRING HILL....... FL ..|10/28/2013.... | .. 0 0 0 0 0
1025668..... DESTIN . |Fl .112/16/2013.... 0 0 0 0 oo e | e e 53419 |0 0 | e 0
1125052... .| FT OGLETHORPE. GA 01/20/2004.... 0 0 0 0 0
1125178... .| CANTON GA .| 10/05/2005.... | .. 0 0 0 0 | eoreeveeerereneeened0 [ | e i 12,429 |0 o0 | e 0
1125285... . [LITHONIA GA ..|12/13/2006.... | .. 0 0 0 0 0
1325034... . | COEUR D'ALENE, [0S reeeneen | 10/117/2003.... | .. e | 0 0 0 0 268,813 |0 [0 | e 0
1325086 POCATELLO.......ccoorvverirrinrirerins D | e 07/30/2004.... | ccooovvreerirerrane | e 696,978 0 0 0 (U IR (V1 O 0 | oo 0 | oo 26,604 0
1325109... . | IDAHO FALLS . ID .| 11/18/2004.... . 539,113 0 0 0 0 0
1325358... . MERIDIAN ID cevveeeee | 1113072007 [ oo, . 5,293,188 0 0 0 0 0
1325526......covvvecrierins COEUR D'ALENE........cccosiimiineii 105U ISP 09/28/2011.... | coveoevrerirerirnes [ e 2,903,967 0 0 0 0 0
1325570... .|COEUR D'ALENE.........ccoovvnirinrrinns [0S v | 08/16/2012.... | .. 0 0 0 0 0
1425281... . | ORLAND PARK . IL reennee | 11/29/2006.... | .. 0 0 0 0 0
1425512 WAUKEGAN........ e Wi | v 06/30/2011.... 0 0 0 0 0
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1425518....cveierieris WOODRIVER I | s 0772712011 ... | oo [ e 1,369,786 0 0 0 [ o0 | e 0 [ om0 | verieiencienn0 s 25,840 0
1425562........oovvveerieriis CHICAGO HEIGHTS......ccccovvvrerirnes I | s 06/28/2012.... | cvveeereerirerirene | e 4,344,184 0 0 0 0
1425589... . |BUFFALO GROVE........cc.coouvmrrirnnns [ 1201202012, | 6,808,714 0 0 0 0
1525053... . |LAWRENCE..... IN .102/02/2004..... 749,565 0 0 0 0
1525102....c.cvvricrieriens INDIANAPOLIS. ING | s 10/29/2004... | ..coovvevieeins | i 673,267 0 0 0 0
1525125..... CARMEL............. IN ..|03/09/2005.... | .. 0 0 0 15,050 0
1525126......ccovvicrierins GREENWOOD... IN .1 03/09/2005.... | .. 0 0 0 23,369 0
1525127 oo GREENWOOD... INGn | e 03/09/2005.... | coveoeveerirerereee | e 1,474,305 0 0 [0 SRR ) SUUUUURRORPRPR | N UUOUSURRORSRORSRROO N DUUPRRSRRORORRRRRRRU B OO 23,591 0
1525174... . |FISHERS........cccovvninne IN .1 09/29/2005.... | ..corereiirirene 1,424,036 0 0 0 22,094 0
1525213... . | INDIANAPOLIS IN .1 02/14/2006.... 505,447 0 0 0 0
1525221 oo INDIANAPOLIS. INGn | s 03/17/2008.... | ccvoorvvrerrrerirane | ervreees 188,299 0 0 0 | o0 | eererneinneennd0 o0 | 0 [ 0
1525288... . | INDIANAPOLIS IN ..|12/20/2006.... | .. 0 0 0 0
152529... . | INDIANAPOLIS IN .. 12/29/2006.... | .. 0 0 0 0
1525308... . | INDIANAPOLIS IN .| 03/06/2007.... | .. . 0 0 0 . 0
1525339 . | INDIANAPOLIS IN 08/15/2007.... ,324,211 0 0 0 ..18,458 0
1525348... . | INDIANAPOLIS IN ..109/21/2007.... | .. ...1,189,380 0 0 0 8,133 0
1525418... . | GREENFIELD.. IN .110/01/2008.... | ..cvererrirrirnine 4,248,158 0 0 0 78,959 0
1525470 . | INDIANAPOLIS IN 10/28/2010.... 2,353,174 0 0 0 35,701 0
1525497... . | INDIANAPOLIS IN | 0471972011 | oo 2,424,519 0 0 0 34,542 0
1525500..... CARMEL............. IN .| 04/28/2011.... 2,305,873 0 0 0 0
1525586... FISHERS......cccovvvvrnrinne IN 11/29/2012.... ...1,260,076 0 0 0 0
1525593......ccverrrieriins INDIANAPOLIS. IN .| 12/21/2012.... 2,008,202 0 0 0 0
1525642... . |WEST LAFAYETTE........ccosvrerrnnrnns ING .108/07/2013.... | .. ...1,630,621 0 0 0 0
1525663 . | FISHERS IN 11/13/2013.... ..1,140,000 0 0 0
1525684... . | Indianapoalis.............. IN 0412912014 [ oo | e 0 0 0 0
1625051... .| MASON CITY. IA .101/07/2004.... | .. . 0 0 0 29,174
1625524 . | WEST DES MOINES.. . IA. 09/26/2011.... ,383,581 0 0 0 . 11,670
1725207... . |LAWRENCE..... ..|02/09/2006.... | .. ...2,481,420 0 0 0 21,273
1725590 WITITA .112/13/2012.... 2,283,969 0 0 0 .18,733
1825019... . | FERN CREEK 08/27/2003.... 472,970 0 0 0 .21,790
1825062... . |LOUISVILLE .| 03/17/2004.... | ..covvvrierirnne. 2,157,019 0 0 0 ..87,405
1825215... . | OWENSBORO. .1 02/23/2006.... 905,779 0 0 0 12,775
1825379 .| COLD SPRING... 01/31/2008.... 2,872,498 0 0 0
1825386... . |LOUISVILLE .| 03/14/2008.... | ...oooovvrrcrirnce. 1,389,291 0 0 0
1825472... . NEWPORT. ..|10/29/2010.... | .. 0 0 0
1825479... . |LOUISVILLE .1 12/14/2010.... | .. 0 0 0 0 [0 | 0 | B7,888 | 0 [0 |
1825555 RICHMOND.......coecervrmrrnrrrerrnnnines | KY e | s 05/17/2012.... | coveeervverirerirene | e 3,878,376 0 0 0 [ o0 e 0 [ o0 | 0 [ 39,007 | .ovrerrirririneren0 | s 0 0
1825608... . |LOUISVILLE ..103/19/2013.... | .. ...1,611,067 0 0 0 0 0
1825624... . [LEXINGTON.......... .|05/17/2013.... | .. ..3,167,810 0 0 0 0 0
1825635 LOUISVILLE.......ovverveerremreerienrienns | KY e | e 06/27/2013... | oevoevreeeirerns [ v 2,005,757 0 0 0 0 0
1925041... . |BROSSARD | 1172172003.... [ s 1,737,071 0 0 0 0 0
1925270... . | BROUSSARD..... .109/29/2006.... 530,886 0 0 0 0 0
1925392....c.vvvrrerierins LAFAYETTE......ovvivvvvrnvrmesennernnens | LA [ 05/01/2008.... | coveovveerierirene | oo 1,018,411 0 0 0 0 0
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1925561 ..o KENNER.......cooiiieieiierieeiieeieens LA [ 06/11/2012.... | coveoevrrerrerirnee [ e 2,902,806 0 0 0 0 | o0 0 | 0 | 34,755 | oo (110 IO 0 0
2125397..... ROCKVILLE .. MD..ooviries | evreene 05/29/2008..... | coveerveerierirene | e 4,447,917 0 0 0 0 | ooreeeeeeenrenneenn0 [ enieeieeissiiesieenn0 | s | s 30,254 | oo (V10 IR 0 0
2125430..... LAUREL .|MD ..|12/02/2008.... | .. ...2,409,187 0 0 0 0 23,861 0 0 0
2125457 ..o GAITHERSBURG . MD. v | 06/10/2010.... | .. e | ...3,652,239 0 0 0 0 0 0
2125564.......coeiriei HAGERSTOWN...... MDD [ 06/28/2012.... | covevevrerierirene | e 2,103,328 0 0 0 0 [ eoreeereeeeeereeneenn0 o0 | e | e 17,956 | 0 | e 0 0
2125601... .| BETHESDA......oviverirrierinririniins MD...oovvrrnne v | 01/30/2013.... 2,921,382 0 0 0 0 0 0
2325186... . | ANN ARBOR . MI ceveeees | T1/01/2005.... | oo, . 1,182,219 0 0 0 0 . 0. . 0 0
2325216..... [0 1V SR IS 03/01/2008.... | cveorerererirerireee | e 5,241,332 0 0 0 0 | orveeveerenreeneenn0 o0 | s | 43,856 [ ..o (V10 IR 0 0
2325533... [ WYOMING......oiceies MI ..|10/26/2011.... | .. 0 0 0 0 24,430 [ .o 0 0 0
2325544... . | KALAMAZOO..... e [ MI v | 02/09/2012..... | .. 0 0 0 0 0 39,831 0 0 0
2325609........cceiirrieiinn CLARKSTON.....ooomremirrrinniicrienes M [ 03/28/2013.... 0 0 0 (0 I (V1 O (11 O (O IO 38,269 | ..ocrerieirrieinnd (110 IO 0 0
2325619... . | EAST LANSING.. ..|05/07/2013.... | .. 0 0 0 0 0 0
2325620... . | SOUTHFIELD . ..|05/07/2013.... | .. 0 0 0 0 0 0
2325678... . | INDEPENDENCE TWP.. .103/07/2014.... 0 0 0 0 0 0
2325681 . |LANSING.... 04/16/2014.... | oo | e 0 0 0 0 0 0 0
2425314... . | VADNAIS HEIGHTS | 04109/2007... [ coovvrrieriice | v 2,731,785 0 0 0 0 0 0
2425517... . | EDEN PRAIRIE... .| 07/21/2011.... | .. ..4,815,705 0 0 0 0 0 0
2425578 .| ST CLOUD........ 10/15/2012.... ,866,507 0 0 0 0. . . . 0 0
2425638... . | MINNETONKA ..107/16/2013.... | .. 0 0 0 0 0 WO 58,049 0 0
2625211... . | CHESTERFIELD. .1 02/14/2006.... | .. 0 0 0 0 76,598 | ..o 0 0 0
2625376 . |RIVERSIDE. 01/28/2008.... 0 0 0 0 0 0 0
2625625... .|STLOUIS.... ..| 05/24/2013.... 2,929,850 0 0 0 0 | oveeereereerennieenn0 o0 | e e 36,101 | 0 0 0
2725476..... KALISPELL .111/23/2010.... | .. ...3,341,270 0 0 0 0 0 0
2825214... . |RALSTON 02/16/2006.... ,153,801 0 0 0 0
2825220..... OMAHA......coovvrvrnrinns wveeeener | 03/09/2006.... | .. ...1,881,269 0 0 0 0
2825301..... OMAHA.......coovvvrrrrnns s | 01/29/2007..... 117,845 0 0 0 0
2925245... . | LAS VEGAS 06/20/2006.... 0 0 0 0 39,608
2925468... . |LAS VEGAS ..|10/27/2010.... | .. 0 0 0 0 29,260
2925481... . | LAS VEGAS .112/15/2010.... 2,573,438 0 0 0 0 285,652 | o 0
3125158 . |BRICK TWP.... 07/19/2005.... ...3,990,466 0 0 0 0 35,515 0
3125306... . | OAKLAND ..|03/01/2007.... | .. ..2,121,895 0 0 0 0 50,198 | .oovevierereriiriniinnd 0
3125558... . | WILLIAMSTOWN .105/18/2012.... 2,047,923 0 0 0 0 26,841 0
3125603 . | KEARNY. 02/13/2013.... 2,835,430 0 0 0 0 0
3125654... .| OLD BRIDGE ..|10/22/12013.... 1,292,647 0 0 0 0 0
3225088... . |ALBUQUERUE .| 08/25/2004.... | .. 0 0 0 0 .0 0
3225150... . | ALBUQUERQUE. .| 06/27/2005.... | .. 0 0 0 0 . L0 0 | 0
3225210....coveriririirinns ALBUQUERQUE. 02/13/2006.... 0 0 0 (U IR (V1 O (V18 N 0 | e 25,309 (V10 IR 0 0
3225389.....creeiirieii ALBUQUERQUE. .| 04/04/2008.... | .. 0 0 0 0 0 0
3325219..... CLAY .|12/01/2010.... | .. 0 0 0 0 0 0
3325353.....criiiieiinns BAY SHORE 10/17/2007.... 0 0 0 0 0 0
3325409.......ccommvrrieiis CARLE PLACE.... .| 08/21/2008.... | ...ovvvvrirerirnnes 3,583,885 0 0 0 0 0 0
3325538..... LATHAM .| 11/28/2011.... S 2,354,737 0 0 0 0 0 0
3425105.......ccivriei MATTHEWS...... 11/08/2004..... | ...coonvvevrrvirns | v 730,759 0 0 0 0 0 0
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3425106........cceerrrieiinns WINSTON-SALEM e INCec | i 11/08/2004... | ...coovverrineins | i 746,670 0 0 0 0
3425433.......ooi CHARLOTTE......oovveririrrerrrinriin 01/23/2009.... | coovoverererirerirnee | e 2,099,606 0 0 0 0
3425474..... GRAHAM .| 11117/12010.... | .. ...1,595,652 0 0 0 0
3425482.......covvvi CARRBORO.......coorirrirrinirieriens .112/20/2010.... | .. . ..4,513,267 0 0 0 0
3425504..... CARY. 05/31/2011.... | coveeeerierieee [ e 2,403,100 0 0 0 0
3425529... . | GREENSBORO.. ..|09/29/2011.... | .. 0 0 0 0
3425560... . | CHARLOTTE .| 05/29/2012.... | .. 0 0 0 0
3425579..... DURHAM 10/19/2012.... 0 0 0 0
3425584......ccvvii, INDIAN TRALL.... .| 1112712012.... | .. 0 0 0 0
3425591..... MONROE .|12118/2012.... | .. 0 0 0 0
34255%4 ... MOORESVILLE 12/21/2012.... 0 0 0 { o0 0 |0 | 0 [ 0
3425643... . |HILLSBOROUGH.... NC ..|08/07/2013.... | .. 0 0 0 0
3425649... | CHARLOTTE. ... NC..oovvrrrn ..|09/06/2013.... | .. 0 0 0 0
3425676... . | KILL DEVIL HILLS .INC .102/04/2014..... 0 0 0 0
3624997 . |LEXINGTON.......... .|OH 05/06/2003.... ..1,793,597 0 0 0 0
3624999... . | WASHINGTON TWP........ccoovvvrerinne OH...ooovvvnn .| 05/27/2003.... 553,619 0 0 0 0
3625022... . |COLUMBIA TWP..... OH .109/05/2003.... | ..vereriirrirnine 1,197,173 0 0 0 0
3625038 . | MIAMISBURG OH 11/14/2003.... 539,232 0 0 0 0
3625044... .| COLUMBUS........cooovvieieieierineirinine OH .. | 11/24/2003.... 472,430 0 0 0 0
3625081... . | WELLINGTON.... .|OH .| 07/07/2004..... 528,539 0 0 0 0
3625100 . | DAYTON 10/14/2004.... 400,277 0 0 0 .14,523 0
3625130... . | VANDALIA .| 03/29/2005.... | ...ovveerierirns 1,720,920 0 0 0 ..57,569 0
3625201... . |PLAIN CITY. .112/29/2005.... 938,881 0 0 0 .13,597 0
3625300... . | FAIRBORN.. 01/23/2007.... 1,383,774 0 0 0 12,742
3625341..... ELIDA ..|08/24/2007.... | .. ...1,224,584 0 0 0 11,295
3625422.... ELYRIA .| 10/29/2008.... | ...ovvoerrerirnen 3,171,839 0 0 0 19,518
3625423..... ELYRIA 10/29/2008.... 130,088 0 0 0 35,286
3625443.......ccveri MARYSVILLE.. ..102/18/2010.... | .oovvvrerierirs 3,341,599 0 0 0 69,145
3625445... . | WADSWORTH .103/09/2010.... | .. 0 0 0 28,145
3625466 . | CINCINNATI 10/12/2010.... 0 0 0 20,067
3625484... . | WESTLAKE ..|12/27/2010.... | .. 0 0 0 70,067
3625508... . | GAHANNA .| 06/16/2011.... | .. 0 0 0 ..16,099
3625547 . |LIBERTY TOWNSHIP. 02/29/2012.... 0 0 0 ..37,358
3625566... . | COLUMBUS ..|07/113/2012.... 0 0 0
3625605... . | BROADVIEW HEIGHTS ..|03/14/2013.... | .. 0 0 0
3625606... . | WASHINGTON TOWNSHI .103/15/2013.... | .. 0 0 0 . .
3625614 CINCINNATI 04/29/2013.... 0 0 0 [ o0 e (V1 O 0 | o0 s 39,625 (V10 IR 0 0
3625623... . | CINCINNATI .| 05/14/12013.... 0 0 0 15,082 | covvovrrierireeieens 0 0 0
3625626... . | WESTLAKE .105/29/2013.... 0 0 0 . 25,092 0 0 0
3625671 MONTGOMERY... 12/26/2013.... 0 0 0 [ o0 | e (V1 O 0 | o0 [ 157,887 | oo 0 { oo 0 0
3625680........ccrreeriiinns HUDSON ..|03/21/2014.... 0 0 0 8,983 0 0 0
3724985..... TULSA...c.ooviriieinne .103/03/2003.... [ ..ovvrcrierineinn | e 180,041 0 0 0 0 0
3725043..... TULSA...cooovvirerininne 11/2412003.... | ..o | e 2,585,756 0 0 0 [ eorvereereenreeniienees0 o0 e | e 26,424 | 0 | s 0 0
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Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

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

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

3725098........comeiriieiinns EDMOND 09/29/2004.... | covoovvveerrerrnee | e 2,855,312 0 0 0 0
3725234 EDOMOND 04/27/2008.... | covoorveerirerirene | e 1,418,725 0 0 0 0
3725268... . | OKLAHOMA CITY... ..|09/28/2008.... | ...ooovvrrrirnc. 1,270,120 0 0 0 0
3725282... . | OKLAHOMA CITY... .| 11/30/2006.... 2,945,503 0 0 0 0
3825076 PORTLAND 05/27/2004.... | coooovvverrerrane | v 302,600 0 0 0 0
3825260... . | TUALATIN .| 08/29/2006.... | .. 0 0 0 0
3825455... .| SPRINGFIELD......... .107/01/2010.... | .. . 0 0 0 . 0
3825521 MCMINNVILLE..........cosvverrrrerirerirnes 08/17/2011.... | coveeeveerierireee [ e 7,847,119 0 0 0 [ o0 e 0 [ o0 | 0 [ 66,660 0
3925070... . | QUAKERTOWN.... ..| 04/30/2004..... 353,838 0 0 0 7,660 0
3925343... . | PHILADELPHIA... .| 08/30/2007.... | ..ovverrirrirs . 2,477,032 0 0 0 0
3925428.......comeirriiii WASHINGTON 11/26/2008.... | ..o | e, 3,443,223 0 0 0 { o0 0 |0 | 0 [ 0
4124976... . [LEXINGTON.......... ..|01/14/2003.... 830,269 0 0 0 0
4125311... . | CHARLESTON........ .. 03/28/2007.... | ..vereriririrene 7,143,480 0 0 0 0
4125401... . |PAWLEYS ISLAND........coccomrrrinrrrnns .| 06/16/2008.... | .. 0 0 0 0
4125438 .| SUMMERVILLE 10/09/2009.... 0 0 0 0
4125480... . | CHARLESTON........ .| 12/14/2010.... 0 0 0 0
4125542... . | CHARLESTON........ .112/20/2011.... | .. 0 0 0 0
4125545 . NORTH CHARLESTON.. 02/17/2012.... 0 0 0 0
4125556... . |ROCK HILL ..|05/17/2012.... | .. 0 0 0 48,012 0
4125576... . | SPARTANBURG 1 10/05/2012.... [ oo 2,417,572 0 0 0 25,889 0
4324986 .| SEVIERVILLE 03/21/2008.... 922,511 0 0 0 .17,996 0
4325001... . | KINGSPORT. .| 05/30/2003.... 505,313 0 0 0 ..24,900 0
4325031... . | MEMPHIS... .109/30/2003.... 398,119 0 0 0 .18,076 0
4325078 . | BRISTOL. 06/04/2004.... 1,159,174 0 0 0 44,480
4325160... . | MEMPHIS... ..|08/04/2005.... | .. ...1,061,987 0 0 0 9,370
4325217... . | FARRAGUT. .103/01/2006.... 747,853 0 0 0 10,466
4325537 . | COLUMBIA 11/21/2011..... 725,975 0 0 0 9,940
4325577... . | CHATTANOOGA | 10/09/2012.... | oo 2,275,544 0 0 0 29,925
4424980..... BOERNE .102/04/2003.... 677,610 0 0 0 35,483
4425029... . |EL PASO 09/30/2008.... 445,059 0 0 0 20,308
4425033... . |EL PASO .| 10/08/2003.... 2,896,063 0 0 0 130,241
4425085... .| SAN ANTONIO .1 07/22/2004..... 610,194 0 0 0
4425090 . | GRAND PRAIRIE. 09/01/2004.... 2,328,370 0 0 0
4425103... .| SAN ANTONIO .| 11/03/2004.... | ..ovvoricrirnens 1,778,918 0 0 0
4425121... . | BEE CAVE ..|02/07/2005.... 979,646 0 0 0
4425148... . |BEE CAVE . .| 06/21/2005.... | ..ovvoerrerirnes . 1,068,761 0 0 0
4425170 LAREDO........cotvirerireieriirinsiinnins 09/16/2005.... | covoovveerierirene | o 2,738,438 0 0 0 [ o0 e 0 [ o0 | 0 [ 25445 | ..o | i 0 0
4425173... . |EL PASO ..|09/28/2005.... | .. ...1,399,167 0 0 0 0 0
4425182... . |HOUSTON .| 10/31/2005.... | .. ...3,046,270 0 0 0 0 0
4425218 PFLUGERVILLE.........ccooovvmrrrerirens 03/01/2008.... | .ceoovvrrrrerirene | e 876,627 0 0 0 0 0
4425277.... .| SAN ANTONIO .| 11/21/2006.... | .. 0 0 0 0 0
4425297 ... . |HOUSTON .101/17/2007.... | .. 0 0 0 0 0
4425309.......cccomiririei EL PASO 03/14/2007.... 0 0 0 0 0




