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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | eentenens 4,688,571,795 | ..ooovvvvrvvvvcrrneienenn0 | e, 4,688,571,795 | .......... 4,543,335,693
2. Stocks:
2.1 Preferred SHOCKS. ..ottt esntns | eeseneesinees 31,572,434 | oo (U I 31,572,434 | .ooveveane 25,032,037
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 397,530,441 | oo (U I 397,530,441 | ..cocvvenve 396,251,938
3. Mortgage loans on real estate:
31 FIISEENS ..ot | neesteneans 801,534,058 | ..o (U I 801,534,058 | ............. 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 20,539,313 | oo (1 20,539,313 | ..o 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 ($.....208,180,378), cash equivalents (§.......... 0)
and short-term investments (8.....70,399,806)............cccuuureeemermmmeeeeneriseesssesssssssssenssis | sereseseenes 278,579,985 | .....vorerecrirririenenne (U I 278,579,985 | ............. 321,569,001
6. Contract loans (including §.......... 0 PreMiUM NOLES)......uevrrerreirrierreiereiseeeeissteeeessiessesessssensenss | seesessesees 330,945,616 | ..oooveveieieieirieennd (01 I 330,945,616 | ............. 291,699,230
7o DBIVALVES. ..ottt | seeiseessenes 25,566,753 | ....oovririrririienn) (U I 25,566,753 | ....ccvvvverenn. 3,131,761
8. Other iNVESIEA @SSELS..........cveeuerirririericeesi st ess s nsnsenenes | seseeesseens 108,791,449 | .....cccooonue. 53,577,130 | covvvvevernnes 55,214,319 | .ooovvvvnnnn 42,505,121
9. Receivables for SECUNHIES. ..o | srsssssssssniees 136,371 | s (U 136,371 | v 986,086
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 138,499,215 | oo 0] e 138,499,215 | ............. 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 6,822,267,430 | .....ccco.... 53,577,130 | .......... 6,768,690,300 | .......... 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 59,422,655 | ..ooovevereeeeeereeiad [0 59,422,655 | .....cocv.... 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 36,188,943 | .o (01 I 36,188,943 | ..o 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.evcueieeveeieeesie et sese s esssssessanns | evessessssessans 6,938,166 | ...coveverrireriennd (01 AR 6,938,166 | ........co.c... 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...........cvcveeveievereieieieeeieieisiies | eveviessieeseeseesenas AT3 | e (0 I A73 | e 4,432
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccoccevevievees | ovveveieeeieceieeand 0 | e [0 U (0] I 36,901,708
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 175,340,163 | ..cooovvvvenne 93,815,385 | .oveoerernne 81,524,778 | .o 83,371,412
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,345,020 | oo (01 2,345,020 | ..coooverneee. 2,329,861
20. Electronic data processing equipment and SOtWArE...........ccoceveiiveieiiereieiiesesieeseeessienies | evsesssissienaes 7,987,203 | oo (01 I 7,987,203 | ..oovevrne 4,564,158
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eereerrerenreiresrenenns | e 4,653,696 | ......covnen 4,653,696 | ..ooooverreiereieiennd (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccccoeeviieiiieiccceceeeceeee | e, 18,078,490 | ..ocovveveiiereenad [0 18,078,490 | .....ccco... 36,186,732
24. Health care ($.......... 0) and other amounts receivable..............coucvcveveveeeseeeee e | ceveeveseienns 23,759,999 | ..cooovvrnnne 23,759,999 | .o 0 [ e 0
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 119,553,160 | ....ccoevueee 2,453,799 | ....c.... 117,099,361 | ............. 110,680,656
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 7,281,145211 | oo 178,260,009 | .......... 7,102,885,202 | .......... 6,987,522,134
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 19,574,480,131 | coovvvvevereeeeies (VN 19,574,480,131 | ........ 18,394,288,720
28.  Total (LINES 26 AN 27).......vvuuurrireriririiriseeiseesiesssesssesssesss s ssssesssessssessssesssnsssssesssnnns | seeeeen 26,855,625,342 | ............. 178,260,009 | ........ 26,677,365,333 | ........ 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...............cvrrrmrerriieeeisesiseeieei s esesesssesssesssesssesssesnses | rneessssssnes 98,386,351 | ..vovurvererirerireeiienn (U I 98,386,351 | .cvvoevernnes 93,308,014
2502. Keyman insurance........ ...9,513,450 ..9,513,450 ...8,269,237
2503. Fund revenue reCeivabIe.............c.oviiiiiiiiii s 8,309,442 8,309,442 7,699,608
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevivienininneneieniens | coverveiniennns 3343917 | e 2,453,799 | .o, 890,118 | oo 1,403,797
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 119,553,160 | ...ocoocveence 2,453,799 | ..o, 117,099,361 | ..oooovcveeee 110,680,656
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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

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 $.....5,004,206,658 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 $.....5,381,362, 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 $.....(270,798,684) 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

................... 5,004,206,658

..... 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

24,379,066,667

10,000,000

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

992,744,185

1,002,744,185

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 September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

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

rOM SEPATAtE ACCOUNLS.........oocveieiecieciiteieitet ettt bttt st bbb s e ssnaessens | sbessesnsas 184,709,993 | ............ 154,923,388 |............ 212,623,863
8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand (01 R (01 R 0
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........c.cvuiiiiriieirciiieie ettt sssnsens | crsssesiseas 198,150,220 |............ 173,442,769 | ............ 235,547,341

© NSO N =

9. Totals (Lines 110 8.3).....c..ccouvuvvriimriinniiariiinniins 2,628,350,957 |.........2,669,734,370 | .........3,612,506,677

10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cccevrveeieviiieieieirieiessesess e ssnsns
12. Annuity benefits

13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies . .
19. Increase in aggregate reserves for life and accident and health CONtracts.............ococveueiciiiricicsiceeeeee e | e 55,006,408 |............ 126,869,653 |............ 169,843,871

20. TotalS (LINES 1010 19)....uvureeceecieeieeeteeeeeie sttt stes st s st st es s s s sttt en s s sss s ss s s s sasssessssanssnssensnssnsans | sveessans 1,386,693,151 | ......... 1,264,988,333 | ......... 1,709,442,291
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ..212,435,526 | .. ..190,668,760 | .. ..263,096,997
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............veucuiveireveueieeiseisesesiessesesses s s ssessssessesnss | svessessesesnd 6,618,543 | .............. 10,029,795 | .............. 11,719,841
23, GENETal INSUTANCE EXPENSES.......couevuivreerscteisesscsesse e sssss s ssss st et s bbb bbb s s bbbt bbb bbb s s b s s s st ns st ente s bnnas | sbessessesanes 74,729,008 ...66,555,871 | .............. 91,495,210

24. Insurance taxes, licenses and fees, excluding federal income taxes.. .11,047,090 | .. 9,064,313 | .....conenn 9,634,089
25. Increase in loading on deferred and uncollected premiums RO IR 3,974,629 449,713 | e 1,506,566
26. Net transfers to or (from) Separate Accounts net of reinsurance.... I [P 801,970,450 | ............ 999,247,797 | ......... 1,349,562,212
27. Aggregate write-ins for deductions 568,399 |.. 3,613,525 | .cvvereinas 3,858,952
28, TOHAIS (LINES 200 27).....vuuieueenirneiieiieiie it ittt ettt s bbbkt snnsnns | chinneas 2,498,036,796 | ......... 2,544,618,107 | ......... 3,440,316,158
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........ccccovveee | vovvrvirenns 130,314,161 125,116,263 | ............ 172,190,519
30. Dividends t0 POICYNOIAETS. ........cuuvvuierciieiiciieiieis e 49,598,442 | .. 36,230,521 | .. ....56,928,138
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecoverennes 80,715,719 ....88,885,742 | ............ 115,262,381
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccceeeieveiricreseiee s esseesens | eveeeereninns 17,496,501 | .............. 13,482,684 |.............. 13,132,416
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LINE 31 MINUS LINE 32)........cvvuiverieiieiereeseeietese ettt st ssaes s sss s s sssssssessssassesnsans | sesessessssnnd 63,219,218 | ...ccooevnen. 75,403,058 | ............ 102,129,965
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(2,574,202) (excluding taxes of $.....180,719 transferred 0 the IMR).........c.ccouumierinrinrineinieeeeesessssiesies | seisssnnes (10,457,349) | ...coovne (22,678,965) | ......ov.... (40,521,978)
35. NetinCOmE (LINE 33 PIUS LINE 34).....cuurvuierieiieieieieeissisisessiesiss ettt ettt essss s essenssnssessessassnssnsss | esssssnssess 52,761,869 | .............. 52,724,093 | .............. 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 (LN 35)......ccvvurrvmrirrierierierierieneeneeseenens ...52,724,093 | .. ...61,607,987
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....

39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.

42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen

45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt

46. Surplus (contributed to) withdrawn from Separate Accounts during period 13,722,024)| ..
47. Other changes in surplus in Separate ACCOUNS StAtBMENL...........c.cviuierrieieirerrireese ettt ntnsenaas | seteeeseeseees 14,174,851
48, ChaNgE iN SUMPIUS NOLES......coucvueereuieceeireiiees ettt ettt sb bbb E bbbt n st nbis | sebebsessestensanens 57,219
49. Cumulative effect of changes in acCOUNtING PHINCIPIES..........cveviviireiiieiiei ettt besas | saessesssessesessenses e senes 0

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

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

52. Dividends t0 STOCKNOIABTS............ceveiiiciiicicieistce ettt bbb bbbttt b e a s b b n et s

53. Aggregate write-ins for gains and losses in surplus

54. Net change in capital and surplus (Lines 37 through 53)....

55. Capital and surplus as of statement date (LINES 36 + 54).........c.ourrurrierreerrireeeiseseiee sttt snes s eessens

08.301.  POlCY ChAIGES.......cvvririciieiisiissiscie sttt stes s s s stess s ssssss s ssessessssssssessessssssessessesssssssssenses | sevsesenes 194,073,349 | 1iviviinns 134,968,969 | ............ 183,784,859
08.302.  FEEINCOME. .....vvervurieeiseisstesiesse sttt s st s bbb s bbbt n s ...38,304,923 | .............. 51,840,833
08.303. Modified coinsurance risk charge . .

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 @DOVE)... ... euuerurereeesiraressessissessnsssssssssessnssnsssssssssssesssssssssnsssessssassas 3,613,525

5301.  Benefit Plan AQIUSIMENL...........irieiecieiei ettt ee sttt ettt essentns | seeesseesentantae 840,096 |.....ccevene. (4,592,314)

5302.  Prior period adjustment. .(4,166,014) | .. ..(212,836) | ..

5303.  Voluntary Reserve ..(11,664,708) | ............... (1,232,879)

5398.  Summary of remaining write-ins for Line 53 from oVErfloW PAgE..........ccuiiiiiiiiieice et | sesesissesie b (01 R 0

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 ADOVE).......cuuiiuuiiuiiiiiiisiiisiisiississsisesssssssens s snsssesssssssssssssssnsssnssens | sessssssseens (14,990,626) | ......cocuvvn. (6,038,029) | ....oovvennee. (3,650,587)
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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANCE...........ccc.iuiiiiii bbbt | coerisnes 2,001,721,663 |.......... 2,094,163,781 | .......... 2,829,580,543
2. Netinvestmentincome 231,326,331 | .covvvenne 240,359,318 | ..ovvvvnne 322,262,011
3. Miscellaneous income 386,510,473 | ... 330,068,140 | ... 451,801,513
4. TOtal (LINES 1 hTOUGN 3)...oucvvrceeriimeeiseceieesseestee ettt sttt nensenens | anstsesenn 2,619,558,467 |.......... 2,664,591,239 | .......... 3,603,644,067
5. Benefit and 10SS related PAYMENES..........cccvevveveieiisieee ettt sttt s s s s st ss s s sssssssenans | eveesinees 1,328,352,929 |.......... 1,146,583,930 | .......... 1,508,913,099
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveveereverevcieeeieisesies [ veeiieiiinns 794,997,035 |.......... 1,019,464,058 | .......... 1,380,288,294
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cceveiveveiciinieeieceeee e sessssrenes | eerereainens 307,426,782 | ............. 267,422,956 | ............. 366,516,701
8.  Dividends paid t0 POICYNOIAETS.........ccvueuriiriieieireeieis ettt sttt n s ns s snsnnsens | sressnsessenses 42,545,625 | ... 36,169,496 | .....ccocv.... 50,637,425
9.  Federal and foreign income taxes paid (recovered) net of $.....1,379,875 tax on capital gains (I0SSES)............coowvvverrvrs [ corrrrsiienn. (22,264,104)| ............... 14,551,165 | ..o 61,059,398
10, Total (LINES 5 HrOUGN 9).....ouuvimeiiriiiieiiiieie ittt ses s neniens | reneiaens 2,451,058,267 |.......... 2,484,191,605 | .......... 3,367,414,917
11.  Net cash from operations (Line 4 MINUS LINE 10)......c.ceveiiuriiieieisieiciseese ettt ssssnaas | snsessesnnens 168,500,200 | ............. 180,399,634 | ............. 236,229,150
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..309,211,340 | .............456,195,596 | ............585,633,446
12,2 SHOCKS . vvtueeeserireeis ettt | sernenienei 2,399,947 | oo (VN [P 1,144,616
123 MOMGAGE I0BNS......eveveeeriesceseeseeeseees sttt ss st ssenns | cessnessasenens 90,526,060 | .....cooceer.e. 92,948,391 | ...cccoeven. 150,903,306
124 REAIESIAE. ... | et 3,417,900 | v (U N 0
12.5  Other iNVESIEA @SSELS.........oecveviceeecte ettt eae et a ettt s st s naetesnsssssssantesnsnsnssnnaes | sessetesessesesinans 145,706 | oo (01 [ 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 ....27,826,776 ....45,850,212 ....22,991,584
12.8 Total investment proceeds (LINES 12.110 12.7).....cccucuvieiireiecesee et sesses s sssesaens | eveesissenss 433,527,729 | ............. 594,994,199 | ............. 760,672,952
13.  Cost of investments acquired (long-term only):
131 BONAS. oottt nnnen | cenieesieed 459,434,632 | ............. 501,646,026 | ............. 917,092,264
132 SHOCKS o vveueeteieee ettt | e 9,032,000 | ...ovvverrernnns 8,252,200 | ..ovvvvrnene 13,252,200
13.3 Mortgage loans.. ....47,500,000 ...80,917,250 ..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..........civeevecicieieict ettt b st s b s s s s seesans | aevssesasseens 42,222,866 | ................. 5,734,775 | oo 4,652,796
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuvicieieiieereeseeessse st ssessss e ssesssssnes | asssssssssans 558,189,506 | ............. 596,550,251 |.......... 1,099,243,162
14.  Netincrease or (decrease) in contract loans and premium NOLES...........ccvuevcviveieiciiesieeiesee e sssess | evsesensesenas 39,246,386 | ............... 14,487,933 | ..o 24,466,620
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (163,908,163) (16,043,985) (363,036,830)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIplUS NOtES, CAPIHAI NOES........covecvciieic ettt en s ssensns | stesbssnssessensanes 57,219 | o 57,219 | o 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 liabilities............ccocvrerrrririnincinininicneneeeees | e 87,869,978 | .............. (56,355,818)] ...ccvvvvee (60,317,669)
16.5 Dividends to stockholders ....40,000,000 105,000,000 | ... 105,000,000
16.6 Other cash provided (applied) (95,508,250)] ............ (147,069,454)| ............. 139,778,434
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ [ ccccovvveves (47,581,053)]............ (308,368,053)| ... 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 (42,989,016)| ............ (144,012,404)| ... (52,270,624)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......viuuririeiceiisiecis ettt sttt nsseenins | cevinesssees 321,569,001 | ...cccvevneee 373,839,626 | ............. 373,839,626
19.2  End of period (LINE 18 PIUS LINE 19.1).......oveu v seeeseecssseesseeesseessseessesesseesssessssssssssssnssssnnes | sesseeeesnes 278,579,986 | ............. 229,827,221 | ............. 321,569,001
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 | [N 0] 0]
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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cuevvverieeieeieesie ettt s snsanes | evsesesssssesssssaesnsan 275,218,568 | ...covvvvererererine 234,600,427 | oo 329,732,905
3. Ordinary individual BNNUILIES. ..........urvvvmereerrrireiriiesriseeesesesis s esssssesssssse | eresesessesssseeseens 1,660,368,119 | oooovverrrrirrennne 1,693,779,638 | .ooovvvvnrrrirrinnne 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 145,706,623 | .....ccovvvrrrrrircnnnne 122,824,722 | .o, 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 e | et 10,964,520 | ..o 11,448,773 | oo 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 2,092,257,830 | ..o 2,062,653,560 | .....oocvernrrrinenn 2,834,257 472
12, DEPOSIt-tyPE COMIACES. ......cviviicicieieicisie ettt | fetssssssessssssessasaees 147,138,102 | oo [ P 74,641,634
13, TOMAl vttt ennnanes | aeesseeesnestanenees 2,239,395,932 | ...oovvrrrrirnnns 2,062,653,560 | ...ocovrerreernen. 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 September 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

1.

2.

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

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

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

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

Accounting Changes and Corrections of Errors

The Company’s September 30, 2014 financial statements reflect a prior period adjustment relating to the recording of Traditional
Life reserves. As of December 31, 2013, reserves were overstated by $2,100,000. As a result, surplus was understated by
$1,365,000. 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) $ 2,100,000
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) (735,000)
Increase in surplus (P4,L53,C1) $ 1,365,000

The Company's September 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 September 30, 2014 financial statements reflect a prior period adjustment relating to the recording of Immediate
Annuity reserves. As of December 31, 2013, reserves were understated by $8,509,252. As a result, surplus was overstated by
$5,531,014. 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) $ (8,509,252)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 2,978,238
Decrease in surplus (P4,L53,C1) $ (5,531,014)

No significant change
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Statement as of September 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5.  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 sufficient to recover the amortized

cost basis of the security.

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

Recognized Other- Amortized Cost
Book/Adj Carry Value Present Value than-temporary After Other-than- Date of Financial
Amortized Cost Before of Projected Impairment in temporary Fair Value at Statement Where
CUsIP Current Period OTTI Cash Flows Current Period Impairment Time of OTTI Reported
22540VMK5 945,619 911,940 33,679 911,940 911,940 9/30/2014
38373M3S7 364,658 274,516 90,142 274,516 274,516 9/30/2014
Total 1,310,277 1,186,456 123,821 1,186,456 1,186,456

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

(a) The aggregate amount of unrealized losses
(1)  Less than 12 Months $ (660,481)
(2) 12 Months or Longer $ (9,714,715)
(b) The aggregate related fair value of securities with unrealized losses
1) Less than 12 Months $ 150,680,699
2) 12 Months or Longer $ 213,501,987

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

$138,499,215.

. Working Capital Finance Investments - NONE

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company's investment income reflects dividends of $10,000,000, $0, $4,500,000 and $2,100,000 as of September 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) 40,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 40,000,000
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Statement as of September 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. It is 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
It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At September 30, 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

common account.

quarterly statement:

LAC

NOTES TO FINANCIAL STATEMENTS

Suffolk Capital Management LLC

ONFS

Sycamore Re, LTD.

ONII
Montgomery

Ohio National Mutual Holdings, Inc.

ONFlight Inc

ON Global Holdings Inc
Financial Way Realty, Inc.

Kenwood Re

ON Foreign Holdings LLC

Total

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.
contracts of $250,000,000 as of September 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 $327,615,000. The company

$ 42,847,542
748,030
35,528,371
31,835,706
89,753
3,244,879
440,700
1,921,572
1,668
4,808,803
10,765,335
296,134

$ 132,528,491

calculated this amount in accordance with current FHLB capital stock.

@

FHLB Capital Stock

a. Aggregate Totals

1. Current Year — 9/30/14

@
(b)
(©
(d)

(e)
®

Membership Stock - Class A
Membership Stock - Class B
Activity Stock
Excess Stock

Aggregate Total
Actual or estimated Borrowing Capacity
as Determined by the Insurer

2. Prior Year - 12/31/13

@
(b)
(©
(d)
(e)
®

Membership Stock - Class A
Membership Stock - Class B
Activity Stock
Excess Stock

Aggregate Total

Actual or estimated Borrowing
Capacity as Determined by the Insurer

The Company had outstanding deposit

Separate

Total General Account Accounts

$ - $ - $ -
$ 25,000,000 $ 25,000,000 $ -
$ 10,000,000 $ 10,000,000 $ -
$ 1,552,300 $ 1,552,300 $ -
$ 36,552,300 $ 36,552,300 $ -
$ 327,615,000 $ 327,615,000 $ -
Separate

Total General Account Accounts

$ - $ - $ -
$ 25000,000 $ 25000000 @ $ -
$ 6000000 $ 6000000 @ $ -
$ 5552300 $ 5552300 $ -
$ 36552300 $ 36,552,300 $ -
$ 427,615,000 $ 427,615,000 $ -

b.  Membership Stock (Class A and B) Eligible for Redemption
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Statement as of September 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 Class A $ - $ - $ - $ - $ - $ -
2 ClassB $ - $ - $ - $ - $ - $ -

(3) Collateral Pledged to FHLB
a. Amount Pledged as pf Reporting Date
1. Current Year Total General and Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 281,729,231 $ 281,158,658 $ 250,000,000

2. Current Year General Account

Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 281,729,231 $ 281,158,658 $ 250,000,000

3. Current Year Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrowing

Total Collateral Pledged $ - $ - $ -

c. FHLB — Prepayment Obligations

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

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

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

A.
(4) Components of net periodic benefit cost at September 30, 2014

Postemployment &

Postretirement Compensated
Pension Benefits Benefits Absence Benefits

(@)  Service Cost $ 1,510,899 $ 31,620 $ -
(b) Interest Cost 2,714,635 171,685 -
(c) Expected return on plan assets (2,857,060) - -
d
@ Amortization of unrecognized transition

obligation or transition asset
(e) Amount of recognized gains and losses 916,658 (262,593) -
(f)  Amount of prior services cost

recognized 194,680 (8,918) -
(9) Amount of gain or loss recognized due

to a settlement or curtailment . . .
(h) Total net periodic benefit cost $ 2,479,811 $ (68,207) $ -

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
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Statement as of September 30, 2014 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

18 - 19. No significant change

20. Fair Value Measurements

A.
(1) Fair Value Measurements at September 30, 2014 are as follows:
1) @ ©) (4 ()
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ 208,180,378 $ $ 208,180,378
Short term 50,399,604 20,000,000 70,399,604
Securities lending collateral 138,499,215 138,499,215
Perpetual Preferred stock
Industrial and Misc.
Parent, Subsidiaries and Affiliates
Total Perpetual Preferred Stocks
Bonds
U.S. Governments
Industrial and Misc 44,654 44,654
Hybrid Securities
Parent, Subsidiaries and Affiliates
Total Bonds 44,654 44,654
Common Stock
Industrial and Misc 38,016,675 38,016,675
Parent, Subsidiaries and Affiliates - -
Total Common Stocks 38,016,675 38,016,675
Derivative assets
Interest rate contracts - -
Equity put options 12,813,890 12,813,890
Credit contracts - -
Futures contracts 12,752,863 12,752,863
Commodity forward contracts
Total Derivatives 12,752,863 12,813,890 25,566,753
Separate account assets 19,574,480,131 - 19,574,480,131
Total assets at fair value $ 19,845,812,976 $ 209,374,434 $ 20,055,187,410
b.  Liabilities at fair value
Derivative liabilities $ 1,191,011 $ $ 1,191,011
Total liabilities at fair value $ 1,191,011 $ $ 1,191,011
(1) Fair Value Measurements in (Level 3) of Fair Value Hierarchy
Total gains  Total gains
and (losses) and (losses)
Balance at  Transfersin Transfers out included in included in Balance at
6/30/2014 Level 3 of Level 3 Net Income Surplus Issuances Settlements  9/30/2014
a. Assets:
Loan-backed &
structured $ 46,983 $ (46,983) $ - - $ - - $ - $ -
RMBS - - - - - - - - -
Private
placements 3,510,065 - (3,510,065) - - - - - -
Derivative - - - - - - - - -
Total Assets $ 3,557,048 $ - $ (3,557,048) $ - - $ - - $ - $ -
b. Liabilities: - - - - - - - - -
Total Liabilites _$ - $ - $ - $ - - $ - - $ - $ -

As of September 30, 2014, the reported fair value

of the reporting entity’s investments in Level 3, NAIC 6, securities was $0.