82030

Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

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

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

4425327...... AUSTIN L. ST D 06/11/2007..... | ceveoreererrerirene | e 2,145,935 0 0 0 0 | o0 ericiernciend0 | 0 0
4425330.......ccevrrrieinns SAN ANTONIO L. ST D 06/25/2007..... | cvveeereerirerirene | o 2,409,690 0 0 0 0 0
4425391... | CLEAR LAKE........oiiieireicrieeiins X .| 04/14/2008.... | .. ..2,742,255 0 0 0 0 0
4425405... . [HOUSTON.......ovriirirircrieriierienes X .107/10/2008.... | .. . ...1,243,603 0 0 0 0 0
4425421 HOUSTON. ... | T | e 10/15/2008.... | ...cooevrrrinerns | e, 7,543,672 0 0 0 0 0
4425426... . |HOUSTON .| 11/21/2008.... | .. 0 0 0 0 43,221 0
4425437 ... . | ALAMO HEIGHTS .| 10/06/2009.... | .. . 0 0 0 0 . 29,633 0
4425456 CORPUS CHRISTI 07/01/2010.... | coveoerererirerireee [ e 1,554,619 0 0 0 (U I (V1 O 0 | o0 s 49,264 0
4425463... . |EL PASO ..109/16/2010.... | .. 1,712,944 0 0 0 0 25,443 0
4425464... .| SAN ANTONIO .110/05/2010.... | .. . ...4,035,603 0 0 0 0 0
4425478 EL PASO 12/06/2010.... | overeverrirneres | e, 2,426,186 0 0 0 0 | o0 0 | 0 | 0
4425513... . | ALAMO HEIGHTS........ooorereririieinne ..| 06/30/2011.... 888,998 0 0 0 0 0
4425535... .|CONRCE.......... .. 10/31/2011.... 894,848 0 0 0 0 0
4425543... . |HOUSTON .112/29/2011.... | .. 0 0 0 0 0
4425567 . | FREDERICKSBURG.. 07/16/2012.... 0 0 0 0 0
4425611... .| SAN ANTONIO .| 04/11/2013.... | .. 0 0 0 0 0
A425612.....covii MCALLEN .| 04/15/2013.... 0 0 0 0 . 0
4425633... KATY 06/26/2013.... 0 0 0 0 ..30,252 0
4425644..........covvvn CORPUS CHRISTI ..|08/12/2013.... | .. 0 0 0 0 25,369 0
4425648... .| SAN ANTONIO .| 08/29/2013.... | .. 0 0 0 0 29,707 0
4425652 .|CONRCE.......... 09/30/2013.... 0 0 0 0 7,897 0
4425657 ... .| SAN ANTONIO ..|10/30/2013.... | .. 0 0 0 0 0
4425660... . |EL PASO .110/31/2013.... | .. 0 0 0 0 0
4425667 .| SAN ANTONIO 12/11/2013.... 0 0 0 0 .
4425670... . | CARROLLTON........ .. 12/23/2013.... | .. 0 0 0 0 69,233 0
4525097... . |WEST VALLEY CITY...ocoorvrrrirririnns UTeoes .109/29/2004..... 0 0 0 0 216,596 | [0 | e 0
4525255 . | SALT LAKE CITY utT 08/07/2006.... 0 0 0 0 ..73,762 0
4525328... . | WEST JORDAN utT .| 06/19/2007.... | .. 0 0 0 0 22,307 | cooververirerenerienien0 | e | ) 0
4525610 SALT LAKE CITY. uT .104/02/2013.... | .. 0 0 0 0 38,614 0
4625460... BARRE 08/26/2010.... 0 0 0 0 ...112,869
4725136 RICHMOND........... VA .| 04/29/2005.... | .. 0 0 0 0 21,116 0
4725354... . | DALE CITY VA .110/29/2007.... | .. 0 0 0 0 | eoorereeeerereneiened0 [ | e e 13,207 |0 e | e 0
4725378 . [NORFOLK......vverieriirieririieiiis VA 01/30/2008.... 0 0 0 0 0
4725402... . | ASHLAND VA ..| 06/23/2008.... | .. 0 0 0 0 | eoorrervereerereneiened0 e | e 5,953 | esecieieeneenn0 e | e 0
4725407.... .| CHESTER........... e | VA ..|07/29/2008.... | .. 0 0 0 0 0
4725453... . |ALEXANDRIA........ccosvrmirmerirarirennns VAo .| 06/22/12010.... | .. 0 0 0 0 298,199 |0 [0 | e 0
4725492........ccomvvri WOODBRIDGE.... VA | 04/06/2011.... 0 0 0 (U IR (V1 O 0 | o0 i, 15,803 0
4725501... . | CHARLOTTESVILLE VA ..|05/05/2011.... | .. 0 0 0 0 23,033 0
4725563... . |RICHMOND........... VA .| 06/28/2012.... | .. 0 0 0 0 0
4725662........ccvvvvrrieiinns WILLIAMSBURG . VA e | e 11/08/2013.... 0 0 0 0 0
4825342... | TACOMA.....ccviiiiririneiersniiens WA .o .| 08/30/2007.... | .. 0 0 0 0 0
4825448... . | SNOHOMISH WA .| 05/28/2010.... | .. 0 0 0 0 0
4825636.........ccvveriiinns VANCOUVER....... WA ] 06/27/2013.... 0 0 0 0 0
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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
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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

4925073.....coveeirrineii CHARLESTON........ WV | e 05/04/2004.... | covoorvvoerierirane | e 4,858,522 0 0 0 0 0
4925347 ... LEWISBURG........crvvrrrererierirneriens WV | e 09/20/2007..... | coveeerererirerirene | o 1,486,450 0 0 0 0 0
5025072 OSHKOSH.......... AW e 05/04/2004.... | covooveveerierirane | e 2,738,244 0 0 0 0 0
5025077 WAUWATOSA.... AW [ 06/03/2004.... | .oooovvreerirerirene | e 981,811 0 0 0 0 0
5025087 OSHKOSH AW e 08/11/2004.... 3,775,355 0 0 0 0 0
5025104 MARSHFIELD......... Wl | v 11/04/12004..... | ...coonvvevrncrns | e, 5,088,978 0 0 0 . 0 0
5025122.....cvieinriniii HARTLAND.......coooovererieirerisiesiee Wi | e 02/15/2005.... | covereveerierirene | e 1,305,130 0 0 0 0 | oveeereeereerreeneenn0 [ eeveeeiecieniieseeenn0 | e | e 12,553 0 0
5025176 PEWAUKEE TWP.......ccovvreriirinns Wi e 09/30/2005.... | ccvoovveerirerirnee | eevieens 746,500 0 0 0 0 22,912 0 0
5025208 PEWAUKEE Wheiirionons | v 02/09/2006.... | ..vorevevrrrirerns [ e 899,132 0 0 0 0 16,173 0 0
5325336.....cocerrririrerinn MT PLEASANT. SCvivvivee [ 08/03/2007..... | cevveerererirerireee | cerererieereninns 1,588,314 0 0 0 0 0 0
5325337..... OMAHA.......coovvrrrinns NE...cnes [ 08/03/2007.... 2,162,375 0 0 0 0 0 0
5325360 DETROIT Ml 12/06/2007.... | ..ceoreeevrererns | e 7,288,318 0 0 0 0 0 0
5325494. . | SEDALIA.... 04/07/2011.... |. 1,772,744 0 0 0 0 ..50,100 0 0
5325587 TURNERSVILLE . NJ 11/30/2012.... | v | e, 1,146,472 0 0 0 0 .17,232 0 0
5325613.....ccveiriiriinriinns MANCHESTER......ccooisiinniiinniiiniinnes NH.ooooiiviiies [ 04/17/2013.... | covoevvveirniines | i 2,384,488 0 0 0 [( (V] I 34,339 0 0
0299999. Total - Mortgages With Partial REPaYMENES.......cooviiis v ensnsensennes | ceseesssansenas 822,348,390 0. 715 0 [ 715 L0 3,864,792 0 0
0599999, TOtAl MOMGAGES. ........ovvveevrririiiiseiieeeieeeiesssiisesiie eoeebsessseses bbb s s sessssisansins | eoissisassian 840,661,382 0. 715 0 [V VAL [N | N IS 17,254,458 | ......ocvvvene 31,119,250 | coovvvverivviinrrneenn0 | s 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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SCHEDULE D - PART 3

1

CcusIP
Identification

Description

Date
Foreign|  Acquired

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

Name of Vendor

6

Number of
Shares of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

Bonds - U.S. Government

38377G  S7 5|GNMA 2010-89 PD  4.000% 07/20/40..........cooooorreeemmerreeiaereesiaeseesssesesssssssesssssssssssssssssssssssessessesssssaennes | sevsessnn ...04/16/2014 3,168,750 3,000,000 7,000 (1
38377X AL 6| GNMA 2011-100 PX 4.000% 12/20/39........ctvuummierressssesreessssssesssssssssssssesssssssssssssssessssssssssssssssssssessssssssenes | sessesenes ...04/22/2014 | Goldman Sachs & Co. 5,531,475 5,240,000 13973 |1
0599999. Total Bonds - U.S Government. 8,700,225 8,240,000 20,973 |.......... LSS S—
Bonds - U.S. States, Territories and P
25477P  NF 8| DIST OF COLUMBIA HSG FIN AGY 2014-A A......coourieimrreiiereeisessessssssssssssssssisssssssssssssssssssssssssasssssses | sessenenes ....05/19/2014 | Barclays Capital Inc 3,000,000 3,000,000 0 |1FE
646080 QV 6 |NEW JERSEY ST HIGHER ED ASSIST 2014-1......coovummrrrirmeriisisesrissssssssssesssssssesssssssessssssssesssssssessssssnses | sevsnsenes ....05/08/2014 3,000,000 3,000,000 0 [1FE
92428C JE 5|VERMONT STUDENT ASSISTANCE COR  3.750% .....cccvueuummrreesmmsmmmsssssmmssssssmsssssssmsssssssssssssssssssssssesssssses | ossesseees ....05/29/2014 | Morgan Stanley & Co. 3,243,768 3,300,000 0 |1FE
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS. ...........urriuuuuirriuisisiriisssriississssssss s sssssss s sssssss s ssssssssssssssssssssssssssssssssssssssansenes 9,243,768 9,300,000 0 i YIS —
Bonds - U.S. Special Revenue and Special A
3136AJ LN 4| FANNIE MAE 2014-21 KW 4.000% O4/25/41........ooomeerveereenrionsssssisessissssssssssssesssssseessssssessssssnsssssssssssses | sessesnnes ...05/19/2014 | KGS - Alpha Capital 4,397,899 4,206,000 9,814 |1
3136AJ PY 6| FANNIE MAE 2014-19 VK 4.500% 04/25/34...........cmevvvverrierrieinserseinsesssesesessessssessssssesssssssessssssssssssssessoses | sessessnns ...04/17/2014 | Wells Fargo Securities 3,228,750 3,000,000 8,250 (1
3137AX EE 9| FHR 3.000% 10/15/29......coovooooeesiieesseeeeesvvoeessssssesesssssesssssssssesssssssssssssssessssssssssssssssesssssssssssssssessssesssssnssns | sosessnnnns ....06/10/2014 3,699,838 3,910,000 3,910 [1FE
3137B2 PC 8 |FHR 4212 CB 4.000% 02/15/39......ccvvevermerrieirreeeismsesssssisesssssasssssssssesssssssessssssssssssssesssssssessssssnssssssnesssss. | sesseseres ...05/21/2014 3,155,625 3,000,000 8,667 |1
31392P HP  3|FHLMC 2459 LZ 6.500% 06/15/32........cvvvvveermrmmmmreneeeeeesssssssssssessssssssssssssssesssssssssssssssssssssssssssssssssessssssssssns. | sossssneees ...06/01/2014 | Interest Capitalization 20,773 20,773 01
36230M  FL 6| GN 752871 3.850% 07/15/36.......ccomirmresmimirissirisssssssssssssssssssssssssssssesssssssssssssssssssssssesssssssessssssssssssssssnnns | wesessenes ....05/21/2014 | KGS - Alpha Capital 5,252,744 5,050,715 14,044 |1
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 19,755,629 19,187,488 44,685 | ... XXX veoerrieinenns
Bonds - Industrial and Miscellaneous
00213R AB 9 [ARLFIRSTLLC 2012-1A A2 3.810% 12/15/. ....05/21/2014 2,509,945 2,470,000 3,137 [1FE
00214M AB 9 |ARL SECOND LLC 2014-1A A2 3.970% 06/15. 06/18/2014 | RBS Securities Corp 1,998,867 2,000,000 0 | 1FE
00507U AE 1|ACTAVIS FUNDING SCS 3.850% 06/15/24 ....06/12/2014 2,992,460 3,000,000 0 |2FE
009363 AQ 5|AIRGASINC 3.650% 07/15/24..........oovveouerrriirerreiieseesssessssssesssssssessssssesesssssssssssssesssssssssssssssesssssssenns | sessesenes ...06/12/2014 998,050 1,000,000 0 | 2FE
04621W AC 4 | ASSURED GUARANTY  5.000% 07/01/24........cooormmrmeeermsereesnsssissssssissssesssssssssssssssssssssssssssssssssssssessesss. | sesssnenes ...06/17/2014 2,516,460 2,500,000 0 |2FE
05279% AG 4| AUTOLIV ASP INC SER C GTD SRNT  4.000% .......ccouurreermmrressmmeresssmsersesssnesssssssessesssnessesssnesssssssnessssssnnens | sessessnnes ...04/23/2014 3,000,000 3,000,000 0 | 1FE
05279%# AJ 8| AUTOLIV ASP INC SER E GTD SRINT  4.440% .......vvovrmrrreominerresmsnssesssssssssssssssssssssssesssssssssssssssssssssessssssnes | sessesses ....04/23/2014 2,500,000 2,500,000 0 |1FE
125464 AA  5|CIC RECEIV MASTER TRUST SECURITIZTION SE......ceovvvermvrirrnssssissssssssssssssssssssssssssssssssssssssssssmssssssns | sesssssnns ...04/16/2014 3,000,000 3,000,000 0 | 2FE
125634 AN 5| CLI FUNDING LLC 2014-1 A 3.290% 06/18/........ccvruureermmrrressmeeesessssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sessessnne ...06/17/2014 | Wells Fargo Securities 2,998,763 3,000,000 0 |1FE
12669C E5 5|COUNTRYWIDE ALTERNATIVE LOAN 2002-8 AB........ccovvermmirriermmerresmmssesssnessesssnessssssnesssssssnessssssnessssssnnes | sessessnnes ...04/01/2014 | Interest Capitalization 23,183 23,183 0 [1FM
14170T AM 3| CAREFUSION CORP 3.875% 05/15/24 ....05/15/2014 998,370 1,000,000 0 | 2FE
23338V AC 0|DTE ELECTRIC CO 3.375% 03/01/25 06/23/2014 5,991,660 6,000,000 0 | 1FE
268847 AL 6|ERAC USA FINANCE COMPANY 3.850% 11/15/. ....06/30/2014 2,013,200 2,000,000 8,769 |2FE
292480 AC 4 |ENABLE MIDSTREAM PARTNER  3.900% 05/15/.......ccvvuuummrreeummerriimmeeesismessssssesssssssssssssesssssssssssssnsesses | consessenes ....05/19/2014 | RBS Securities Corp. 998,870 1,000,000 0 | 2FE
31620M AM 8 | FIDELITY NATIONAL INFORMATION  3.875% 0.....ccourvvvermmrmiiernierisnnesiissessesssessssssessesssssessessssesssssssenes | sesseeenes ....06/03/2014 3,638,747 3,650,000 856 | 2FE
378272 AH 1| GLENCORE FUNDING LLC 4.625% 04/29/24...........cosvvvvveinicrriissssrisssessessssesssssseessssssessssssesssssssssssssssses | sessensenes ...04/22/2014 5,980,260 6,000,000 0 | 2FE
46641X AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1 A 4. .ooommricssciisesiesisssssssssssssssessessssessssssssesssssnnes | sessensenes ....06/11/2014 2,606,250 2,500,000 7,222 |1FE
46641Y  AJ 2 |JP MORGAN MORTGAGE TRUST 2014-2 202 3.....cooiiieceerreeeeemmmssssseesssssssssssssssessssssssssssssssssssssssssssssssses | sossssseees ...06/25/2014 5,192,188 5,000,000 14,097 [1FE
486606 K# 2 |KAYNE ANDERSON MLP INV CO SER KK SR UNSE..........cccoimmmrriininriiinerrsisiessssssessssssessssssessssssssssses | osserseses ....04/30/2014 | Morgan Stanley & Co. 1,000,000 1,000,000 0 | 1FE
53079E BE 3|LIBERTY MUTUAL GROUP 144A 4.250% 06/15 ...04/22/2014 3,088,110 3,000,000 46,042 | 2FE
574754 AL 1|MASHANTUCKET WESTERN PEQUOT 144A 6.350 04/03/2014 | Interest Capitalization 12,726 12,726 0 |5
61166W AU 5|MONSANTO CO 3.375% 07/15/24 ....06/26/2014 2,498,500 2,500,000 0 |1FE
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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)

628530 BD 8|MYLANINC 4.200% 11/29/23 ....06/03/2014 | J P Morgan & Co. 4,120,240 4,000,000 3,267 |2FE

68235E AA 1| ONDECK ASSET SECURITIZATION TR 2014-1A A ....04/30/2014 | Deutsche Bank Securities 2,999,384 3,000,000 0 |2AM

68389X AU 9| ORACLE CORP  3.400% 07/08/24.........occcmeerviumrniesresmssssesssessessssssssssssssssssssessssssesssssssessssssesssssssessssssneses | sessenseses ....06/30/2014 | Bank of America 4,988,650 5,000,000 0 | 1FE

74834L AV 2| QUEST DIAGNOSTICS 4.250% 04/01/24..........ooovooeeeriereeriirssereesssesssssssessssssssssessssesssssssessssssssssssssssesss. | sesseneees ....06/09/2014 | J P Morgan & Co. 3,552,395 3,500,000 35,122 | 2FE

867658 AN 9 |SUNOCO LOGISTICS PARTNER  4.250% 04/07/........cirvvirveeeirissecisssicessiisssssssssssssssissssssssesssssssssssssssses | cossssseees ...04/01/2014 | KGS - Alpha Capital 500,810 500,000 59 | 2FE

94974B FY 1| WELLS FARGO COMPANY  4.100% 06/03/26............covvermrrvierrerreesiersesssesssssssssssssssssessssesssssssssssssssssssss. | sessennenes ....06/12/2014 | Wells Fargo Securities 1,006,860 1,000,000 1,594 | 1FE

969457 BW 9| WILLIAMS COMPANIES  4.550% 06/24/24..........ooooomivvvriieiriiiniesrisssssssssssssessssessssssesssssssessssssssssssssssssses | sessneenes ....06/19/2014 | Citi 1,994,760 2,000,000 0 | 2FE

96950F AQ 7 |WILLIAMS PARTNER LP 3.900% 01/15/25.........cvvveerrrerireeriorssssissssessssssseessssssesssssssessssssssssssssessssssnnnes | sessessans ....06/24/2014 | J P Morgan & Co. 2,990,700 3,000,000 0 | 2FE

97652P AA 9| WINWATER MORTGAGE LOAN TRUST 2014-1 A1 ....06/19/2014 | J P Morgan & Co. 2,584,375 2,500,000 6,944 [1FE

981811 AE 2| WORTHINGTON INDUSTRIES INC 4.550% 04/1 04/10/2014 | J P Morgan & Co 997,890 1,000,000 0 |2AM

559222 AQ 7 |MAGNA INTERNATIONAL INC 3.625% 06/15/2 ....06/12/2014 | Various 3,999,790 4,000,000 101 | 1FE

98462Y AA 8| YAMANA GOLD INC 4.950% 07/15/24. A ....06/27/2014 | Various 5,549,705 5,500,000 825 | 2FE

494386 AB 1 |KIMBERLY-CLARK DE MEXICO 3.800% 04/08/. RS- ....04/04/2014 | Various 2,747,725 2,750,000 79 |1FE

857004 AC 9|STATE GRID OVERSEAS INVESTMENT (2014) L RS- ....04/29/2014 | Morgan Stanley & Co. 7,430,450 7,500,000 0 | 1FE

BCC26G 6A 6|RISE 2014-1 A ASSET BACKED SECURED TERM |- ...04/23/2014 | Goldman Sachs Lending Partners 7,148,750 7,000,000 15,791 (1Z
Q9194@ AF 4| TRANSPOWER NEW ZEALAND LTD SR UNSECD NT. |-~ ...04/07/2014 | Barclays Capital Inc 4,723,218 4,700,000 52,640 |1

X5152* AJ 8| MJ MAILLIS SA PACKAGING SYSTEM CONVERTIB | ....04/10/2014 | Interest Capitalization 65,069 65,069 0 [5.
3899999. Total Bonds - Industrial and Miscellaneou 113,957,380 e 113,170,978
8399997. Total Bonds - Part 3 151,657,002 .149,898,466
8399999. Total Bonds, 151,657,002 .149,898,466
Preferred Stocks - Industrial and Miscell

060505 EG 5| BANK OF AMERICA CORP SERIES V PREFERRED I I ....06/12/2014 | Bank of America 3,000,000.000 3,000,000 0.00 0 |P3LFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous 3,000,000 XXX (V] YOS —
8999997. Total Preferred Stocks - Part 3 3,000,000 XXX 0 o XXX i
8999999. Total Preferred Stocks. 3,000,000 XXX [V PO —
9899999. Total Preferred and Common Stocks 3,000,000 XXX 0 o XXX oo
9999999. Total Bonds, Preferred and Common Stocks 154,657,002 XXX 262,203 |.......... 0.0 S—