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

cost.

Other Fair Value disclosures — NONE
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NOTES TO FINANCIAL STATEMENTS

Fair Values for all Financial Instruments

@ @ (©)] ) ©) (6) U]

Not Practicable

Type of Financial Instrument Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds 5,034,065,688 4,688,571,795 5,034,065,688
Common stock non-affiliate 38,016,675 38,016,675 38,016,675
Preferred stock 30,072,533 31,572,434 30,072,533 -
Mortgage loans 798,287,845 801,534,058 - 798,287,845
Derivatives- equity put options 12,813,890 12,813,890 12,813,890 -
Derivatives- futures contracts 12,752,863 12,752,863 12,752,863
Derivatives- futures contracts (1,191,011) (1,191,011)

Not Practicable to Estimate Fair Values — NONE

21. Other Items

C.

Other Disclosures
General Interrogatory 15.2

As of September 30, 2014, the Company holds $2,004,887 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 $33,400,195 in losses in the statement of operations of which $26,753,913 is Funds Withheld for
the benefit of Sycamore Re (an affiliate), netting to $6,646,282 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. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2013 were $61,844,950. As of September 30, 2014, $4,743,040
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 $9,348,720. 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.

However, for Q3 2014, $51,766,252 of the decrease was due to the recapture of the intercompany reinsurance business,
resulting in the transfer of DLR, claim liability, and LAER of this amount from ONLIC to ONLAC.

26. - 35. No significant change
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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.

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

9.3
9.31

10.1
10.2

1.

N

1.2

15.1
15.2

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

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

Yes[ | No[X]

PART 1 - FINANCIAL

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

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

PART 1 - INVESTMENT

No [
G 9,313,560

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

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

If yes, give full and complete information relating thereto:

Yes[ | No[X]

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

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

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

If yes, please complete the following:

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

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

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

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

Prior Year-End
Book/Adjusted Carrying Value

1 2
Current Quarter
Book/Adjusted Carrying Value

Yes[X] No[ 1]

Yes[ | No[X]

. For the reporting entity's security lending program, state the amount of the following as of current statement date:

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

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

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

171
complete the following:

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

138,499,215
138,499,215
138,499,215

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 September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE 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 799,599,699
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 799,599,699
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 1,934,359
1.34  Total mortgages with interest overdue more than three months... G 1,934,359
Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt 3OO 0
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 801,534,058

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......oucveieiiresrieiseisesisssseeseesessss e ssessesssssse s s s st sns s s st e s ee s s s s s eS8 S8 ee 888 e s e £ eS8 e 88 s £ eSS A8 e s e et R R e R e bR R e Rens EeEiesiestestnsiessessentansansententans

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

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

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2

ID
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
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. AlADAMAL......ceccceceeee e seeese s AL | R O 4,572,256 | ........9,507,932 |....ccccoeveeren... 125,573 | o 1,135,493 | ...... 15,341,254
2. AIASKA..er e AK N.. ..98,593 | ..........210,000 | ..coooirrrirriieeeenn 3,462 | 1,973 | 314,028
3. Arizona... LAZ L. 4,118,757 | .....34,696,268 |.......................92,344 | .........573,705 | ...... 39,481,074
4. Arkansas.... AR | L. ..2,785,424 ,238, revevernneiennreierenen [ 1,138 | . .693,716 | ... 22,794,971
5. California.... .CA ... [ ...14,093,281 | ....120,211,652 |.. ....142,583,859
6.  Colorado.... .CO|...... Leverens [ e 9,265,911 | ...... 15,740,081 |........................379,688 | ..........450,544 | ...... 25,836,224
7. Connecticut ..CT|..... [ 1,811,968 | ...... 21,159,498 |........................ 133,489 | ........2,691,700 | ...... 25,796,655
8. DElaWArE.......cocveeeeec s Levooroee | 000000n921,817 | 5,814,077 | .o 81,984 | 799,442 | ... 7,577,320
9.  District of Columbia Levvorcee | eeeeern435,158 | . 9,820,146 |..cccoovvvereeeenn 13,492 | ... 110,545 | 10,379,341
10.  Florida.........co........ L ...202,684,704 |.. ...220,472,455
11. Georgia.. ...... 31,916,025
12, HaWaii.....cc.cooeeciererseeieesseeeeeeseseessesesssssessssssessessssseeseesse QL [N | 0000000 121,920 | 413,042 | a3, 734 | eien0 [ 544,696
13.  Idaho.. Loeovoee [ 000000e899,773 | ........7,805,248 |.........................87,872 | ........1,209,500 | ...... 10,002,393
14.  lllingis..... Lovores [ ......18,598,323 | ......68,173,552 |.......ccce00nc.......615,183 | ........ 4,933,641 | ...... 92,320,699
15.  Indiana Locoeoes [ 00..5,404,973 | ......15,763,828 |........c0cc....... 121,218 | ........2,323,460 | ... 23,613,479
16.  lowa....... Loeoveee [ 001,741,991 | ....13,831,550 |.....coevveeeeen 139,206 | ........2,625,321 | ... 18,338,068
17.  Kansas Lo | 00000...6,392,558 | ......25,077,779 | ..coovvvnnenn... 242,278 | ........1,669,302 | ...... 33,381,917
18.  Kentucky Levoroee | 0000 1,569,105 | ......16,315,387 |.....coovcvvveeen 103,210 | ........2,083,134 | ... 20,070,836
19.  Louisiana Lo | 006,039,808 | ........8,371,063 |...coevvvrirnennnn. 52,561 | ..........622,995 | ... 15,086,427
20. Maine......... . Lovovroee | 000000 303,503 | .. 3,177,130 {28,719 | il 442,938 | 3,952,290
21, MAIYIANG.......ceoeeeeeeecce et L 170,082 | ... 196,222 | ... 1,292,495 | ... 94,706,828
22, MasSaChUSELES.........ccevriverrieiceee e Lo | 003,794,416 | ... 35,189,928 |.......................418,507 | ........3,026,098 | ...... 42,428,949
23, Michigan......cccocveeierresieeseeeeeeee e M L ...11,362,840 | ...... 85,217,535 |.. ....100,255,522
24, MINNESOLA........ccovveveererererierereieereesie s eseseeseenens s MIN NSRRI 3,808,975 | ...... 15,704,759 |........................162,608 | ........1,815,583 | ...... 21,491,925
25, MISSISSIPPI.....covvereerrireireicrieieiereesee e MS | i Levoreees | 0000..1,032,927 | ... 9,393,870 |..cccovvvrverenne..n89,180 | ............345,923 | ... 10,861,900
26, MISSOUI......coeveerereereeereeieeresesieeieesiessssesssesessessssssnsessesnenses MO | i Lo [ 003,517,278 | ... 33,267,483 |......ccovovvevne 120,626 | ........1,211,302 | ... 38,116,689
27, MONtANG........ooeeevceeeeereseeieeeeeseeeieeseseesseesessesssssessesseeseneenes MT | i Levveriee | 000000 237,099 | .. 4,015,387 |..ccoovverereennnnn20,650 | ..........473,006 | ........ 4,746,142
28, NEbraska..........cocooeuereereerreerereeeeesereesesssseesessessesssesesseesennses NE | e Lvoerces | 0000...2,309,178 | ...... 15,092,253 |...covererereeennn 87,111 | 716,693 | 18,205,235
29, NEVAQA....ccoooereeecreresseieeesesese e sessssesssssssesssssessesesnnes NV | i Loveiee | 001,275,174 | . 7,555,238 |...coveevreiennn..56,805 | ...........610,194 | ........ 9,497,411
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s Lo | 003,051,851 | ........8,596,896 |...cccovvirirennn. 46,195 | oo 3,941 | L, 11,698,883
31, NEW JEISEY...oiveiereceecieeeeeeseeresseesesssiesss e seessnsensees N | i Locooes | 007,576,154 | ......80,917,134 |........................206,268 | ........2,404,064 | ...... 91,103,620
32, NEeW MEXICO.....cooverererrrereieiesesssiesessessesssesessesssnseeseeneee NM i Lvvveiee | 00000000.389,830 | ........3,449,799 | ..o 20,111 | 163,417 | 4,013,157
33, NEW YOK..ooeeceereceeseieressesesessssesssessesessssssessessesenseene NY | i Nevoooer | cerer.e.808,575 | ........6,835,522 |....ccovreiiernnnnn 33,561 | ...........307,042 | ... 7,784,700
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i Lo | 004,986,039 | ......83,619,317 | .o 199,945 | ....10,161,064 | ...... 98,966,365
35, North Dakota.........cccverererrrereirereressesesiesssissssssesesssssenenaND | i Looveoee | 000000.2,018,006 | .......... 771,853 | ..covvrvvrerrieennn 77,547 | ... 496,051 | ........ 3,363,457
36, ORI0...iiererieessseeeesessseessssssesessesssssessessessensnesndOH | i L ...104,493, 430 . ....161,159,230
37, OKIahOMA.......cverrricerererseieiessnssssesssssssssesessessenssesnens s OK | i Lovorroes | 003,668,221 | ... 31,321,700 |..coocovrerrennn 102,644 | .......6,300,737 | ... 41,393,302
38, OrEQON....iiiererserererssisssesesiessssssesesssssssssssssssesssssssssessensens OR | vrvans Loeovroee [ 001,796,187 | ... 16,657,717 |..covveierennnnnn. 149,280 | ..........455,809 | ...... 19,058,993
39, PenNSYIVaNIA.........ccoveveeeeeccete et PA|.... L ....101,663,597 ....122,222,823
40. Rhode Island.. Rl Lvovroee | e 416,513 | oo 7,377,818 | ..o 53,493 | oo 119,159 | . 7,966,983
41.  South Carolina .SCH...... Loveovrre | 001,726,692 | ... 37,619,902 |...ooovvrrrrrnnnn.84,336 | ........2,025,533 | ... 41,456,463
42.  South Dakota .SD|...... Lo [ 000000....280,955 | ... 1,756,414 | .o 10,062 | il 24,339 | 2,071,770
43.  Tennessee LIN Levorrons | 004,703,593 | ... 28,679,273 |..ccoovvveerennn. 409,735 | .......5,934,739 | ...... 39,727,340
44,  Texas..... WTIX e [ ....16,178,086 | ...... 69,911,143 |.. ....100,218,979
45, Utah. WUT [ .2,843,337 | ....... 9,125,482 | ..ccovvvvveirern 48,776 | .......94,354 | ... 12,111,949
46.  Vermont. LVT Lo | e 75,186 | ... 3,456,620 |...coovovvevieerennnnn3,824 | 7,308 3,542,938
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o Looorces | 6,156,454 | ... 74,540,980 |........................222,178 | ........6,949,370 | ...... 87,868,982
48, WaShinNGtON........c.covueiucvcieiseteece e besan WA|...... Looveces | 0000...2,990,384 | ...... 26,600,714 |........................ 132,310 | ...........808,985 | ...... 30,532,393
49.  West Virginia.. WV ... Levovecee | 00000 746,396 | ... 5,108,703 |...cccccovvrveeeeernn97,094 | ........599,715 | ... 6,551,908
50.  Wisconsin... WL Lo | 009,366,705 | ...... 30,691,649 |..
51, WYOMING...otiiicieeieectee sttt WY ...... Looeoee | 00000...503,048 | ... 1,311,519
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 XXX [0000.35,933,962 | e 297 | [0 I 0
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn 1. 0.0 G I (010 [ L0 (010 (01 (01 O 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSions.............cccecueveveveeerieinesieesieenns XXX [ e 589,043 | ........ 8,181, 080 ........................ 191,812 | oo 0. 8,961,935 | .ooovivieieind 0
94.  Aggregate other amounts not allocable by State... XXX | e 2,594,385 | .o [T [ P 0. 2,594,385 | .o 0
95.  Totals (Direct BUSINESS).........c.cevveerererreerrrrrennns LXXX ...273,959,259 | .1 ,660,368,683 .. 11,012,095 | ....145,706,624 | .2,091,046,661 147,138,103
96. Plus Reinsurance Assumed... XXX ...140,049,522 | ........ 1,926,810 ..(55,466,209) | ..overerreian 0]... 86,510,123 | ...covvveriann 0
97. Totals (All Business)........... XXX ...414,008,781 | .1,662,295,493 | .. (44,454,114)| ....145,706,624 | .2,177,556,784 147,138,103
98. Less Reinsurance Ceded 0,00, S 25,634,690 | ....145,277,517 |.. L5677,964 | .o 01{...176,590,171 | ccoovvverererne. 0
99. Totals (All Business) less Reinsurance Ceded............cc.cocrernennee XXX ...388,374,091 | .1,517,017,976 | ................. (50,132,078) | ....145,706,624 | .2,000,966,613 147,138,103
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. . ..2,577,002 0.
9402. Dividends accums used to shorten endow or prem pay................ .0
9403, oottt sttt . ]
9498. Summary of remaining write-ins for line 94 from overflow page... | .... 0.
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Reglstered Non domiciled RRGs (Q) - Qualified - Qualified or
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11

Accredited Reinsurer;
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

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

All subsidiaries are 100% owned except as noted

Ohio Mational Mutual Holdings, Ine. {©MNMH)
(Haldings Compary - 0OH)
FEI Mo. 31-15614025
MAIC Group Code 070

| | | | | | | |
Fiduciary Capital Management, Inc any {CHLI}
duciary Capit MEgeITIET C. ! e el e T B _ oy r A e g e e
Eeul Financial Way Reshy, Inc Suffolk Capitsl Management, LLC {BUFF)

FEI'No. 03-0374453
24 §95% mambarchip Inferact owned try
Ol Metionel Financial derdzec inc

FEI No. DB-1187453 {FWRI
2003% oarned by
Ohls Hational Financlal 3ardcac inc.

o ™,

ON Foreign Holdings, LLC {ONFH) Nationsl Socurity Life and Annuity Company poration JONLA) ™
FEI No. 463873878 [NSLA} i
I-IE

NAIC Mo, 85472

-
NAIC Group Code OT0
-
-~ Y O
5 J
- =\
I\- - ONED

P =
The 0N, Equity Sales Company {ONES)
' vy FEl No. 310742112
. A

Orhio National Sudameric

;u

OUN. Investment Managemant Company (ON1M)
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

NAIC
Company
Code

Federal
ID
Number

Federal
RSSD

CIK

7
Name of
Securities
Exchange
if Publicly
Traded
(U.S.or
International)

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

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control
(Ownership
Board,
Management
Attorney-in-Fact,
Influence, Other)

If Control is
Ownership
Provide
Percentage

Ultimate Controlling
Entity(ies)/Person(s)

Members

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

31-1614095

31-1614097

98-0602966

46-3873878

31-1702660

Ohio National Mutual Holdings, InC............ccccevnnnee.

Ohio National Financial Sevices, Inc.............c........

Sycamore Re, Ltd.......cccccveivieeeeneeceieaes

Ohio National Foreign Holdings, LLC......................

Ohio National International Holdings Cooperatief

UA. (ONIH)

ON Netherlands Holdings B.V. (ONNH)..................

ON Global Holdings, LLC..........cccevureririeiricinnns

Ohio National Sudamerica S.A. (ONSA).........cc......

Ohio National Seguros de Vida S.A. (ONSV)..........

Ohio National Seguros de Vida S.A. (ONSP)..........

Ohio National Mutual Holdings, Inc.....................

Ohio National Financial Services, Inc.................

Sycamore Re LTD.......covvveivieieeieereeeieienns

Ohio National Foreign Holdings, LLC..................

Ohio National International Holdings Cooperatief

U.A. (ONIH)

ON Netherlands Holdings B.V. (ONNH)..............

ON Global Holding, LLC.........cccccevverierrirircinnns

Ohio National Sudamerica S.A. (ONSA).............

Ohio National Sudamerica S.A. (ONSA,).............

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

Ownership,
Board of
Directors,
Management

....... 0.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

...100.000

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc.

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc




Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

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

Name of Type of

Securities Control

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

L'€Ll0

Ownership,
Board of
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 September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE Y

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

Name of Type of

Securities Control

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

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




€€lLo

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

| Asterisk Explanation
0 |

NONE



Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 A0 AL O 00000 D D O
* 6 717 2 2 0144 9000O0O0 3 = * 6 717 2 2 0144470000 3 =
T 00 A0 O OO 000 000D R0 OO
* 6 717 2 2 0143650000 3 = * 6 717 2 2 0144 480000 3 =
T 00 A0 IR LA T 00 0 A0 OO AR OO
* 6 717 2 2 0144450000 3 = * 6 717 2 2 01444 90000 3 =
T 00 A0 AR ETARR LA AL o

* 6 717 2 2 0144460000 3 =

Q14



Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, GOOUWIll......ovviercvecieiisiecie ettt sesb st ssessss s ssessesssssessesssssssessessensas | svsessesssesiessenss 108,252 | vvvververesisesesserissienens0 | vevverierinennrenn 168,252 | i, 762,650
2505. Pension fee income recoverable... .

2507. State Taxes Recoverable

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.  MisCellaneous GaINS/(IOSSES)........cvururrrrirrrererrernrensersireiseesssssessessssessssassssessssssssssssessesssssessessasssssessessessssssessessessesssnsns | sessessesssessessessnnsnss@0 1 | serverserensnneneenens ;D48 | oviriiiiiisiniinns (80,685)
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... ... ruiruerrriiriisisiiesissiieiscssneseessessnssnsssssssssnssnesessssssssnssssssssesssnssssssssnsens | seessssenssssssnsenssnssssQQ 1 | sessseeesnseneseesees 1,048 | oovivsisnisninnes (80,685)

Q15




Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real 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 ....42,200,000 ....143,292,250

2.2 Additional investment made after acquisition. ..5,300,000 ...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 (loss) on disposals 145,599
7. Deduct amounts received on disposals ....90,526,060
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................

2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.
4. Accrual of discount...........ccocveeereriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals.................. .
7. Deduct amounts reCeived ON dISPOSAS..........c.eurirrriuririreiierireieiseie ettt bbbttt
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) 108,791,449 .

12.  Deduct total nonadmitted amounts ....53,577,130 66,750,073
13. Statement value at end of current period (Line 11 MINUS LINE 12).......ceiiiiuiieieiiiisieicissiessisstess ettt sssenesssnes ....55,214,319 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 468,466,629 930,344,464
3. Accrual of discount 3,208,668 5,282,348
4. Unrealized valuation increase (decrease) 1,792,062 (110,126,574)
5. Total gain (I0SS) ON QISPOSAIS.........ccvireviiiriieiicrciic ettt sttt bbb b b st s st bbbt et es s b st ebns 1,046,681 2,774,535
6. Deduct consideration for bonds and stocks disposed of... ..311,611,287 586,778,062
7. Deduct amortization of premium.... ..5,840,290 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..... ..4,007,449 .3,634,493
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). 117,674,670 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 ...5,117,674,670 4,964,619,656
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity

SCHEDULE D - PART 1B

During the Current Quarter for all Bonds
2

and Preferred Stock by NAIC Designation
4

Book/Adjus:ed Carrying Acquisitions Dispo::itions Non-Trading Activity Book/Adjus?ed Carrying Book/Adjus(tSed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
10 INAIC T (B):ereermerieeieriseesseee st ss sttt | seeesseenesanesseeen 2,918,251,616 | ..coccvorvvrerrererenns 143,770,994 | ..o 61,704,874 | ......vvoerrerna (55,340,210) | ...covverrerrenan 2,812,940,889 | ......ccoovrerinnce 2,918,251,616 | ...ccvvvvrvrrnnes 2,944 977,526 | .....o.covvrerrnnc 2,827,888,912
2. NAIC 2 () vvereereerereessereseessees st st sssss sttt snstan | seesesnentessnes 1,600,867,496 | ....coocrercrererirerenad 68,608,170 | ....ovverrrerrirerirns 46,529,755 | ..o (2,015,654) | ....ovvvvvrrcrene 1,621,098,346 | ......cocvererencene 1,600,867,496 | .....cocorererennnee 1,620,930,257 | ...ovvorereririnnene 1,592,956,529
R N O - ) OO OO PTSTOTTN BSOS 135,892,954 | ..o TAT1,275 | o 2,809,291 | ..oovvcverrirnernenni 20,185,994 | i 141,865,770 | ..oovvvecrirerirerines 135,892,954 | ...coovvvverierinnene 154,740,932 | ..coovveirrerrenines 138,534,072
4. INAIC 4 (B)-eerreermererreeseeesee e seesseess st st ess s sess st sess st asssens | eeesteessnsssssesseees 23,482,532 | ..o 16,515 | oo 6,243,667 | ..ocvvovrvernrrnrreneenen TLA2T | 28,910,586 | ...ooovvvrrerririiens 23,482,532 | ..o 17,266,807 | ..ooverrercrierireninns 37,443,839
B INAIC 5 () .veruerersneesreeseeeseessseeseesssesssseesssessssesssesssssssssesssessssesssssssssssssssssssssns. | sesmessnsssssmsssnssssanes 9,198,267 | .ovovveerecereeeeeereeereeeeieeens O 28,802 | .o eene(2,637,511) | oo 9,700,891 | ..o 9,198,261 | .ooovevrverrrieiins 6,531,948 | ..ocovoinirrinns 9,688,747
B INAIC B ()..verrererenerrreeseeeseessseeseeesssessseessesssssessssessssssssssessssssssesssesssssssssssssssssssns. | eossssssssessssssssssans 15,097,063 | ..o 88,009 | ..o 3,402,115 | .o 2, TA0,977 | o 15,534,332 | ..o 15,097,063 | ...ooovirnirncnicnene 14,523,934 | ..o 11,220,782
T TOtAI BONGAS. .c.vooveooeeececeie e seessesessesssesssesesssessssessnnes | sonesesnnessssessned 4,702,789,922 | ......coevvvvrrirrnc. 213,954,963 | ...ocovrrrrrninn, 120,718,504 |.....coocvvvvrerrnnn. (37,054,977 | ..o 4,630,050,814 | ......cocorvrenne 4,702,789,922 | .....occorvrunnnn 4,758,971,404 | ......cccovvvenn. 4,617,732,881
PREFERRED STOCK
8. INAIC 1t nene | e 5,000,000 | ..oovvververmererieiinnns 1,032,000 | ..ooveverrerrerirerinens 1,000,000 | ...vvorereerincrieeninerinnerene0 | v 5,000,000 | ..ooovvverrermerereiinnes 5,000,000 | .cooorvvereriririrniinne 5,032,000 | ...oovvverreririreiinnes 5,000,000
9. NAIC 2u. sttt | et 16,853,434 | oooovveerererireieens O R 1,500,000 | ...veeerrrecrinerncrinerinnnnen | v, 16,853,434 | ..oooovvecrcienns 16,853,434 | ....ooivvirircins 15,353,434 | .oooovvcrciienns 16,853,434
10, NAIC 3ottt | sents st 6,000,000 | ..ooovverrermerireiinnes 5,000,000 | .ooouvverermerirerineeiieeeienss 0 [ coverrmernrernneninerinennneeeeens0 s 3,000,000 | ..oooevverrernerireiinne 6,000,000 | ...ooeverrerireirirnens 11,000,000 | ..cooovverrireerenenne 3,000,000
110 NAIC sttt | ettt 187,000 | ..vvvoeeerrererereceenrieseiens O R LU RO RRSPURRTORN | I RPN 184,698 | ....oooeverrerieiiens 187,000 | covvonerereeecrireciienns 187,000 | ..vorvererrererireiinens 178,603
12, INAIC Bt es sttt | cebieee ettt (O R O LU O RTRORTRTUN | [ OO (O R O R (O R 0
13, INAIC Bttt | ettt 0 [ 0 | o 0 [0 | o 0 [ 0 | 0 [ 0
14, Total Preferred SIOCK....... ..o sieessesssesssssssneens | seressssssessssssssssees 28,040,434 | ..o 6,032,000 | ..o 2,500,000 | ..oovirnvcrincnnerrssnnennenns0 [, 25,038,132 | ..o 28,040,434 | ..o 31,572,434 | ... 25,032,037
15.  Total Bonds and Preferred SOCK............vwwurermeriereerieeinerisecssesseeessenisesses | cevnerseeseesenns 4,730,830,356 | ....coverrrmrrrirrenne 219,986,963 | ....oovvvrrcrirnenne 123,218,504 |....oovvvvrerrerirnnns (37,054,977) | ccvoovvvercrirnnns 4,655,088,946 | ........cocrvererne 4,730,830,356 | ....oouvernrrrnens 4,790,543,838 | .....ccocourrvrerne 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:
NAIC 1§............ 0; NAIC2§.... 0; NAIC3S.... 0; NAIC4S... 0; NAIC5S...... 0; NAICBS..... 0.




Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......couuiriirirerienrereenr s | e 70,399,604 |................ )80 S U 70,399,521 | coooovvvecrincriecricrinnee 27,162 | o)
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

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

2. Cost of short-term inVEeStMENtS ACUINEM...........ccvuveeiieiiieicicte ettt sa st bes s ssnas | svsesssssssessesssanees 15,795,982,205 | ...cvvvevreerrerne 20,994,974,201

3. ACCTUAL OF BISCOUNL......ooiiiii bbb | sebb bbbt 20,212 | 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...........ceviueiiiirireiiieie ettt st b s st ss s b sassesenns | sresisassesessesessanes 15,800,000,000 | ...ccvevvrverrrnnee 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)..........cccouerrrrirererrireeeeeeece et | cvveveesessesesesseseseesnes 70,399,604 | ....coovvveeieerieins 74,397,187
11. Deduct total Nonadmitted @MOUNES............c..iiiiiiiiiiii bbb | eietbi bbb s 0 |t 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuieieiiiieiiiicieieieciseeictsssierstsstesessstesessssessesssssssnsenas | svsessessssassesssssssesssanes 70,399,604 | ......cooovvererririrnnan 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 11,561,852
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens (13,693,515) 25,255,367 25,255,367
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. 11,561,852
3.24 Section 1, Column 19, Prior YEaT........ccvvevrevereireeieisieessieseessiesenne (13,693,515) 25,255,367 25,255,367
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns (33,400,195)
Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns 0
4.22  Amount recognized...........ccoevvevererrernieinnns (33,400,195) (33,400,195)
SUDLOAL (LINE 4.1 MINUS LINE 4.2)......courerririeieeeeiseiieeeseeeseesssseseseesessessesessese st ess s ss s s s s s ssees e s s Eee eS8 o8 E s AR £ 4R o8 seEsE e s en et en e

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

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

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

QSl104

2,821,536

10,389,833

(374,302)

(23,177)

0

0

0

0

12,813,890

0

12,813,890

(13,693,515)

25,255,367

0

0

11,561,852

0

11,561,852
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt st s bttt bbb e s s st s et s s ae e naenes 12,813,890
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccueuvieieirireierieiceeesieeesienens 11,561,852
3. TOLAI (LINE 1 PIUS LINE 2)....eueeieieeeeeeie ittt sttt £ 8282 s £ R85 8 42288828 E RS E s bbbt 24,375,742
4. PartD, SECHON 1, COIUMN ...t 25,566,753
5. PartD, SECHON 1, COIUMN B.......oovevieieeicicieietet ettt sttt bbbt bbb s bbb sns (1,191,011)
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. 12,813,890
8. Part B, SECHON 1, COIUMN 13.. ..ottt sttt bbb e ettt et st bbb se st sa st 11,561,852
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 24,375,742
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 25,566,753
11, Part D, SECHON 1, COIUMN ...ttt ettt ettt ettt ettt ettt ettt et ettt et et e e et et et et et et et et et et et et et et et se st et et et et st et st et et et ee st sesesnenanenan (1,191,011)
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 (24,566,309)
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 (24,566,309)
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



Statement as of September 30, 2014 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

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

2030

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
0525689........ccoereerriierirnes DINUBA......ooveiieirierieteseeisesie et CA. e | e 07/10/2014.... | ccvvovvvrnees 4125 | e 2800,000 | i (V1 T 6,000,000
0525690... CARDIFF BY THE SEA........oiiiiiiieinriseie et CA .. | 07/15/2014.... AT70 | ooviernenersesensseinsnenseesensssseseneesens 3, 190,000 | coioiiiieineiienieeeeseienenis 0 8,010,000
0625177... AURORAL. ...ttt . 109/30/2005.... B.0T6 | ovoorvrerirericrierisenienieneeessnisssnsenssnssensenenenneesQ | e s 2,300,000 |.. 3,175,000
1125707 e LAWRENCEVILLE........ccevtuuiimiaiieiiesiieete st GA.. 09/18/2014.... | ccvovrvrnees 4700 | oveerernernesenenneeneneneseessneneneerne 3,250,000 | oot (V1 O 5,000,000
1525700... CARMEL ...ttt IN 09/05/2014.... 4.016 0 ..4,860,000
3825692... SALEM. ..ottt OR.coeiieiineieeisssssissinns | s 07/25/2014.... 4.000 0 ..4,500,000
A725693........vorerieree s GREAT FALLS......cooiteiiitiieeiie st VA 07/29/2014.... 4500 | oo 390,000 | it 0 [ ot 9,300,000
4725702... RICHMOND.......ootiiiiririineiseiiesiesiseeiss s sseees .| VA 09/18/2014.... 4.313 0 4,270,000
4725705... RICHMOND....ccooiviiririisrississeis e e ensssesssnsssnssensenes . |VA 09/30/2014.... 4.130 0. 3,660,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET. ... s it | ciiies XXX oo [ e XX i [ 8,075,000 | oo 2,300,000 | ..o ..48,775,000
0899999. Total - MOrtgages iN GOOT SEANGING. ... vxeree ettt ettt ses et ee e e e e eeses e seeeesee e seeseseeseeeEeeEeeseeseeseeseEeefeesee e seseeseenes | eeetessessesaesassessssetsnsantessesaeteesensessesansessessssnnas | cseaee XXX [ XK e [ 285075,000 | oo 2,300,000 ..48,775,000
3309999, TOLA! MOGAGES. ......v.vveveririeeiese it ees etk ees | eebie bbbttt | ereins XXX evvooe [ e XK | ervveeiineeincinsenseissiiesinensscessssnsnnnnee,075,000 | oo 2,300,000 ..48,775,000
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 15 16 17 18
2 Book Value/ 8 9 10 1 12 13
Recorded Current Year's Total
Investment Unrealized Current Other Than Capitalized Total Foreign Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
0024819......ocvererrrirerinns MADISON......ovvvrerereernmrinermerinenines | Wi | e 12/10/1998.... [ 08/01/2014... | ovvvuvvevrrrcrirs 70,358 0 0 0 0 | o0 v 0 [ iiien83,532 | 63,532
0024861... .| FRANKENMUTH.......covniviiniiriin .106/30/1999.... | 09/05/2014.... | . 180,109 0 0 0 0 e 0 | 85,908 | 65,908
3725098 . | EDMOND 09/29/2004.... | 07/02/2014.... | . 2,855,312 0 0 0 0 0 ....2,810,495
3725234... . | EDOMOND......cccovvvrirrrireirnrieinnnnns ..| 04/27/2006.... | 07/02/2014.... | . 1,418,725 0 0 0 0 .0 ....1,399,323
4125438... . | SUMMERVILLE . 10/09/2009.... [ 08/25/2014.... | . ...2,486,739 0 0 0 0 .0 ....2,386,754
4725136 . | RICHMOND 04/29/2005.... | 09/30/2014.... | . ,342,656 0 0 0 0 0 ....1,279,302
5025104... . | MARSHFIELD......... .| 11/04/2004.... | 09/15/2014.... | . ..5,088,978 0 0 0 0 .0 ....4,937 411
0199999. Total - Mortgages Closed by REPAYMENL. ... o sseensssssnssssenss | ensesssssnsnnes 13,442,877 0 0 0 0 0 [0 | 12,942,725 | e 12,942,725
Mortgages With Partial Repayments
0024589........ccovvvreeriernnes HOUGHTON LAKE.........ccovevvververees [ MLt [ 12/01/1995.... | coovvvvererveiirins | e 1,236,561 0 0 0 0 0
0024596.........covvrrrirerinns CHRISTIANA HUN .101/30/1996.... 395,386 0 0 0 0 .0
0024627... MACOMB 06/11/1996.... 9,299 0 0 0 0 0
0024648..........ocoorrirrrann NEW IBERIA. ..|09/09/1996.... 897,159 0 0 0 0 .0
0024652... .| VERNON TWP.. .109/19/199.... | .. ..1,219,412 0 0 0 0 .0
0024655 . | PITTSBURGH 10/09/1996.... ,358,797 0 0 0 0 0
0024669... . | CHATTANOOGA .| 12/23/1996.... 887,682 0 0 0 0 .0
0024673... .| CAPITOL HEIGHTS.......cccovvrverirnns .1 12/26/1996.... 298,979 0 0 0 0 .0 22,435
0024692 . |ACWORTH. 03/10/1997.... 0 0 0 0 0 ...126,103
0024696... .| COLUMBUS........ooomeririrerineirneiis .103/25/1997.... | .. 0 0 0 0 .0 ....106,206




1'2030

Statement as of September 30, 2014 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY