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
3132H3 7A  5|FREDDIE MAC GOLD POOL U90889 3.500% 03... | ..... 06/01/2014| Paydown..........ccovvveerenerirerirenens | cvvvenernerirenerseeens | cvvenerennnee 10,547 | i 70,547 | 75,298 | i 75,211 | 0 | (4,664) ....(4,664) 03/01/2043| 1...
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36.......... | ..... 06/01/2014| Paydown.... 03/25/2036 1...
3136AA MC 6| FANNIE MAE 2012-139 WV  3.000% 02/25/36......... | ..... 06/01/2014| Paydown..........cccvveemrvenerirerercens X ! , X 02/25/2036 1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16......... | ..... 06/01/2014| Paydown..........ccoveeereneenerrienens | cevenne 237 237 235 236 0 A 0 1 11/15/2016/ 1...........
CANTON LEASE FINANCE TRUST-GSA US GOVT
3623%* AB 7L |l 06/15/2014| Redemption ~ 100.0000............ | coverrrenrvmniinmrirens | coreerireenne 98,965 | .....ccco..c 98,965 | ..ocvvvnevn. 98,965 0 .0 0 0 06/15/2030| 1...........
38373M  2F 6| GNMA 2008-80 IO 0.975% 04/16/50..........covrermrene | cever 06/01/2014| Paydown..........ccouvererenernerirerens | voveene 0 0 21,246 | .o 20,704 | s 0. (20,704) | ..ovvrernnens (V1N I (20,704) 04/16/2050| 1...........
38373M  3S 7 |GNMA 2008-86 IO 0.466% 10/16/48..........cocvverrns | veres 06/01/2014| Paydown..........ccoveeereneenerireeens | cevenae 0 (V1 I 194,958 | ..o 191,532 | i 0]... (191,532) | covovevvcrinn 0| s (191,532) 10/16/2048| 1...........
38373M 7D 6|GNMA 2009-37 IO 0.958% 05/16/49.........ccvvvrvreine | vever 06/01/2014| Paydown.... 0 0].. ......9,865 0| (9,674) ...(9,674) 05/16/2049| 1...
38373V M3 1| GNMA2002-87 Z 5.500% 11/20/32.........coovvvcvrivcins | o 06/01/2014| Paydown ..744,896 28,392 16,930 ...744,896 ..15,920 |11/20/2032|1...
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32..........cconvvvrnere | e 06/01/2014| Paydown.... 232,383 232,383 241,315 234,830 0| v (2,448) 232,383 | o0 [ 0 | 0 | 5,852 |07/20/2032| 1...
38374N  JX  6|GNMA 2006-42 B 5.045% 08/16/46...........coecernvvnncs | vever 06/01/2014| Paydown.........cccovveerenniereniienins | cevenae 259,500 259,500 283,970 282,400 0. (22,900) 259,500 08/16/2046| 1...........
38375C BD  1|GNMA 2012-57 DA 5.525% 04/20/42............oncecriee | vener 06/01/2014| Paydown.........ccoueererenerrnerienens | coveene 538,956 538,956 589,820 572,143 0. (33,188) 538,956 04/20/2042| 1.........
38376G A7 5|GNMA 2011-10 AC 3.768% 11/16/44........coooovvvvvns | veree 06/01/2014| Paydown.........ocovvvrrneerernninnirens [ corerernerssinnneninnes | vveveernnnn86,838 | 166,838 | oo, 72,597 | v 72,462 | oo 0 [ e (5,625) [ voovvevrrvrrend0 | eieieenn(5,625) | viviierin0 | 66,838 11/16/2044| 1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35........ccomvvrrvrrreres | cenee 06/01/2014| PaydOWN..........cvvueemerinernerienens | cveerenrrsernenirneenee | evvnernenn 135,451 | 135,451 | e 135,620 | cooovvveneee 135,572 | vovevvercrinn 0 03/16/2035| 1...
38376G RQ 5|GNMA2010-74 B 3.810% 08/16/39.........cccevevvvrreres | covee 06/01/2014| Paydown.... 502,384 501,573 0 ...494,959 08/16/2039 1...
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B 5.944% O...... ] ..... 05/12/2014| Redemption  100.0000.........c0. [ covrernnrmsenesmenmninns | crvserenens 110,993 | oo 110,993 | oo 110,993 | v 110,993 0 .0 0 0 0| s 110,993 08/10/2018[ 1...........
0599999. Total BONAS = U.S GOVEIMMENE. ........ivveeiiiiiiietsisisesissssses st ess et esss stttk ettt nntns | cesasnins 2,821,096 | ......... 2,821,096 | ......... 3,133,938 | ........ 3,112,284 | oo 0]... (291,190) | covovvriein 0] (291,190) | covovvrnnnnnd 0| e 2,821,096 | o0 | 0 | 0] 73,213 XXX... | .XXX..
Bonds - All Other Government
683234 8A 9| PROVINCE OF ONTARIO 4.100% 06/16/14........... A.. | 06/16/2014| MALUIIEY........cvvrveerericirirnriieinns [ eererenreisisssiernnes | eevernnd 6,750,000 | ......... 6,750,000 | ......... 6,745478 | ......... 6,749,549 | ..o O [ o8 | 0 | 81 | (V1 I 6,750,000 | ...cocovennee 0 [ v 0 | e 0 ... 138,375 | 06/16/2014| 1FE......
50064Q AA  8|KOREA LAND CORPORATION 144A 5.750% 05/.. | R.. | 05/30/2014] Maturity........c.ccosvuenirrnrerniernenns | coveens 925,000 925,000 909,710 924,179 0 0 925,000 0 0] 0] 26,594 | 05/30/2014| 1FE......
1099999. Total Bonds - All Other GOVEINMENL. ... ...rvrerrieresireersstesessssessesasssssssss s ens sttt ensensnnrans | baneseres 7,675,000 | .........7,675,000 | ......... 7,655,188 | ......... 7,673,728 | oo, 0] 1,272 | oiiiiel0 | 1,272 | 0 7,675,000 | ..ovorrnnee (U] I 0 [0 [ 164,969 |...... XXX... [.XXX..
Bonds - U.S. States, Territories and Pc
130333 CA 3| CALIFORNIA HOUSING 2013 SERIES A 2.900...... | ..... 06/02/2014| Redemption  100.0000............ 0 .0 0 0 0 02/01/2042| 1FE......
172217 GW 5| CITY OF CINCINNATI OHIO BUILD AMERICA BO... |..... 06/01/2014| Call ~ 100.0000..........c.cerernecns 0 .0 0 0 0 12/01/2019| 1FE......
20774W  H2 0| CONNECTICUT ST HSG FIN AUTH 2011 SERIES.. |..... 04/17/2014| Redemption ~ 100.0000............ | ceveereeerrrverirerernne | ceverirneend 15,000 | i 15,000 | oo 15,188 | i 15,149 | [V IR (5) 0 (5) 0 11/15/2041] 1FE......
34074H FQ O|FLORIDA ST HSG FIN CORP MF REV 2013 SERI... | ..... 04/01/2014| Redemption  100.0000... .5,000 0 .6 0 6 0 04/01/2029| 1FE......
419818 HM 4 |HAWAII HOUSING 2013 SERIES A 2.600% 07...... |..... 06/01/2014| Redemption  100.0000... 213,320 | ..o 197,730 | oo 197,730 | (0 [ 150 | e 0 [ s 150 | oo 0 07/01/2037| 1FE......
49130T PS  9|KENTUCKY ST HSG CORP HSG REV 2013 SERIES ..... 06/02/2014| Redemption ~ 100.0000... ..150,000 , 0 .0 0 0 0 11/01/2041] 1FE......
57586N GX 3 |MASSACHUSETTS ST HSG FIN AGY 5.100% 12.. | ..... 05/01/2014| Redemption  100.0000... 285,000 285,000 285,000 285,000 0 .0 0 0 0 12/01/2030| 1FE......
57586P R4 0| MASSACHUSETTS ST HSG FIN AGY SERIES 157. | ..... 06/06/2014| Redemption ~ 100.0000............ | covveeerererererernenins | crvverireens 180,000 | wovvverecs 180,000 | ..oovveeeee 180,000 | coovvveneee 180,000 0 .0 0 0 0 12/01/2027| 1FE......
594659 AP 9| MICHIGAN ST HSG DEV AUTH SERIESA 4.60..... | ..... 06/01/2014| Redemption ~ 100.0000............ | coverervnreemerecrirene | coreerneenns 40,000 | ..ooovrrrnee 40,000 | ..cooovrvrner 40,000 | .coooererees 40,000 0 .0 0 0 0 12/01/2026| 1FE......
60416Q EP 5| MINNESOTA ST HSG FIN AGY 2011 SERIESE...... | ..... 06/01/2014| Redemption ~ 100.0000............ | ...... 25,000 | ..... 25,000 25,000 | .ovcrernnene 25,000 0 .0 0 0 0 07/01/2031| 1FE......
60636Y HM 6 |MISSOURI ST HSG 2012 SERIES 1 4.156%......... | ..... 05/01/2014| Redemption ~ 100.0000... 0 .0 0 0 0 07/01/2033| 1FE......
60637B CN 8| MISSOURI HOUSING 2013 SERIES A  2.650%...... |..... 06/01/2014| Redemption  100.0000... 0 .0 0 0 0 11/01/2040 1FE......
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60637B CP 3| MISSOURI HOUSING 2013 SERIES B  2.650%...... |..... 06/01/2014| Redemption  100.0000. 0 .0 0 0 0 11/01/2041| 1FE......
60637B CR 9| MISSOURIHOUSING 2013 SERIESD 2.550%...... |..... 06/01/2014| Redemption  100.0000... 0. 92 0 .92 0 10/01/2034| 1FE......
61212R T8 9|MONTANA ST BRD OF HSG 2011 SERIESB 4..... | ..... 06/01/2014| Redemption  100.0000... 0 .0 0 0 0 12/01/2026| 1FE......
641279 JT 2| NEVADA HSG DIV SINGLE FAMILY SERIES 2011.. |..... 04/01/2014| Redemption ~ 100.0000............ | coveervevrrrerrerernne | cerverersene88,000 | viviirrer.65,000 | ooovrirrnn85,879 | v 85,879 | i (U IO (19) 0 (19) 0 | o 65,860 | ...coovverne (V] I (860) | <vvvvvene (860)| ........ 1,544 |10/01/2033| 1FE......
644690 US  8|NEW HAMPSHIRE HOUSING 2013 SERIESA 3....|..... 04/01/2014| Redemption ~ 100.0000............ | .c.... 375,000 375,000 392,813 391,691 (1 [ (K140 — (V18 I (377) 0 391,314 0 ... (16,314) | ..... (16,314) | ........ 7,320 | 07/01/2034| 1FE......
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3..... |..... 06/02/2014| Redemption ~ 100.0000............ | covveurrreereerererenes | veverieereninns 5,000 | oo 5,000 | coovrcrirenne 5,000 | ..... 5,000 0 .0 0 0 (1 I 5,000 | ccoverernene (V1 I (V1 IO 0 | s 89 |09/01/2032| 1FE......
64988R FL 1 |NEW YORK ST MTGE AGY REV 2013 48TH SERIE | ..... 04/01/2014| Redemption ~ 100.0000............ | ....... 265,000 265,000 274,280 273,541 (I [ (VA1) ) I (V18 I (219) 0 273,322 (V] I (8,322) | ....... (8,322) | ........ 3,478 | 04/01/2041| 1FE......
658207 PA  7|NORTH CAROLINA HSG FIN AGY 2012 SERIES 3. | ..... 06/02/2014| Redemption ~ 100.0000... ...15,000 ....15,000 0 0 0 01/01/2029| 1FE......
677377 2M 4| OHIO ST HSG FIN AGY SF MTGE 2013 SERIES..... | ..... 06/02/2014| Redemption ~ 100.0000........... ...60,000 | ..............60,000 0 0 0 11/01/2041] 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO ENTERPRISE BOND. |..... 06/01/2014| Redemption ~ 100.0000.........c.. | covvereerrererenereninns | crvverirnens 100,000 | covvvvrece 100,000 0 0 0 06/01/2020| 1FE......
677555 UW 2| STATE OF OHIO OHIO ENTERPRISE BD 2002-1.... | ..... 06/01/2014| Redemption ~ 100.0000............ | covereremeemerererirens | cererineenns 70,000 | cooverinnes 70,000 0 2 0 03/01/2017| 1FE......
708796 B8 9| PENNSYLVANIA HSG FIN AGY 2011-113 4.85...... | ..... 06/10/2014| Call ~ 100.0000..........cocererreerrs | cererrrrreerrrerierernne | everna 4,000,000 | ......... 4,000,000 0 0 0 10/01/2037| 1FE......
83712T DA  6|SOUTH CAROLINA ST HOUSING FIN 2013-1 2.... |..... 06/02/2014| Redemption ~ 100.0000............ ..105,000 0 0 0 01/01/2041| 1FE......
882750 MZ 2| TEXAS ST DEPT HSG & CMNTY SERIES 2011B.... |..... 06/02/2014| Various. 110,000 ..110,000 0 (4) 0 01/01/2030| 1FE......
92812U K5  6|VIRGINIA HOUSING DEV AUTH 2013 SERIES B.....| ..... 06/27/2014| Redemption ~ 100.0000............ 55,325 ....55,325 0 0 0 04/25/2042| 1FE......
93978X EK 2| WASHINGTON ST HSG FIN COMMN 2011 SERIES | ..... 06/02/2014] VarOUS. ......ovvevereeerssnississsiinnes | coveens 75,000 | oo 75,000 0 (7) 0 10/01/2031[ 1FE......
1799999. Total Bonds - U.S. States, Territories and Possession . . et | e 7,956,944 | ......... 7,956,944 | ......... 7,960,677 | ......... 7,958,787 | .o (V) (381) [ v (U (38N) | oo 0].....7,958405 | ...........0 | .....(1,460) | ......(1,460) | .....207,607 |...... XXX... [ . XXX
Bonds - U.S. Special Revenue and Special A t
313399  EK FHLMC 2348 ZK  6.000% 08/15/31 N 06/01/2014| Paydown.... ....52,987 ..53,439 | ...... 52,986 0 A 0 1 0 | voieereenn52,987 | o0 | e | e | 1,305 | 08/15/2031| 1..
313390 7A FHLMC 2417 KZ 6.000% 02/15/32.........cccmevrvvernens | o 06/01/2014| Paydown 118,749 16,211 02/15/2032| 1
N 06/01/2014| Paydown.... ..100,644 ..101,064 10/15/2031{1...