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

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

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

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

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

0024723......ccomeirrineiis FARRAGUT.....cooirieririineineineii L1\ TP D 06/17/1997.... | cevoeeveerrerrene [ e 220,343 0 0 0 0
0024731 ..o HAVELOCK [ OSN BS 07111997 ... | v [ s 560,395 0 0 0 0
0024739..... CHILLUM MD .| 08/18/1997.... | ovvecicrirns 2,780,624 0 0 0 0
0024757 ... FORT DODGE..... L [1A .110/10/1997.... 925,138 0 0 0 0
0024764.........cvvverrinrranns SYOSSET NY o [ 1112011997 | v | e 2,344,890 0 0 0 { o0 o0 0 | 0 [ 127,541 0
0024768..... BEREA SC ..|01/05/1998.... | .. 0 0 0 95,512 0
0024774.......ocovevirrnirs HUNTSVILLE.......... Al .|03/03/1998.... | .. . 0 0 0 139,364 0
0024779....ccvvereviirirerins HEMPFIELD TWP.. PA. oo e 03/25/1998.... | covoovvrererirerirnee | cevienes 218,697 0 0 0 [ o0 e (V1 O 0 | o0 s 11,233 0
0024789... . | ANDERSON SC ..|107/22/1998.... 113,236 0 0 0 0
0024816... . |OHIO TWP.............. PA .| 11/23/1998.... 2,219,665 0 0 0 0
0024817 ..o SOUTH POINT OH.oovvvvven [ 11/25M1998.... [ v | e 217,589 0 0 0 | o0 | eererieneneninnd0 0 | 0 [ 0
0024819... [MADISON.....cevvurrmrirrererirseeneeinnes Wi | 12/10M1998.... | oo 70,358 0 0 0 0
0024820... . | MOUNT HOLLY.. NC .. 12/15/1998.... 912,979 0 0 0 . 0
0024824.........comvvrrrierins MT JACKSON VA .| 12/28/1998.... | .. 1,245,930 0 0 0 54,596 0
0024828... LYTLE 01/21/1999.... ....61,494 0 0 0 4,544 0
0024834........ccvvvrrierin STANLEY ..|02/24/1999.... 994,345 0 0 0 40,866 0
0024861... . | FRANKENMUTH .106/30/1999.... 180,109 0 0 0 25,893 0
0024868 . NEW ALBANY. 09/23/1999.... 37,097 0 0 0 1,658 0
0024876... . | INDEPENDENCE [ 11/2911999.... | .. ,140,210 0 0 0 38,715 0
0024879... . | KANSAS CITY .1 12/30/1999.... 365,239 0 0 0 20,955 0
0024890 . | LAWRENCE..... 08/07/2000.... ...4,848,515 0 0 0 ..68,053 0
00248%... . | DEERFIELD TWP... ..| 12/08/2000.... 866,351 0 0 0 ..19,054 0
0024920 SALINE .103/20/2002.... 858,183 0 0 0 ..19,640 0
0024928 . | MIDDLEBURY. 06/26/2002.... 2,999,549 0 0 0 ..42,660
0024931... [ SUMMIT TWP....covivriiriieinie ..|107/23/2002.... 821,354 0 0 0 . 17,634
0024937... .| SAN DIEGO. .| 08/07/2002.... 311,963 0 0 0 18,821
0024938 . |PORT HURON 08/21/2002.... 949,957 0 0 0 20,146
0024940... . |LOUISVILLE ..|09/18/2002.... | ..ovvorirerirnns 1,378,199 0 0 0 81,204
0024941... . | ELLENTON . 109/19/2002.... | coovereriiiririne 1,398,448 0 0 0 ..34,733
0024943 . | VOLUSIA COUNTY.... 09/30/2002.... 809,900 0 0 0 ..16,957
0024944... . |HEMPSTEAD...... .| 10/04/2002.... | ..ovvvvrirerirnne. 1,141,498 0 0 0
0024953... .| TROUTVILLE.......... .| 11/08/2002.... | .. ..1,323,144 0 0 0 .
0024956 . | COEUR D'ALENE 11/26/2002.... ,229,394 0 0 0 ..19,406
0024957... . |BOYLSTON .| 11/26/2002.... 2,351,880 0 0 0 ..48,607
0024958..... OGDEN .| 11/26/2002.... | ..ovveriirnne, 1,806,716 0 0 0 20,631
0024960..... BISBEE.......ccooou...... . 12/06/2002.... R 279,715 0 0 0 15,731 | o0 0 | 0
0024961........ccorririerinns LAREDO........cotvirerireieriirinsiinnins 12/12/2002.... | ..coovvevrinirns | e, 1,586,097 0 0 0 [ o0 e (V1 O 0 | o0 s 87,843 | ..o | s 0 0
0024965... .| CALUMET CITY.. e L ..112/19/2002.... | .. ...1,582,655 0 0 0 32,035 0 0
0024966... [ AMARILLO....ooveviiinierierireenns L S .112/19/2002.... | .. . ..2,733,158 0 0 0 56,595 | ...ocverireririniinnd 0 0
0024970.......cccmevrrrinerinns BEVERLY HILLS... | CA | 12/23/2002.... | v | e 3,395,617 (V)N 798 0 | voveenerrrrenereenens0 | e 798 | 0 | 0 86,578 | 0 | 0 0
0024971..... VISALIA. ..o CA .| 12/23/2002.... | .. (V] 835 0 0 0
0125359.....ccvereiireieiinns BIRMINGHAM........ Al .112/03/2007.... | .. 0 0 0 0 0
0125514......oveviviriir BIRMINGHAM........ AL | v 07/06/2011.... 0 0 0 | covrerrnrrrrrneneennd0 o0 |0 | 0 58,000 | 0 | 0 0
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0125516.....covereerrrieiinns HUNTSVILLE.......... AL | e 07/20/2011.... | coveeeevierirene [ e 2,189,615 0 0 0 0
0125539....ccoveriririerins TUSCALOOSA....... AL [ 30720171 | o [ e 2,272,991 0 0 0 0
0125540... | PRATTVILLE ... Al .| 12115/2011.... 713,850 0 0 0 0
0125617... | GREENVILLE........oovrerriirineries AL .1 05/02/2013.... | oo 1,266,271 0 0 0 0
0325093 SUN CITY s LV A DO 09/17/2004.... | covoveverrerrane | s 381,455 0 0 0 0
0325094... [ PHOENIX ..o AZ ..|09/17/2004..... 593,418 0 0 0 21,705 0
0325119... .| TUCSON AZ .1 01/24/2005.... S 2,273,777 0 0 0 . 29,960 0
0325344 GLENDALE.........coovieerierrinerierieens [V AT B 08/30/2007..... | ceveeereerirerireee | cerrerireeieninns 1,123,879 0 0 0 [ o0 e (V1 O (1 (1 IR 16,556 0
0325345... .| TUCSON AZ ..108/30/2007.... | .. ..1,201,39%4 0 0 0 0
0325410... .| TUCSON AZ .| 08/29/2008.... | .. . ...4,881,866 0 0 0 0
0325424 TUCSON LV A DO 10/30/2008.... | ...cooeevrrineins | e, 2,478,965 0 0 0 | o0 | eerricenennnd0 |0 | 0 [ 0
0325559... [ PHOENIX ..o AZ .| 05/22/2012.... 918,668 0 0 0 0
0425045... . |ROGERS, AR .| 12/05/2003.... | ..ccoreveririene 4,993,874 0 0 0 0
0425321... . | FAYETTEVILLE, AR .| 04/30/2007.... | .eovvrririrns 1,113,449 0 0 0 0
0425509 . | LITTLE ROCK 06/29/2011.... 2,547,746 0 0 0 0
0524998... .| SANTA ROSA .| 05/15/2003.... 920,899 0 0 0 0
0525071... . | LOS ANGELES.... .|CA .| 04/30/2004.... | ..coovrrirririne 1,556,116 0 0 0 0
0525147 . | TEMECULA . 06/15/2005.... 712,499 0 0 0 0
0525175... . [HAYWARD.......ccoovviririirinicrcis .| 09/30/2005.... | ..ovorerrririrnnne 1,314,198 0 0 0 40,894 0
0525198... . | BARSTOW .| 12/21/2005.... | .. ..3,281,282 0 0 0 29,282 0
0525238 . |ONTARIO.... . . 05/25/2006.... ,149,654 0 0 0 ..31,255 0
0525273... . |HOMEWOOD CA .| 10/30/2006.... | .. ...5,669,607 0 0 0 0
0525276... . | SANTA MONICA.... CA .111/07/2006.... 815,136 0 0 0 0
0525323... . INATIONAL CITY.... CA 05/02/2007.... 4,399,244 0 0 0
0525346 CLOVIS. ..|09/14/2007.... | .. ...2,199,686 0 0 0
05253%... . |FRESNO .1 05/19/2008.... 2,408,609 0 0 0 | eovvereeerenereenrieenens0 o0 e | e 16,309 | 0 0 | )
0525395 . | CUPERTINO... 05/22/2008.... 2,605,029 0 0 0
0525413... . | ALTADENA. ..|09/09/2008.... 4,517,106 0 0 0 | eovvereerenereenrieenens0 | eeveeieeiiecieniienns0 e | 0 28,739 | 0 |0 | )
0525414... . |BREA............. . .109/22/2008.... | .. 0 0 0
0525441 . | MONTEREY PARK. .|CA 12/29/2009.... 0 0 0
0525471... .| SAN DIEGO. .|CA ..|10/28/2010.... | .. 0 0 0
0525498... . | COSTA MESA CA .| 04/26/2011.... | .. 0 0 0 49,466
0525527 | GLENDALE........oovivrineierierirnens CA 09/28/2011.... 0 0 0 25,032
0525530... .| YUCCA VALLEY.....cocomiririrnirinnirn CA. v ..|10/18/2011.... | .. 0 0 0 33,396
0525557... . |HUNTINGTON BEACH.......ccccoevvnne (S ..|05/17/2012.... | .. 0 0 0 65,105 0
0525574... . | BAKERSFIELD.... ... |CA .109/25/2012.... | .. 0 0 0 25,060 | ..ovrernrerenineineren0 | e | 0
0525580........ccorveerieniinns CAMARILLO......vvvirriirrirrirnriieniis 10/23/2012.... | cooveevrvriverns | e 2,280,296 0 0 0 [ o0 e (V1 O (V18 N 0 | e 29,276 0
0525588... . | BERMUDA DUNES. ..|12/03/2012.... 2,229,650 0 0 0 75,538 0
0525598... .| SAN PEDRO, .101/29/2013.... S 2,910,273 0 0 0 . 28,279 0
0525628.........cmvvvrririinns RIVERSIDE............. 06/10/2013.... | ceveereererrerirene [ e 3,305,902 0 0 0 [ o0 | e (V1 O (1 RO 0 | oo 27,439 0
0525639... .| CARLSBAD ..|08/01/2013.... | .. 0 0 0 0 25,299 0
0525661... . | SACRAMENTO! CA .| 11/06/2013.... | .. 0 0 0 0
0525689........ccmrveerieerinns DINUBA [O7. ORI I 07/10/2014.... 0 0 0 0
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0525690........ccoeevmrireiinns CARDIFF BY THE SEA.......ccccconevunne (07 U B 07/1512014 ... | covooeverecrnee | e 0 0 0 0 0 [ eoveeereeereenrieereenn0 | eeeeieciecieeeeen0 | e [ 9,369 0
0624981.......cevevirierinns HIGHLANDS RANCH.........oovvvnrranee (6] ST B 02/21/2003.... | covooveveerirerirene | e 539,442 0 0 0 0 | ovveerrereriennieennd0 | eeveeeieeiierineienens0 | e s 28,366 0
0625177... JAURORA.....oooiireineereeins o]0 JUIN ..|09/30/2005.... 931,171 0 0 0 0 28,972 0
0625310... . | COLORADO SPRINGS co .103/19/2007.... | covvveerierirns . 5,232,263 0 0 0 0 . 65,218 0
0625525........ccoeevrrieiinn WINDSOR......oovrivmirrierireriieeinens [0 U B 09/28/2011.... | covereereerrerirene | e 3,654,277 0 0 0 0 | om0 0 | 0 | 50,752 0
0725266... NEW CANAAN CT ..|09/18/2008.... | ...vvorerirerirnces 4,022,759 0 0 0 0 30,878 0
0R24373... ... |STPAUL............. MN .| 06/08/2000.... . 163,548 0 0 0 0 . 26,813 0
OR24396.........ccovrrrrrines WHITMORE LAKE.........cocommirirerirnns Moo [ 08/26/1999.... | coveeeveerirerirnee [ e 2,727,618 0 0 0 (U I 0 [ e | s (U IO 43,899 0
0R24431... <o | WHITMORE LAKE.........coosiiriiniinnns ..108/26/1999.... 245,170 0 0 0 0 0 3,945 0
0R24671... .... | GIG HARBOR.. .112/30/2002.... 695,009 0 0 0 0 0 5,019 0
0S24404.......coovviriinns GIG HARBOR.. 12/30/2002.... | ..vooeveriieeins | i 878,036 0 0 0 (0 I (V1 PRI | N IO (1 I 6,337 0
1025155... . | LAKELAND .| 07/08/2005.... | ...ovvoerirerirnns 2,409,501 0 0 0 0 22,854 0
1025265... . | WEST PALM BEACH........ccccoonerunnec. .. 09/12/2006.... 857,085 0 0 0 0 6,534 0
1025317 DORAL....ocvovirrririrn .| 04/24/2007.... 2,927,246 0 0 0 0 22,566 0
1025384 . | JACKSONVILLE BEACH 02/22/2008.... 2,987,816 0 0 0 0 ..33,203 0
1025390... . | PENSACOLA BEACH .| 04/11/2008.... | ...ovvoerierirnees 1,021,136 0 0 0 0 0
1025399 TAMPA. .106/02/2008.... | ..oovrrivrirnene 1,078,836 0 0 0 0 0
1025400 . | ODESSA 06/09/2008.... 2,840,055 0 0 0 0 0
1025490... . | ORLANDO. .. 03/25/2011.... 2,611,953 0 0 0 0 0
1025520... . | ORLANDO .| 08/09/2011..... | .. ..4,234,269 0 0 0 0 0
1025541 . | JACKSONVILLE. 12/20/2011..... 1,727,189 0 0 0 0 10,274 0
1025549... . | APOPKA .| 03/28/2012.... 952,046 0 0 0 0 0
1025595 CAPE CORAL .|12/21/2012.... | .. 0 0 0 0 . 0
1025653... TAMPA 10/11/2013.... 0 0 0 0 ..43,993
1025655 SPRING HILL....... .. 10/28/2013.... | .. 0 0 0 0
1025668 DESTIN .112/16/2013.... 0 0 0 0
1125052... .| FT OGLETHORPE. 01/20/2004.... 0 0 0 0
1125178... .| CANTON ..| 10/05/2005.... | .. 0 0 0 0
1125285... . [LITHONIA .112/13/2006.... | .. 0 0 0 0
1325034 .| COEUR D'ALENE... 10/17/2003.... 0 0 0 0
1325086... . | POCATELLO .| 07/30/2004..... 696,978 0 0 0 0
1325109... . | IDAHO FALLS .| 11/18/2004..... 539,113 0 0 0 0
1325358 . MERIDIAN ID 11/30/2007.... ..5,293,188 0 0 0 0
1325526... .| COEUR D'ALENE.........c.cosvemirinirnnns [0S ..|09/28/2011.... 2,903,967 0 0 0 0
1325570... .| COEUR D'ALENE........cccomvunirinrrinns [0S ..|08/16/2012.... | .. 0 0 0 0
1425281... . | ORLAND PARK IL .| 11/29/2006.... | .. . 0 0 0 0 .
1425512 WAUKEGAN........ Lo | s 06/30/2011.... | coveeeveerierirene [ e 1,771,985 0 0 0 (U IR 0 [ ervvrnrrrnnrerirennd0 | s (U IO 14,766 | o0 | i 0 0
1425518... . | WOODRIVER IL .| 07/27/12011.... | .. ...1,369,786 0 0 0 0 26,197 0 0
1425562... .| CHICAGO HEIGHTS.......occconvvrrrenee [N .| 06/28/2012.... | .. . ..4,344 184 0 0 0 0 57,668 | ..o 0 0
1425589........ovvvririns BUFFALO GROVE........ccccooevunrirenns I | s 1211202012, [ oo | e 6,808,714 0 0 0 0 0 0
1525053... . |LAWRENCE..... IN ..|02/02/2004..... 749,565 0 0 0 0 0 0
1525102... . | INDIANAPOLIS IN .110/29/2004..... . 673,267 0 0 0 0 0 0
1525125......cvviereris CARMEL............. INGi | e 03/09/2005.... | covoovveerierirene | oo 1,598,158 0 0 0 0 0 0
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1525126......coovricrierins GREENWOOD... ING | s 03/09/2005.... | ceveoverrrierirane | e 1,460,241 0 0 0 0 [ evverceeverienenierieend0 [ | i (U [P 23,706 0
1525127 oo GREENWOOD... INGin | s 03/09/2005.... | coveorveeriererene | e 1,474,305 0 0 0 0 | corvereveererienrieennd0 e | i, (U [T 23,932 0
1525174... . |FISHERS.......cccoovvuenn. IN ..|09/29/2005.... | ...ovvorrierirncns 1,424,036 0 0 0 0 0 29,934 0
1525213... . | INDIANAPOLIS . IN wevenener | 02/14/2006.... . 505,447 0 0 0 0 0
1525221 ..o INDIANAPOLIS. . ING | s 03/17/2008.... | ccvoovvvrerrreriane | ervreens 188,299 0 0 0 0 0
1525288... . | INDIANAPOLIS . IN .| 12/20/2006.... | .. 0 0 0 0 0
1525296... . | INDIANAPOLIS . IN ceenene | 12129/2006.... | .. 0 0 0 0 . 0
1525308 INDIANAPOLIS. . INGn | e 03/06/2007.... 0 0 0 0 | orveeereerenrenneenn0 o0 | e | s 18,454 0
1525339... . | INDIANAPOLIS . IN ..|08/15/2007.... | .. 0 0 0 0 18,754 0
1525348... . | INDIANAPOLIS . IN reenene | 09/21/2007..... | .. e |+ 0 0 0 0 0
1525418....ccvvrrierieriens GREENFIELD.. INGn | s 10/01/2008.... | ...cooeveriinerns | e 4,248,158 0 0 0 0 | o0 o0 | 0 | 0
1525470... . | INDIANAPOLIS . IN .| 10/28/2010.... 2,353,174 0 0 0 0 0
1525497.... . | INDIANAPOLIS . IN | 0471972011 | oo 2,424,519 0 0 0 0 0
1525500..... CARMEL............. IN .| 04/28/2011.... 2,305,873 0 0 0 0 0
1525586 . |FISHERS........cccovvninnc IN 11/29/2012.... ...1,260,076 0 0 0 0 0
1525593... . | INDIANAPOLIS . IN ceenene | 1212112012.... 2,008,202 0 0 0 0 0
1525642........oovvvrrierirnns WEST LAFAYETTE......coconirrnrirnnnens N weeeenr [ 08/07/2013.... | .. ..1,630,621 0 0 0 0 0
1525663... FISHERS......coccoveerenenne IN 11/13/2013.... e | ...1,140,000 0 0 0 0 0
1525684.......coccvivrirnne INDIANAPOLIS . IN ceveeenn [ 0412912014 [ v | s 0 0 0 0 0 11,553 0
1625524... .| WEST DES MOINES........ccccomurvrnnn. . v | 09/26/2011.... | .. 0 0 0 0 ..11,832 0
1725207... . | LAWRENCE..... KS. 02/09/2006.... ...2,481,420 0 0 0 0 ..21,586 0
1725590 WITITA e (S v | 12/13/2012.... 2,283,969 0 0 0 0 ..18,956 0
1825019... . |FERN CREEK......ccoomirriiirririciinnne KY oo v | 08/27/2003.... 472,970 0 0 0 0 22,146 0
1825062 . |LOUISVILLE KY. 03/17/2004.... ..2,157,019 0 0 0 0 ..88,763
1825215... . | OWENSBORO. . KY. v | 02123/2006.... 905,779 0 0 0 0 0
1825379... .| COLD SPRING.......ccouvemrrrcrireerrnens [ - v | 01/31/2008.... | .. ...2,872,498 0 0 0 0 233,186 |0 [0 | e 0
1825386 . |LOUISVILLE KY. 03/14/2008.... ,389,291 0 0 0 0 ..19,576 0
1825472... [INEWPORT. ..ot KY. ..|10/29/2010.... | .. 0 0 0 0 | eooreerveierenieeeened0 [ [ e e 79,595 | ecceieeeeenn0 e | s 0
1825479... . | LOUISVILLE KY .112/14/2010.... | .. 0 0 0 0 . 0
1825555 . |RICHMOND........... KY. 05/17/2012.... 0 0 0 0 ..39,484
1825608... . |LOUISVILLE KY. ..|03/19/2013.... | .. 0 0 0 0 0
1825624... . [LEXINGTON.......... . |KY. 051177201300 [ e 3,167,810 0 0 0 0 | eoomeerveeerereneeenes0 [ | e e 88,743 | eeeieeeeenn0 e | s 0
1825635 . |LOUISVILLE KY. 06/27/2013.... 2,005,757 0 0 0 0 0
1925041... . |BROSSARD........crvrvmirerinrrienirnens LA | 1172172003.... [ o 1,737,071 0 0 0 (O OO o I UUUUURPRRPRU o N OSSPSR N [SSUURRRRRURRRRRRRY A £ ¥ A [OOSR B OO PRRROON 0 OSSO O 0
1925270... . | BROUSSARD..... o LA ..|09/29/2006.... . 530,886 0 0 0 0 0
1925392... . |LAFAYETTE . LA reerneeer | 05/01/2008.... [ oo . 1,018,411 0 0 0 0 | eooreereeierenenienes0 e | e i 18,197 |0 o0 | e 0
1925561......ovvrrerierins KENNER.......cooirirnieninniierieens LA s [ 06/11/2012.... | covvoereerirerrnns [ v 2,902,806 0 0 0 0 0
2125397..... ROCKVILLE . MD ..|05/29/2008.... | .. 4447917 0 0 0 0 0
2125430..... LAUREL .|MD v | 12102/2008.... | .. | ..2,409,187 0 0 0 0 0
2125457 ..o GAITHERSBURG. . MD..ovvvvii [ e 06/10/2010.... | coveevererierirane | e 3,652,239 0 0 0 0 0
2125564... . |HAGERSTOWN.. .| MD .| 06/28/2012.... | ..cvvverierirns 2,103,328 0 0 0 0 0
2125601... . | BETHESDA. weenneer | 01/30/2013.... S 2,921,382 0 0 0 0 0
2325186......overririiins ANN ARBOR . Mo [ v 11/01/2005.... | ..ocoovvevrivirns | e 1,182,219 0 0 0 0 0
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2325216..... NOVL..ooocvoeveeeeeeeeeeeevee e Ml | e 03/01/2008.... | cvveovverrrerirane | e 5,241,332 0 0 0 0 0
2325533....cveririeii WYOMING........oooreeerreeeeeeerenneens 1V SR IS 10/26/2011.... [ oo | e, 1,811,807 0 0 0 0 0
2325544... . | KALAMAZOQO..... e | MI reennn | 02109/2012..... | .. ...1,837,962 0 0 0 0 0
2325609... .| CLARKSTON.....ccocoourvrrrimrirerinnnines M v | 03/28/2013.... | .. | ...1,909,221 0 0 0 0 0
2325619.....cveirrieiins EAST LANSING.. e ML 05/07/2013.... | ceveeveeerrrerirene | e 1,394,362 0 0 0 0 0
2325620... . | SOUTHFIELD . MI cevnenee | 051071201300 [ oo | e 4,394,775 0 0 0 0 0
2325678... . | INDEPENDENCE TWP.........ccccoonnu. M, cevreenen | 0310712014 . | oo | e 0 0 0 0 0 0
2325681......overeirieiinn LANSING......oovcvierienierieeneriennins Moo [ 04/16/12014.... | covvoererrecnee | e 0 0 0 0 0 0
2425314... .| VADNAIS HEIGHTS........cccoovvvrrrinns MN...cooorinne reeneee | 04109/2007..... | .. 0 0 0 0 48,764 0
2425517... . | EDEN PRAIRIE... .. |MN ceenen | 07121720110 | . 0 0 0 0 .0 L0 0].. . 82,089 0
2425578......oveeirisii ST CLOUD....ccoooiviririireineiiniin MN.viins [ 10/15/2012.... 0 0 0 (0 I (V1 O (11 O (O IO 30,169 0
2425638... . | MINNETONKA . MN v | 07/16/2013.... | .. 0 0 0 0 0 L0 . 58,650 0
2625211... .| CHESTERFIELD......ccoovvvrrrierirenens MO....ccoous weenener [ 02/14/2006.... | .. 0 0 0 0 L0 L0 77,710 0
2625376... . |RIVERSIDE. MO .| 01/28/2008.... | ...ovoerierirnees 7,668,508 0 0 0 0 L0 L0 ..56,622 0
2625625... .|STLOUIS.... MO 05/24/2013.... 2,929,850 0 0 0 0. . . ..36,520 0
2725476..... KALISPELL | 11/23/12010.... | v, 3,341,270 0 0 0 0 0
2825214 RALSTON .102/16/2006.... | .. ..1,153,801 0 0 0 0 L0 L0 L0 . 0
2825220..... OMAHA 03/09/2006.... ..1,881,269 0 0 0 0. . . ..16,441 0
2825301 OMAHA ..101/29/2007.... 117,845 0 0 0 0 0 WO 1,504 0
2925245... . |LAS VEGAS .| 06/20/2006.... | .. ...1,501,939 0 0 0 0 L0 L0 40,233 0
2925468 . | LAS VEGAS 10/27/2010.... ..1,977,181 0 0 0 0. . . . 29,694 0
2925481... . |LAS VEGAS ..|12/15/2010.... 2,573,438 0 0 0 0 L0 L0 291,042 0
3125158... . | BRICK TWP, .107/19/2005.... | .. 0 0 0 0 0 L0 ..36,055 0
3125306 . | OAKLAND 03/01/2007.... 0 0 0 0. . . ..50,996
3125558... . | WILLIAMSTOWN . [NJ ..|05/18/2012.... 2,047,923 0 0 0 0
3125603... | KEARNY e NJ .102/13/2013.... 2,835,430 0 0 0 0
3125654 .| OLD BRIDGE o INJ 10/22/2013.... 0 0 0 0
3225088... . | ALBUQUERUE . NM .| 08/25/2004.... | .. 0 0 0 0
3225150... .| ALBUQUERQUE. e |INM .| 06/27/2005.... | .. 0 0 0 0
3225210 . | ALBUQUERQUE. . [NM 02/13/2006.... 0 0 0 0. . . .
3225389... . | ALBUQUERQUE. e |INM .| 04/04/2008.... | .. 0 0 0 0 L0 L0 18,378
3325219..... CLAY NY. .112/01/2010.... | .. 0 0 0 0 0 L0 ..27,299
3325353... . | BAY SHORE . NY 10/17/2007.... 0 0 0 0. . . .12,625
3325409... . | CARLE PLACE.... . [NY. .| 08/21/2008.... | .. 0 0 0 0
3325538..... [ Y NY .| 11/28/12011.... 2,354,737 0 0 0 0
3425105, MATTHEWS......cooeeeierienineeienes NC weeeeene | 11/08/2004.... - 730,759 0 0 0 0
3425106........ccnvvirririnns WINSTON-SALEM e [INCi | v 11/08/2004.... | ...coonvvevrrvirns | v 746,670 0 0 0 (U IR (V1 O 0 | oo (U IO 12,137 | oo (V10 IR 0 0
3425433......ii CHARLOTTE. ...t NC..oovvvrrn weenee | 01/23/2009.... | .. ...2,099,606 0 0 0 0 0 0
3425474..... GRAHAM NC ceene | 1111712010..... | .. | ...1,595,652 0 0 0 0 0 0
3425482.......ooii CARRBORO........covvriieririreiiniins NC.ovivvernes [ 12/20/2010.... | oovereeerrrneies | e 4,513,267 0 0 0 0 0 0
3425504..... CARY. NC ceenen | 051317201100 | . 0 0 0 0 0 0
3425529......vieinrinni GREENSBORO......cconvivrirriirirnes NC..oovvvri reeene | 0972972011 | .. | 0 0 0 0 0 0
3425560.........ccrverririnns CHARLOTTE......covvmrriiriririrniieniens NC.vvvvevres | v 05/29/2012.... | cvveevvvverirerrene | e 1,859,099 0 0 0 0 0 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 18
2 Book Value/ 8 9 10 12 Book Value/

Recorded Current Year's Recorded

Investment Unrealized Current Other Than Total Investment Foreign

Excluding Valuation Year's Temporary Change in Excluding Exchange Total

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

3425579..... DURHAM 10/19/2012.... [ oovereerirneins | e, 2,492,787 0 0 0 { om0 |0 |0 | 0 [ 57,848 0
3425584.......covvvrii INDIAN TRAIL.....ocvvrrrvrerreriririreenne 11/27/2012.... [ oo | e, 3,326,482 0 0 0 | eovvereeeesnirenriennnc0 e |0 | 0 s 43,115 0
3425591..... MONRCE.................. .|12118/2012.... | .. ...1,685,803 0 0 0 ..18,380 0
34255 ... MOORESVILLE .| 12/21/2012.... | .. . ...2,662,050 0 0 0 ..21,807 0
3425643.......cieiriei HILLSBOROUGH.... 08/07/2013.... | coveeevrerierirene | e 4,167,744 0 0 0 292,518 0
3425649... .| CHARLOTTE.......vvurerimrrrerierircenns | 09/06/2013.... [ oo | v 1,726,500 0 0 0 0
3425676... . | KILL DEVIL HILLS 0200412014 [ v | s 0 0 0 0 . 0
3624997.......oooiririei LEXINGTON.......... . 05/06/2003.... | covooeveerierireee | e 1,793,597 0 0 0 [ eovveeeeresniienrieennc0 o0 |0 | eeeiesieeseceenn0 s 15,460 0
3624999... . | WASHINGTON TWP........ccovvvrrrnnns ..|05/27/2003.... 553,619 0 0 0 27,709 0
3625022... .| COLUMBIA TWP..... .109/05/2003.... | ...ovvverirerirnns . 1,197,173 0 0 0 . 55,215 0
3625038 MIAMISBURG, 11/14/2003.... [ oo | v 539,232 0 0 0 [ o0 | e 0 [ eovrermrrnerienineennd0 | veriencinenn0 i 23,766 0
3625044... .| COLUMBUS ..| 11/24/2003.... 472,430 0 0 0 0
3625081... . | WELLINGTON.... ..|07/07/2004.... 528,539 0 0 0 0
3625100... . | DAYTON .| 10/14/2004.... 400,277 0 0 0 0
3625130 . | VANDALIA.. 03/29/2005.... ...1,720,920 0 0 0 0
3625201... . | PLAIN CITY. .| 12/29/2005.... 938,881 0 0 0 0
3625300 FAIRBORN.........cootvvmiirriieriinrireens .101/23/2007.... | .. ..1,383,774 0 0 0 0
3625341 ELIDA 08/24/2007.... ,224,584 0 0 0 0
3625422 ELYRIA .. 10/29/2008.... | .. ..3,171,839 0 0 0 0
3625423 ELYRIA . 10/29/2008.... 130,088 0 0 0 0
3625443 . | MARYSVILLE.. 02/18/2010.... 0 0 0 0
3625445... . | WADSWORTH ..|03/09/2010.... | .. 0 0 0 0
3625466... . | CINCINNATI .110/12/2010.... | .. 0 0 0 0
3625484 . | WESTLAKE 12/27/2010.... 0 0 0
3625508... . | GAHANNA. ..|06/16/2011.... | .. 0 0 0
3625547... . |LIBERTY TOWNSHIP . 102/29/2012.... [ oo 3,754,987 0 0 0 "
3625566 . | COLUMBUS 07/13/2012.... 2,896,228 0 0 0 ..70,284
3625605... . | BROADVIEW HEIGHTS .| 03/14/2013.... | v, 3,528,898 0 0 0 ..27,968
3625606... . | WASHINGTON TOWNSHIP .103/15/2013.... | .. 0 0 0 55,443
3625614 . | CINCINNATI 04/29/2013.... 0 0 0 ..40,072
3625623... . | CINCINNATI ..|05/14/2013.... | .. 0 0 0
3625626... . | WESTLAKE .| 05/29/2013.... | .. 0 0 0
3625671 . |MONTGOMERY... 12/26/2013.... 0 0 0
3625680... . |HUDSON ..|03/21/2014.... 0 0 0
3625688..... MASON | 0B109/2014.... [ oo | s 0 0 0 0
3724985..... TULSA...coovirieinne .103/03/2003.... [ ..oocvrrerirerirennn | e 180,041 0 0 0 0 [0 | 0 | 33,894 | 0 [0 |
3725043..... TULSA...cooovvvirininne 11/24/12003.... | ..o | e 2,585,756 0 0 0 [ o0 e 0 [ o0 | 0 [ 26,846 0 0
3725268... . | OKLAHOMA CITY... .| 09/28/2008.... | ...voovrrrerirncns 1,270,120 0 0 0 16,408 | .oooovoiriceiens 0 0
3725282... . | OKLAHOMA CITY... .| 11/30/2006.... S 2,945,503 0 0 0 . 23,155 0 0
3825076.......cereerrrieiinas PORTLAND 05/27/2004.... | cooooveverrerrane | v 302,600 0 0 0 [ o0 o0 |0 | 0 [ 32,063 0 0
3825260... . | TUALATIN .| 08/29/2006.... | .. 0 0 0 35,668 0 0
3825455... .| SPRINGFIELD......... .107/01/2010.... | .. 0 0 0 0
3825521 MCMINNVILLE........cosvvevrrririrerirnes 08/17/2011.... 0 0 0 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

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

3825692........cceirririinns SALEM. OR..ovvvveren [ i 07/2512014... | covooeverecrnee | i 0 0 0 0 0
3925343......overiii PHILADELPHIA... PA. oo e 08/30/2007..... | cvveeevererirerirene | cerrerereeerennnns 2,477,032 0 0 0 0
3925428... . | WASHINGTON PA .| 11/26/2008.... | ...ooovrrerirncns 3,443,223 0 0 0 0
4124976... . [LEXINGTON.......... SC .101/14/2003.... 830,269 0 0 0 0
412531 CHARLESTON........ (1O D 03/28/2007.... 0 0 0 0
4125401... . |PAWLEYS ISLAND........coccomrrrirerirens SCevviens ..| 06/16/2008.... | .. 0 0 0 0
4125438... . | SUMMERVILLE sC .110/09/2009.... | .. 0 0 0 0
4125480.......ccrevrieinns CHARLESTON........ SCvivvneien [ 12/14/2010.... 0 0 0 0
4125542... . | CHARLESTON........ SC .. 12/20/2011.... | .. 0 0 0 0
4125545... . |NORTH CHARLESTON........c.ooervnnee SCvviens .102/17/2012.... | .. . 0 0 0 0
4125556.......ceoeirrieiinn ROCK HILL ..o (SO DO 05/17/2012.... | covereeeerierireee | e 4,827,589 0 0 0 | o0 | eerriciencinnnd0 |0 | 0 0
4125576... . | SPARTANBURG SC .| 10/05/2012.... | eovvvrierirs 2,417,572 0 0 0 0
4324986... .| SEVIERVILLE N ..103/21/2008.... 922,511 0 0 0 18,313 0
4325001... . | KINGSPORT.......cortvimrimrinrrierirnens N . 05/30/2003.... 505,313 0 0 0 25,291 0
4325031 . | MEMPHIS N 09/30/2008.... 398,119 0 0 0 ..18,360 0
4325078... . | BRISTOL . N ..| 06/04/2004.... | ...coooverierernne. 1,159,174 0 0 0 . 0
4325160... . |MEMPHIS................ N .1 08/04/2005.... | ..vovrvirrirnine 1,061,987 0 0 0 9,513 0
4325217 . [FARRAGUT......covrvmerinrrireririnneninns N 03/01/2006.... 747,853 0 0 0 ..10,628 0
4325537... . | COLUMBIA | TN .| 11/21/2011.... 725,975 0 0 0 0
4325577 ..o CHATTANOOGA N .110/09/2012.... 2,275,544 0 0 0 . 0
4424980... BOERNE 02/04/2003.... 677,610 0 0 0 ..36,062 0
4425029.......cceeeriei EL PASO ..|09/30/2003.... 445,059 0 0 0 20,615 0
4425033... . |EL PASO .110/08/2003.... 2,896,063 0 0 0 132,122 0
4425085 .| SAN ANTONIO 07/22/2004.... 610,194 0 0 0 23,749
44251083... . | SAN ANTONIO .| 11/03/2004.... | ..vorevrririrnne 1,778,918 0 0 0 19,500 | .o
4425121... . | BEE CAVE .102/07/2005.... 979,646 0 0 0 9,563
4425148 . | BEE CAVE . 06/21/2005.... 0 0 0 9,704
4425170... [LAREDO.......ovviirieriieeierireisseins ..|09/16/2005.... | .. 0 0 0 25,796
4425173... . |EL PASO .109/28/2005.... | .. 0 0 0 43,664 | ..o
4425182 . |HOUSTON 10/31/2005.... 0 0 0 28,010
4425218... . | PFLUGERVILLE ..|03/01/2006.... 876,627 0 0 0 7,341
4425277... .| SAN ANTONIO .| 11/21/2006.... | .. ...1,334,941 0 0 0 16,942 | oo
4425297 . |HOUSTON 01/17/2007.... ,088,452 0 0 0
4425309... . |EL PASO ..|03/14/2007.... | .. 0 0 0
4425327...... AUSTIN .| 06/11/2007.... | .. 0 0 0
4425330......cerririnn SAN ANTONIO .| 06/25/2007.... | .. 0 0 0 20 0 80,217 |0 0 |
4425391 CLEAR LAKE... 04/14/2008.... 0 0 0 [ o0 e (V1 O 0 | o0 s 30,677 | o0 | s 0 0
4425405... . |HOUSTON ..|07/10/2008.... | .. 0 0 0 0 0
4425421... . |HOUSTON .1 10/15/2008.... | .. 0 0 0 0 0
4425426..........veoern HOUSTON 11/21/2008.... 0 0 0 0 0
4425437 ... . | ALAMO HEIGHTS.......ccooovvveniriinine L S .| 10/06/2009.... | .. 0 0 0 0 0
4425456... . | CORPUS CHRISTI X .107/01/2010.... | .. 0 0 0 0 0
4425463...........ooveer EL PASO L. ST D 09/16/2010.... | cevoovvverrierine 0 0 0 0 0
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Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

44254B4..........coon SAN ANTONIO 10/05/2010.... [ overeerrrineins | cereeeiierieens 4,035,603 0 0 0 0
44254T78.......covvvrei EL PASO 12/06/2010.... | ..vernreevrirerns | e 2,426,186 0 0 0 0
4425513... . | ALAMO HEIGHTS.......coooveviniiineine .| 06/30/12011.... 888,998 0 0 0 0
4425535... . |CONRCE......... .1 10/31/2011.... 894,848 0 0 0 0
4425543....... HOUSTON 12/29/2011.... 0 0 0 0
4425567 ... . | FREDERICKSBURG.........cccorvvermene ..|07/16/2012.... | .. 0 0 0 50,425 0
4425611... .| SAN ANTONIO .| 04/11/2013.... | .. 0 0 0 20,288 0
4425612......oveiei MCALLEN 04/15/2013.... 0 0 0 | eovveeeeresniienrieenenc0 | eevreriesiieeieniiennns0 |0 | eeeieieesieneenn0 s 50,184 0
4425633...... KATY ..|06/26/2013.... | .. 0 0 0 30,594 0
4425644.........ovvon CORPUS CHRISTI .| 08/12/2013.... | .. 0 0 0 25,623 0
4425648..........vvvri SAN ANTONIO. 08/29/2013.... 0 0 0 [ o0 | e (V1 O 0 | o0 s 30,017 0
4425652... . |CONRCE......... ..|09/30/2013.... | .. 0 0 0 7,997 0
4425657 .. . | SAN ANTONIO .. 10/30/2013.... | .. 0 0 0 27,192 0
4425660... . |EL PASO .110/31/2013.... | .. 0 0 0 0
4425667 . | SAN ANTONIO 12/11/2013.... 0 0 0 0
4425670... . | CARROLLTON........ .| 12/23/2013.... | .. 0 0 0 0
4425686... . | GRAND PRAIRIE. .105/23/2014.... 0 0 0 0
4525097 . | WEST VALLEY CITY.. 09/29/2004.... 993,692 0 0 0 0
4525255... . | SALT LAKE CITY .. 08/07/2008.... | ..coorerrrrrirnene 4,487,345 0 0 0 0
4525328... . | WEST JORDAN .| 06/19/2007.... | .. 0 0 0 0
4525610... . | SALT LAKE CITY 04/02/2013.... 0 0 0 0
4625460 BARRE .| 08/26/2010.... | .. 0 0 0 0
4725136... . |RICHMOND........... .| 04/29/2005.... | .. 0 0 0 .. 0
4725354 . | DALE CITY 10/29/2007.... 0 0 0 13,421
4725378... . |NORFOLK ..|01/30/2008.... | .. 0 0 0 ..50,895
4725407.... .| CHESTER........... .1 07/29/2008.... | .. 0 0 0 46,493
4725453 . | ALEXANDRIA. 06/22/2010.... 0 0 0 99,555
4725492... .| WOODBRIDGE.... .| 04/06/2011.... | .. 0 0 0 16,021
4725501... . | CHARLOTTESVILLE .105/05/2011.... | .. 0 0 0 23,351
4725563 . |RICHMOND........... 06/28/2012.... 0 0 0 23,952
4725662... . | WILLIAMSBURG .| 11/08/2013.... | .. 0 0 0 48,001
4725693... . | GREAT FALLS .107/29/2014.... 0 0 0 ..11,209
4825342 .| TACOMA. 08/30/2007.... 0 0 0 14,476
4825448... . | SNOHOMISH .| 05/28/2010.... | .. 0 0 0
4825636... .| VANCOUVER....... .| 06/27/2013.... | .. 0 0 0
4925073... . | CHARLESTON........ .| 05/04/2004.... | .. 0 0 0 . 0.
5025072......veiririerinns OSHKOSH.......... 05/04/2004.... 0 0 0 [ o0 e (V1 O 0 | o0 v, 27,258 | oo (V10 IR 0 0
5025077... . | WAUWATOSA.... ..| 06/03/2004..... 981,811 0 0 0 10,315 | oo 0 0 0
5025087... .| OSHKOSH.......... .| 08/11/2004.... | ..covvoerierirnnes . 3,775,355 0 0 0 63,925 0 0 0
5025104.......covevrrieiinns MARSHFIELD......... 11/04/12004... | ..o | e, 5,088,978 0 0 0 { o0 |0 |0 | 0 51,242 | oo 0 0 0
5025122... . |HARTLAND ..|02/15/2005.... | ..covvvrrierirnns 1,305,130 0 0 0 12,731 | s 0 0 0
5025176... . | PEWAUKEE TWP .109/30/2005.... 746,500 0 0 0 23,234 0 0 0
5025208.........cnvverriirinns PEWAUKEE 02/09/2006.... | cvoovrerrererirene | cevirenes 899,132 0 0 0 | o0 | e (V1 O 0 | o0 [, 16,421 | oo (V10 0 0
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Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
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
5325336.....corerrirrririinns MT PLEASANT. (SO D 08/03/2007..... | ceveeeererrerirane | e 1,588,314 0 0 0 | om0 | eerrrneneennd0 |0 | 0 | ovrerrrereennend1,601 | (110 IO 0 0
5325337..... OMAHA.......coovrvrirenns NE....cves [ 08/03/2007..... | coveerveerirererene | cerrerereereninns 2,162,375 0 0 0 | eovrrrernrrernrneiend0 [0 [0 | s 0 | coverrrerreneernn36,910 [ (01 0 0
5325360 DETROIT Mo [ 12/06/2007.... 7,288,318 0 0 0 .0 .0 0 0
5325494 SEDALIA......cooivemiierierieeirreisnins MO..cooovvrens [ e 04/07/2011.... | coveeeveerierirene | e 1,772,744 0 0 0 .0 .0 0 0
5325587 TURNERSVILLE N [ e 11/30/2012.... [ v | e, 1,146,472 0 0 0 .0 . .0 0 0
5325613 MANCHESTER.......cooiiiirinirininienes NH..coooiviires e 04/17/12013.... | oo | e 2,384,488 0. 0 0 0 34,727 ) 0 0
0299999. Total - Mortgages With Partial REPAYMENES........c.cccicies  wviiiiiieiieieiisieisteiesi sttt ensesssssnsensenes | eessssssassenas 799,957,270 0].. 1,633 0 [0 | i 1,633 |0 | (U 13,241,000 | ..oooriiicienand (O P 0 0
Mortgages Disposed
1025305.....c0eniireiniiinins ORLANDO FLeiiiiie [ | 02/26/2007.... | 07/10/2014.... | v.ovvvvirirnnnnn 4,245,599 0 0 0 4,100,000 ....4,245,599
0399999. Total - MOrtgages DISPOSEA. ... iuruireuiiisirssiriieriiins cerimisssssssss s ettt enssenes | cossessssssssnsnens 4,245,599 0].. 0 0 . 4,100,000 ....4,245,599
0599999, TOtAl MOMGAGES..............ovvveeeeeeeisssereissesesssissseseisies eesssssssssssssssnsssssssssnsssssssssssssss ..817,645,746 0. 1,633 0 | v [ 1,833 |0 | i 17,042,725 | cooovvvirne 30,429,324
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
AIRCRAFT INVESTMENT FUND, LLC.......ccoomurviirnanns | SUPERIOR......oeuvvrver |WI.... | KESTREL AIRCRAFT COMPANY........cccouennennnne. | 04/20/2011 | 08/01/2014 ....145,706 0 0 0 0 0 0 ..145,706 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ....145,706 0 0 0 0 0 0 ..145,706 0 0 0 0
4499999, SUDLOLAl = UNGIIIAIEA. ... errvvesserriessstiies e res s EEkf LRt | eennsisssais 145,706 0 0 0 0 0 0 [ 145706 | cooooveees 145,706 0 0 0 0
4899999, TOAIS. .. vvvvserresseriee et SeLEERE LSRR E LRk | ennnienes 145,706 0 0 0 0 0 0] 145706 | ....occc 145,706 0 0 0 0
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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. Special Revenue and Special A