9
0
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31
3
4
2

31339M  FE FHLMC 2389 ZB 6.000% 12/15/31.......cevvvvviirinnns [ o 06/01/2014| Paydown 182,652 | ...cccveaee 172,474 12115/2031] 1...........
31339N 5V FHLMC 2403 DZ  5.500% 01/15/32........ocomvvveinrris | e 06/01/2014| Paydown 01/15/2032| 1...........
31339W  XR FHLMC 2439 EZ 6.000% 04/15/32........ccooevuvvicnnns [ o 06/01/2014| Paydown 04/15/2032| 1...........
313372 DL 1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.. B 06/01/2014| Paydown.... 11/15/2023|1...
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29........ccocvvvvvvinnns [ o 06/01/2014| Paydown 01/15/2029| 1
3133TJ HS  5[FHLMC 2125 JZ 6.000% 02/15/29... e 06/01/2014| Paydown.... 02/15/2029 1...
313401 YH 8 |FHLMC 15 POOL# 360005 9.500% 07/01/17.......... | ..... 06/01/2014| Paydown 07/01/2017| 1...........
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23........... | ..... 06/01/2014| Paydown 11/25/2023(1...........
31359G B8  8|FNMA REMIC 1994-30 K 6.500% 02/25/24............. | ..... 06/01/2014| Paydown 02/25/2024|1...........
31350L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25 B 06/01/2014| Paydown.... 12/25/2025(1...
3136A8 DP 2| FANNIE MAE 2012-104 V' 3.500% 02/25/38............ | ..... 06/01/2014| Paydown.... N , cevennennn D1 TA3 | e 2,256) | o0 [ i(2,256) | 0| e 48877 | 0| (1,105) 02/25/2038 1...
3136A9 WW 4 |FNR 2012-121 GV 3.500% 01/25/30.........cccocvcrurnes | cenes 06/01/2014| Paydown \ \ 94 | 25 | 0| L) I JTO) [ v [ 000086,380 | 0 [0 [ 0 [ 01/25/2030{ 1...........
3136AE  TT  4|FANNIE MAE 2013-54 BA 3.000% 06/25/43............ | ..... 06/01/2014| Paydown A2 | e A5TT6 | e ABTAT | 0 ATE) | ) ATO) [ e [ 4242 | 0 ] 0 |0 [ 06/25/2043| 1...........
3136AG HV  7|FANNIE MAE 2013-94 CV 3.500% 07/25/33........... | ..... 06/01/2014| Paydown ) , 500 | o , cevvneeenn 2l T | s [ i 277 | il | 84781 | 0 |0 [0 | 07/25/2033| 1...........
3137AR WS 1|FHR 4073 HC 3.500% 03/15/35.........cccccevvvrivvriinns | s 06/01/2014] Paydown..........c.ccevvnrvvenricnniienin | corieriicnnieciveniens | coereennnn36,533 | 136,633 | ...i39,624 | L . ) [N | I IO (2,374) | oveieen0 | 36,633 | 0 | 0 | 0 ] 03/15/2035| 1...........
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3137AV 6P 7|FHR 4121 MV 3.000% 12/15/35.......ccoovvevrrerrrirnrins | corne 06/01/2014| Paydown..........ccoveverrenrrrerirrens 0 (2,640) 0 12/15/2035 1...........
3137B3 4W  5|FHLMC MULTIFAM STRU PASS THRU 4215 LV..... |..... 06/15/2014| Paydown.... 0 262 0 04/15/2033| 1...
313920 SU  5|FNMA 2001-35ZG 6.500% 08/25/31........covvvvvrerres | vevee 06/01/2014| Paydown.... ..57,303 | ... . 55,409 56,620 | ..o [V I 683 | .o 0 08/25/2031| 1...
31392E H6 0|FNMA2002-69Z 5.500% 10/25/32........cccomvvevvernene [ v 06/01/2014| PaYdOWN.......couvvmrveirnerierireeens | oevereerserieeesenins | cveverieens 118,765 | ..covvevee 118,765 | ..ovvveveee 113,332 | oo 116,376 0].....2389 0 10/25/2032 1...........
31392K HM  1|FHLMC 24450Z 6.500% 05/15/32........ccconvvemmvrmnres [ e 06/01/2014| Paydown..........ccoveeereneenerrienens | cevenne 237,535 237,535 233,021 236,016 0| e 1,519 [ s 0 05/15/2032| 1...........
31392M U4 2|FHLMC 2463 Z 6.000% 06/15/32.......cocveveerercrrne | cever 06/01/2014| PaYdOWN........ocvvrrerrrerinerienins | ceverneeissnnerieniene | cerveninneenns 46,865 | .............. 46,865 | .....cooonc 45211 | oo 46,438 | ..o (U IO 426 | .o 0 06/15/2032| 1...........
31392M U5 9|FHLMC 2463 ZB 6.500% 06/15/32........ccomvvererernrens | ceres 06/01/2014] PaYAOWN.........ouvvmirriieiierireeins | eerieeisesiseissenins | cveerienes 109,839 | .ovvvenees 109,839 | ..oovveneee 109,133 | coovvvenee 109,465 | .ooovvvrciennn 0 | s 374 | s 0 | 374 | (1 I 109,839 06/15/2032| 1...........
31392P RL 1|FHLMC 2484 Z 6.000% 07/15/32 e 06/01/2014| PaYAOWN........courvmrvrrnerierireens | evvereerieniesesseenns | creerinens 119,869 | covvveree 119,869 | ..ovvveneee 110,184 | coocvvveneee 116,912 0].....2,956 (1 T X < X (R — 119,869 07/15/2032| 1...
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32. i 06/01/2014| Paydown.... 227,650 227,650 219,357 225,345 0| e 2,305 | s 0 0 227,650 07/15/2032|1...
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32.......ccorvrevrvrerrne | vever 06/01/2014| PaYdOWN........oucvvrrerereerinerierins | reverseeissrnerienieee | cerenisneenns 76,598 | ..ooovverncn 76,598 | ..oovvrneens 69,112 | v 75,305 | cooovrerrernns 0| e 1,293 | v 0| v 1,293 | s 0 | o 76,598 08/15/2032| 1...........
313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32.......ccomvrverimernns | veves 06/01/2014] PaYdOWN.........ouevmiviieiierireeens | eereeerseniesesnenins | cvseerienes 128,481 | oo 128,481 | coovvvenne 123791 | e 127,323 | oo 0 e 1,159 [ s 0 | v 1,159 | s (1 I 128,481 09/15/2032| 1...........
313920  JL 9|FHLMC 2499 VZ 6.000% 09/15/32........ccovvvevrernrrnn | veves 06/01/2014| Paydown.........ccouvererenernerienens | veveene 340,701 340,701 334,663 338,257 (N 2444 | o) 0 0 340,701 09/15/2032| 1...........
31392W  JU 5| FHLMC 2509 ZQ 5.500% 10/15/32. N 06/01/2014| Paydown.... 10/15/2032 1...
31393A VK  0|FNMA 2003-30 HY 5.500% 04/25/33.........ccoerermrene | o 06/01/2014| Paydown 04/25/2033| 1...
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33. N 06/01/2014| Paydown.... 03/15/2033| 1...
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........cccoceree | vonee 06/01/2014| Paydown 01/01/2020| 1...........
36230M  FL  6[GN 752871 3.850% 07/15/36.......cccrvvvrerrvrirceivrinnirns [ s 06/01/2014| Paydown.........ovvrvvererverernnienirnns [ evrnnrnernsnnereninnes | eevverneeeen 71879 | il 11,679 | 12,146 | 0 | ciieincn0 | s (467) | 0 [ e (467) | il | e 11,679 | 0 [ v 0 | v (V1 I 37 [07/15/2036(1...........
38378N KA  0|GNMA2013-173 VB 3.500% 10/16/33........covvrrrerer | cever 06/01/2014| Paydown 10/16/2033| 1...........
456567 WA 0 [INDUSTRY CA URBAN DEV AGENCY 5.500% 05. | ..... 05/01/2014| Redemption ~ 100.0000............ [ overerrrrrvrrneirerinnns | coverns 1,765,000 | ......... 1,765,000 | ......... 1,795,888 05/01/2016| 2FE......
46637Q AA  4|JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 | ..... 06/01/2014| Paydown 655,486 655,486 671,290 01/27/2038| 1FE......
476565 AA 4 |JERSEY CITY MEDICAL CNTR 2012 3.039% 1..... [ ..... 05/20/2014| PaydOWN........ccoovvrrverieireriniinerens [ covereniersnsssiennnes | crvveennnnns 110,000 | .coocvecenee 110,000 | ..covvervne 110,000 11/20/2028| 1FE......
US ARMY HOSP CASH MGMT FUND SENIOR
911551 AA 7|SECUR .. 06/01/2014| Various..............ccccorerevrrcererrnns | crvee 27,066 | .............. 27,066 | .ovvvrinns 27,066 | .oocovrrnee 27,066 0 .0 0 0 0 05/01/2032|1...........
3199999. Total Bonds - U.S. Special Revenue and Special A t.. . . (SRR [T 5,825,834 | ........ 5,825,834 | ........ 5,790,013 | ....... 5,790,277 | oo [ [0 I 0 [ (817) | covreernnnnad 0].....5830534 | ......0]|...(4700)]....(4700)]...133,863 |.... XXX... [.XXX
Bonds - Industrial and Miscellaneous
00212P AV 0|ASG RESECURITIZATION TRUST 2009-5 A50........ | ..... 06/01/2014] PaydOWN.........cvemeererinernerienins | ceeerenernerenineenes | evnnernneene D077 | i 51,077 | oo 50,055 | 1o 50,735 | o0 | 342 | (V1 I 342 | s 0 02/28/2037| 1FM.....
00213R  AA  1|ARLFIRSTLLC 2012-1A A1 1.902% 12/15/........... | ... 06/15/2014| Paydown 72,413 0 0 0 12/15/2042| 1FE......
00228# AA  0|AV CINGULAR LLC CINGULAR WIRELESS LLC..... | ..... 06/15/2014| Redemption ..100,428 0 (59) 0 08/15/2021
004375 AN 1| ACCREDITED MORT LOAN TRUST 2003-2 A1 4...|..... 06/01/2014| Paydown 76,124 | i BTATA | 65,137 | 0] 10,988 | 0 [ oo 10,988 | ..o 0 10/25/2033
00442Q AG  3|ACE SECURITIES CORP 2003-MH1B1 6.500%.... |..... 06/01/2014| PaydOown.........ccovererenerncrienins | ceversrrieseinerneninee | evnvennenn 102,818 | i, 102,818 | ..o 108,602 | oo 104,410 | o0 | ceiecnn(1,592) | v (V1N I (1,592) | .overrernen 0 08/15/2030| 3AM.....
008414 AA 2| AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. | ..... 06/25/2014| Paydown..........cccuvvevrvnerierereens 1992 | 57,992 | .ooeeeern. 55,473 | 55,501 | 0 | 2,491 | (V1 IO 2,491 | 0 07/25/2043| 1FM.....
00922K AB  6|AIR 2 US 144A SERIES B ENHANCED EQUIP........ |..... 04/01/2014| VAIOUS.......oocvvvrereereriseiaerinnes | cevenns 582,403 582,403 585,865 583,416 (U IO (35) 0 (35) 0 583,381 0 | e (C2£:)) [— (978)] ...... 25,122 | 10/01/2020| 4FE......
01877K AA 1| ALLIANCE PIPELINE LP 144A SENIOR NOTES..... |..... 06/30/2014| Redemption ~ 100.0000............ | ... 396,669 396,669 396,669 396,669 0 .0 0 0 0 396,669 0 (V1 IO 0 . 15,411 | 06/30/2015| 1FE......
AMERENERGY GENERATING CORP SENIOR
02360X AJ 6|NOTES .. 05/22/2014| Goldman Sachs & CO.........cccuweve | evrvmrriverirerirnniens | crverienns 112,500 | covvrirnes 125,000 | .ooovvvereees 76,250 | covcvernnne 76,250 0 .0 0 0 [V T 76,250 | ..ooverennc 0. 36,250 | ...... 36,250 | ........ 4,886 |06/01/2032| 4FE......
02640F AA  6|AMERICAN GEN MRTGE LOAN TR 2010-1A A1...... | ..... 06/01/2014] PaYAOWN.........ourvmivrrenerierireins | eerereersensesissenins | cvveerieens 193,639 | .ovvvvnes 193,639 | .ooovveneee 193,592 | cocovrrrnee 193,015 | oo 0 | e 624 | oo (V1 IO 624 | .o (1 193,639 | covvrerrnnnnd (V1 I (V] IO 0| e 4,198 | 03/25/2058| 1FM.....
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03063P AE 2| AMERICREDIT AUTOMOBILE REC 2010-3C 3..... |..... 06/08/2014| PaYAOWN........ouvvvmirrienerierirerins | eereeerseniesisnenins | cvserieend 688,481 | ............ 688,481 | ............ 688,421 688,471 0. 10 0 .10 0 | e 688,481 | ..cocccvvnee (V1 I (V1 IO (U I 9,499 | 04/08/2016 1FE......
03215P EQ 8| AMRESCO RESIDENTIAL SEC CORP 1998-2 AS..|..... 06/01/2014| PaYdOWN........oevvrrerrririnerienins | ceverneeissnserieniene | cereninneenns 87,439 | oo 87,439 | oo 80,990 | ...... 83,605 0 3,834 (V1 I 3,834 | i 0 02/25/2028| 1FM.....
03235M  AA  0|AMTRAK/PENN STATION 144A LEASE FINANC.. | ..... 06/15/2014| Redemption 261,758 261,758 261,758 261,993 (U IO (22) 0 (22) 0 06/15/2017| 1...........
04542B MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4..... |..... 06/01/2014| PaYdOWN.......couvvmrveirnerierireeens | oevereerserieeesenins | cveverieens 100,164 | ..ccvvvvee 100,164 | .............. 99,921 | v 100,206 | oooovvenrennn (U IO (38) 0 (38) 0 06/25/2035| 1FM.....
04626R AA 4 |ASTORIA POWER PROJECT SERIES A 144A 5.... 1 ..... 06/02/2014| Redemption ~ 100.0000............ | covverevrererererneninns | cereerienns 197,114 | s 197,114 | e 197,114 | e 197,114 0 .0 0 0 0 05/01/2016| 2FE......
049164 AU  O|ATLASAIRINC 1999 1A-1 7.200% 01/02/1........coo. | vence 06/02/2014| Redemption ~ 100.0000.........c.. | covveeerererererereninns | crvrerirnens 105,896 | ..cocvvnees 105,89 | ...oovvvvnen 98,891 | .ocvvvnee. 102,101 | covovvrernnn (1 IO 210 | oo (V1 I 210 | oo 0 01/02/2019) 3...........
05532 DT  8|BCAP LLC TRUST 2009-RR13 1A5 6.000% 05...... |..... 06/01/2014| PaydOwn.........ccouverereneinerienins | ceerrenrieenienieeenns | eevneirnnenn 79,984 | 79,984 | 80,534 | i 79,816 | 0 | 168 | (V1 IO 168 | oo 0 05/26/2037| 1FM.....
055392 AB  0|BFL FUNDING | 144A TRUST CERT SERIES 20.... |..... 05/01/2014| Redemption 0 (1) 0 05/01/2026| 1...........
05606T AA 1|BXG RECEIVABLES NOTE TRUST 2010-AA 5..... E.. | 06/02/2014] PaydOWN..........ccoorrvmrrnerineerannes | coneveerireniseensninns | evrennreneee8GTT2 | e BATT2 | i 84707 | 84,641 | 0 | 131 [ (V1 IO 131 | e 0 03/02/2026| 1FE......
05606U AA  8|BXG RECEIVABLES NOTE TRUST 2012-AA 2..... | ..... 06/02/2014| Paydown..........cccveeerrvnerererereens ! , X I . 0 0 0 12/02/2027| 1FE......
05606V AA  6|BXG RECEIVABLES NOTE TRUST 2013-AA 3.... |..... 06/04/2014| Paydown..........cccocverrenerrerircens . 0 .31 0 12/04/2028| 1FE......
05949A FC  9|BANK OF AMERICA MORTGAGE SEC 2004-4 3A3. | ..... 06/01/2014| Paydown.........ccouvererenernerienens | veveene 25,628 | ... 25,628 25276 | oo 25,465 | ...ocvovrirnns (1 I 163 | oo (V1 I 163 | v 0 05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SEC 2005-9 3A3 5...... | ..... 06/01/2014] Paydown..........ccvvvenerenniiecinneins | ceveenrinneienrnsniiene | cevnsrnnennn31,355 | i 31,355 | 030,826 | v 31,110 | i 0| s 245 | oo, (V1 IO 245 | oo 0 10/25/2020( 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING CORP 2009-R17 3A | ..... 06/01/2014| Paydown 0 44 0 44 0 02/26/2020| 1FM.....
05955R  AA 2 |BANC OF AMERICA LARGE LOAN 2009-FDGA..... | ..... 06/01/2014| Paydown.... 15421 | ... . . 16,210 | .oovvrrrenad 0 [ e (UCE)) I— (V18 I (U62)) — 0 15,421 01/25/2042| 1FM.....
05956T AC  3|BANC OF AMERICA FUNDING CORP 2011-R1 A2.. |..... 06/01/2014| PaYAOWN........courermrrervnerierireens | oerereersenseeesenins | eveerinnens 588,732 | oevevnven. 588,732 563,711 578,742 0 e 6,079 | coovererind (V1 IO 6,079 0 584,821 08/26/2036| 1FM.....
07383G AT  3|BEAR STERNS ASSET BACKED SEC 1999-2 MF1. | ..... 04/01/2014| Paydown..........ovuverrenrenniernnins [ v | o 4,450 | oo 4,450 | oo 2,616 | .o 2,616 | .overeinn (V1 1,834 | 0 [ o 1,834 | o (V1 I 4,450 | oo 0 [ v (| IS {0 I 0 [10/25/2029| 1FM.....
10623 AA 4 |BRAZOS SANDY CREEK ELEC COOP 6.540% 06 |..... 06/30/2014| Redemption  100.0000. 06/30/2024| 1FE......
116663 AC  9|BRUCE MANSFIELD 6.850% 06/01/34.........ccccovvnes | s 06/01/2014| Redemption  100.0000... 06/01/2033| 2FE......
123168 AA  4|BUSH TRUCK LEASING LLC 2011-AA A 5.000...... | ..... 06/01/2014| Paydown 09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 6.580% 01/01/29......ccoevevves | voer 06/01/2014| Paydown.... 01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33.........ccooe. | cevee 06/01/2014| PaYdOWN.........oevvrrereerrenerienins | coversersssinesieninee | cerenineenns , , , , 01/25/2033| 1FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........c.cce. | ve. 06/01/2014| PaydOWN........coovvvrveerrrierieninerens [ rreersnsissesnierinnss | eevveereniees , | , , , , 08/25/2035| 1FM.....
1248P8 AC 3 |CREDIT-BASED ASSET SER & SECUR 2006-MH1. | ..... 06/01/2014| Paydown..........ccoveeeereneererereens 10/25/2036| 1FE......
125152 AC 2| CE GENERATION LLC SENIOR SECURED NOTE.. |..... 06/15/2014| Redemption ~ 100.0000... 12/15/2018| 3FE......
126185 AA 5|CPSAUTO TRUST 2012-AA 2.780% 06/17/1........ | ..... 06/15/2014| Paydown.... 06/17/2019| 1FE......
126186 AA  3|CPS AUTO TRUST 2011-A A 2.820% 04/16/1........ | ..... 06/16/2014| Paydown.... ..90,343 | ... ....90, . , , . , RN B 04/16/2018| 1FE......
126195 AA  4|CPSAUTOTRUST 2011-BA 3.680% 09/17/1........ | ..... 06/15/2014| PaYAOWN.........ouvvmrrrreerierireins | eeresersensesesnensns | cvveerieees 137,587 | ccovvrrs 137,587 | oo 137,571 | v 137,582 0 .5 5 (1 I 137,587 | oo (V1 I 0 09/17/2018| 1FE......
12621U AE  7|CNH EQUIPMENT TRUST 2010-BB 3.120% 02.... |..... 06/15/2014] PaydOown..........ccouverrvinrinerierins | vovernneieninerireninne | oveiene 2,000,000 | ........ 2,000,000 | ......... 1,999,431 | ......... 1,999,822 | ..oovvvvnnnnd (U IO 178 | (V1 IO 178 | o 0| e 2,000,000 | cooovrvenrened (V] IR 0 02/15/2017| 1FE......
12624V AB  8|CPS AUTO TRUST 2012-DB 1.940% 03/16/2........ | ..... 06/15/2014] PaYAOWN........ourvmirrrenerrerireins | eereeerseniesisnenins | cvverieens 119,636 | .oovvenees 119,636 | ..oovveneee 119,620 | coovvveneee 119,628 0 .8 0 8 (1 I 119,636 | c.oovvveennnd (V1 I 0 03/16/2020| 1FE......
12625A AB 3 |CPS AUTO TRUST 2013-AB 1.890% 06/15/2........ | ..... 06/15/2014| Paydown 304,269 304,269 304,248 304,253 0. 16 0 .16 0 304,269 0 0 06/15/2020| 1FE......
12643F AA 2| CTL CAPITAL WALGREEN CO 144A 2001-8 LESS.. | ..... 05/15/2014| Redemption ~ 100.0000............ | covrerevrerereeenenians | ceverinens 194,425 | .o 194,425 | ........... 194,425 | .........c.. 194,425 0 .0 0 0 (1 194,425 | ..o (V1 I 0 11/15/2026| 2...........
12646W AH  7|CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A. | ..... 06/01/2014| PaydOWN.........cvurrerrieerinerienins | cerernreissinerieniene | cerveninnnenns 40,407 | oo 40,407 | .o 41,078 | oo 40,950 | oot (U [ (LX) I (V18 I (543) | cooonrrnnnnd [V I 40,407 | oo (V1 IR (V1 IO [V I 540 |04/25/2043| 1FM.....
12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3. | ..... 06/01/2014| Paydown..........ccovvereremernerrerins | cevenne 29,296 | ..... 29,296 29,674 | v 29,655 | ..ocrerrirnns (U [ [RI1) ) I (V1N I (RIS1) ) I (1 I 29,296 | .ooverinne (V1 I (V1 IO 0 | v 367 |05/25/2043| 1FM.....
COUNTRYWIDE ASSET-BACKED CERT 2005-3
126673 ZS 4|AF4 .. 06/01/2014] PaYAOWN.......courvmrvrrierierireeins | eerenersessesiseenns | cvveerinees 198,593 | .ovvvvnee 198,593 | ..oovveneee 194,373 | oo 196,911 | oo 0] e 1,682 | v (V1 IO 1,682 | v (1 198,593 | .ovvrvrrrnnad (V1 IR (V] IO 0] e 4,345 | 08/25/2035| 1FM.....
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COUNTRYWIDE ALTERNATIVE LOAN 2004-13CB
12667F KH 7\A |l 06/01/2014| PaYdOWN.......couvvvvirierierirenens | evrvnsrieniesesneeins | cveverieend 641,572 | ..cooonvee. 641,572 640,870 639,062 0| e 2,510 | cverrern (V1 I 2,510 0 641,572 0 (V1 IO 0 . 16,174 | 07/25/2034| 1FM.....
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB
12668A MN 2(A |l 06/01/2014| PaYAOWN........couvvrernrienerierirenens | coreeserinerieniesenes | veviieesnesinns 3,349 | oo, 3,340 | oo 2,720 | ..... 2,808 0 398 (VN 398 | oo, (I I 3,206 | oo, (VN 143 | . 143 | o, 39 | 11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17 55.. |..... 06/01/2014] PaYOWN.........orvvrrireirrrinniiesins | coverseesssissisesiene | cernseineenns 30,221 | oo 31,048 | oo 29,146 | .oovrvrnen. 30,648 0 205 (V1 IO 205 | oo (U I 30,853 | oovverirnn (V1 IO ((cR 4] [— (K2 541 [10/25/2035| 3FM.....
12669C E5 5|COUNTRYWIDE ALTERNATIVE LOAN 2002-8 A5... | ..... 05/01/2014] PaYAOWN........oouvvreererinrrnerienins | voeerseiserserieninee | overnn 4,167,842 | ......... 4,144,525 | ......... 4,063,680 | ......... 4,039,906 | ...covvrernes 0 | s 953 | oo (V1 I 953 | o 0 | e 4,064,041 | .ccovirennn 0. 103,800 |..... 103,800 | ...... 23,183 | 07/25/2032| 1FM.....
126690 CF 3| COUNTRYWIDE HOME LOANS 2002-12 A8 6.50.. |..... 06/01/2014| Paydown.... ...94,100 ....94,100 0 (7) 0 11/25/2032| 1FM.....
12669E  4M 5| COUNTRYWIDE ALTERNATIVE LOAN 2003-20 CB | ..... 06/01/2014| Paydown.... ..64,377 | ............64,377 765 | i (V1 IO 1,765 | v 0 10/25/2033| 1FM.....
12669E AF 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-5T2 A6 ..... 06/01/2014| PaYAOWN.........ouriririerriierirenens | evresesesensesissenins | cvveerienns 185,904 | .ooovenees 185,904 | .....c...... 185,328 | c.covvvrne 185,320 | covvvvrirrrinnn 0 | s 584 | v (V1 IO 584 | oo (1 185,904 05/25/2033| 1FM.....
12669E LA 2| COUNTRYWIDE ALTERNATIVE LOAN 2003-24 A4. | ..... 06/01/2014| Paydown..........ccoueererenernerirenens | ceveene 861,158 861,158 827,587 852,185 0 e 8,973 | e (V1 IO 8,973 0 861,158 07/25/2033| 1FM.....
12669E  S6 4| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A12] ..... 06/01/2014| Paydown.........cccovveerennieenrierins | ceveeee 214,880 214,880 208,837 213,748 0 e 1,132 | o, (V1 I 1,132 0 214,880 10/25/2033| 1FM.....
12669F C7 6|COUNTRYWIDE HOME LOANS 2004-10 A7 5.00.. |..... 06/01/2014| Paydown.... 99,188 | ..... 99,188 96,213 07/25/2034| 1FM.....
12669F SC 8| COUNTRYWIDE HOME LOANS 2004-4 A25 5.25.. | ..... 06/01/2014| Paydown 196,507 ..196,507 .192,822 05/25/2034| 1FM.....
12669F ZQ 9| COUNTRYWIDE HOME LOANS 2004-8 1A8 5.25.. | ..... 06/01/2014| Paydown.... 251,426 251,426 235,712 249,742 251,426 07/25/2034| 1FM.....
12669G C8 2|COUNTRYWIDE HOME LOANS 2005-13 A8 5.50.. | ..... 06/01/2014] PaYOWN.........ovvvmrirrirniineiieiins | ceverseiinsiesiieniene | cereeeinnenns 84111 | oo 84,111 | v, 82,140 | .coovvvrnen. 82,140 | o0 | 1971 | 0 [ 1971 | (U I 84,11 06/25/2035| 1FM.....
12669G EZ 0|COUNTRYWIDE HOME LOANS 2004-28R A2 5.5. 1 ..... 06/01/2014| Paydown..........ccoucererenernerienens | veveene 617,494 617,494 608,443 613,731 0 617,494 08/25/2033| 1FM......
140725 AE  2|CAPTEC GRANTOR TRUST 20 8.155% 06/25/14.... | ..... 06/01/2014| Paydown.........cccovvenereneenerinrins | cevenee 205,326 205,326 205,326 205,326 0 205,326 06/25/2014| 6FE......
141781 G# 5|CARGILL INC SR NOTE 7.280% 06/30/23.............. | ..... 06/30/2014| Redemption  100.0000... 200,000 200,000 200,000 200,000 0 200,000 06/30/2023| 1...........
14366U AC 6| CARNOW AUTO RECEIVABLES TRUST 2012-1AC | ..... 06/15/2014| Paydown.... .688,411 ..688,294 688,393 0 688,411 03/15/2016| 2AM......
14754D A@ 9| CASH AMERICA INTERNATIONAL INC SERIES A.. | ..... 06/03/2014| Redemption ~ 100.0000............ | coeerureerrermereenernee | woverene 1,200,000 | ......... 1,200,000 | ......... 1,200,000 0| e 1,200,000 131,158 | 12/19/2016| 2...........
14754D B@ 8| CASH AMERICA INTERNATIONAL INC SENIOR UN] ..... 06/03/2014| Redemption ~ 100.0000............ | voverreereereerirnrirens | oveienn 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 0| e 4,000,000 | .ccvrirenne (V1 IO (V] I 0 .. 762,546 |08/28/2019|2...........
152314 PH  7|CENTEX HOME EQUITY LOAN TRUST 2005-D AF5|..... 06/01/2014| Paydown.........ccovereremernerienens | covenne 222,334 222,334 222,334 221,542 0 | s 792 | o, (V1 I 792 | oo (1 I 222,334 | oo (V1 I (V1 IO 0| e 5,413 | 11/25/2035| 1FM.....
CHOCTAW GENERATION SERIES 1 PASS THRU
17029p AA  3fCE | 06/15/2014| Redemption ~ 100.0000............ | .cc.... 23,082 | ..... 23,082 18,350 | ceoeirns 18,350 0 .0 0 0 0 12/15/20314...........
171855 AA  7|CINCAPV LLC VAA 9.230% 11/05/16......c.cocrerrurs [ vrnr 06/05/2014| PaydOWN........ccoovvrrvreririrerinierirnns [ covereninersnsseirennnes | covveennnnns 165,947 | .ooovee 165,947 | ..cccoeee 165,947 | .o 165,947 0 .0 0 0 0 11/05/2016| 2AM.....
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5... | ..... 06/01/2014] PaYAOWN........corvvrirrenirnerirenens | cveevsernesseniesenes | cevsseessenind 4,022 | oo 4,022 | oo 3,840 | oo 3,840 | oo (1 IO 182 | v (V1 IO 182 | v 0 09/25/2035| 1FM......
172973 5F 2| CITICORP MORTGAGE SECURITIES 2006-1 2A1... | ..... 06/01/2014| Paydown.........ccvvverrnrererrnnreninns [ ovrnrrerisninereninnes | vvevveienennn8,026 | ciiiirin6,026 | vvevenn.5,910 | o 5,967 0 59 0 .59 0 02/25/2021| 1FM.....
17309N AD  3|CITICORP RESIDENTIAL MORT SEC 2006-1 A4..... | ..... 04/01/2014] Paydown..........ccovverereerinerienins | cevernerisnernennenennee | covnerinneenn 24,995 | 24,995 | 022,620 | oo 24,186 | e 0 | v 809 | oo (V1 IO 809 | .o 0 07/25/2036| 1FM.....
17309N  AD 3| CITICORP RESIDENTIAL MORT SEC 2006-1 A4..... | ..... 06/01/2014| Paydown..........ccvverrvenrinerirerens | coveerviennrnerrenenene | covverirnneee 13,374 | v 73,374 | 66,404 | 70,999 | i 0| e 2,375 | e (V1 I 2,375 | e 0 07/25/2036| 2FM......
17311A  AD  7|CITICORP MORTGAGE SECURITIES 2006-7 2A1... | ..... 06/01/2014| Paydown..........ccovvenerennrinerineeins | ceeernerienninerisenennee | cenerernernn 38,440 | 38,440 | 34,212 | 1000 36,820 | i (U I 1,621 | oo (V1N I 1,621 | oo 0 12/25/2021| 1FM.....
17312D AC 2| CITICORP MORTGAGE SECURITIES 2007-8 1A3... | ..... 06/01/2014| Paydown..........ccvvvernrvenmrinerrerens | vovenneiennrnerreneiene | covverirnnencd0,627 | i 40,627 | ... 40,424 | ... 40,443 | i (0 IO 184 | oo (V1 IO 184 | o 0 09/25/2037| 1FM.....
17321L  AA 7| CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. | ..... 06/25/2014] Paydown..........ccovveerrnneinerneeens | cevernerinsernenneninnee | cevnerinnennid8,529 | 45,529 | i 44,601 | oo 44,609 | 0 | e 921 | oo (V1 IO L7 I 0 10/25/2043| 1FM.....
20846Q HQ 4|CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ..... 06/01/2014| Paydown 0 .0 0 0 0 .05/01/2037 6FE......
21075W  BA 2 |CONTI MTGE HOME EQUITY 1995-1 A5 8.700......] ..... 06/01/2014| Paydown.........ccvvrenerennrinerineeins | cevernnrisnninerieninnee | eeevneninneennn @14 | i 2814 | 1,917 | il 1917 | 0 | s 178 | o (V1 IO 178 | o 0 06/15/2025| 4FM.....
21075W BX 2| CONTIMTGE HOME EQUITY 1995-4 A9 7.330...... | ..... 06/01/2014| Paydown 0 3,281 (V1 I 3,281 | v 0 03/15/2027| 4FM.....
21075W CJ  2|CONTI MTGE HOME EQUITY 1996-1 A7 7.000......] ..... 06/01/2014] PaydOWN.........cvvrererrrrinerineeins | ceverneriineinerieninee | eveneeienense D442 | i 5,442 | 05,282 | 005,282 | 0| s 161 | oo (V1 IO 161 | o 0 03/15/2027| 5FM.....
21075W ER 2| CONTIMTGE HOME EQUITY 1997-2 A8 6.336......| ..... 06/01/2014| Paydown 0 .0 0 0 0 04/15/2028| 1FM.....
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210795 QB  9|CONTINENTAL AIRLINES 2012-2 AEETC 4.0....... | ..... 04/29/2014| Redemption ~ 100.0000.........c.. | covverrevrererererneninns | ceverienns 141,810 | coovvrees 141,810 | coovvreneee 143,937 0 [0 IO (47) 0 (47) (1 I 143,890 | coovrerennnnd (V] I (2,080) | ....... (2,080) | ........ 2,836 | 10/29/2024| 1FE......
22540A CP 1| ASSOCIATES MANUF HOUSING 1997-2 CLASS M. | ..... 06/15/2014| Paydown.... 321,581 321,581 292,940 309,668 0 0 321,581 03/15/2028| 1FE......
22540V MK 5| CSFB TRUST 2001-HE30 M-F-1 7.650% 07/2........ | ..... 06/01/2014] PaYOWN.........ourvvmrereirnrineiienins | ceeerseiissieniineniens | cerneeineenns 53,202 | oo 53,202 | ccovrirnnns 39,410 | oo 40,688 | ...ccoverirncns 0| 5,501 | v [ 5,501 | i (U I 46,189 07/25/2032| 1FM.....
22540V XF 4| CSFBTRUST 2002-HE4 MF2 7.420% 08/25/3........ | ..... 06/01/2014| Paydown..........ccovererenrrenerirenens | ceveene 0 224,572 44,923 | s 44,923 0 .0 0 0 (0 I 44,923 08/25/2032| 1FM.....
22540V ZZ  8|CSFBTRUST 2002-5 4B1 7.500% 02/25/32.......... | ..... 06/01/2014] PaYdOWN.........ocvvmrireirnrinerienins | ceeerseiissisniieniene | cereeeineenns 70,294 | oo, 70,294 | oo, 57,989 | .o 57,989 | .o 0 e 12,305 | oo (V18 IO 12,305 | o (1 I 70,294 02/25/2032| 1FM.....
225458 AY  4|CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A ..... 06/01/2014] PaYOWN.........orvvmrirrirrrinerieiins | ceverseiissiesiieniene | cereeeineenns 74702 | oo, L0720 - 73,425 | v, 73,425 | oo, 0| e 1277 | s (V1 I 1277 | o (U I 74,702 02/25/2035
2254W0 KD  6|CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5.... |..... 06/01/2014| PaYdOWN.........ocvvrrerereerinerienins | roverneeissiinerienieee | cerenineenns 61,422 | oo 61,422 | oo, 62,804 | ..ocoonneen. 61,906 | ...ocvvrvrrrnns (U [ (484) | ovvornnn (V1N I (484) | oo 0 | e 61,422 10/25/2019
226829 AA  7|CROCKET COGENERATION 144A 5.869% 03/30.. ..... 06/30/2014| Redemption ~ 100.0000............ | covereremremerinenirens | cereeineenns 49,993 | ..o 49,993 | ..o 49,993 | oo 49,993 0 .0 0 0 (1 I 49,993 03/30/2025
23338V AC 0|DTE ELECTRIC CO 3.375% 03/01/25........ovvermvenes [ vonee 06/23/2014| US BANCOTP......ccvvuerrreerrrerirenns | ceverseisssrsesienernee | oveiies 1,999,880 | ......... 2,000,000 | ......... 1,997,220 0 0 .0 0 0 0 1,997,220 03/01/2025
23389@ AA  9|DAIRYLAND POWER COOPERATIVE 3.420% 03/.|..... 06/30/2014| Redemption  100.0000... 25,000 | ..... 25,000 .25,000 0 .0 0 0 0 .25,000 03/30/2043
25087* AA  1|DETROIT INTL BRIDGE COMPANY SERIES A 4...|..... 06/02/2014| Redemption ~ 100.0000.........c.. | covvereereererecereninns | crvervnens 134,041 | oo 134,041 | oo 134,041 0 .0 0 0 0 ...134,041 09/02/2014
29364N AK 4 |ENTERGY MISSISSIPPI INC FIRST MORTGAGE.... | ..... 04/22/2014| Call ~ 100.0000..........cormvererirs | crvererrirmrireerirenirens | oreiea 4,925,000 | ......... 4,925,000 | ......... 4,912,097 | ........4,920,183 | ..ccoovvrrrnns (0 IO 300 [ oo (V1 IO 300 | oo 0| e 4,920,483 06/01/2018
29977 AB  2|EVERBANK MTGE LOAN TRUST 2013-1 A2 25....|.... 06/01/2014| PaYdOWN.......cocvvrrererrerrnerienins | coverseeissniserienieee | cerneninneenns 47,807 | .oovvoerinn 47,807 | oo 48,091 | oo 47,999 [ i (U [ (192) | voverrrrrennnnd (V1N I (L1 [ [V I 47,807 03/25/2043
29977K  AA  1|EVERBANK MTGE LOAN TRUST 2013-2A 3.00....|..... 06/25/2014| PaydOWN........coovvrvveerrieierieninrerens [ rreersssissienserinnss | sevveeenenes 12,402 | v 12,402 | v 12,301 | v 12,302 | (V1 I 100 | oo 0 [ e 100 | oo (V1 N 12,402 06/25/2043
301657 0 |EXETER AUTOMOBILE REC TRUST 2013-1AA..... | ..... 06/15/2014| Paydown..........ccouvererenernerirenens | coveene 258,455 258,455 258,445 0 8 0 8 0 258,455 10/16/2017
FPL ENERGY ROCKAWAY PEAKING SENIOR
30273@ 3|SECLR | 06/30/2014| Redemption  100.0000... 0 .0 0 0 0 06/28/2020] 2...........
30291D AB  2|FRSLLC 2013-1A A2 3.080% 04/15/43... .... | 06/15/2014| Paydown.... 0 .0 0 0 0 04/15/2043]
31953* AL  6|BNSF RAILWAY COMPANY SERIES A 5.960% 1.. |..... 05/15/2014| Redemption ~ 100.0000... 0 .0 0 0 0 10/15/2027| 1...........
31953* AM  4|BNSF RAILWAY COMPANY SERIESB 5.960% 1.. |..... 05/15/2014| Redemption ~ 100.0000............ 0 .0 0 0 0 10/15/20271...........
31953* AN  2|BNSF RAILWAY COMPANY SERIESC 5.960% 1.. |..... 05/15/2014| Redemption ~ 100.0000............ 0 .0 0 0 0 10/115/2027| 1...........
31953 AP 7|BNSF RAILWAY COMPANY SERIESD 5.960% 1.. | ..... 05/15/2014| Redemption  100.0000............ 0 .0 0 0 0 10/15/2027| 1...........
31953* AQ 5|BNSF RAILWAY COMPANY SERIESE 5.960% 1.. |..... 05/15/2014| Redemption ~ 100.0000... 0 .0 0 0 0 .0 10/15/2027
31953* AR  3|BNSF RAILWAY COMPANY SERIESF 5.960% 1.. | ..... 05/15/2014| Redemption  100.0000... 0 .0 0 0 0 ] 10/15/2027
32051D 3U  4|FIRST HORIZON ASSET SEC INC 2004-4 1A3........ | ..... 04/01/2014| Paydown 0 .0 0 0 0 0 09/25/2034
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1A7........ | ..... 06/01/2014| Paydown.........ocvvverrnrerereresrerens [ covenee 294,298 294,298 291,355 293,103 (0 [ 1,195 | 0 [ e 1,195 0 294,298 0 {1 IO (V1 I 6,243 |05/25/2034
FIRST SERVICE CORPORATION SENIOR
33761N  A* O|SECURED  |.. 04/01/2014| Redemption ~ 100.0000............ | ... 800,000 800,000 800,000 800,000 0 .0 0 0 0 800,000 0 (V1 IO 0 . 21,760 | 04/01/2015| 2...........
33843B AC 1|FLAGSHIP CREDIT AUTO TRUST 2012-1B 3....... |..... 06/15/2014| PaYAOWN.........ouvvmivrenerierireeens | eereserseniesissennns | cvserieees 344,812 | ............ 344,812 344,805 344,809 0 .3 0 3 0 344,812 0 (V1 IO 0| oo 4,719 |10/16/2017| 1FE......
33843C 3| FLAGSHIP CREDIT AUTO TRUST 2013-1 A 1....... | ..... 06/15/2014| Paydown..........ccovveerrenrrnerirerens | coveene 292,087 292,087 292,051 292,060 0. 27 0 .27 0 292,087 0 (V1 IO 0 .. 1,599 |04/16/2018| 1FE......
FREEPORT LNG DEVELOPMENT LP SENIOR
35669# 2(NOTE | 06/30/2014| Redemption ~ 100.0000............ | cevevurrerrrererirerirene | cererirnenne 64,502 | ..o 64,502 | ..oovvvneen 64,502 | ..oocvernen. 64,502 0 .0 0 0 0 | o 64,502 | ..o (V1 IR (V1 IR 0| e 2,096 | 06/30/2025| 2FE......
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2........ | ..... 06/01/2014] PaYdOWN.........ourvrmreneirerinerienins | ceeerneesssissisneninee | cerneeiseenns 75,209 | coovrvennes 75,209 | cocovvernnns 75,773 | oo 75,549 | oo (1 [ [RZ10) ) I (V18 I (RZ10) ) I (1 I 75,200 | oovvorrin (V1 I (1 IO 0| e 2,034 | 04/25/2029| 2FM.....
36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25/........ | ..... 06/01/2014| PaydOWN........ocvvrrerreiiinerienins | corernneissinerieniens | ceverinneenns 24,811 | oo 24811 | v, 23471 | s 23,642 | .o 0| e 1,169 | v (V1 I 1,169 | v [V I 24811 | oo (V1 IR (V1 IO [V I 671 |04/25/2029| 2FM.....
GMAC MORTGAGE CORP LOAN TRUST 2004-J6
36185N 5V 8{2A |l 06/01/2014| Paydown.... 330,390 330,390 322,770 02/25/2035| 1FM.....
36242D RF 2| GSR MORTGAGE LOAN TRUST 2004-15F 5.500.. | ..... 06/01/2014| Paydown.... ...85,430 ....85,430 87,779 01/25/2020| 1FM.....
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GLENCORE FUNDING LLC 144A GUAR:
378272 AA 6|GLENCOR .. 04/15/2014) MAEUFILY.........oorveerveerierierirenins | cerernreieninenieniene | v 4,000,000 | ......... 4,000,000 | ......... 3,971,400 | ......... 3,998,935 | ...cvvvverinnnd 0| e 1,065 | oo (V1 I 1,065 | .o 0 | e 4,000,000 | ..coorerernn (V1 IR (V1 IO 0. 120,000 |04/15/2014| 2FE......
40432B  AA  7|HSIASSET LOAN OBLIGATION 2007-2 1A1 5....... | ..... 06/01/2014] PaYdOWN.........ovvvrrireirnrineiienins | ceeerseeississiinesiens | cereeeineenns 26,093 | .o 26,093 | oo 23,745 | oo, 24,883 | oo (U IO 1,210 [ oo (V1 I 1,210 | oo (1 I 26,093 | oo (V1 IO (V1 IO (U I 597 [09/25/2037| 1FM.....
42710T AA  7|HERCULES CAPITAL FUNDING TRUST 2012-1AA | ..... 06/16/2014| Paydown.... 666,460 666,460 666,460 666,460 0 .0 0 0 0 666,460 0 0 12/16/2017| 1FE......
437185 AC  5|RESIDENTIAL FUNDING MRTGE SEC 2006-HI2 A. | ..... 06/01/2014| Paydown 113,021 . 113,021 02/25/2036| 1FM.....
449670 CP  1|IMC HOME EQUITY LN TR 1997-3 CLASS A6........ | ..... 06/01/2014| Paydown.... ....17,986 08/20/2028| 1FM.....
45254N  FL  6|IMPAC CMB TRUST 2003-9F A1 1.150% 07/2....... | ..... 06/25/2014] PaydOWN.........ccvvrrirrriniieerieeins | veveieneieninerineeens | cevneieenenn 28,804 | i 24,404 07/25/2033| 1FM.....
IMPAC SECURED ASSETS CMN OWNER 2004-2
45254T PL 2|AS 06/01/2014| Paydown.........cccovverereneernerrnrens | cevenne 263,049 263,049 242,795 242,795 0 e 10,670 | covvvriinnad (V1 IO 10,670 0 253,464 0] o 9,585 | ... 9,585 | ........ 5,180 | 08/25/2034| 1FM.....
IMPAC SECURED ASSETS CMN OWNER 2004-2
45254T PM O|A6 06/01/2014] PaYdOWN.........oevvmrireirnrinerienins | ceeerseiieseieniineniene | cerneeineenns 69,062 | ....cccvvncn 69,062 | ..ocovvnec. 67,897 | .covvrvenn. 68,163 | ..ocvverirns 0 | s 900 | .ovvvrrernns 0 08/25/2034| 1FM.....
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A 3....| ..... 06/15/2014| PaYdOWN........oocvvrrerrrierinerienins | ceeerneeissiserienieee | cerenisneenns 42,174 | oo 2,174 | oo 42,165 | oo 42,168 0 .6 0 12/15/2048| 1FE......
46616P AA  1|HENDERSON RECEIVABLES LLC 2011-1AA 4. ... 06/15/2014] PaYdOWN.........ovvvmrirrirriineiienins | cererseeinsiesiieniene | cereneinnenns 53,312 | oo 53,312 | oo 56,695 | ..ocoovncn. 56,701 | coovrerirns 0| . (3,389) [ oo 0 10/15/2056| 1FE......
46626A AA 2| JP MORGAN H&Q BUILDING SF CA 144APASST. | ..... 06/15/2014| Redemption ~ 100.0000............ | .cc.... 224,549 224,549 224,549 224,549 0 .0 0 09/15/2017| 1...........
46639G AL  0|JP MORGAN MTGE TRUST 2013-1 1A2 3.000%... |..... 06/01/2014] PaydOwn.........coovrererinniieeinneins | ceveenrinseienrinneene | cevnrrinnenn 34,840 | 34,840 | ............35,636 | oo 35,384 | oo 0 [ e [CZL) ) E— 0 03/01/2043| 1FM.....
46640B AC  8|JP MORGAN MORTGAGE TRUST 2013-2 A2 35.. |..... 06/01/2014| Paydown 0 567 0 05/25/2043| 1FM.....
46641A  AA 3| JP MORGAN TAXABLE HFA TRUST 2013-2A 4...|..... 06/01/2014| Paydown.... 106,145 | ......... 107,738 | .......... 107,733 | e 0 [ e (1,588) [ oo 0 08/26/2036| 1FE......
480081 AH 1 |JONES APPAREL GROUP 5.125% 11/15/14.......... | ... 05/08/2014| Call ~ 102.5560..........corererneerns | cererrrrnernerirenirnee | overean 4,871,410 | ......... 4,750,000 | .........4,598,238 | ........4,732,509 | .....c.coorvennnd (U I 6,941 | i 0 11/15/2014| 4FE......
485260 BH 5 KéNSAS G._AS&UEE,ECU?,@”% IQP3_"/r2‘9\/,201r.;I.A‘.AI.\AI:I.A\.IA‘. AAAAAA 04/01/2014| Redemption ~ 100.0000............ | voverrererrimereeiiens | ceviriienns (71,277) | oo (71,277) 0 .0 0 03/29/2021| 2FE......
49228R AC 7\R L. 06/30/2014| Redemption ~ 100.0000............ | coverervurermmerirenernee | corenirneenns 73,529 | o 73,529 0 47 0 07/31/2016| 1FE......
KIOWA POWER PARTNERS LLC 144A SNR
49725V AB  8|SECURE .. 06/30/2014| Redemption ~ 100.0000.........c.. | ovvererrerererernenins | crvererens 400,390 | ..oovvernes 400,390 | .ovvernees 401,510 | coovereree 400,773 | ooveeennd (U IO (38) 0 (38) (1 IO 400,735 | cooovvernne (V] I (345) | wvoonvene (345)| ...... 11,722 |03/30/2021| 2FE......
521615 AA  2|LEA POWER PARTNERSLLC 6.595% 06/15/33.... |..... 06/16/2014| Redemption ~ 100.0000............ | covverrverrrrerireriens | cevrrrriraniinns 5,866 | oovoverirnns 5,866 | ooovrrrrnenne 5,866 | ... 5,866 0 .0 0 0 (0 IO 5,866 | ..oovorereen. (V1 IO (V1 IO (U I 193 | 06/15/2033| 3FE......
FLUOR CORPORATION LESSEE LEGGMASON
52465# Az 8MTG | 06/08/2014| Redemption ~ 100.0000..........c. [ overerrrrerrermmrrerinnns | vereerereens 54,639 | ..oovvrne 54,639 | ..oovvennee 54,639 | .covvrenne 54,639 0 .0 0 0 {0 [ I 54,639 | ..ooovviennd () IO 0 | v 0 . 1,645 | 06/08/2021| 1...........
LEHMAN STRUCTURED SECURITIES LSSCO
52518R BE 5f2001- .. 06/01/2014| Paydown..........ovvevrnrerenriernnins [ v | oervnineinnns 3,375 | oo 3,375 | o 3,251 | ... 2,564 723 | .. 88 () ISR 811 | o {0 IO 3,375 | v 0 [ e 0 | e (V1 I 0 | 08/26/2024| 6FE......
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/...... | ..... 06/01/2014| PaYAOWN........couvvmrrrenerierireens | oereseeriensssessenins | cvverinees 192,869 | .ovvvvrees 192,869 | ..oooveneee 181,019 | v 181,019 | oo 0 e 11,851 | v (V1 IO 11,851 | v (1 I 192,869 | ..ovvvrrnnnnd (V1 I (V1 IO 0| oo 4,367 | 11/25/2035| 1FM.....
536885 AA  4|LITIGATION SETTLEMENT MONETIZE FEE TRUST]...... 04/25/2014| Paydown..........ccoveeerenernerienens | reveene 276,930 276,930 261,193 273,974 0| e 2,956 | cooverierin (V1 IO 2,956 0 276,930 0 (V1 IO 0| e 9,623 | 01/26/2032| 2AM.....
55265K 2X  6|MASTR ASSET SEC TRUST 2003-11 10A1 5........|..... 06/01/2014| Paydown.... 68,799 | i 88,417 | (V1 I 125 | i (0 TR 125 | i 0 12/25/2018| 1FM.....
553130 AD 1 |MMAF EQUIPMENT FINANCE LLC 2009-AA A4...... | ..... 06/15/2014| Paydown.... 0 18 0 18 0 01/15/2030| 1FE......
57164N  AA  9|MARRIOTT VACATION CLUB OWNR TR 2007-2A A| ..... 06/01/2014| Paydown..........ccovvervennrinerirerins | voveereiennrnenreneiene | coverirnrenn 26,628 | virrieenn26,628 | 1oiiiirrin27,560 | v 27,563 | i (U [ (K1) I (V18 I (935) | cvvvnrrennnd 0 10/20/2029| 1FE......
57164X AA  7|MARRIOTT VACATION CLUB OWNR TR 2009-2A A| ..... 06/20/2014| PaydOWN.........cvvueerrrenrirerieeins | ceveenernenseninensens | cvvnerenneee TT2T | e 15,727 | i 75,726 | oo 75,726 0 .0 0 0 0 07/20/2031| 1FE......
57165A AA  6|MARRIOTT VACATION CLUB OWNR TR 2012-1AA| ..... 06/20/2014| Paydown 129,431 | oo 129,413 | v 129,418 0 13 0 .13 0 05/20/2030| 1FE......
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB| ..... 06/20/2014| Paydown.... ...86,287 | .. ....86,281 0 4 0 4 0 05/20/2030| 2AM.....
57165L AA 2| MARRIOTT VACATION CLUB OWNR TR 2010-1AA| ..... 06/20/2014| Paydown ..130,746 0 .9 0 9 0 10/20/2032| 1FE......
57643M  JK  1|MASTR ASSET SEC TRUST 2004-11 5A3 5.75......] ..... 06/01/2014| Paydown.... 148372 | 120,181 | 139,592 | i 0] e 8,780 | cioverierin (V1N IO 8,780 | covveerenennd 0 12/25/2034| 1FM.....
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589497 AA  4|MEREY SWEENEY LP 144A SENIOR NOTES 8. |..... 06/18/2014| Redemption ~ 100.0000............ | covereremrermerirerirens | cerveeineenns 89,164 | ..coovvvnne 89,164 | ..ccoovvnecn. 89,164 | ..cccovnnvn. 89,164 0 .0 0 0 0 12/18/2019| 2FE......
59549P AA  6|MID-STATE TRUST IVA 8.330% 10/01/15......cccoves | vonee 04/01/2014| Paydown.... 0 .0 0 0 0 10/01/2015| 2AM.....
59549W AA  1|MID STATE TRUST SERIES 11 A1 4.864% 07....... | ..... 06/15/2014] Paydown..........ccnvveerenrrinerineeins | ceverneriinsieenienieee | covnrrnnernc88,818 | i 48,818 | 46,255 | o 46,967 | oo 0| e 1,850 [ oo (V1N I 1,850 | oo 0 07/15/2038| 1AM.....
59549W AA 1| MID STATE TRUST SERIES 11 A1 4.864% 07....... | ..... 06/15/2014| Paydown..........cccoveveervnerierereens 0 A 0 1 0 07/15/2038| 2AM.....
595600 AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/......... | ..... 06/01/2014] Paydown..........coovreerrnniinerineeins | cevernerineissrienireee | covvnrnnernn 26,584 | 26,544 | 27,162 | 027,085 | i (1 [ (C74)) — (V18 I (74 ) — 0 08/15/2037| 3AM.....
59560W AC  1|MID-STATE TRUST 2010-1 M 5.250% 12/151......... | ..... 06/01/2014| Paydown..........cccvveerrvnerierereens ) , , ; 0 57 0 .57 0 12/15/2045| 1FM.....
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECUREDN | ..... 06/30/2014| Redemption ~ 100.0000............ | covereremeermerirerirens | corverineenns 27,503 | oo 27,503 | coerirens 27,503 | oo 27,503 0 .0 0 0 0 06/30/2027| 2FE......
MO DATA PROPERTY LESSEE REUTERS
60685@ AA 2|AMERICA  |.. 05/11/2014| Redemption ~ 100.0000............ | coverervrremerirerirens | coreeineenns 56,029 | ..coovrrene 56,029 (1 I 56,029 | oo (V1 I 0 11111/2023[ 1...........
61745M VY 6| MORGAN STANLEY CAPITAL | 2004-1 1A5 5........ | ..... 06/01/2014| PaYdOWN.......couvvmrerinerierireeens | oerereerienienesnenins | cveverineens 130,399 | covvvirs 130,399 | .o 130,226 | ..o 129,980 | o0 [ eiiinnd19 | 0 [ 419 | (V1 I 130,399 | covvvirrnnnnd (V1 I 0 11/25/2033| 1FM.....
64352V ED  9|NEW CENTURY HOME EQUITY LOAN 2003-5 Al6.. | ..... 06/01/2014| Paydown 202,493 202,493 0 202,493 0 0 11/25/2033| 1FM.....
64352V GU 9| NEW CENTURY HOME EQUITY LOAN 2004-A All7 | ..... 06/01/2014] PaYAOWN.........ouverierererernrerierins | reeersseiserserienirnee | oveeins 1,999,919 | ......... 1,999,919 | ........1,951,015 | .........1,969,368 | .......ccce0c.0 | 110e030,557 | o0 | 130,557 | i 0| e 1,999,919 | .. (V1 I 0 11/25/2031| 1FM.....
SOUTHWESTERN ENERGY CO 144A NOARK
65488B AA 7|PIPELI .. 06/01/2014| VarOUS. .......ocverrereerreerierienes | ceveene 45,000 | ..ooooerenee 45,000 | ..coovrrrne 44548 | .............. 44,799 0 19 0 .19 (U I 44,818 | oo (V] IS 182 | v 182 | ... 1,609 |06/01/2018] 2...........
NORTHEAST GENERATION CO SENIOR
66416T AF 2|SECUREDS  |.. 04/15/2014| VaIIOUS. ......ooverrereerrrirserierinees | ceveeas 72,266 10/15/2026| 3FE......
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ..... 06/01/2014| PaydOWn...........cvvrevrnrerenriernnies [ v | o 5,856 12/15/2026| 6FE......
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32.........ccc00. | cevee 06/01/2014| PaYdOWN........ocvvrrerererrinerienins | coeerseeissinerienieee | cerneninseenns 42,967 06/15/2032| 6FE......
674135 CY 2| OAKWOOD MTG INVESTORS INC 1997-DM 6.9.. |..... 06/01/2014] PaYAOWN.........ouvvririireiierirerins | erviesiieesiesisssnins | cvveerienes 133,399 02/15/2028| 3AM.....
68213K AD 7| OAKWOOD MORTGAGE INVESTORS 2001-E A4 6 ..... 06/01/2014| PaydOWN........c.ovvvrrveririrerrniinirns [ covereninersnssseennnes | covveenneens 139,269 | oo 139,269 | ..cccoene 139,269 12/15/2031| 6FE.......
684181 AA 8| ORANGE COGEN FUNDING CORP 144A 8.175%. | ..... 06/15/2014| Redemption ~ 100.0000............ | covermereerrrmnerirerernee | cererirneenns 46,200 | ..oooerene 46,200 | ..cooovrrrne 46,200 03/15/2022| 2FE......
68619A AP 2| ORIGIN MANUFACTURED HOUSING 2002-A A4.... | ..... 06/01/2014| Paydown.... 05/15/2032| 1FE......
68619A BK 2| ORIGIN MANUFACTURED HOUSING 2005-5 AA4. | ..... 06/01/2014| Paydown 06/15/2036| 1FE......
69144X AA 7| OXFORD FINANCE FUNDING TRUST 2012-1AA... | ..... 06/15/2014| Paydown.... § 03/15/2017| 1FE......
693659 AC  8|ARIZONA PUBLIC SERVICE 8.000% 12/30/15....... | ..... 06/30/2014| Redemption ~ 100.0000............ | coverervemrrmnerienernee | cererirneenns 65,000 | ..coorerrnen 65,000 | ..ovvvrneenn 68,495 12/30/2015| 1FE......
POPULAR ABS MORTGAGE PASS-THRO 2005-4
73316P EZ 9|AF | 06/01/2014| Paydown.........ccoeererenernerienens | cevenne 224,901 224,901 226,588 225,064 (U [ (165) | evevrrvrernnad (V1N I (165) 0 224,899 0 2 | s 2| s 4,677 |09/25/2035| 1FM.....
PORTLAND NATURAL GAS TRANS SYS SENIOR
73664# AA 8(SE | 06/30/2014| Redemption ~ 100.0000............ | covererereermerrrerirnne | cereeineenns 99,000 | .covvvrrrnee 99,000 | coovrrrneens 99,000 | ..ovvrvrneene 99,000 0 .0 0 0 (1 I 99,000 12/31/2018| 2...........
73932# AA 4 |POWER MINN 9090 LLC SERIES A SENIOR SECU | ..... 04/15/2014| Redemption ~ 100.0000............ | covevrrvenrrererirerirene | corerirrenne 19,272 | oo 19,272 | oo 14,454 | .............. 14,454 | ...............d 0 | s M2 | (V1 IO M2 | e [V I 14,566 07/15/2027| 6FE......