I | ...09/01/2014 | Interest Capitalization

31392P HP 3| FHLMC 2459 LZ 6.500% 06/15/32 21,112 21,112 0|1
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 21,112 21,112 0 | XXX
Bonds - Industrial and Miscellaneous
018522 J* 4| ALLETE INC 3.740% 09/15/29........cccirvieriineiineriisesiie i ssssssssssssns | osesiaees ....09/16/2014 | Key Banc Capital Markets. 1,000,000 1,000,000 0|1z
02005N AV 2 [ALLY FINANCIAL INC  5.125% 09/30/24...........coveorrmrrreemerreeisessesisssssisssssssessesssssssessssssssssssssssssssssssssssss. | ossesseses ....09/24/2014 | Citigroup. 1,471,275 1,500,000 0 |3FE
02006W AF 6 |ALLY AUTO RECEIVABLES TRUST 2014-2 C 2...ouvoumreeeeeeereereeieseeisesssssssssessssssssssesssssssssssssssssssssnsssannes | sonssssnnes ...09/17/2014 | Credit Suisse First Boston 1,499,651 1,500,000 0 |1FE
02377A  AA 6 | AMERICAN AIRLINES 2014-1 APT TRUST  3......iiiirrreiimerressserssssssssssssesssssssssssssssssssssssssssssssesssssanes | sesseneees ....09/02/2014 | Goldman Sachs & Co. 1,500,000 1,500,000 0 |1FE
02665U AA 3 |[AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78 ....09/10/2014 | Goldman Sachs & Co. 3,499,825 3,500,000 0 | 1FE
03062A AE 6 |AMERICREDIT AUTOMOBILE REC 2014-3B 1 ....08/20/2014 | Credit Suisse First Boston 1,999,748 2,000,000 0 |1FE
031100 E* 7 |AMETEK INC SERIES J SNRNOTES  3.730% 0.....occvvumriimrimriieiiiesiinesissssssesesssssssesssssesssesssssessssessssens | osesiaees ....09/30/2014 | Bank of America Merrill Lynch 3,000,000 3,000,000 0 |2FE
05377R BV 5[AESOP FUNDING Il LLC 2014-TA A 2.500%........crrvveermrrersmmmreeessmsessssmmesssssssessssssesssssssesssssssssssssssessessese | cossesseses ...07/17/2014 | J P Morgan & Co. 2,999,265 3,000,000 0 |1FE
05523U AK 6 [ BAE SYSTEMS HOLDINGS INC 144A  3.800% 1......covoumereerrrrieriirenmiesiiessiesissssssesssssssssssssssssesssssssses | seseseeees ....09/30/2014 | Citigroup. 2,991,090 3,000,000 0 | 2FE
06406H CX 5|BANK OF NEW YORK MELLON 3.250% 09/11/2 ....09/04/2014 | Morgan Stanley & Co. 3,487,855 3,500,000 0 | 1FE
111320 AH 0|BROADCOM CORP-CL A 3.500% 08/01/24 ..07/24/2014 | J P Morgan & Co. 996,150 1,000,000 0 | 1FE
124857 AM 5|CBS CORP 3.700% 08/15/24. ....08/11/2014 | Credit Suisse 1,995,200 2,000,000 0 | 2FE
12632V AB 8 |CPS AUTO TRUST 2014-C B 2.670% 08/17/2.......couuierireriieriinesisessisesisessseessssssssesssssssssesssssessssessssessss | sesesssees ...09/09/2014 | Citi 5,169,247 5,170,000 0 | 1FE
13056L AE 9| CALIFORNIA REPUBLIC AUTO REC 2014-3 B.......cooocirriermerriermerressesssssssesssssssssssssesssssssessssssnessssssnees | sessessnes ....09/08/2014 | Credit Suisse First Boston 4,977,344 5,000,000 0 | 1FE
14178U AC 4| CFCAT 2014-1AB 2014-1A B 2.720% 04/15.......oiiviiriiierirrinesiies st sssessssessssesssesssssessssessssessssssns | sesessseons ....09/03/2014 | Credit Suisse First Boston 5,048,438 5,000,000 8,689 [1FE
14313Q AG 0|CARMAX AUTO OWNERS TRUST 2014-1D 243 ....09/02/2014 | Credit Suisse First Boston 7,011,484 7,000,000 9,450 |3AM
14366W AE 8| CARNOW AUTO RECEIVABLES TRUST 2014-1A C ...09/17/2014 | Deutsche Bank Securities 4,999,646 5,000,000 0 |2AM
17029R AA 9| CHOCTAW GENERATION SERIES 2 PASS THRU CE........ccocoviierrrrneeriisnsenissessssssessssssssssssssessssssnenes | sessessnes ....06/15/2014 | Interest Capitalization 16,515 16,515 0 (4
17119Y AF 4| CHRYSLER CAPITAL AUTO REC 2014-BA C  2....uivvirrerrirrnerresissessessesssssssssssssssssssssssssssssssssssssssssssssss. | sossessenns ...09/17/2014 | Barclays Capital Inc 3,998,824 4,000,000 0 | 1FE
171855 AA 7 |CINCAP VLLCVAA 9.230% 11/05/16.........oirieeriieriineriisniiieriisesisesisiessssssssisssssssssssssssssssssssssssssssssssss. | sevssssees ....09/08/2014 | Interest Capitalization 57,237 57,237 0 |2AM
22533Q AC 6 |CREDIT ACCEPTANCE AUTO LOAN TR 2014-2A B ...09/19/2014 | Wells Fargo Securities 1,999,642 2,000,000 0 | 1FE
257375 AE 5| DOMINION GAS HLDGS LLC 3.550% 11/01/23 ..08/06/2014 | Tax Free Exchange 1,997,812 2,000,000 0 |1FE
268648 AN 2 |EMC CORP 3.375% 06/01/23 ...09/19/2014 | Wells Fargo Securities 4,964,100 5,000,000 52,969 |1FE
26885B AA 8 |EQT MIDSTREAM PARTNERS 4.000% 08/01/24............oovuireuiriiiieriinsiiieniicsisssiessesssssssssssssssssssssssnens | cosssesnns ...07/29/2014 | Deutsche Bank Securities 1,988,440 2,000,000 0 | 2FE
30212P  AJ 4 |EXPEDIAINC 4.500% 08/15/24.........coooomrivriinnneeiissssreeiisssesissssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sessennenes ....08/13/2014 | Bank of America 1,988,880 2,000,000 0 |2FE
32058G AG 3|FIRST INVESTORS AUTO OWNER TR 2014-2A B......oooorrvierreriierinissessisssssssssessssssssssssssesssssensesseses. | seseessenee ....08/06/2014 | Credit Suisse First Boston 3,659,277 3,660,000 0 | 1FE
34528Q DN 1|FORD CREDIT FLOORPLAN MSTR TR 2014-4 B ....08/19/2014 | Credit Suisse First Boston 2,999,283 3,000,000 0 | 1FE
345397 WW 9| FORD MOTOR CREDIT 3.664% 09/08/24. ...09/03/2014 | Citi 5,000,000 5,000,000 0 | 2FE
35104U AA 2| FOURSIGHT CAPITAL AUTO REC 2014-T A 2.t ssssssssssssssssssses | ossesseees ....09/09/2014 | J P Morgan & Co. 4,999,477 5,000,000 0 | 1FE
38013Q AL 1|GM FINANCIAL AUTO LEASING TR 2014-2A C.....covvviimreiiriinniiscniisssissessissesessssssessssssssessssssssssssssssssssnss | sossssenns ....09/10/2014 | J P Morgan & Co. 4,999,770 5,000,000 0 | 1FE
38141E C2 3| GOLDMAN SACHS 3.850% 07/08/24...........oovoorrrierirenricisesesieissessisssssissssesssssssssssssssesssssssssssssssesssssanss | wessnnenes ...07/11/2014 | Deutsche Bank Securities 998,920 1,000,000 856 | 1FE
42805R BS 7|HERTZ VEHICLE FINANCING LLC 2013-1A B2 ....08/26/2014 | J P Morgan & Co. 2,983,125 3,000,000 827 | 2AM
46625H JY 7|JP MORGAN CHASE & CO 3.875% 09/10/24 ..09/03/2014 | J P Morgan & Co 994,750 1,000,000 0 | 1FE
46643A BD 4|JPMBB COMMERCIAL MORTGAGE SEC. 2014-C23 ...09/17/2014 | J P Morgan & Co. 5,049,985 5,000,000 14,780 |1FE
48126H AC 4|JP MORGAN CHASE & CO 6.100% PEIPEL.........ovveeurreriirrriiisssriissesissnessisssssssssssssssssssssssssessessenes | sevsessnns ....09/18/2014 | J P Morgan & Co. 3,000,000 3,000,000 0 | 2FE
494550 BV 7 | KINDER MORGAN ENERGY PARTNERS  4.250% O.........ccooeviuriimriieriieniieesisssessesssssssssesssssssssessssnins | sessssesees ....09/08/2014 | Citi 1,497,480 1,500,000 0 | 2FE
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54233* AB 2|LONE STAR TRANSMISSION LLC SERIESB 3 ...07/17/2014 | RBC Capital Markets. 4,000,000 4,000,000 0 (12
553891 AA 0 |MVW OWNER TRUST 2014-1 A 2.250% 09/20/ ...09/30/2014 | Credit Suisse First Boston 2,999,150 3,000,000 0 | 1FE
55610A AD 5| MARCQUARIE EQUIPMENT FUND TR 2014-A B.....ooocooerereeeemmmmmnssessssssssssmsssssssssssssssssssssssssssssssssssssssnns | sossssseees ....08/20/2014 | Credit Suisse First Boston 5,529,394 5,530,000 0 | 1FE
62927@ AA 6|NHL US FUNDING LP SR SECURED 4.180% 09.........covveummrreermmrressmmereessssesesssssssssssssessssssssessssssssssssssnee | sossevseses ....09/29/2014 | Bank of America Merrill Lynch 3,000,000 3,000,000 0 | 2FE
647124 AB 7| NEW MEXICO GAS INTERMEDIATE INC SR UNSEC.........covvveeummmnereereeeeimmssssseessssssssssssssssssssssssessssssssss | seeessnnnns ....09/02/2014 | Morgan Stanley & Co. 3,000,000 3,000,000 0 | 2FE
65364U AK 2| NIAGARA MOHAWK POWER 144A  3.508% 10/01........ovveemmrmeeerienrisssissisnesssssssssssssssssssssssessssssssssssssnns | ossessenes ....09/22/2014 | Wells Fargo Securities 1,999,980 2,000,000 0 |1FE
665859 AP 9 |NORTHERN TRUST CORP  3.950% 10/30/25........commrerrrvveemmmmmnssesessseesssssssssesssessssesssssssssssesssssssssssssssees | sossssseees ...09/04/2014 | Key Bank 1,124,945 1,075,000 15,216 |1FE
682688 AA 7| ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A.......coorrveierreeineeeressnsessissesssssssessssssssssssssessssseessssses | sessenseres ...07/23/2014 | Citi 2,499,613 2,500,000 0 |1FE
68504R AA 6| ORANGE LAKE TIMESHARE TRUST 2014-AA A ....08/06/2014 | Bank of America 5,998,951 6,000,000 0 [1FE
68504R AB 4| ORANGE LAKE TIMESHARE TRUST 2014-AA B 08/06/2014 | Bank of America 4,617,977 4,619,000 0 |2AM
687847 AD 5| OSCAR US FUNDING TRUST 2014-1A A4 2.55, ....09/19/2014 | Mizuho Securities.. 4,998,588 5,000,000 0 [1FE
690732 AE 2| OWENS & MINOR INC 4.375% 12/15/24.........ocveevvrireeerriiieseeriessessesisesssssssessessseessssssesssssssesssssssssssssnenes | sevseseees ....09/11/2014 | J P Morgan & Co. 2,988,660 3,000,000 0 | 2FE
695156 AR 0| PACKAGING CORP OF AMERICA 3.650% 09/15.......ccccmmimmrermmrresmesresisessssissssessssssssssssssssssssesssssssssssss. | sessnsenes ....09/02/2014 | Bank of America Merrill Lynch 997,160 1,000,000 0 |2FE
72650R BF 8| PLAINS ALL AMERICAN PIPELINE  3.800% 11.....cvveeummrreeemmeeeessnessismessssssssssssssssssssssssesssssssesssssssessssssnne. | oneesseses ....09/02/2014 | J P Morgan & Co. 2,496,050 2,500,000 0 | 2FE
771196 BE 1| ROCHE HOLDING INC  3.350% 09/30/24........coooommrrrirmnerrismssssississssessssesssssssesssssssessssssssssssssssssssssnesssssnns. | sesssenes ...09/22/2014 | Deutsche Bank Securities 1,994,940 2,000,000 0 [1FE
78408L AB 3| JOHNSON (SC) & SON INC 144A  3.350% 09/.......cooumrreemrmrrreemrrmerisseessisssesssssssssssssessesssssssssssesssssssenes | sesseneees ....09/30/2014 | Bank of America 1,998,160 2,000,000 0 | 1FE
78469E AB 5 |SOCIAL PROFESSIONAL LOAN PRO 2014A A2........ovvvvverisssessssseissimssssssssssssssssssssssssssssssssssssssssssssssssss | sosssssnees ....08/14/2014 | Morgan Stanley & Co 5,048,047 5,000,000 14,681 [1FE
80283Y AF 2| SANTANDER DRIVE AUTO REC TRUST 2014-4 C......covvormrrrirrirriissessesssessessssessessssesssssssessssssesesssssneses | sessenseres ....09/10/2014 | Bank of America 1,999,406 2,000,000 0 | 1FE
850228 AC 1|SPRINGCASTLE SPV 2014-AAA 2.700% 05/2 ....09/18/2014 | Bank of America 6,999,540 7,000,000 0 | 1FE
850228 AD 9|SPRINGCASTLE SPV 2014-AAB 4.610% 10/2 09/18/2014 | Bank of America 3,999,141 4,000,000 0 | 1FE
86909V AE 2 |SUSQUEHANNA AUTO REC TRUST 2014-1AB 2 ....08/06/2014 | J P Morgan & Co. 2,749,277 2,750,000 0 [1FE
871829 AU 1|SYSCO CORPORATION 3.500% 10/02/24..........comevvrverrreriorereiiissessessssesssssssessssssesssssssessssssesssssssesssssnns. | sesssnneees ....09/29/2014 | Various 4,989,980 5,000,000 0 | 1FE
90131H AC  9|21ST CENTURY FOX AMERICA  3.700% 09/12........oooeoeememmnrerrsisicasnsssneessssiisssssssssessssssssssssssssssssssssssns | sesessssees ....09/10/2014 | J P Morgan & Co. 999,590 1,000,000 0 | 2FE
90932Q AA 4| UNITED AIR 2014-2 APTT  3.750% 09/03/2.......c0vvvvveerrmmmsssesssseesssssssssesessssssssssssssssssssssssssssssssssssssssssssssnns. | sesessnnens ....08/04/2014 | Deutsche Bank Securities 3,005,000 3,000,000 0 | 1FE
91159H HK 9| US BANCORP 3.800% 09/11/24........cccomvererrrrveeemmmmmsneeessssseismsssmsesessssssessssssssssssssessssssssesssssssssssssssnsssssss | seeessssees ....09/08/2014 | US Bancorp 2,494,800 2,500,000 0 [1FE
96032X AA 5| WESTGATE RESORTS 2014-TA A 2.150% 12/2....cccuiveerrvvveemmmmnsssesssseeessmmsssssssssssssssssssssssssssssssssssssnsssees | sossssssees ...09/17/2014 | Amherst Securities. 4,980,859 5,000,000 0 | 1FE
96032X AB 3| WESTGATE RESORTS 2014-TA B 3.250% 12/2......ccvvuvrivrreerserresssessessssessessssssssssssssssssssssssssssssssssssssesses | sessaneres ....09/17/2014 | Amherst Securities 1,997,422 2,000,000 0 [2AM
37952U AD 5|SEACO CONTAINER 2014-1A A1 3.190% 07/ |-~ ...07/23/2014 | Deutsche Bank Securities 2,499 477 2,500,000 0 | 1FE
65557C AN 3| NORDEA BANK AB 144A 6.125% Perpet F.......[...09/16/2014 | Goldman Sachs & Co. 1,000,000 1,000,000 0 | 2FE
G3651@ AA 5|QUINN MANUFACTURING GROUP HOLD PIK 0.0. 07/01/2014 | No Broker. 88,009 613,729 016
Q1842# AG 3|BROOKFIELD WA RAIL PTY LTD SERIESB 4. . | ....07/16/2014 | Mizuho Securities.. 4,000,000 4,000,000 0|2z
Q1842# AH 1|BROOKFIELD WA RAIL PTY LTD SERIESC 4 R ....07/16/2014 | Mizuho Securities.. 1,000,000 1,000,000 0|2z
Q3920# AG 4|FONTERRA CO-OPERATIVE GROUP LT TRANCHE A |-~ ....09/25/2014 | J P Morgan & Co. 2,000,000 2,000,000 0 (12
Q5995* AB 4 |MERIDIAN FINCO PTY LTD GUARANTEED SR NOT. R ...09/17/2014 | nab Capital Securities LLC 4,000,000 4,000,000 0 | 2FE
3899999. Total Bonds - Industrial and Miscellaneous 210,933,851 211,491,481 117,468 | .......... LSS S
Bonds - Hybrid Securities
25746U BY 4 |DOMINION RESOURCES INC 5.750% 10/01/54 | | ....09/24/2014 | Morgan Stanley & Co. 3,000,000 3,000,000 0
4899999. Total Bonds - Hybrid Securities 3,000,000 3,000,000 0
8399997. Total Bonds - Part 3 213,954,963 214,512,593 117,468
8399999. Total Bonds, 213,954,963 214,512,593 117,468
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Preferred Stocks - Industrial and Miscell
617610 40 6| MORGAN STANLEY SERIES | PFD  6.375% PE.........ovvorrrieierreiierseiiesresissssisssssssssssssssssssessssssssenns | sevsssneens ...09/11/2014 | Morgan Stanley & Co. 5,000,000.000 5,000,000 0.00 0 |P3?FE
74460W 84 2| PUBLIC STORAGE PFD SERIES Y......iiiiuuiiiussseisisssesssssssessessssesssssssssssssssssssssssssssssssssssssssssssssssssssssss | sesssseenes ...08/20/2014 | Barclays Capital Inc 40,000.000 1,032,000 0.00 0 [PILFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous 6,032,000 XXX 0 XXX,
8999997. Total Preferred Stocks - Part 3 6,032,000 XXX 0
8999999. Total Preferred Stocks. 6,032,000 XXX 0
C on Stocks - Industrial and Miscell
747301 10 9] QUAD GRAPHICS INC I | ....09/24/2014 | No Broker. 6,661.000 0 XXX, 0L
9099999. Total Common Stocks - Industrial and Miscellaneous 0 XXX 0
9799997. Total Common Stocks - Part 3 0 XXX 0
9799999. Total Common Stocks 0 XXX 0
9899999. Total Preferred and Common Stocks 6,032,000 XXX 0
9999999. Total Bonds, Preferred and Common Stocks 219,986,963 XXX 117,468 | .......... 9.0 S
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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)
Bonds - U.S. Government
3132H3 7A  5|FREDDIE MAC GOLD POOL U90889 3.500% 03... | ..... 09/01/2014| Paydown.... 68,853 | .ovvvirerrn88,774 | 0 | (4,264) ....(4,264) 03/01/2043| 1...
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36.......... | ..... 09/01/2014| Paydown.... 50,764 03/25/2036 1...
3136AA MC 6| FANNIE MAE 2012-139 WV  3.000% 02/25/36......... | ..... 09/01/2014| Paydown..........cccvvverrvnerirerercens , ,592 | i 18,030 02/25/2036 1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16......... | ..... 09/01/2014| Paydown.........ccoveeeremeeneeienens | cevenae 242 242 240 A 0 1 11/15/2016/ 1...........
CANTON LEASE FINANCE TRUST-GSA US GOVT
36235 AB 7L .. 09/15/2014| Redemption ~ 100.0000............ | cevvverrrererererinniens | crvverienns 100,140 | wcoovvvnee 100,140 | ..oovvveneee 100,140 | coovvvvneee 100,140 0 .0 0 0 (U I 100,140 | covvrrrrnnacd (V1 IO (V] I 0 e 3,159 | 06/15/2030] 1...........
38373M  2F 6| GNMA 2008-80 IO 0.984% 04/16/50..........cocrvrvrvne | cever 09/01/2014| Paydown.........cceucererenerinerienens | coveene 0 0 28,293 | oo 27,571 | v 0 0 0 0 (V] IO 0| e 3,796 | 04/16/2050| 1...........
38373M  3S 7 |GNMA 2008-86 IO 0.465% 10/16/48..........covvvvrrns | venes 09/01/2014| Paydown.........ccoveeremeenerienens | cevenae 0 (V1 I 1,222 | oo 1,201 | oo 0 0 0 0 0 | e (U I 760 [10/16/2048|1...........
38373M 7D 6|GNMA 2009-37 IO 0.939% 05/16/49.......cocovvrrmreine | vener 09/01/2014| Paydown.... 0 0 36,587 | oo 35,879 | .ovrerins 0 0 0 0 0 o0 | s 16,034 | 05/16/2049|1...
38373V M3 1| GNMA2002-87 Z 5.500% 11/20/32.........coovvvcvrivcins | o 09/01/2014| Paydown 911,719 911,719 891,518 903,236 0 0 911,719 0 (VI ISV | I IO 33,666 | 11/20/2032| 1...
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32..........cconvvvrnere | e 09/01/2014| Paydown.... 202,460 202,460 210,242 204,592 0 0 202,460 0 0 | o0 | e 7,973 |07/20/2032| 1...
38374N  JX  6|GNMA 2006-42 B 4.994% 08/16/46...........coecorvvrrncs | vever 09/01/2014] PAYAOWN.........ouvvririerriierirenins | erveresiseesiesisssiinns | evveerienes 170,684 | ..covonee 170,684 | ............ 186,779 | cocovvvene 185,747 | oo 0| .erne(15,063) | covvvvveirec | oriirnn(15,083) | oo (V1 I 170,684 | ..cvvvenvnnd (V1 IO 0 08/16/2046| 1...........
38375C BD  1|GNMA2012-57 DA 5.519% 04/20/42...........cconceeriee | vener 09/01/2014| PaYAOWN........couvvrreirmerierireeens | ovrvsserieniesesseeins | creeriieees 730,944 | ............ 730,944 | ........... 799,927 | .ovvernee. 775,953 | coovevoeiens 0| .ene(45,010) | v | irienn(d5,010) | covvrrnnennd (1 I 730,944 | ..o (V] I 0 04/20/2042| 1...........
38376G A7 5|GNMA 2011-10 AC 3.751% 11/16/44........covvvvvvrns | venee 09/01/2014| PaydOWN........ccovvrrverieirerininirnns [ covereniersinsseennnes | covvrennnens 159,566 | ..covvvene 159,566 | ............ 173,316 | v 172,99 | v 0 [ . enne(13428) | cocvvvvieecl0 | i (13,428) | e (V1 I 159,566 | ...cvvvvrered 0 [ v 0 11/16/2044| 1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35........ccomvvrrvrrreres | cenee 09/01/2014| Paydown.... 343,761 343,761 344,190 344,067 0 0 343,761 0 0 03/16/2035| 1...
38376G RQ 5|GNMA2010-74 B 3.810% 08/16/39.........cccevevvvrreres | covee 09/01/2014| Paydown.... 285,195 285,195 289,473 289,006 0 0 285,195 0 0 08/16/2039 1...
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B 5.944% O...... ] ..... 08/10/2014| Redemption  100.0000............ | coveeee 28,437 | ..... 28,437 28437 | ... 28,437 0 .0 0 0 [ 28,437 | oo [V I 0 08/10/2018[ 1...........
0599999, Total BONAS - U.S GOVEIMMENL. ...........o.vuveiieiisieeiieieiiisitesieiete ettt sse sttt s s esssssesssssnsesssssessnsensessssssssssensessnsansessesnnins | sersesan 3,065,535 | ......... 3,065,535 | ......... 3,228,011 | ......... 3,206,373 | .o 0 ... (140,839) | ..ovvvvvirens 0] . (140,839) | ..ovvvvvnnand 0 3,065,535 | ..o (U I 0.0 [.....120,715 | ...... XXX... |.XXX..
Bonds - U.S. States, Territories and Pc
130333 CA 3| CALIFORNIA HOUSING 2013 SERIES A 2.900...... | ..... 09/02/2014| Redemption ~ 100.0000............ [ covererrrerrvermrrerinnn | vevrrrnnreen 79,912 | i 79,912 | e 79,912 | oo 79,912 0 .0 0 0 0 02/01/2042| 1FE......
25477P  NF  8|DIST OF COLUMBIA HSG FIN AGY 2014-A A.......... | ..... 09/15/2014| Redemption ~ 100.0000... 11,433 0 0 .0 0 0 0 06/15/2045| 1FE......
34074M HW 4 |FLORIDA ST HSG FIN CORP REV 2011 SERIES.... |..... 07/01/2014| Redemption ~ 100.0000............ [ cevererrrerrvirmrrerinnns | veveernneen 10,000 | oo 10,000 | oo 10,000 | cooovrriene 10,000 0 .0 0 0 0 01/01/2030| 1FE......
419818 HM 4 |HAWAII HOUSING 2013 SERIES A 2.600% 07...... | ..... 09/02/2014| Redemption ~ 100.0000............ | coveerrerrrererererneenne | vvvrnereeennn53,902 | i 53,902 | oo 49,963 | ...ooovvvrnes 49,963 0 66 0 ...66 0 07/01/2037| 1FE......