74927D AL  0|RBSSP RESECURITIZATION TRUST 2010-4 6A1... | ..... 06/01/2014| PaYdOWN.........oevvrrereererinerienins | ceversersssinerienines | cereniseenns 56,089 | ..cooverrne 56,089 | ...cocovnecns 55,191 | v 55,250 | coovrerrernens 0 | s 840 | .ovvrernns (V1 IO 840 | .o (1 I 56,089 02/26/2036| 1FM.....
74928H BQ 8|RBSCF TRUST 2010-RR3 MS4A 4.970% 04/14..... | ..... 06/01/2014] PaydOWN.........cvorvererinirnerierins | cevernneiesrinenieninne | onriies 1,097,288 | ......... 1,097,288 | ......... 1,133,122 | ......... 1,098,758 | ...covvvvvnnnd 0| (1,470) [ ..o (V18 I (1,470) | ..vvverneen 0| e 1,097,288 04/14/2040| 1FE......
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2.... | ..... 06/01/2014| Paydown.... ...44,158 ...41,978 10/25/2021| 1FM.....
760985 5B 3 |RESIDENTIAL FDG SEC CORP 2004-RS6 AlS........ | ... 06/01/2014| Paydown .121,286 06/25/2034| 1FM.....
760985 B8 3 |RESIDENTIAL FDG SEC CORP 2003-RS9 Al6B..... | ..... 06/01/2014| Paydown.... ..106,240 10/25/2033| 1FM.....
760985 UX 7 |RESIDENTIAL FDG SEC CORP 2003-RM2 Al3........ | ... 06/01/2014| Paydown 93,872 05/25/2033| 1FM.....
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760985 XV  8|RESIDENTIAL FDG SEC CORP 2003-RS7 AlS........ | ..... 06/01/2014] PaYAOWN.........ouevmiriieiierireeins | eereeeiseesiesessenins | cvseerienes 179,434 | oo 179,434 | ..ccooeee. 179172 | o 178,835 0].. 229 [ o0 | 229 | (1 I 179,064 | ..ocoovnevnnd 0 08/25/2033| 1FM.....
76110G 2T  7|RESIDENTIAL ACCREDIT LOANS 2002-QS19 A1... | ..... 06/01/2014| Paydown.... 277,158 277,158 280,872 279,992 0| v (2,833) 0 277,158 0 12/25/2032| 1FM.....
76110H GU 7 |RESIDENTIAL ACCREDIT LOANS INC 2003-QS15. | ..... 06/01/2014| Paydown.... 819,808 819,808 | ............ 791,585 810,604 0 0 819,808 0 08/25/2033| 1FM.....
76110H HZ 5|RESIDENTIAL ACCREDIT LOANS INC 2003-QS17. | ..... 06/01/2014| PaYdOWN.......couvvmrveirnerierireeens | oevereerserieeesenins | cveverieens 191,483 | oo 191,483 | ..ovvveneee 191,483 | oo 191,483 0 .0 0 0 (V1 I 191,483 | v 0 09/25/2033| 1FM.....
76110H MP 1 |RESIDENTIAL ACCREDIT LOANS INC 2003-QR24. | ..... 06/01/2014| PaYAOWN.........ouevmirrrineiierireeins | eerieeisesiesisseinns | cvserinenes 470,674 | ..oooonee 470,674 | .ovvevnees 455745 | ............ 468,578 | .....ccccoonnd 0| e 2,096 | .oovrrirrin (V1 IO 2,096 | coovrereeenad (1 I 470,674 | .ooevennven. 0 07/25/2033| 1FM.....
76110H TW 9 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS7... | ..... 06/01/2014| Paydown..........ccoverrrenrrnerirenens | coveene 275,584 275,584 268,264 271,066 0 0 275,584 0 05/01/2034| 1FM.....
76110V BX 5|RESIDENTIAL FDG MTG SEC 1999-HIl A5 HE........ | ..... 06/01/2014] PaYAOWN.........orvvmrireirnrineiienins | ceeerseeissisniieniens | cerneeineenns 16,996 | .coooovrvnnc 16,996 | .ooovrenncs 16,989 | .ooovvvinees 16,917 0 (1 I 16,996 | oooovverneens (V1 IO (V1 IO (U I 521 [09/25/2029| 1FM.....
76111X KA  O|RESIDENTIAL FUNDING MTG SEC | 2004-S5 2A.... | ..... 06/01/2014| PaYdOWN........ocvvrremerrerinnerierins | voeerseeissrinerienieee | cerneninneenns 54,701 | oo 54,701 | covvvvrnns 55,157 | woveverreenns 54,839 | .ovveiiens 0 | covreerene(138) | o0 [ s (138) | e 0 | o 54,701 | oo (V] IR 0 | e | v 1,084 |05/25/2019| 1FM.....
76111X QK 2| RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A.... | ..... 06/01/2014| Paydown.... 510,818 510,818 505,710 508,733 0 0 510,818 0 (VI IOV ) I IO 12,382 | 12/25/2034| 1FM.....
76111X SD 6 |RESIDENTIAL FUNDING MTG SEC | 2005-81 2A.... | ..... 06/01/2014| PaYdOWN........oucvvrrerereerinerierins | reverseeissrnerienieee | cerenisneenns 17,781 | v 17,781 | v 18,048 | oo 17,836 | .overceennnd 0 0 | e 17,781 | oo (V] IR (V1 IR (U I 339 [02/25/2020( 1FM.....
76112B  AE  0|RESIDENTIAL ASSET MTG PRODUCTS 2004-RS8 | ..... 06/01/2014| Paydown.........ccovveereneeneirenens | cevenne 270,460 270,460 270,434 269,589 0 0 270,460 0 (V1 IO (U I 6,941 | 08/25/2034| 1FM.....
76112B DT 4 |RESIDENTIAL ASSET MTG PRODUCTS 2004-RS10 ..... 06/01/2014| PaydOwN........c.ovvriveririreriirnirns [ corereninerssssiennnes | crvveireenns 185,754 | .ocvae 185,754 | ovvennne 185,743 | oo 185,189 | ovveernnnd (V1 I 565 | oo (0] I 565 | oo (V] I 185,754 | ooeereenn 0 [ e {1 U (V] 4,525 [10/25/2034| 1FM.....
78392N  AA  9|SNAAC AUTO REC TRUST 2013-1A A 1.140%...... | ..... 06/15/2014| Paydown..........coouvererenernerienens | coveene 257,008 257,008 256,998 257,003 0 .5 0 5 0 257,008 0 (V1 IO 0| et 1,256 |07/16/2018| 1FE......
78459T AC  2|SNAAC AUTO RECEIVABLES TRUST 2012-1AB... | ..... 06/15/2014| PaydOWN........coovvrveririreriniinirns [ orereniersnsssiennnes | corveennen 496,312 | .ooevevn 496,312 | ..oovvunn 496,302 | ............ 496,309 0 .2 0 2 0 06/15/2017| 1FE......
78487Y AA  1|SVO VOI MORTGAGE CORP 2010-AAA 3.650%.. |..... 06/01/2014| Paydown.... ..53,960 | ..............53,960 | ..............53,960 | ...... 53,900 0 61 0 61 0 07/20/2027| 1FE......
784888 AA  0|SVO VOI MORTGAGE CORP 2012-AAA 2.000%.. |..... 06/01/2014| Paydown.... ...91,559 0 .8 0 8 0 09/20/2029| 1FE......
81745A AB 3| SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000... |..... 06/01/2014| PaYAOWN.......couvvmrrernerierireeens | ovrerserieniesiseeins | cveerinens 116,408 | ...........116,408 | ...........118,431 | ............ 118,396 | ..cooorirenncnnd 0 | (1,988) [ .oovvvreerniens (V1N I (1,988) | ..ververnens 0 05/25/2043| 1FM.....
81745C AB  9|SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000... |..... 06/25/2014| Paydown..........ovvrvernrerernniinernns [ orreninerssnnnrerinnes | vevnerneenen 18478 | i 18,478 | 018,600 | oo 18,579 | e (01 I (101) [ v (U1 IR (101) [ o 0 06/25/2043| 1FM.....
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3....| ... 04/25/2014| Paydown 0 0 0 0 0 01/25/2044| 1FE......
822804 AA  8|SHELLPOINT ASSET FUNDING TRUST 2013-1 A1. | ..... 06/25/2014| PaydOowN..........ovvvvrrnrierinniiniens [ coverennersnnneneninnes | erneennn 100,972 | .0i.100,972 | .o........98,760 | o 98,826 | oo (1 I 2,146 | .o 0 [ v 2,146 | ..o 0 07/25/2043| 1FM.....
8265IN  AA 7 |SIERRA RECEIVABLES FUNDING CO 2010-3AA... | ..... 06/20/2014| PaydOown..........ccovverereneinerienins | revernerinsernennenennee | eveneennen 121,911 | 121,911 | 1122026 e 121,963 | e (U IO (52) 0 (52) 0 11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUNDING CO 2010-2AA... | ..... 06/20/2014| Paydown.... 0 .2 0 2 0 11/15/2025| 1FE......
82651R AA  8|SIERRA RECEIVABLES FUNDING CO 2011-1AA.. | ..... 06/20/2014| Paydown 0 .2 0 2 0 06/20/2018| 1FE......
82651U AB  9|SIERRA RECEIVABLES FUNDING CO 2012-2AB... | ..... 06/20/2014| Paydown 218,839 218,823 218,828 0. 1" 0 | 0 218,839 0 (| IO (V1 I 3,075 |03/20/2029| 2AM.....
82651Y AA 3| SIERRA RECEIVABLES FUNDING CO 2013-1AA... | ..... 06/20/2014| Paydown..........ccoveereeenernerirenins | veveneriensinenneninee | evnnennenn300,199 | i, 300,199 300,136 300,148 0 0 300,199 0 11/20/2029| 1FE......
82652A AA 4| SIERRA RECEIVABLES FUNDING CO 2012-1AA... | ..... 06/20/2014| Paydown.... ....34,842 ....34,834 0 0 .0 11/20/2028| 1FE......
828380 AA  7|SILVERLEAF FINANCE LLC 2012-D A 3.000%...... | ..... 06/15/2014| Paydown ..149,643 49,237 0 .0 03/17/2025| 1FE......
82838U AB  5|SILVERLEAF FINANCE LLC 2012-D B 4.450%...... |..... 06/15/2014| Paydown.... ....59,857 ....59,845 0 ] 03/17/2025| 2AM......
82838W AA  3|SILVERLEAF FINANCE LLC 2010-B A 6.000%...... | ..... 06/01/2014] PaydOWN.........cvvvvererrrernerienins | ceversnrinnennenneninee | v 111,249 | i, 111,249 | oo 111,187 05/16/2022| 1FE......
82838W AB 1| SILVERLEAF FINANCE LLC 2010-BB 8.475%...... |..... 06/01/2014] Paydown..........ccovvervenrrnerirerens | covvverrnennenrneenns | cvvneiineeen 21,812 | i 27812 | v 27,798 05/16/2022| 2AM.....
SOUTHERN ILLINOIS POWER COOP SENIOR
84314# AB T7|SECU | 06/15/2014| Redemption ~ 100.0000............ | .ccc... 35714 | ..... 35,714 35714 | ...... 35,714 0 .0 0 0 [V I 35714 | v (V1 IR (V1 IR 0| e 1,027 |06/15/2040] 2...........
SOUTHERN ILLINOIS POWER COOP SENIOR
84314# AC 5(SECUL | 06/15/2014| Redemption ~ 100.0000............ | covveeerererererernrninns | crvverieens 115,385 | .covveneee 115,385 | cocvvveenee 115,385 | oo 115,385 0 .0 0 0 (U I 115,385 | ..ovvernnnnd (V1 IR (V1 IR 0 e 2,885 |06/15/2025| 2...........
SPRINGLEAF MORTGAGE LOAN TRUST 2012-2A
85171W  AA  1|A 06/01/2014] PaydOWN..........vvvrveiinerierirerens | covrinerienienisneeins | eveverienns 158,800 | .cvvveree 158,800 | ...ocvvveee 158,782 | coovvreneee 158,682 | oo (U I M9 | (V1 O M9 | e (U [ 158,800 | cvovvveurennd 0 | e 0 | e 0 e 1,467 | 10/25/2057| 1FM.....
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863572 5B 5|STRUCTURED ASSET SECS 2001-2 B2 7.326..... | ..... 06/01/2014] PAYAOWN........couevmirieneiinerireeins | eeeineeeensesienenes | ceviseessesi 5328 | oo 5,328 | oo 4,061 | oo 4,061 | oo 0| e 1,268 | oo 0| covereen 1,268 | i (1 I 5328 | .o (V1 I 0 03/25/2031| 1FM.....
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6.... | ..... 06/01/2014| Paydown.... 307,177 307,177 307,033 306,942 0].. 236 0 0 307,177 0 0 03/25/2032| 1FM.....
86359A DL 4|STRUCTURED ASSET SECURITIES 2002-23XS A7 | ..... 06/01/2014| Paydown.... 246,617 246,617 252,397 248,479 0| (1,863) [ oo 0 0 246,617 0 0 11/25/2032| 1FM.....
86359A K3  6|STRUCTURED ASSET SECURITIES 2003-25XS A5 | ..... 06/01/2014| PaYdOWN........ocvvrrerrrierinerienins | ceversresssrserieniene | cerenineenns 17,046 | oo 17,046 | oo 11,588 | oo 11,688 | .o (U IO 5,458 | v 0| 5,458 | i, [V I 17,046 | oo (V1 I 0 08/25/2033| 1FM.....
86359A KD  4|STRUCTURED ASSET SECURITIES 2003-3XS A8.. | ..... 06/01/2014] PaYdOWN.........ocvvmrireirnrinerienins | ceeerseiissisniieniene | cereeeineenns 34,791 | oo 34791 | 34,639 | .o 34,651 | oo 0| s 100 | oo 0 | w100 | s (1 I 34,750 | oo (V1 IOV 41 01/25/2033| 1FM.....
86359B 3A 7| STRUCTURED ASSET SECURITIES 2005-1 5A1.... | ..... 06/01/2014| PaydOWN........ocvvrrerrririenerienins | ceverneeissrnerieniene | cereninneenns 13,479 | oo 13,479 | oo 12,771 | v, 13,059 [ .o (U IO 419 | s (V1 IO 419 | s (U I 13,479 | o (V1 I 0 02/25/2020| 1FM.....
86359B RB 9| STRUCTURED ASSET SECURITIES 2004-9XS 1A4 ] ..... 06/01/2014] PaYAOWN.........orvvmrireirnrineiienins | ceeerseeissisniieniens | cerneeineenns 91,601 [ oo 91,601 | coovverneens 79,922 | oo 87,969 0].....3632 (V1 IO 3,632 | v (0 I 91,601 | oo (V1 IO 0 05/25/2034| 1FM.....
86359D GT  8|STRUCTURED ASSET SECURITIES 2005-10 5A9. | ..... 06/01/2014| PaYAOWN........courvmrvrrnerierireens | evvereerieniesesseenns | creerinens 101,030 | covvrrrnees 101,030 | cvovvvernees 98,880 | ..ocvvvuvene 98,880 | ...cvvrrrrnns (U I 2,150 | v (V1 IO 2,150 | covveernnnnd (V1 101,030 | v (V] IR 0 12/25/2034| 1FM.....
SWEETWATER INVESTORS LLC 144A SENIOR
870537 AA 5|SEC .. 05/15/2014| Redemption  100.0000... 259,683 259,683 0 0 0 0 0 05/15/2014
87407P AE 0| TAL ADVANTAGE LLC 2013-2A A 3.550% 11/....... | ..... 06/20/2014| Paydown.... ...62,500 ...62,500 0 27 0 27 0 11/20/2038
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1AA...... | ..... 05/15/2014] PaYdOWN.........ouvvrrererinrrnerierins | veeersseisersserieninee | overnn 2,175,000 ,175,000 0 0 0 0 06/15/2026
88314R AA 4 |TEXTAINER MARINE CONTAINERS 2013-1AA...... | ..... 06/20/2014| Paydown..........ccovvvenernniirnninneins | ceveenrnneirenrisniiene | eernrrennenn50,000 | i 50,000 | oo 49,744 | 149,751 | i 0| s 249 | oo, (V1 IO 249 | oo 0 09/20/2038
89655V AA  O|TRINITY RAIL LEASING Il LP 2003-1A A.....ccovvvvvees [ vonee 06/12/2014| Redemption 0 .0 0 0 0 11/12/2026 1FE......
89656C AA  1|TRINITY RAIL LEASING LP 2010-1AA 519 [ vone 06/16/2014| Paydown..........cccvenrvrvernnrernnins 0 .0 0 0 0 10/16/2040| 1FE......
89656F AA  4|TRINITY RAIL LEASING LP 2012-1A A1 2.2........... | c.oe. 06/15/2014| Paydown.... 0 .0 0 0 0 01/15/2043| 1FE......
89678D AA 3| TRITON CONTAINER FINANCE LLC 2012-1AA...... | ..... 06/14/2014| Paydown.... 0 .8 0 8 0 05/14/2027| 1FE......
2020 CALAMOS COURT LLC LEASE BACKED
90218% AA 3|PASS | 06/10/2014| Redemption 0 0 0 0 0 05/10/2025
902635 AA 9| UNITED CAPITAL MARKETS 2003-A 2.385% 1..... | ..... 06/25/2014| Paydown 0. 0 1,547 0 0 0 0 0 0 11/08/2027
90919@ AA  7|UNIPAC VI SENIOR SECURED NOTES 5.000%.... | ..... 06/02/2014| Redemption ~ 100.0000............ | covverrvrmrerererneinns | crvvrrienns 132,000 | cooorrenees 132,000 | cooovrrnnes 90,379 | v 90,379 0 0 0 0 0 05/31/2020] 5...........
91155@ AA  8|ARMY LODGING FUND SENIOR SECURED NOTES..... 06/23/2014| Redemption ~ 100.0000............ | covermrrvmrrennerirenernee | cerenirneenns 59,881 | .ovvvvrnes 59,881 | ..covvvrnnens 59,881 | ..ovvvernne 59,881 0 0 0 0 0 09/23/2030| 1...........
92922F JJ  8|WASHINGTON MUTUAL 2003-AR11 B1 2.427%....| ..... 06/01/2014| PaydOWN.........cvvvrvrrrrierieninnerens [ ereersesissienieninnss | seeeereneees 13,345 | v 13,345 | oo 9,644 | ...ccconen 10,385 | oo (1 I 2,960 | .covviernnn 0 [ v 2,960 | .o (V1 I 13,345 | o 0 [ e 0 | e (V1 I 136 |10/25/2033| 1FM.....
92922F KF 4| WASHINGTON MUTUAL 2003-S13 22A1 5.000.... |..... 06/01/2014| Paydown.... 12/25/2018| 1FM.....
92922F KX  5|WASHINGTON MUTUAL 2003-AR12 B1 2.422%.... |..... | 06/01/2014| Paydown 02/25/2034| 1FM.....
92922F LW  6|WASHINGTON MUTUAL 2004-S1 1A6 5.500% O... |..... 06/01/2014| Paydown.... 03/25/2034| 1FM.....
WAWA INC SENIOR UNSECURED NOTES
94403+ AY 2|5870% .. 05/04/2014| Redemption ~ 100.0000. 0 .0 0 0 0 05/04/2016| 2FE......
949456 AA  5|WELK RESORTS LLC 2013-A A 3.100% 03/15....... | ..... 06/15/2014| Paydown..........ccvvveervnerierireens 0. 25 0 .25 0 03/15/2029| 1FE......
94978# AH  0|CVS CORP CRED LEASE BACK PASS THRU CERT| ..... 06/10/2014| Redemption  100.0000. 0 0 0 0 0 01/10/2024| 2...........
94978# AJ  6|HY-VEE INC CRD TN LEASE 7.420% 10/05/2........ | ..... 06/05/2014| Redemption  100.0000. 0 0 0 0 0 10/05/2021 1...........
94978# BY 2 |HUGHES SUPPLY INC PASS THROUGH CERT 5. ..... 06/10/2014| Redemption ~ 100.0000... 0 .0 0 0 0 05/10/2019| 1...........
94980K AG 7 |WELLS FARGO MBS 2004-4 A7 5.500% 05/25...... |..... 06/01/2014| Paydown L0 05/25/2034| 1FM.....
94982W BB 9| WELLS FARGO MB TRST 2005-9 2A8 5.500........ [ ..... 06/01/2014| Paydown.... e 8,118 | .. .7,709 0].. 70 0 .70 0 10/25/2035| 1FM.....
949838 AS  1|WELLS FARGO MORT BACKED SEC 2006-8 A15... | ..... 06/01/2014| Paydown..........ccvvveervnerierernens 175,243 163,776 | cooovvveneee 165,210 | covovvveerinnnd 0| e 4818 | v (V1 IO 4818 | v 0 07/25/2036| 2FM......
96032T AA 4| WESTGATE RESORTS 2012-2A A 3.000% 01/2.... | E.. | 06/01/2014| Paydown..........ccovcveeremerrcrercens 135,092 | coovvrenee 135,092 0 .0 0 0 0 01/20/2025| 1FE......
97180* SC 3| WILMINGTON TRUST CO LESSEE-A.I LEASING/A. | ..... 05/29/2014| Redemption ~ 100.0000............ | coverrreeererererirererene | corenirneenns 84,921 | oo 84,921 | oo 84,921 | v 84,921 0 .0 0 0 0 11/27/12014] 1...........
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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)
97180* SD  1|WILMINGTON TRUST CO LESSEE-A.I LEASING/A. | ..... 05/29/2014| Redemption ~ 100.0000............ 0 .0 0 0 0 11/29/20141...........
97180* SE 9| WILMINGTON TRUST CO LESSEE-A.I LEASING/A. | ..... 05/29/2014| Redemption ~ 100.0000............ 0 .0 0 0 0 11/28/2014/ 1...
97180* SF 6| WILMINGTON TRUST CO LESSEE-A.I LEASING/A. | ..... 05/29/2014| Various. 84,921 0 .0 0 0 0 11/29/20141...
97180* SG 4| WILMINGTON TRUST CO LESSEE-A.I LEASING/A. | ..... 05/29/2014| VarIOUS.........cvvrrereeririerirerinees | ceveene 84,921 0 .0 0 0 0 11/29/2014 1...........
97180* SH 2| WILMINGTON TRUST CO LESSEE-A.I LEASING/A. | ..... 05/29/2014| Redemption ~ 100.0000............ | covererereemerirerirens | cereeineenns 84,921 0 .0 0 0 0 11/28/20141...........
WILMINGTON TRUST CO LESSEE-AI
97180* SR  O|LEASINGNW | 06/29/2014| Various............ccoovrvemevniivciiinies | coveeae 88,321 | v 88,321 | oo 88,321 | oo, 88,321 0 .0 0 0 (U I 88,321 | v (V1 IO (V] I 0 e 3,860 |06/29/2015] 1...........
WILMINGTON TRUST CO LESSEE-AI
97180* SS  8|LEASINGNW .. 06/29/2014| Redemption ~ 100.0000............ | voverrrvrremerrrerirene | cervrrinnenns 88,321 | oo 88,321 | oo 88,326 | ..cocovrnen. 88,322 0 .0 0 0 (U I 88,322 | oo (V1N I ()] — (D] covvr 3,860 |06/29/2015] 1...........
WILMINGTON TRUST CO LESSEE-AI
97180* ST 6|LEASINGNW .. 06/29/2014| Redemption ~ 100.0000............ | covererereemerirenirens | cereeineenns 88,321 | oovvvrrine 88,321 | ccovrins 88,321 | .covvreen. 88,321 0 .0 0 0 (1 I 88,321 | oo (V1 I (V1 IO (U I 3,860 |06/29/2015] 1...........
WILMINGTON TRUST CO LESSEE-AI
97180* SU  3|LEASINGNW .. 06/29/2014| Redemption ~ 100.0000............ | coverrreriemerinmrirene | correeireenns 88,321 | coovrvrrine 88,321 | .cvorins 88,324 | ..ooooonnn. 88,322 0 .0 0 0 (U I 88,321 | oo (V1N I ()] — (D] e 3,860 |06/29/2015 1...........
981811 AE 2| WORTHINGTON INDUSTRIES INC 4.550% 04/1... | ..... 06/30/2014| J P Morgan & CO.........cceveeeeene | vovereevmermnerireninne | wovernes 1,039,100 | ..oooue. 1,000,000 997,890 0 0. 29 0 .29 0 997,919 0| s 41,181 | ...... 41,181 | ... 9,858 | 04/15/2026| 2AM.....
30217V AC  1|EXPRESSPIPELINE LP LP 144A 7.390% 1......... A.. [ 06/30/2014| VAIIOUS.........covverrerrirerrrieierieinns | v 559,039 559,039 536,652 553,420 (0 [ 1,381 | e (1 I 1,381 0 554,801 (VN I 4238 | ... 4,238 | ... 20,656 | 12/31/2017| 2FE......
65656M AA 9 |NORTEL NETWORKS 2001-1 NOTE 11.629% 08/.. | A.. | 06/12/2014| Paydown...........ccoveververerevrrnens [ vorenes 25823 | ..... 25,823 AT729 | e, 17,731 | v 2,712 | oo 5,380 | coverirerin (V1 IO 8,092 | oo (0 I 25,823 | oo (V] I (V1 IO 0| e 1,253 | 08/09/2016| 6FE......
05565Q BL  1|BP CAPITAL MARKETS PLC 3.625% 05/08/14...... | F...| 05/08/2014| Maturity.. 993,961 | ..covverins 0 e 6,039 | oo 0 | v 6,039 | oo 0 000,000 | .ooovovereren [ o0 [ 0 | 90,625 | 05/08/2014| 1FE......
12479L  AA  8|CAI2012-1A A 2012-1A A 3.470% 10/25/2.. F...| 06/25/2014| Paydown 74,986 0. 14 0 .14 0 .75,000 .0 10/25/2027| 1FE......
227170 AC 1| CRONOS CONTAINERS PROGRAM LTD 2012-1A A[F... | 06/18/2014| Paydown.... ...75,000 0 8 0 8 0 05/18/2027| 1FE......
379520 AA  1|SEACO CONTAINER 2012-1A A 4.110% 07/17...... F...] 06/17/2014] PAYAOWN.......coouvvuervrerierireirenns | overrerieseneessseins | cvverinees 125,000 0 22 0 22 0 07/17/2027| 1FE......
OMEGA LEASING LLC GUARANTOR ROLLS
68210 AC 7|ROYCE R.. |04/12/2014| Redemption ~ 100.0000............ | cerereermrrrrerenererene | cererireenns 15,954 | ovovvrnne 15,954 | .ooovvrvnne 15,954 | .ooovivins 15,954 0 .0 0 0 0 | e 15,954 | oo (V] IR (V1 IO (U I 477 |07/12/2016] 1...........
SOCIEDAD CONC AUTOPISTA CENTRA 144A
83363R AA  5[SENI R.. |06/15/2014| Redemption ~ 100.0000............ | covrrerererernemmmrinens | corerirneinnens 1,250 | oo 1,250 | e 1,285 | v 1,271 [ e (1 IS (1) 0 1) (1 I 1,270 | oo (V1 I (PZ0) ) [— (P20) | - 39 | 12/15/2026| 2FE......
880334 AA 5| TENGIZCHEVROIL FINANCE CO 144A 6.124%.... |F...|05/15/2014| Redemption ~ 100.0000............ | covoreverevermmrermerenns | revernnens 124,886 | ... 124,886 | ............ 125,511 | v 124,948 | oo 0 | oo (32) 0 (32) (U I 124,916 | v (V1 I (V2) | [— (29) [ .oovve. 2,555 | 11/15/2014| 2FE......
89675* AN 7| TRITON CONTAINER INVEST LLC SERIES A-1...... F...| 04/30/2014| Redemption ~ 100.0000............ | ....... 285,714 285,714 285,714 285,714 0 .0 0 0 0 285,714 0 (V1 IO 0| e 8,671 | 04/30/2020| 2...........
BCC26G 6A 6 |RISE 2014-1 A ASSET BACKED SECURED TERM.. |F...| 06/15/2014| Redemption  100.0000............ [ veovvvrrvverermrirnrens | coveverrinins 73,684 | ..oovvene 73,684 .75,250 0 (0] RN (14) 0 (14) {0 [ I 75,236 | ovveernnnn 0 [ e (1,552) [ ..o (1,552) | ovvvrnnr 437 |02/15/2021(1Z........
G2978# AJ  2|ELECTRICITY SUPPLY BOARD 6.360% 06/15/..... F...| 06/15/2014] MALUIItY.......cvvrererrereerinierienes [ e | cerenens 4,500,000 | ......... 4,500,000 | ......... 4,500,000 | ......... 4,500,000 0 .0 0 0 0 | e 4,500,000 | ..ocvverenne (V1 I (V1 IO 0. 143,100 |06/15/2014| 2...........
NUTRECO HOLDING NV SERIES C SENIOR
N6510* AC  9|NOTES R.. [ 05/04/2014] MAUIIEY.........orvrrerrrrrerierincine | veverseesseiseniieninee | oneines 7,000,000 | ........ 7,000,000 | ......... 7,000,000 | ........ 7,000,000 0 .0 0 0 0| e 7,000,000 | cooorvrnnnne (V1 I (V1 IO 0 .. 179,200 |05/04/2014| 2...........
P7077@ AF  1|NASSAU AIRPORT DEVELOPMENT CO 7.000% 1|F...|06/30/2014| Redemption ~ 100.0000............ [ ceoevrvrrrverervrerrnns | vovrerrneee 17,500 | i 17,500 | v 17,500 | oo 17,500 0 0 0 0 {1 [ I 17,500 | .o 0 11/30/2033| 2...
X5152* AD 1| MJ MAILLIS SA PACKAGING SYSTEM SENIOR C.. |F... |05/16/2014| Seaport Group...... 238,419 238,419 0 .0 0 0 0 238,419 0 10/06/2016| 5...
X5152* AJ 8| MJ MAILLIS SA PACKAGING SYSTEM CONVERTIB|F... | 05/16/2014| Seaport Group...........coeeerererneees | covenne 1,371,746 225681 | ..... ...160,612 0 .0 0 0 0 225,681 0 .. (78,453) ..... (78,453)] ...... 65,069 | 10/06/2016|5...
3899999. Total Bonds - Industrial and Miscellaneous........ . . s | e 85,484,281 | ....... 88,376,729 | ...... 84,545,865 | ....... 81,682,801 3435 235,662 0 [ e 239,097 0 85,224,441 0. 259,837 |..... 259,837 |..2,691,865 |...... XXX... [.XXX....
8399997, TOtAl BONMS = PaMt 4. ..ottt bbbt | nnes 109,763,155 | ..... 112,655,603 | ..... 109,085,681 | ..... 106,217,877 | .ovvevee 3435 | ... (55,454) | ..ovvierinnns 0 [ s (52,019) | oovvvrernes 0 [ .. 109,509,476 | ...ovvonens 0 ... 253,677 |.... 253,677 |..3,271,517 |...... XXX... |.XXX....
8399999, TORAI BOMAS... ... eesiesiesiieere e teseiesiss e et | eeei 109,763,155 | ..... 112,655,603 | ..... 109,085,681 | ..... 106,217,877 | .......... 3435 | ... (55,454) | ..ovveivirnns 0 [ (52,019) [ oo 0] ... 109,509,476 | .....ccoeeee. 0 ... 253,677 |..... 253,677 |..3,271,517 | ...... XXX... |.XXX....

C on Stocks - Industrial and Mi
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
rewk 0 MY MAILLIS SA INDUSTRIAL. . F...| 05/29/2014| Seaport Group..........ccccoeeveesiernes ..2,454,210.000 | .ooooiiiiniinii 0 e XXX | v | s 169,340 | ... (169,340) | covvvveerennns (V)] [ [V (169,340) 0 0 0 0 | e [ I 0 [.. XXXeo Ui
9099999. Total Common Stocks - Industrial and MISCEIIANEOUS. ... vrwreiiiiesiisir ettt ettt eeas 0 ..169,340 | ..... (169,340) | ..vovoveeee0 | o0 (169,340) 0 0 0 00 |0 [ XXX... [. XXX
9799997 Total ComMON SLOCKS - PAIt 4. 0 ..169,340 | ... (169,340) L0 ] (169,340) 0 0 0 0 im0 |0 | XXX... | ..XXX
9799999, TOtAl COMMON SHOCKS. ... tvesreerereserssees s ess ettt 0 [ XXX | s | i, 169,340 | ... (169,340) | .ovovvvnrnenns (V] 0. (169,340 0 0 0 0 | (I I 0. XXX... [.XXX
9899999. Total Preferred and COMMON SHOCKS. ... ...veuuriruiesseiseiesasisesesseess sttt 0 [ XXX |0 | s 169,340 | ..... (169,340) | ovvvvenrennns (V)] [ 0 [ . (169,340) 0 0 0 0 | v [ P 0 [... XXX... | .XXX....
9999999. Total Bonds, Preferred and COMMON SOCKS............cuuuiueuiieuiriiriirisneeiisieseieessses st eess s sssssessessssensenssnns | eones 109,763,155 |........... XXXeovvere | v 109,085,681 | ..... 106,387,217 | ..... (165,909)| ....... [CREEL ] — 0. (221,359) | c.oovvvnnnd 0]... 109,509,476 | ............... 0 ... 253,677 |..... 253,677 |..3,271,517 | ...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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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 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/ Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted 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 Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier |  (a) Clearinghouse Date Expiration Amount (Paid) (Received) Paid| Paid Income Value Code 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 22,729 | ....... 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 20,318 | ....... 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 45496 | ... 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 14,028 |....... 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 51411 |...... 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 65,794 | ....... 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 8,028 |....... 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 33,875 | ....... 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 29,704 | ... 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 21,107 | ....... 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 7,862 |....... 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 5919 |.... 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 20,154 | ....... 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 16,259 |....... 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 7,372 | . 0 0 |N/A N/A
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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 17,831 | s [ s 17,831 (8,619) 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 44291 | s | s 44,291 (33,706) 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 35227 |....... 35,227 | ..o (19,608) 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 53,926 |...... 53,926 (27,626) 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 23,799 | ....... 23,799 | ..o (11,291) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2015 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.06/30/2015 ......1,870 | ...... 2,555,168 | ....1,366.0000 | ...... 1,012,094 0 23,208 | ....... 23,208 |......... (44,040) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2016 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.06/30/2016) .......... 255 |......... 345,780 |....1,356.0000 | ........ 136,150 0 9,279 | ... 9,279 [ .o (7,987) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