49130T PS  9|KENTUCKY ST HSG CORP HSG REV 2013 SERIES ..... 08/01/2014| Redemption ~ 100.0000............ | ovrerevrerererernenians | crverinens 195,000 | vovvvvnees 195,000 | ..ooovveneee 195,000 | cooovvveneee 195,000 0 .0 0 0 (1 I 195,000 | coovvrveenncd (V1 I (V1 IO 0| e 3,725 | 11/01/2041| 1FE......
56052E 3M 8| MAINE ST HSG AUTH MTG PUR 2012 SERIES A-.. | ..... 09/22/2014| Redemption ~ 100.0000............ [ overerrrermrrrrererinnes | crrvrirreens 150,000 | .coocvuvnee 150,000 | ..covverene 150,000 | ..cvvenine 150,000 0 .0 0 0 (V1 I 150,000 | .oovvrerennn () IO 0 | e 0 . 5,335 | 11/15/2024| 1FE......
57419P MC  0|MARYLAND ST CMNTY DEV ADMIN 2007 SERIES |..... 09/02/2014| Redemption ~ 100.0000.........c.. | ovvererrerereeernenians | crverinens 195,000 | vovvverees 195,000 | .ooovvveneee 195,975 | coovvvrnee 195,602 | covvovevrnerennn (1 [ (T17) ] e (V18 I (117) ] ceereerennnnd (1 I 195,485 | ..ovvvennnd (V] IO (485) | cooovvene (485)]| ...... 12,710 | 03/01/2043| 1FE......
MASSACHUSETTS EDL ING AUTH ED LN REV
57563R JN OfSER | 07/01/2014| Redemption ~ 100.0000............ | covrerrevrerereeenenians | ceverinens 170,000 | covvvenees 170,000 | .ooovvveneee 170,425 | oo 170,341 | v (U IO (19) 0 (19) (1 I 170,323 | v 0 | e ([KYA)) - (323)] ... 9,350 | 07/01/2026| 1FE......
MASSACHUSETTS EDL ING AUTH ED LN REV
57563R KF 5(SER | 07/01/2014| Redemption ~ 100.0000............ | covrerrvrererererneninns | cvverieens 100,000 | covvvenees 100,000 0 .0 0 0 (1 I 100,000 | coovvrvennncd (V1 I (V1 IO 0| oo 4,900 |07/01/2028| 1FE......
60416Q EP  5|MINNESOTA ST HSG FIN AGY 2011 SERIESE...... | ..... 07/01/2014| Redemption ~ 100.0000............ | veveerreeerrrererirerirene | cerreririrenns 20,000 | .cooovereneee 20,000 0 .0 0 0 [V I 20,000 | .ocvverernn (V1 IR (V1 IR [V I 895 |07/01/2031| 1FE......
60636Y HM 6 |MISSOURI ST HSG 2012 SERIES 1 4.156%......... | ..... 07/28/2014| Redemption ~ 100.0000.........c.. | covrererrererererneenins | cevererens 460,000 | ...cvvnees 460,000 0 .0 0 0 (1 IO 460,000 | ...oovevneene (V1 I (1 IO 0| . 21,098 | 07/01/2033| 1FE......
60637B CN 8| MISSOURI HOUSING 2013 SERIES A  2.650%...... |..... 09/01/2014| Redemption  100.0000... ....80,000 0 .0 0 0 0 11/01/2040 1FE......
60637B CP 3| MISSOURI HOUSING 2013 SERIES B  2.650%...... |..... 09/01/2014| Redemption  100.0000... ..105,000 0 .0 0 0 0 11/01/2041| 1FE......
60637B CR 9| MISSOURIHOUSING 2013 SERIESD 2.550%...... |..... 09/01/2014| Redemption ~ 100.0000............ | ceveerverrrrerrerrene | woveenen. 108,241 | i, 108,241 0 228 (V1 IO 228 | oo 0 , , 10/01/2034| 1FE......
647200 W8 3| NEW MEXICO ST MTGE FIN AUTH 2012B-3 3..... |..... 09/01/2014| Redemption ~ 100.0000............ | ceeeereemernerirncernes | eervrerrneenn 15,000 | oo 15,000 0 .0 0 0 (1 15,000 | ccooovernnns (V1 I (V] IO [V 533 |09/01/2032| 1FE......
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64988R FL 1 |NEW YORK ST MTGE AGY REV 2013 48TH SERIE | ..... 09/18/2014| Redemption ~ 100.0000............ | coverevrernerrmerrerereee | cornrrnneenc 75,000 | woviiireceenn 75,000 | oiiriieenn 77,627 | oo TT AT | (1 [ [RE0) ) (V18 I (RE0) ) I (1 I 77,238 | oo (V] I (2,238) | ....... (2,238) | ...oone. 1,898 |04/01/2041| 1FE......
677377 2M 4| OHIO ST HSG FIN AGY SF MTGE 2013 SERIES..... | ..... 09/02/2014| Redemption  100.0000... 0 .0 0 0 0 11/01/2041] 1FE......
677555 UT 9| STATE OF OHIO 144A OHIO ENTERPRISE BOND. |..... 09/01/2014| Redemption  100.0000... 0 .0 0 0 0 06/01/2020| 1FE......
677555 UW 2| STATE OF OHIO OHIO ENTERPRISE BD 2002-1.... | ..... 09/01/2014| Redemption ~ 100.0000. X \ X 0 .2 0 2 0 03/01/2017| 1FE......
76221R CM  3|RHODE ISLAND HSG & MTG FIN COR 58-A 5...... | ..... 07/01/2014| Redemption ~ 100.0000............ | ... 520,000 520,000 524,441 524,438 (1 [ ({1074 E— (V18 I (602) 0 10/01/2027| 1FE......
83712T DA  6|SOUTH CAROLINA ST HOUSING FIN 2013-1 2.... |..... 09/01/2014| Redemption ~ 100.0000............ | coverrreeerrrrerirerirene | cererirneenne 85,000 | ..coverene 85,000 | ..ovvvvreens 85,000 | ...... 85,000 0 .0 0 0 0 01/01/2041| 1FE......
SOUTH DAKOTA HSG DEV AUTH MTGE 2012
83756C AZ 8fSERI | 09/15/2014| Redemption ~ 100.0000............ | .ccc... 280,000 280,000 280,000 280,000 0 .0 0 0 0 280,000 0 (V] IO 0| e 9,158 | 05/01/2033| 1FE......
882750 MZ 2| TEXAS ST DEPT HSG & CMNTY SERIES 2011B.... |..... 09/01/2014| VaIIOUS........ocvvrrercerrriseierieees | cevenne 90,000 | .ccovovrrenee 90,000 | cooevernees 90,187 | covvvrrenns 90,187 | covvreerirns (U IO (12) 0 (12) (0 I 90,175 | oovvrerin (V] IO (175) | wvoveenne (175) | oo 4,196 |01/01/2030 1FE......
92812U K5  6|VIRGINIA HOUSING DEV AUTH 2013 SERIES B.....| ..... 09/25/2014| Redemption ~ 100.0000............ | coverrreeenrrrerirerernne | corerirneenns 65,826 | ....ocvene 65,826 | ...oocovneen. 65,826 | ...coooneen. 65,826 0 .0 0 0 0 | oo 65,826 | ...covererne (V1 I (V1 IO 0| et 1,232 | 04/25/2042| 1FE......
93978X EK 2| WASHINGTON ST HSG FIN COMMN 2011 SERIES | ..... 09/01/2014] Various. 255,000 255,000 255,417 255,417 0 0 (24) 0 255,392 0 10/01/2031[ 1FE......
1799999. Total Bonds - U.S. States, TErrtories and POSSESSIONS. .........uruuurrsirsriresirssisesserssesssersseessssessesss s sttt 3,379,314 3,379,314 3,373,269 | ........ 3,361,164 | ..o 0 | ieeerne(858) | o (V) I (658) | ovoovernnnnd 0 | e 3,371,940 | oo 0]...7374 | ...7374 | ...126/481 | ...... XXX... . XXX....
Bonds - U.S. Special Revenue and Special Assessment
313399 EK  9|FHLMC 2348 ZK 6.000% 08/15/31.........ccoovererivenens [ o 09/01/2014| Paydown.........cceuvererenermrerienens | coveene 89,415 | ..... 89,415 90,178 | v 89,413 0 .2 0 2 [V I 89,415 | oo (V] I (V1 IO 0| et 3,538 |08/15/2031| 1...........
31339D 7A  O|FHLMC 2417 KZ 6.000% 02/15/32.......c0vvvvverernrrns [ ores 09/01/2014| PaydOWN........coovvvrrveiririerinnirerens | ererersesisniesssrinnss | eeveeeneees 49,701 | v 49,701 | overirrnn 48,639 | .oooveeirna 49,371 0 331 () IO 331 | (V1 I 49,701 | oo 0 [ v 0 | v (V1 I 2,054 102/15/2032[1...........
31339G  JU  6|FHLMC 2367 ZK 6.000% 10/15/31........ovcrererrrcrres | cenee 09/01/2014| Paydown.... .0 10/15/2031| 1...
313390M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31.......cccvvvvervcir | s 09/01/2014| Paydown.... 14,903 . 14,726 14,903 .0 12/15/2031 1...
31339N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32.......covverererrcririce | veves 09/01/2014| Paydown.........ccoueererererererienens | ceveene 218,600 218,600 200,933 213,531 0| e 5,069 | .o (V1 IO 5,069 0 218,600 0 (V1 IO 0| et 8,013 |01/15/2032 1...........
31339W  XR  2|FHLMC 2439 EZ 6.000% 04/15/32.......cccovvvrvvverns | vorne 09/01/2014| Paydown.........ocovvverrirerereresrirens [ coveres 290,371 290,371 280,244 287,318 0] v 3,053 | oo (U] U 3,053 0 290,371 0 (| IO 0. 12,327 |04/15/2032[1...........
313372 DL  1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.......ccccene | cevn. 09/01/2014| PaYAOWN.........ouevrrrereererrrnerienins | cevernerinsiserienieee | cerenineenns 49,398 | ..cooverrne 49,398 | ..o 44,697 | oo 48,156 | ..oovveerernns 0| e 1,242 | v, (V1 I 1,242 | v (U I 49,398 | ..o (V1 IR 0 11/15/2023 1...........
3133TH TM  9|FHLMC 2116 ZA 6.000% 01/15/29.......c..covvvrvrrenns | voree 09/01/2014| PaydOWN........c.ovvrrvervrirerrninirns [ covereninersssssirennnes | covveennnnns 137,513 | v 137,513 | oo 130,491 | oo 135,526 | .ovvererrinnd (1 1,987 | v 0 [ v 1,987 | oo (V1 I 137,513 | o 0 [ v 0 01/15/2029|1...........
31337 HS  5|FHLMC 2125JZ 6.000% 02/15/29.........ccomvververrrnren | cever 09/01/2014| PaYAOWN.........ouvrrrereerrinerienins | ceverseriensinerieninee | cerenineenns 99,878 | oo 99,878 | coovvvrns 95,690 | ..ovvvvrnene 98,894 | ..o 0 | s 984 | oo (V1 IO 984 | oo (1 I 99,878 | .oovverirne (V1 I 0 02/15/2029| 1...
313401 YH 8|FHLMC 15 POOL# 360005 9.500% 07/01/17.......... | ..... 09/01/2014| Paydown.... 70 70 69 69 0 A 0 1 0 70 0 0 07/01/2017|1...
31359F AM  0|FNMA REMIC 1993-208 K 6.500% 11/25/23........... | ..... 09/01/2014| Paydown..........ccoeererenernerienens | cevenne 29,723 | ..... 29,723 28,190 | v 29,320 | cvvreerirns (U IO 403 | oo (V1 IO 403 | oo (1 I 29,723 | oo (V1 I 0 11/25/2023 1...........
31359G B8 8|FNMAREMIC 1994-30 K 6.500% 02/25/24............. | ..... 09/01/2014| Paydown 02/25/2024|1...........
31359L  H3 2| FNMA 1995-W5 A5 7.080% 12/25/25..........ccvvvenees [ o 09/01/2014| Paydown 12/25/2025( 1...........
3136A8 DP 2| FANNIE MAE 2012-104 V' 3.500% 02/25/38............ | ..... 09/01/2014| Paydown.... 02/25/2038 1...
3136A9 WW  4|FNR2012-121 GV 3.500% 01/25/30........cvvererrrcrer [ o 09/01/2014| Paydown 01/25/2030| 1
3136AE  TT  4|FANNIE MAE 2013-54 BA 3.000% 06/25/43 09/01/2014| Paydown.... 06/25/2043(1...
3136AG HV  7|FANNIE MAE 2013-94 CV 3.500% 07/25/33........... | ..... 09/01/2014| Paydown 07/25/2033| 1...........
3137AR WS 1|{FHR 4073 HC 3.500% 03/15/35........cccoverermrrrerirans | ceres 09/01/2014| Paydown 03/15/2035| 1...........
3137AV. 6P 7|FHR 4121 MV 3.000% 12/15/35.......ccoovvererererirnrins | cenne 09/01/2014| Paydown , 12/15/2035] 1...........
3137B3 4W  5|FHR4215LV 3.500% 04/15/33.......ccvvrrervmirrerirans [ v 09/15/2014| PaydOWN........ccvvrrerrierinnrienins | cerernreiesinerieniens | ceverisenenns 63,614 | oo 63,614 | .cocvvenees 63,345 04/15/2033| 1...
313920 SU 5|FNMA 2001-35ZG 6.500% 08/25/31.......cocomereerene [ o 09/01/2014| Paydown 28,321 08/25/2031| 1...
31392E H6 0|FNMA2002-69Z 5.500% 10/25/32........ccomvvevvvernens [ v 09/01/2014| Paydown..........ccovveeerenerverirerens | cevveeerrserrerrnnenee | evnereeend 172,020 | 100 172,020 [ o 164,152 10/25/2032| 1...
31392K HM  1|FHLMC 24450Z 6.500% 05/15/32........cconvvemermnees | e 09/01/2014] PaydOwn.........cvvueerrrennererieeins | ceerermernensieninensnns | eevvnereesenn88,782 | 88,782 | o 87,095 05/15/2032| 1...........
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31392M U4 2|FHLMC 2463 Z 6.000% 06/15/32.......ccvvreeremernns | veres 09/01/2014| Paydown..........ccoucverrenerierirens 06/15/2032| 1...........
31392M U5  9|FHLMC 2463 ZB 6.500% 06/15/32.. N 09/01/2014| Paydown.... 06/15/2032| 1...
31392P RL  1|FHLMC 2484 Z 6.000% 07/15/32 oot [ 09/01/2014| Paydown.... 56,589 ....56,589 ...52,017 55,193 07/15/2032| 1...
31392R  RJ  2|FHLMC 2468 ZA 6.000% 07/15/32.......cccvveervrrmrnns | vener 09/01/2014| Paydown..........ccovererenernerirerens | ceveene 281,389 281,389 271,139 278,539 07/15/2032| 1...........
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32.......ccomvreerimernns | ceres 09/01/2014| PaYAOWN.........ouvvmirrienerierireeens | eereeeesesiesisnenins | cvserienes 115,833 | oovrvis 115,833 | coovvveneee 104,513 | oo 113,878 08/15/2032| 1...........
313920 EE  O|FHLMC 2504 Z 6.000% 09/15/32........ccoovvremrererrae | vener 09/01/2014| PaYdOWN........oucvvrrerrierienerierins | ceverneeissinerieniene | cereniennenns 43,062 | ..covorene 43,062 | ..coovrrrne 41,490 | oo 42,673 09/15/2032| 1...........
313920 JL 9|FHLMC 2499 VZ 6.000% 09/15/32........covvvrvriccris | e 09/01/2014| Paydown..........cccvewvrivcnrinciirenins | coveeae 506,549 506,549 | ............ 497,571 502,915 0 3,633 (V1 IO 3,633 0 506,549 0 (V1 IO 0. 20,483 |09/15/2032( 1...........
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32. e 09/01/2014| Paydown.... 10/15/2032| 1...
313934 VK 0|FNMA 2003-30 HY 5.500% 04/25/33... N 09/01/2014| Paydown.... 04/25/2033 1...
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33........cocoorervrmernes | vever 09/01/2014| Paydown 03/15/2033| 1...........
31405W QT  5|FNMA POOL 801566 5.000% 01/01/20.........cccccoeeres | cevee 09/01/2014| Paydown 01/01/2020| 1...........
36230M FL  6|GN 752871 3.850% 07/15/36.......cccmvermvvercrrcrrnnnes | oever 09/01/2014| Paydown 07/15/2036| 1...........
38378N KA 0[GNMA2013-173VB 3.500% 10/16/33........cccoovuvrees | vorne 09/01/2014| Paydown.... 10/16/2033| 1...........
46637Q  AA 4 |JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 | ..... |09/01/2014| Paydown.... 574,170 574,170 588,013 587,662 0 [ een(13492) | o0 [ i (13492) 0 574,170 0 L P 11,763 | 01/27/2038
48730P AB 6| KEENAN DEV ASSOC OF TN 144A TAX LEASERE | ..... 07/15/2014{ VariOUS..........covvevveererrerrereirens | eeveee 227,714 227,714 227,714 227,714 0 .0 0 0 0 227,714 0 0 [ o0 | e 18,217 |07/15/2028
US ARMY HOSP CASH MGMT FUND SENIOR
911551 AA  7|SECLR .. 09/01/2014] VarIOUS. ......ovvvereareisiisiissiiinnes | coveeas 27,807 | oo 27,807 | oo 27,807 | oo 27,807 0 .0 0 0 [ P 27,807 | oo 0 [ v 0 | e 0| . e 1,385 | 05/01/2032| 1...........
3199999. Total Bonds - U.S. Special Revenue and Special A t.. . . (SRR [T 4,278,819 | ......... 4,278,819 | ........ 4,205,305 | ......... 4211274 | o (U I 5,003 | i (V] I 5,003 | v 0 | s 4,282,131 | oo 0] (3,312) | ....... (3,312)].....159,283 | ...... XXX... . XXX....
Bonds - Industrial and Miscellaneous
00212P AV 0|ASG RESECURITIZATION TRUST 2009-5 A50........ | ..... 09/01/2014| Paydown..........cccveveervnerererereens , 061 | 0 [ 158,519 | 0 | (V1 IO 0| e 3,791 | 02/28/2037| 1FM.....
00213R  AA  1|ARLFIRSTLLC 2012-1A A1 1.904% 12/15/.....cccc0. [ oo 09/14/2014| Paydown..........ccovenrenrernnrernnnns , § , , . 238 | 0 [l 0 | e (V1 I 925 | 12/15/2042| 1FE......
00228# AA  0|AV CINGULAR LLC CINGULAR WIRELESS LLC..... | ..... 09/15/2014| Redemption 08/15/2021| 1...........
004375 AN 1| ACCREDITED MORT LOAN TRUST 2003-2 A1 4...|..... 09/01/2014| Paydown ...65,474 | .. . . 10/25/2033| 1FM.....
00442Q AG  3|ACE SECURITIES CORP 2003-MH1B1 6.500%.... |..... 09/01/2014| PaydOWN........ccvvrrererrnernerienins | coversreiensrneneninne | s 116,744 | i, 116,744 | ............ 123,311 | v 118,552 | covvueerciennn 0 | e (1,808) [ vooovernerniens (V1 I (1,808) | ..veveernen (1 I 116,744 | ..o 0 08/15/2030| 3AM.....
008414 AA 2| AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. | ..... 09/25/2014| PaydOowN........c.vvrvvrerririrernrinnirens [ orrennsisninninennnes | svvvreieneeenn 16,283 | i 76,283 | ..cocvvrnee 72,969 | .ovvernnee 73,006 | coovvrrerninnnd (V1 I 3277 | oo 0 [ e 3277 | v (V1 N 76,283 | oo 0 07/25/2043| 1FM.....
02640F AA  6|AMERICAN GEN MRTGE LOAN TR 2010-1A A1...... | ..... 09/01/2014| PAYAOWN........courerrrrrnerierireeens | oereseersessesessenins | evverinens 183,465 | ..coovvnee 183,465 | ...coovvneee 183,421 | o 182,874 | oo 0 | s 591 [ s (V1 I 591 [ oo (1 183,465 | ..covennnd 0 03/25/2058| 1FM.....
03063P AE 2| AMERICREDIT AUTOMOBILE REC 2010-3C 3..... |..... 09/08/2014| Paydown.... 594,578 594,578 594,526 594,570 0 .9 0 9 0 594,578 0 04/08/2016| 1FE......
03064N AF  3|AMERICREDIT AUTOMOBILE REC 2011-2C 3..... | ..... 09/08/2014| Paydown 274,732 274,732 274,117 274,729 0 .3 0 3 0 274,732 0 10/12/2016| 1FE......
03215P EQ 8| AMRESCO RESIDENTIAL SEC CORP 1998-2 A5..|..... 09/01/2014| Paydown.........ovvvvervrerernninnirens [ corrennsisninnineninnns | vvvvrereneenn 93,556 | covviiriinnns 93,556 | .ovvvrerne 86,657 | .ovvvrennen 89,454 | ..o 0 [ o102 | o0 | 4,102 | e (V1 I 93,556 | .o 0 02/25/2028| 1FM.....
03215P ET 2| AMRESCO RESIDENTIAL SEC CORP 1998-2 M2F. | ..... 09/01/2014| Paydown..........cccvevvrrenereerereens . 750 691 | .. 735 0 (1 I 750 | oo (V1 I (V1 IO (U IO 40 |06/25/2028| 1FM.....
04542B MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4..... |..... 09/01/2014| Paydown..........ccvveerveverrnerirerins | vevernrriennrnerrenene | e 147,011 | i, 147,011 | o 146,654 | ............ 147,072 | oo 0 (V1 I 147,012 | oo (V18 I ()] - (] 4,864 | 06/25/2035| 1FM.....
04626R AA 4 |ASTORIA POWER PROJECT SERIES A 144A 5.... 1 ..... 09/01/2014| Redemption ~ 100.0000............ | covereevrerrmerrrerrnee | wrvreennenns 133,267 | v, 133,267 | oo 133,267 | cocovvrnne 133,267 0 (1 I 133,267 | oo (V1 I (V1 IO 0| e 5,091 | 05/01/2016| 2FE......
049164 AU  O|ATLASAIRINC 1999 1A-1 7.200% 01/02/1........o.. | ..ece 09/02/2014| Redemption .173,375 01/02/2019) 3...........
053332 AP 7|AUTOZONE INC 3.125% 07/15/23.......ccovvvmerrmrens [ e 08/18/2014| Sterne Agee ..500,000 ..20,486 | 07/15/2023
05532 DT  8|BCAP LLC TRUST 2009-RR13 1A5 6.000% 05...... |..... 09/01/2014| PaydOWN........oocvemvererenrrierirenens | cevvrerissrirerirenenee | vvveeeen 147,644 | 147,644 | 148,659 | i 147,333 | 0 | e 31T |0 | e 31T 0 [ 147,644 | 0| (V1 IO 0| et 5,786 | 05/26/2037
05606T AA 1|BXG RECEIVABLES NOTE TRUST 2010-AA 5..... E.. | 09/02/2014] PaydOwn..........cccoevermerenmreneernnees | conerrneeineesnninneins | cervvenernenne L1160 | it 77,160 | el 77,01 | il 77,040 | a0 | e 119 | 0 | 119 |0 | il 77,160 | 0 | (V] IO (U 2,641 | 03/02/2026
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05606U AA  8|BXG RECEIVABLES NOTE TRUST 2012-AA 2. | .... 09/02/2014| Paydown 0 .0 0 0 0 12/02/2027| 1FE......
05606V AA  6|BXG RECEIVABLES NOTE TRUST 2013-AA 3..... |..... 09/04/2014| Paydown.... 0 29 0 .29 0 12/04/2028| 1FE......
05949A FC  9|BANK OF AMERICA MORTGAGE SEC 2004-4 3A3. | ..... 09/01/2014| Paydown.........ccovvenerrnriinerneeens | cevenerinneiserneneee | cevnrrennennn29,208 | 29,208 | 128,806 | v 29,021 | i 0| s 186 | oo (V1 IO 186 | oo 0 05/25/2019| 1FM.....
05949C KJ 4 |BANC OF AMERICA MORT SEC 2005-9 3A3 5...... | ..... 09/01/2014| Paydown 368 (V1 IO 368 | .o 0 10/25/2020( 1FM.....
05955Q AE  6|BANC OF AMERICA FUNDING CORP 2009-R17 3A | ..... 09/01/2014| Paydown 0 58 0 58 0 02/26/2020| 1FM.....
05955R  AA 2 |BANC OF AMERICA LARGE LOAN 2009-FDGA..... | ..... 09/01/2014| Paydown..........ccovererennrrnerirerins | cevererrienernenirenenee | cevererneens 15,648 | i 15,648 | 16,619 | o 16,449 | i (U [ (L0 ) I (V18 I (10D I 0 01/25/2042| 1FM.....
05956T AC  3|BANC OF AMERICA FUNDING CORP 2011-R1 A2..|..... 09/01/2014] PaYAOWN.........oucvvmeireriniierierins | ceeerseeissiseeiiesiees | oneiins 1,083,545 | ........1,083,545 | ........1,037,494 | ....... 1,065,160 | ....cooevnnennd 0 e 2,957 | coovrieind (V1 IO 2,957 | oo 0 08/26/2036| 1FM.....
08623# AA 4 |BERWIND PHARMACEUTICAL SERVICE SERIES A ..... 09/22/2014] MAEULIEY.......ccooveeeeecrierieeerrenis | veeerreisensenieninee | oveiens 5,000,000 5,000,000 0 .0 0 0 0 09/22/2014| 2...........
123168 AA  4|BUSH TRUCK LEASING LLC 2011-AA A 5.000...... | ..... 09/01/2014] PaYAOWN.........orvvrrirrirniineiieiins | ceverseeissieniieniene | cereneineenns 76,229 | oo 76,229 | i 76,049 | i 76,013 [ 0| s 216 | oo (V1 IO 216 | oo 0 09/25/2018| 1FE......
124860 CB  1|C-BASSLLC 1999-3 A 6.350% 01/01/29........ccovevs | vevee 09/01/2014| PaYAOWN........couvvrrererrrinnerienins | ceverreeissrinerieninee | cerenineenns 16,274 | oo 16,274 | 15,974 | 16,079 | (1 I 153 | oo (V1 I 153 | oo 0 01/01/2029| 1FM.....