06/30/2017 Variable Annuities..............ccocc..... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.06/30/2017| ......... 300 | oot 464,307 |....1,548.0000 | ......... 196,568 0 29,379 | ....... 29,379 | .o (14,538) 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 20,943 |....... 20,943 | ..o (17,397) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2015 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.07/31/2015| ......... 655 |........ 815,082 |....1,244.0000 | .......... 303,606 0 5527 | ... 5527 | .o (11,093) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2017 Variable Annuities..............ccocceee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008(.07/31/2017| ......... 400 |......... 624,972 | ....1,562.0000 | .......... 265,607 0 41,425 | e [ s 41,425 | ... (19,938) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

07/31/2018 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.07/31/2018 ......... 435 | ......... 491,115 |....1,129.0000 | ........ 167,962 0 20,402 |....... 20,402 | .. (11,907) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2016 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk Societe Generale O2RNE8IBXP4ROTD8PUA41.. |.12/31/2008|.08/31/2016 .......... 505 | .o 717,605 |....1,421.0000 | ......... 290,159 0 24,909 | ... 24,909 |.......... (18,987) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2017 Variable Annuities..............ccoeeee... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.08/31/2017| ......... 550 | cvvveennd 851,230 | ....1,548.0000 359,756 0 56,324 | ...... 56,324 (26,870) 0 0 [N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

08/31/2018 Variable AnnUIties..............coueeveees Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.08/31/2018 ......... 215 | . 242,735 | ....1,129.0000 82,984 0 10,397 | oo | s 10,397 (5,916) 0 0 |N/A N/A
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Statement as of June 30, 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

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

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 50,231 |....... 50,231 (21,491) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2014 Variable Annuities..............ccooee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.09/30/2014| .....2,110 | ...... 2,780,136 |....1,318.0000 | ..... 1,069,095 0 581 | ... 581 | .. (19,365) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQR4AN79VEW8JPSK1K14 |.12/31/2008|.09/30/2015 ......... 980 |...... 1,232,840 |....1,258.0000 | ......... 448,262 0 11,981 | e [ s 11,981 [ (17,389) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2015 Variable Annuities..............ccoeee.... Exhibit 5 | risk Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/31/2008(.09/30/2015 ......... 480 |......... 610,560 |....1,272.0000 | .......... 231,924 0 6,385 |....... 6,385 (9,496) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2016 Variable Annuities..............ccoeev.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.09/30/2016 ......... 605 |........ 831,270 | ....1,374.0000 329,719 0 27,300 | ....... 27,300 (20,835) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

09/30/2019 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.09/30/2019 ......... 240 |......... 328,800 |....1,370.0000 |........... 81,238 0 25844 | ....... 25,844 (9,382) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/30/2015 Variable Annuities..............ccoece.... Exhibit 5 | risk Deutsche Bank.. 7LTWFZYICNSX8D621K86.. |.12/31/2008(.10/30/2015| ......... 305 | .o 320,860 |....1,052.0000 |........ 108,202 0 1,968 | .covvet | e 1,968 (2,946) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2016 Variable Annuities..............ccocc..... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.10/31/2016 ......... 625 |......... 867,500 |....1,388.0000 | ........ 345,759 0 30,586 | ..ooe. | ceveerna 30,586 (22,472) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2017 Variable Annuities..............ccoece.... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.10/31/2017| ......... 700 | ...... 1,140,300 | ....1,629.0000 | ......... 490,100 0 90,079 | ....... 90,079 (39,256) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/31/2019 Variable Annuities..............ccoece.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.10/31/2019 ......... 305 | ..oouennt 417,850 |....1,370.0000 | ........ 103,102 0 33,337 | ....... 33,337 | (11,827) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/29/2019 Variable Annuities..............ccocceee.. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/05/2010|.11/29/2019 ......... 150 | ... 205,500 | ....1,370.0000 50,664 0 16,663 | ..o [ s 16,663 (5,788) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2015 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK1K14 |.12/31/2008|.11/30/2015 ......... 680 |......... 930,920 |....1,369.0000 | ........ 357,972 0 15,547 | oo [ v 15,547 | ..o (17,999) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2016 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.11/30/2016 .......... 290 | .. 406,580 | ....1,402.0000 | ........ 163,035 0 15471 | e [ s 15,471 | (10,898) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

11/30/2017 Variable Annuities..............ccoeeee... Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0OTD8PUA41.. |.12/31/2008|.11/30/2017| ......... 195 | ... 320,580 |....1,644.0000 |........ 138,306 0 26,449 | ....... 26,449 |.......... (11,127) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/29/2017 Variable AnnUIties..............coueeveees Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748... |.12/31/2008|.12/29/2017| ......... 215 | o 370,445 |....1,723.0000 | ......... 163,433 0 35,052 |....... 35,052 | .o (14,118) 0 0 |N/A N/A
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Statement as of June 30, 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

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

Product

S & P 500 EUROPEAN PUTS equity

12/31/2014 Variable Annuities..............ccooee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008|.12/31/2014] ......1,990 | ...... 2,573,468 |....1,293.0000 | ........ 978,823 0 3214 | ... 3214 (24,799) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2015 Variable Annuities..............ccooee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.12/31/2015 ......... 630 |......... 857,430 | ....1,361.0000 339,097 0 15,465 | ..o [ oo 15,465 |......... (18,036) 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 37,649 | oo | ceveir 37,649 (22,787) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

12/31/2019 Variable Annuities..............ccoeee.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.03/23/2010(.12/31/2019)| ......... 190 | ......... 262,200 | ....1,380.0000 62,700 0 22,909 | ....... 22,909 (6,082) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/31/2018 Variable Annuities..............ccoeev.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.01/28/2009|.05/31/2018 ......1,530 | ...... 1,727,370 |...1,129.0000 |......... 612,719 0 68,297 | ....... 68,297 |.......... (41,971) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/29/2018 Variable Annuities..............ccoeee.... Exhibit 5 | risk BNP Paribas...... KVQR4AN79VEW8JPSK1K14 |.01/28/2009|.06/29/2018 ......... 640 |......... 722,560 |....1,129.0000 | ......... 256,288 0 29,254 | ....... 29,254 |......... (17,466) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/28/2018 Variable Annuities..............ccoece.... Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.02/05/2009|.06/28/2018 ......... 655 |......... 739,495 | ....1,129.0000 252,601 0 32,394 | ... 32,394 | ..o (18,061) 0 0 [N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

3/31/2020 Variable Annuities..............ccocc..... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.06/17/2010{.03/31/2020 ......... 315 | e 343,164 | ....1,089.0000 93,410 0 21,860 | ....... 21,860 (5,429) 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 17,546 | ..o | v 17,546 | ..o (4,296) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

5/29/2020 Variable Annuities..............ccoece.... Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010{.05/29/2020 ......... 135 | s 141,615 |....1,049.0000 |.......... 41,303 0 8,755 |....... 8,755 (2,001) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

6/30/2020 Variable Annuities..............ccocceee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010{.06/30/2020 ......... 120 | .. 125,880 | ....1,049.0000 35,208 0 7,898 | oo | e 7,898 [ .o (1,774) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

7/31/2020 Variable Annuities..............ccoeeee.e. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010(.07/31/2020| ......... 105 | ... 110,180 | ....1,049.0000 30,864 0 7,001 | oo | e 7,001 [ (1,542) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

8/31/2020 Variable Annuities..............ccoeeeee.. Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.10/05/2010{.08/31/2020 ......... 120 | .. 125,920 | ....1,049.0000 35,348 0 8,129 |...... 8,129 [ .o (1,751) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

9/30/2020 Variable Annuities..............ccoeeee... Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.09/30/2020] ........... 20 | oo 22,824 |...1,141.0000 | ............. 4,658 0 1,594 | o | o 1,594 (495) 0 0 |N/A N/A
Product

S & P 500 EUROPEAN PUTS equity

10/30/2020 Variable AnnUIties..............coueeveees Exhibit 5 | risk Credit Suisse....  ANGGYXNX0JLX3X63JN86. |.05/18/2011|.10/30/2020] ........... 25 | o 29,582 | ....1,183.0000 6,185 0 2,211 | 2211 (650) 0 0 |N/A N/A
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 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 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 Entity Quarter-end (b]
Product
S & P 500 EUROPEAN PUTS equity
11/30/2020 Variable Annuities...............cc..... Exhibit 5 | risk ANGGYXNX0JLX3X63JN86. |.05/18/2011(.11/30/2020] ........... 45 | . 53,125 |...1,181.0000 | ........... 11,122 0 0 399% | .. 3,994 [ (1,182) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
12/31/2020 Variable Annuities...............cc..... Exhibit 5 | risk ANGGYXNX0JLX3X63JN86. |.05/18/2011(.12/31/2020] ........... 65 | .o 81,747 |...1,258.0000 | ........... 17,79 0 0 6,829 |...... 6,829 [ ..o (1,859) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
1/29/2021 Variable Annuities...............cco.... Exhibit 5 | risk ANGGYXNX0JLX3X63JN86. |.05/18/2011(.01/29/2021| ........... 75 | o 96,459 | ....1,286.0000 21,324 0 0 8425 | ... 8,425 (2,203) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
2/26/2021 Variable Annuities...............cc..... Exhibit 5 | risk ANGGYXNX0JLX3X63JN86. |.05/18/2011(.02/26/2021| ........... 95 | 126,086 | ....1,327.0000 28,446 0 0 11,650 | oo [ e 11,650 (2,899) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
3/31/2021 Variable Annuities...............c..... Exhibit 5 | risk ANGGYXNX0JLX3X63JN86. |.05/18/2011(.03/31/2021| ......... 155 | ......... 205,504 | ....1,326.0000 |........... 46,387 0 0 19,183 | oo [ v 19,183 [ (4,692) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
4/30/2021 Variable Annuities...............ccoe... Exhibit 5 | risk ANGGYXNX0JLX3X63JN86. |.05/18/2011(.04/30/2021| ......... 120 | ......... 163,633 |....1,364.0000 | .......... 37,620 0 0 16,071 | oo [ s 16,071 (3,742) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
5/28/2021 Variable Annuities...............ccoe... Exhibit 5 | risk 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.05/28/2021] ......... 393 | .o 494,237 |...1,257.6000 | ........ 145,214 0 0 43,321 | oo [ s 43,321 | .. (11,992) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
6/30/2021 Variable Annuities...............ccoe... Exhibit 5 | risk 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.06/30/2021] ......... 621 |......... 780,970 |....1,257.6000 | ......... 230,056 0 0 69,263 | ....... 69,263 |......... (18,823) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
7/30/12021 Variable Annuities...............ccoe... Exhibit 5 | risk 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.07/30/2021] ......... 203 | .. 255,293 | ....1,257.6000 | ........... 75,313 0 0 22,847 | ....... 22,847 (6,129) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
8/31/2021 Variable Annuities...............coe... Exhibit 5 | risk 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.08/31/2021] ......... 223 | .. 280,445 | ...1,257.6000 83,041 0 0 25432 | ... 25,432 (6,683) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
9/30/2021 Variable Annuities...............cooe... Exhibit 5 | risk 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.09/30/2021] ......... 14 ... 143,366 | ....1,257.6000 |........... 42,517 0 0 13,126 | oo [ s 13,126 (3,389) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
10/29/2021 Variable Annuities...............coee... Exhibit 5 | risk 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.10/29/2021] ......... 211 [ 265,354 | ....1,257.6000 | ........... 78,819 0 0 24,495 | ....... 24,495 |......... (6,253) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
11/30/2021 Variable Annuities...............cooe... Exhibit 5 | risk 8I5DZWZKVSZI1NUHU748...|.01/25/2012|.11/30/2021] ......... 235 | .. 295,536 | ....1,257.6000 88,085 0 0 27,469 | ....... 27,469 |...ccooo.... (7,034) 0 0 N/A
Product
S & P 500 EUROPEAN PUTS equity
12/31/2021 Variable Annuities.........c.oceneeee Exhibit 5 | risk 8I5DZWZKVSZITNUHU748... |.01/25/2012].12/31/2021 ......... 517 | 650,179 |...1,257.6000 | ......... 194,165 0 0 61,036 [ ..o | o 61,036 |.....co... (15,382) 0 0 N/A
0099999. Total-Purchased Options-Hedging Other-Put Options 17,001,397 [ s 0 [ 0 i 1,811,714 [ XXX ] oo 1,811,714 | ... (1,006,591) 0 0 XXX s XXX




Statement as of June 30, 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]
0149999. Total-Purchased Options-Hedging Other. . A7,001,397 [ 0 [ 0 i 1,811,714 | XXX] ...... 1,811,714 | ... (1,006,591) 0 0 0 0 .. XXX s XXX
0379999. Total-Purchased Options-Put Options L A7,001,397 {0 0 s 1,811,714 | XXX] ...... 1,811,714 | ... (1,006,591) 0 0 0 0 .. XXX | s XXX
0429999. Total-Purchased Options ...17,001,397 1,811,714 [ XXX e 1,811,714 | ... (1,006,591) 0 0 0 0 .. XXX [ o XXX.ooone
1409999. Total-Hedging Other. ...17,001,397 0. w0 e 1,811,714 XXX 1,811,714 | ... (1,006,591) 0 0 0 0 .. XXX | o XXX..oon
1449999. TOTAL . A7,001,397 [, (0 0 | 1,811,714 | XXX] ...... 1,811,714 | ..... (1,006,591) 0 0 0 0 .. XXX | XXX......

(a) Code Description of Hedged Risk(s)

| See Schedule DB part A section 1

=

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
| 0 I See Schedule DB part A section 1




Statement as of June 30, 2014 of the OHIO NATIONAL LlFE |NSURANCE 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
BPU4....... | .oooerrnn(789) | ..(493,125) | BP CURRENCY FUTURE........oovverrerrirrinens Variable ANNUITIES...........vvvereeerererinrcreeienens Exhibit 5. risk  [.09/17/2014... | CME.......ccoovvvvrurennns SNZ20JLFK8MNNCLQOF39 | .06/11/2014... | ......... 174.3650 | .......... 170.9500 |.....(1,684,000) | ......... (1,684,000) 0 0 0 {....(1,684,000) | ...... (1,684,000) | ........(986,250) [ n/a........ccvenvcs PR . 73
Product
equity
VGUA....... ...(937)] ....(12,829) | DJ EURO STOXX 50.. ..| Variable Annuities... Exhibit 5. risk |.09/19/2014... | EUR .06/16/2014...] .......3,197.7705 | ....... 3,232.0000 439,127 0 0 0]....439,127 .439,127 |.....(3,066,116)
Product
equity
ECUA4....... (249) EURO FX CURRENCY FUTURE................... Variable ANNUIEIES...........verereeerererisercrneeeens Exhibit 5. risk  [.09/17/2014... | CME......cccovvvervvrrnens SNZ20JLFK8MNNCLQOF39|.06/11/2014... | .............1.3848 | ..............1.3698 | ........ (467,288) | ............ (467,288) 0 0 (V] IO (467,288) | .......... (467,288) | ........(498,000) | n/a.......ccccovvveenne e 125,000
Product
equity
ZUA4......... | ooeeennn(735) | ...(12,567) | FTSE 100 Variable ANNUIEIES...........eveveeeeerererinercrneeeens Exhibit 5. risk  [.09/22/2014... |LIF .06/16/2014.... | .......6,704.2000 | ....... 6,711.0000 85,458 85,458 0 0 0 85,458 85,458 |.....(3,456,034) [n/a......ccccrrrrrenns [T
Product
equity
JYU4........ ceeennnnen(134) | ..(167,500) | JPN YEN CURRENCY FUTURE...........ouevvuneee Variable ANNUIEIES. ..........veveeeeerereeisercrneeeens Exhibit 5. risk  [.09/17/2014... | CME......cccovvverevrrens SNZ20JLFK8MNNCLQOF39|.06/11/2014... | ............ 99.8368 | ............98.8000 |........ (173,663) | .....ovcv.d (173,663) 0 0 (V] IO (173,663) | .......... (173,663) | ........(402,000) | n/a.......coverererene e 1,250
Product
equity
NQUA4....... cerrennee(543) | ....(10,860) | NASDAQ 100 EMINL...oovvvrnreecerierereerrirneens Variable ANNUIEIES...........veeereeerererinercrneeeens Exhibit 5. risk  [.09/19/2014... | CME......cccovvvermvrrnens SNZ20JLFK8MNNCLQOF39 | .06/12/2014... | .......3,890.8370 | ....... 3,840.5000 |........ (546,660) (546,660) 0 0 (V] IO (546,660) | .......... (546,660) | ....(1,601,850) | n/a.......ccccouvveeene JR—. (]
Product
equity
NKUA....... SN [0 (1,086) | NIKKEI 225 Variable ANNUIIES.............cccccccvcvevcvcveveccicvicins Exhibit5.| risk |.09/12/2014... | OSE 06/12/2014... | ..... 15,389.0364 | ..... 15,160.0000 |........ (248,695) (248,695) 0 0 0 | (248,695) | .......... (248,695) | ........(456,049)  n/a.........cccccvcecee JEes— ]
Product
equity
TAUA........| .......(1,161) | .(116,100) | RUSSELL MINI FUT.......covvovvrerevcrcrerernrerirnnenens Variable ANNUIES.............cccccccvevevcccveveccicvicins Exhibit5. | risk |.09/19/2014... [NYF 06/12/2014... | ...... 1,219.2108 | ... 1,190.3000 |.....(3,356,490) (3,356,490) 0 0 0 |....(3,356,490) | ...... (3,356,490) | .....(5,921,100) | n/a.................... Jrsss—— 1]
Product
equity
ESU4... ...(1,441)] ....(72,050) | S&P500 EMINI FUT.... .. | Variable Annuities... Exhibit5. | risk  |.09/19/2014... | CME. ... SNZ20JLFK8MNNCLQOF39| .06/12/2014... | ....... 1,968.3358 | ....... 1,952.4000 |.....(1,148,178) 0 0 0]...(1,148,178) | ....... (1,148,178) | .....(6,232,325)
13429999. Total-Short FULUIES-HEAGING OtNET........ooovvvevrsssiessssssis i1 ehiisi bbb et | s (7,100,386) 0 0 0]...(7,100,386) | ....... (7,100,386) | ...(22,619,723)
1389999, TOHAI-SNOM FUIUIES.....oooroes o101 1100000011010 Ceieoeesmoeemeee e e | e (7,100,386) | . 0 0 0]...(7,100,386) | ....... (7,100,386) | ...(22,619,723) | .
1409999, TOtAI-HEAGING OtNT.......o e SLELELLLELEL IS o0ttt e eteeeeeeme _ LEee oo e | e (7,100,386) 0 0 0]...(7,100,386) | ....... (7,100,386) | ...(22,619,723) | .
1440090, T T AL 1 LD e | e (7,100,386) 0 0 0]...(7,100,386) | ....... (7,100,386) | ...(22,619,723)
(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 June 30, 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) 6,593,129 (7,100,386)
Total Net Cash Deposits (13,693,515) 6,593,129 (7,100,386)
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Statement as of June 30, 2014 of the OH'O NATIONAL LIFE |NSURANCE 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 RN 524,586 |.....cc... (7,624,972) | 524,586 | ..o 524,586 | ..o (7,624,972) ‘ ...... 524,586 524,586
NAIC 1D
BARCLAYS CAPITAL.....cvirrireimiiieriesieses i essesisssessssesessenssesens AC28XWWI3WIBK2824319.. | ..... Y 472,372 0. 472,372
SOCIETE GENERALE O2RNE8IBXP4R0OTD8PUA41.. | .....Y 484,882 0 484,882
JP MORGAN CHASE..........oviviririeiieineieriesiesesessssesseiessens 815DZWZKVSZI1NUHU748.. | ..... Y 463,033 0. 463,033
DEUTSCHE BANK............. 7LTWFZYICNSX8D621K86.. | ..... Yoo oY | 0 | 8,353 0
BNP PARIBAS.. KVQR4N79VEWBJPSK1K14 | ..... Y 313,117 313,117 0. 313,117
CREDIT SUISSE... ANGGYXNXOJLX3X63JIN8. | ..... Y ...69,957 69,957 0 [. 69,957
0299999. Total NAIC 1 DESIGNAHION. 1....vvurerrerirsssieseissens sttt nssnnsns | snnsssnssensensssenssnesssnsenseens | oo R A oot [ SOOI 1,811,714 0 1,811,714 .0
0999999, TOAIS. ...ttt ettt nninnsans | snissnseensensssnensisnnennnen) | s 2,336,300 |.ooooversiiinnennn(7,624,972) | v, 2,336,300 | .oocrieriinnninnnnn 2,336,300 | oo (7,624,972) | ....... 2,336,300 .(22,619,723) | ....




Statement as of June 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE

QEO09



Statement as of June 30, 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 105,354,501 .105,354,501
7499999, Total - Common Stocks - Money Market Mutual Funds, 105,354,501 .105,354,501
7599999. TOtal = COMMON SHOCK. ...ttt bbbttt | Creresnniesnieenisns 105,354,501 .105,354,501
7699999. Total - Preferred and Common Stock...............c.cc.coeee.. 105,354,501 | .. 105,354,501
9999999. TORAIS ...t R Rttt | erient e 105,354,501 | ..ooovvrvrircrinns 105,354,501
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....105,354,501  Book/Adjusted Carrying Value $.....105,354,501
2. Average balance for the year to date:  Fair Value $.....115,817,395  Book/Adjusted Carrying Value $.....115,817,395
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....105,354,501 NAIC 2: §.......... ONAIC 3: §.......... 0 NAIC4: §.......... ONAIC5: §........ ONAICE: §..........

QE10



Statement as of June 30, 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

QE11




Statement as of June 30, 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 0 0 [ e 177,020,323 | ....... 159,169,476 | ........ 171,902,930 | XXX..
Goldman Sachs NEW YOrK, NY...ocvovvreermrennssesresnnsenes | ceeveesssenneinns | coveerennns 0.000 0 0 28,887,763 33,542,581 30,685,974 | XXX..
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories.. 0 0 333,313 331,184 333,329 | XXX..
0199999. Total Open Depositorie: 0 0 [ . 206,241,399 | ........ 193,043241 | ........ 202,922,233 | XXX..
0399999. Total Cash on Deposit 0 0 [ . 206,241,399 | ........ 193,043241 | ........ 202,922,233 | XXX..
0499999. Cash in Company's Office 4,498 4,498 4,498 | XXX..
0599999. Total Cash 0 0. 206,245,897 | ........ 193,047,740 | ........ 202,926,732 | XXX..

QE12




€130

Statement as of June 30, 2014 of the OHIO 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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