12489W GE 8| C-BASS 2002-CB6 M2F 5.820% 01/25/33........cccoce. | covee 09/01/2014] PaYAOWN.........ovvvmrereirnrinerienins | ceeerseeissieniieniens | cereeeineenns 66,371 | .overerren06,371 | i 83,765 | i 83,765 | e 0 e 2,606 | .ooorrierinnn (V1 IO 2,606 | c.ovrerennd 0 01/25/2033| 1FM.....
12489W MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/35..........coc.. | ceoe. 09/01/2014| PaYAOWN........couvvrrererrriinerienins | voverreeissrinerienieee | cerneninneenns 42,553 | oo 82,553 | i A244T | A241T | (U [P (4) 0 (4) 0 08/25/2035| 1FM......
1248P8 AC 3 |CREDIT-BASED ASSET SER & SECUR 2006-MH1. | .... 09/01/2014| Paydown.... 209,112 209,112 215,908 0 | s 464 | oo, (V1 IO 464 0 209,112 10/25/2036| 1FE......
125634 AN  5|CLI FUNDING LLC 2014-1 A 3.290% 06/18........... | ..... 09/18/2014| Paydown 80,161 | ... 80,161 .80,128 0 0 A 0 1 0 .80,129 06/18/2029| 1FE......
126185 AA  5|CPS AUTO TRUST 2012-A A 2.780% 06/17/1........ | ..... 09/15/2014] PaYOWN.........crvvrrirrirriineiieiins | ceverseeinsiesiieniene | cereeeineenns 76,031 | oo 76,031 | oo 76,022 | oo, 76,026 0 .5 0 06/17/2019| 1FE......
126186 AA  3|CPSAUTO TRUST 2011-AA 2.820% 04/16/1........ | ..... 09/16/2014] PaYdOWN.........ouevvrrereernrirnerienins | ceeersersssinesienines | cerveniseenns 82,182 | oo 82,182 | ccovvvrn. 82,171 | o 82,179 0 .3 0 04/16/2018| 1FE......
126195 AA  4|CPSAUTO TRUST 2011-BA 3.680% 09/17/1........ | ..... 09/15/2014| PaydOWN........ccovvrrveririrerinniinirens [ coverenineressssiennnes | covveenennns 121,590 | ............ 121,590 | oo 121,576 | oo 121,586 0 .5 0 09/17/2018| 1FE......
12624V AB  8|CPS AUTO TRUST 2012-DB 1.940% 03/16/2........ | ..... 09/15/2014| PaYAOWN.........oucvvrrererrnrinnerienins | vorerneeissrnerienieee | cerneninneenns 97,717 | v 97,717 | v 97,704 | v 97,711 0 .6 0 03/16/2020| 1FE......
12625A AB 3 |CPS AUTO TRUST 2013-AB 1.890% 06/15/2........ | ..... 09/15/2014| Paydown 270,358 270,358 270,339 270,343 0 14 0 06/15/2020| 1FE......
126408 GT  4|CSXCORP 3.700% 10/30/20.........cccommrrmerermrrrerinns | cenee 08/14/2014| Deutsche Bank Securitie! ..1,062,010 1,000,000 | .........1,030,050 .0 10/30/2020| 2FE......
12642M AQ 3| CREDIT SUISSE MORT CAPITAL CER 2009-12R... | ..... 09/01/2014| Paydown . ...31,390 | .. ...31,743 0 [ o] [0 [ 31,390 | 0 [0 [ 05/27/2037| 1FM.....
12643F AA 2| CTL CAPITAL WALGREEN CO 144A 2001-8 LESS.. | ..... 07/31/2014| Redemption ~ 100.0000............ | .ccc... 2,255,338 | . 2,255,338 2,255,338 0 | o0 [ vviiiien0 [ 100002,255,338 | 0 | ciiend0 | 0 11/15/2026| 2...........
12646W AH  7|CREDIT SUISSE COM MTGE TRUST 2013-IVR2A. | ..... 09/01/2014| PaYAOWN........coovvvrrierrrierienirerens [ rreersssiseeniisrinnss | seveereneees 46,627 | ovveienn 46,627 | .o 47402 | oo 47,254 | L0 et (B27) | 0| cooieeeeen(827) | ieeieieien0 | 86,627 | a0 | 0 0 ] s 04/25/2043( 1FM.....
12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVR3. | ..... 09/01/2014] PaYAOWN.........orvvrrererrerinerienins | ceeerseesssinerienieee | cereeiseenns 52,306 | .coovovrrenn 52,306 | ..coorrrnnens 52,980 | oo 52,947 | 0 | e (B41) | 0 | o (BAT) [ 0 [ 52,306 | 0 | 0 | 0 | 05/25/2043| 1FM.....
COUNTRYWIDE ASSET-BACKED CERT 2005-3
126673 2§ 4\AF4 | 09/01/2014| Paydown.........ccoueerererernerienens | ceveene 232,630 232,630 227,687 230,660 0| e 1,970 [ oo, (V1 IO 1,970 0 232,630 0 (V1 IO 0| oo 8,128 | 08/25/2035| 1FM.....
COUNTRYWIDE ALTERNATIVE LOAN 2004-13CB
12667F KH 7/\A .. 08/01/2014| Paydown..........ccouvererenernerrenens | vevenne 585,797 | ... 585,797 585,157 583,506 0 2,292 (V1 I 2,292 0 585,797 0 (V1 IO 0| . 21,421 | 07/25/2034| 1FM.....
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB
12668A MN 2(A |l 09/01/2014| Paydown 11/25/2035| 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17 55.. |..... 09/01/2014| Paydown 10/25/2035| 3FM.....
126690 CF 3| COUNTRYWIDE HOME LOANS 2002-12 A8 6.50.. |..... 09/01/2014| Paydown.... 11/25/2032| 1FM.....
12669E  4M 5| COUNTRYWIDE ALTERNATIVE LOAN 2003-20 CB | ..... 09/01/2014| Paydown 10/25/2033| 1FM.....
12669E AF 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-5T2 A6 ..... 09/01/2014| Paydown.... ..97,381 0 [ 0 | 0 | 05/25/2033| 1FM.....
12669E LA 2| COUNTRYWIDE ALTERNATIVE LOAN 2003-24 A4. | ..... 09/01/2014| Paydown.........cccuveervemrrenerienens | ceveene 554,564 554,564 532,945 548,786 0| e 5,779 | v (V1 IO 5,779 0 554,564 (V1 IR 0] . 20,218 | 07/25/2033| 1FM.....
12669E  S6 4| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A12] .... 08/01/2014| Paydown.........ccoeereremeenerrenens | ceveens 210,416 210,416 204,498 209,308 0| e 1,108 | e (V1N I 1,108 0 210,416 (V] IO 0| e 6,225 | 10/25/2033| 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 2004-10 A7 5.00.. |..... 09/01/2014] PaYAOWN.......courvmmrerrnerierirenens | covvvreerieniesesnenins | cveverineens 158,906 | ...ccvvvvees 158,906 | ....ccoovue 154,139 | ccovveneee 158,042 0].. 865 (V1 O 865 | .o (1 158,906 | ...ovvenrennd (V1 IR (V] IO (U 5,414 | 07/25/2034| 1FM.....
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12669F ZQ 9| COUNTRYWIDE HOME LOANS 2004-8 1A8 5.25.. | ..... 09/01/2014| Paydown.........ccoveereneenerienens | cevenne 289,791 289,791 271,679 287,850 0 0 289,791 0 (V1 IO (U I 9,928 | 07/25/2034| 1FM.....
12669G C8 2| COUNTRYWIDE HOME LOANS 2005-13 A8 5.50.. | ..... 09/01/2014| Paydown.... 299,434 299,434 292,417 292,417 0 0 299,434 0 [0 [ IO | I R 10,620 |06/25/2035| 1FM.....
12669G EZ 0|COUNTRYWIDE HOME LOANS 2004-28R A2 5.5.1..... 09/01/2014| Paydown.... 307,748 307,748 303,237 305,873 0 0 307,748 0 (VI ISV ) I IV 10,603 |08/25/2033| 1FM.....
140725 AE  2|CAPTEC GRANTOR TRUST 20 8.155% 06/25/14.... | ..... 09/01/2014| PaYdOWN.......couvvvmrerrnerierirenens | ovrereerienienesnenins | cveverieens 179,289 | .cvvvenee 179,289 | ..oovvveneee 179,289 | c.ovvveneee 179,289 0 (V1 I 179,289 | coovvvernnnd (V1 I (V1 IO (U I 0 | 06/25/2014| 6FE......
14170T AM 3| CAREFUSION CORP 3.875% 05/15/24..........cccocene | vonee 08/27/2014| Credit SUISSE.........coorverrirrrirnens | cevereriseieeriiesiees | v 1,015,360 | ......... 1,000,000 998,370 0 0 0 998,404 0 . 16,956 | ...... 16,956 | ...... 10,764 |05/15/2024| 2FE......
14366U AC 6| CARNOW AUTO RECEIVABLES TRUST 2012-1AC | ..... 07/15/2014] PaYAOWN........couvvrnrvirnerierirrens | ovvereerieniesesenins | cveverieens 197,534 | .coevern 197,534 | ...ccovoeeee 197,500 | coovvreneee 197,528 0 (V1 I 197,534 | v (V1 I (V1 IO 0| e 5,692 | 03/15/2016| 2AM.....
152314 PH  7|CENTEX HOME EQUITY LOAN TRUST 2005-D AF5|..... 09/01/2014| PaYAOWN.........ouevmirriineiieiireeens | eerieeiseniesisseeins | cvveerienes 171,825 | v 171,825 | oo 171,825 | oo 171,213 | e 0 | cvveeereeB12 | i [ 812 | (1 I 171,825 | oo (V1 IO (V1 IO (U I 6,466 | 11/25/2035| 1FM.....
171855 AA  7|CINCAPVLLCVAA 9.230% 11/05/16.......cconccrvee | cevee 09/05/2014| Paydown.... ..169,804 0 .0 0 0 0| 169,804 | o0 | i | 0 | e 10,439 | 11/05/2016| 2AM.....
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5... | ..... 09/01/2014| Paydown.... 3,699 | 3,531 | 3,831 | (1 I 167 | oo (V1 IO 167 | o 0 | oo 3,899 | o0 | i | 0 | s 139 |09/25/2035| 1FM.....
172973 5F 2| CITICORP MORTGAGE SECURITIES 2006-1 2A1... | ..... 09/01/2014| Paydown 35,723 35,030 | ...... 35,371 0 352 (V1 I 352 | oo (U I 35,723 | v (V] IR (V1 IR 0 e 1,171 |02/25/2021| 1FM.....
173088 AL 2 |CITIBANK OMNI MASTER TRUST 2009-A13 A13.... | ..... 08/15/2014| Paydown 3,000,000 | ......... 3,072,188 | ......... 3,010,370 | oo 0. [QLUKRT(0) ] [E— (V18 I (10,370) | ..cvvvverecs 0 08/15/2018| 1FE......
17309N  AD  3|CITICORP RESIDENTIAL MORT SEC 2006-1 A4..... | ..... 09/01/2014| PaydOWN.......cocvvmrererinerirerierens | cevvrerersernenineenee | evvnnernnenn 96,878 | o 96,878 | ..ovvvrreens 87,674 | .ovvveren. 93,742 | coovrns (U I 3,136 | v (V1 IO 3,136 | v 0 07/25/2036| 2FM......
17311A  AD 7 |CITICORP MORTGAGE SECURITIES 2006-7 2A1... | ..... 09/01/2014] Paydown.........coovveerenniierineeins | ceveerrinneienrinnnene | eververnnereendy 860 | i ,860 | 03970 | iiiiecn,272 | (0 IO, 188 | oo (V1 IO 188 | oo 0 12/25/2021| 1FM.....
17312D AC  2|CITICORP MORTGAGE SECURITIES 2007-8 1A3... | ..... 09/01/2014| Paydown 0 .0 0 0 0 09/25/2037| 1FM.....
17321L  AA 7| CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. | ..... 09/25/2014| Paydown.... 3467 | 34167 | 33470 | 33,476 | 0| v 691 | oo (V1 IO 691 | oo 0 10/25/2043| 1FM.....
178779 BV 5| CITYSCAPE HOME EQUITY LOAN TR 1997-B A6... | ..... 07/18/2014| Brean Capital............ooceevvveernes | vevenne 318,980 | ............399,975 | ..o 33,867 | o0 | 33,867 | oot (V1N IO (V1 IO 33,867 | oo 0 05/25/2028| 6FE......
178779 BV 5|CITYSCAPE HOME EQUITY LOAN TR 1997-B A6... | ..... 06/01/2014| Paydown..........cccvervrvrrernrrernnnns 534 .0 () IO 534 | 0 05/25/2028| 6FE......
178779 BV 5| CITYSCAPE HOME EQUITY LOAN TR 1997-B A6... | ..... 07/01/2014| Security WIthdraw............ccoveeves | covvrrrrrrnernerrenennee | oververnneeiniecns0 | e (406,283) | oo (34,401) | covoeiviinennl0 | i (34,401) | .oovvrrernnne (V] I (V18 I (34,401) | ovvrrernen (U IO (34,401) 05/25/2028| 6FE......
20030N 60 6|COMCAST CORP 5.000% 12/15/61........c.coovvverinrns | s 07/15/2014| Wells Fargo Securities 0 .0 0 0 0 1,000,000 12/15/2061| 1FE......
20846Q HQ 4|CONSECO FINANCE SEC 7.1500% 05/01/33.......... | ... 09/01/2014| Paydown 0 .0 0 0 0 .15,596 .05/01/203¢ 6FE......
21075W  BA 2| CONTI MTGE HOME EQUITY 1995-1 A5 8.700...... ] ..... 09/01/2014| Paydown.... 0 .0 0 0 (V1 I 1,838 06/15/2025| 4FM.....
21075W BX 2| CONTIMTGE HOME EQUITY 1995-4 A9 3.751......  ..... 09/01/2014| PaYAOWN.........ouvrrrereererenernenins | roversersessisesieninee | cerenineenns 11,563 0 .0 0 0 (0 IO 8,804 03/15/2027| 4FM.....
21075W CJ 2| CONTI MTGE HOME EQUITY 1996-1 A7 7.000......]..... 09/01/2014| PaydOWN.........ovurevrrerenriernnins [ v | ovrneineienes 241 | 2811 |l 1,897 | 2,340 | 0 03/15/2027| 1FM.....
21075W CJ  2|CONTI MTGE HOME EQUITY 1996-1 A7 7.000......] ..... 07/01/2014] PaYAOWN........couevrirerineiierienins | seeerneinensesiesenes | seesnseenesinns 1,483 | o 1,483 | il 167 | 1,440 | 0 03/15/2027| 5FM.....
21075W ER 2| CONTI MTGE HOME EQUITY 1997-2 A8 6.307......] ..... 09/01/2014| PaydOWN........ccvvvrverrririerienirerens [ oveersenineeniisrinnss | eevveeeneees 16,146 0 04/15/2028| 1FM.....
22540A CP 1| ASSOCIATES MANUF HOUSING 1997-2 CLASS M. | ..... 09/15/2014| Paydown 282,324 0 03/15/2028| 1FE......
22540V MK 5| CSFB TRUST 2001-HE30 M-F-1 7.650% 07/2........ | ..... 08/01/2014| PaydOWN........coovvrvrrririerinninrerens [ rreersnsisneensierinnss | cevveeeniens 60,060 | ..............60,060 | ............ 42,017 | .ccce0er 45,933 | i 0 07/25/2032| 1FM.....
22540V XF 4| CSFBTRUST 2002-HE4 MF2 7.420% 08/25/3........ | ..... 07/01/2014] PAYAOWN.........ourerirreniierireeins | eereserseniesinensns | coveresneesssesseesad 0 , 0 .0 0 0 (1 I 12,523 08/25/2032| 1FM.....
22540V ZZ  8|CSFBTRUST 2002-5 4B1 7.500% 02/25/32.......... |..... 09/01/2014| PaydOWN.......couvverreriierierirrens | eevienerienienesneeins | cveverieens 108,604 | ............ 108,604 | .............. 89,593 | .ovcviene 89,593 | ..ocveriinns 0 e 19,012 | oo (V18 IO 19,012 | v (V1 I 108,604 02/25/2032| 1FM.....
225458 AY  4|CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A ..... 09/01/2014| PaydOWN........c.vuurveerinerierirnens | evrienerienienesnenins | cveverieens 199,080 | .covvvree 199,080 | ..ovvveveee 195,677 | wooovvvenee 195,677 | oo 0 02/25/2035
2254W0 KD 6|CS FIRST BOSTON MRTGE SEC 2004-7 6A1 5.... | ..... 09/01/2014| PAYAOWN.........ouevmirrreerierireens | eereseisensesissennns | evseerinees 102,662 | ..covvenees 102,662 | ..ooeveveee 104,972 | o 103,472 | v 0 10/25/2019
226829 AA  7|CROCKET COGENERATION 144A 5.869% 03/30.. | ..... 09/30/2014| Redemption ~ 100.0000............ | voveeurveenmrererirerirene | cererirrenns 49,993 0 03/30/2025
231516 AA 3| CURTIS PALMER INC 144A GUAR EPCOR POWER| ..... 07/15/2014) MAEULILY........cooveeeeecreerierirneirns | ceeerseeissisnenseninee | oneinn 3,500,000 07/15/2014
23389@ AA  9|DAIRYLAND POWER COOPERATIVE 3.420% 03/.|..... 09/30/2014| Redemption ~ 100.0000............ | .cc.... 25,000 0 03/30/2043| 1...........
237194 A# 2 |DARDEN RESTAURANTS INC SERIES B 4.520%. | ..... 07/31/2014| Redemption ~ 100.0000............ | coverurrerrerrerrenirnee | eoveennns 5,000,000 | .........5,000,000 | ........ 5,000,000 0 08/28/2024| 2...........
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25087* AA  1|DETROIT INTL BRIDGE COMPANY SERIES A 4...|..... 09/02/2014| Redemption ~ 100.0000............ | covrerrevrerererernennns | ceveerienns 135,510 | woovrrvnees 135,510 | voovvrennee 135,510 | coovvveneee 135,510 0 .0 0 0 (1 I 135,510 | coovvrerrenncd (V1 I (V1 IO 0| e 4,325 |09/02/2014| 2FE......
257375 AB 1| DOMINION GAS HLDGS LLC 144A 3.550% 11/..... | ..... 08/06/2014| Tax Free EXChange.........coccvevers | voverveenernerireninee | v 1,997,812 | ......... 2,000,000 | ......... 1,997,640 | ......... 1,997,680 | ...coovvvvrnennd 0 | s 132 | o (V1 I 132 | v 0| e 1,997,812 | oo (V] I (V1 IO 0 . 37,275 | 11/01/2023| 1FE......
26441C 30 3|DUKE ENERGY CORP 5.125% 01/15/73........cccceee. | e 07/15/2014| Wells Fargo Securities 500,000 500,000 500,000 0 .0 0 0 0 500,000 0 .. (22,011)| ..... (22,011)| ...... 19,219 | 01/15/2073| 2FE......
29977J AB  2|EVERBANK MTGE LOAN TRUST 2013-1A2 2.5.... ] ..... 09/01/2014| PaydOWN........ccvevrerrrenerrerierens | covveerrnerienirneenee | evvenerrnene82,056 | o 62,056 | ...ooovvneen 62,425 | ..ovvornen. 62,305 | ..ocrrvrirnns (U [ [VZ1) ) I (V18 I (VZ1e) ) IR 0 | o 62,056 | ..coveverne (V1 I (V1 IO 0| e 1,054 |03/25/2043| 1FM.....
29977K AA  1|EVERBANK MTGE LOAN TRUST 2013-2A 3.00.... | ..... 09/25/2014| Paydown..........ccoevvrrieererineins | revrinrrneeinesineeens | cennereennnn 26,117 | e 26,117 25904 | .oovvorns 25,907 | cooovrveriens 0 | s 210 | oo (V1 IO 210 | oo (1 I 26,117 | oo (V1 IO (V1 IO (U I 519 [06/25/2043| 1FM.....
301657 AA  0|EXETER AUTOMOBILE REC TRUST 2013-1AA..... |..... 09/15/2014| Paydown..........cccvveeervnerierereens 251,688 251,677 251,680 0 .8 0 8 0 251,688 0 (V1 IO 0| e 2,165 | 10/16/2017| 1FE......
30291D AB  2|FRSLLC 2013-1AA2 3.080% 04/15/43.........ccccovuere | vever 09/15/2014| PaydOwn.........oveurverrenerierienins | ceerveenineninsnisennns | cevnnerieneennn 3,139 | i 3,139 | e 3,139 | ... 3,139 0 .0 0 0 (1 I 3,139 | o (V1 IO (V1 IO (0 IO 65 |04/15/2043| 1FE......
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1A7........ | ..... 08/01/2014| Paydown.... 845,643 845,643 837,186 842,209 0 e 3,434 | (V1 IO 3,434 0 845,643 0 0 o0 | s 30,969 | 05/25/2034| 1FM.....
33843B AC  1|FLAGSHIP CREDIT AUTO TRUST 2012-1B 3....... |..... 09/15/2014| Paydown.... 342,846 342,846 342,840 342,844 0 .3 0 3 0 342,846 0 0 | a0 | e 7,584 |10/16/2017| 1FE......
33843C AA 3 |FLAGSHIP CREDIT AUTO TRUST 2013-1 A 1. | ot 09/15/2014| Paydown..........ccouvererenernerirenens | coveene 271,276 271,276 271,243 271,251 0 25 0 .25 0 271,276 0 (V1 IR 0 e 2,393 | 04/16/2018| 1FE......
345397 WW 9| FORD MOTOR CREDIT 3.664% 09/08/24.............. | ..... 09/04/2014| CItIGrOUP. ........ocvveeerreerererienins | ceeerseeiseiseessesiees | oneines 1,497,255 | ......... 1,500,000 | ......... 1,500,000 0 0 .0 0 0 0| e 1,500,000 | ......coouee. (V] I (2,745) | ...... (VAL ] — 153 |09/08/2024| 2FE......
FREEPORT LNG DEVELOPMENT LP SENIOR
35669%# AA 2(NOTE | 09/30/2014| Redemption ~ 100.0000............ | coveerrvrirerniirerirens | coverinniens 65,489 | oo 65,489 | ..coovvvnncn. 65,489 | ..ocovvncn. 65,489 0 .0 0 0 0 | oo 65,489 | ..coooverennn (V1 IO (V] IO (U I 3,193 | 06/30/2025 2FE......
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2........ | ..... 09/01/2014| PaYdOWN........coucvvrrererrerirnerierins | roverseeissiinerienieee | cerneeeseenns 64,773 | oo 64,773 | v 65,259 | ..ovvrernene 65,066 | ....cooerernes (U [ [VASK) ) I (V1N I (VASK) ) I 0 | e 64,773 | v (V] I (V1 IO 0| et 3,068 |04/25/2029| 2FM.....
36157R D9 3| GE CAPITAL MTG 1999-HE M 6.705% 04/25/........ | ..... 09/01/2014| PaydOWN........ccvvrrveerririererirerens [ ererersnsisniensierinnss | seveereneees 21,194 | o 21194 | e 20,049 | .covennee 20,195 | oo (V1 I 999 | i (0 TR 999 | L (V1 I 21,194 | o 0 [ v 0 | v 0 . e 1,004 | 04/25/2029| 2FM.....
GMAC MORTGAGE CORP LOAN TRUST 2004-J6
36185N 5V 8(2A |l 09/01/2014] PAYAOWN.........ouviririirriierireeins | erveeniseesiesiseeiinns | cvveriienns 452,593 | ... 452,593 | ..o 442154 | ............ 446,949 | ..oocoovvnnnd 0 e 5,643 | i (V1 IO 5,643 | i (V1 I 452,593 | ..cocoornnn. (V1 IO (V] I 0. 16,652 |02/25/2035| 1FM.....
36242D RF 2 |GSR MORTGAGE LOAN TRUST 2004-15F 5.500.. | ..... 09/01/2014| PaYAOWN........couvvrrrrrnerierireens | rereseersessesessenins | evverinnens 159,206 | ..ovvvveees 159,206 | ...ocvvvee 163,584 | ............ 160,825 | oo 0| e (1,620) [ ..o (V1N I (1,620) | ..vovvvernes (1 159,206 | ..oovvvenenned (V1 I 0 | o0 | 6,066 | 01/25/2020| 1FM.....
39121  A* 1| GREAT RIVER ENERGY 2009B 5.810% 07/01/...... | ..... 07/01/2014| Redemption  100.0000... 279,070 279,070 279,070 279,070 0 .0 0 0 0 279,070 0 0 | o0 [ e 16,214 |07/01/2021{1
40405T AA  1|H &P INV PARTNERS-CARMEL INC 144A LEASE.. | ..... 08/15/2014| VAIOUS........oovvrererrrerernerieeninens | oeevsserseniesessenins | evsessinens 467,000 | ..oocvernes 467,000 | ..oooovnees 467,000 | ............ 467,000 0 .0 0 0 (U IR 467,000 | .cooovernvens (V] I (VI IOV 1 I IO 40,629 |02/15/2021|1...
40432B  AA  7|HSIASSET LOAN OBLIGATION 2007-2 1A1 5....... | ..... 09/01/2014] PaYAOWN.........orvvmrireirriineiieiins | cevereeeissiesiseniene | cereeeineenns 21,963 | oo 21,963 | coverins 19,987 | covvvrrrnee 20,945 | oo 0 e 1,018 | e, (V1 I 1,018 | o [V I 21,963 | oo (V1 IO (V] I (U I 841 [09/25/2037| 1FM.....
42710T AA  7|HERCULES CAPITAL FUNDING TRUST 2012-1AA | ..... 09/16/2014| PaYAOWN........couvvmmrrivnerierireens | oereseerseniesesnenins | cvserinens 719,110 | ooverneee. 719,110 | .ooeenne 719,110 | oo 719,110 0 .0 0 0 (1 I 719,110 | oo (V1 I (V1 IO 0 . 14,861 | 12/16/2017| 1FE......
44106M AG 7 |HOSPITALITY PROPERTIES REITS 5.125% 02.... |..... 08/15/2014| Call -~ 100.0000.........covrmrrrereins [ erreremrrmrrmrnrirerinnes | eeverens 4,000,000 | ......... 4,000,000 | ......... 3,923,520 | ......... 3,988,958 | ....cccvvunnd (VN 6,036 | ...covvernnnn 0 [ v 6,036 | ...oovvennd (V1 I 3,994,994 | ............. 0 [ oo 5,006 | ........ 5,006 |..... 205,000 |02/15/2015| 2FE......
449670 CP  1|IMC HOME EQUITY LN TR 1997-3 CLASS A6........ | ..... 09/01/2014| Paydown.... ....14,165 08/20/2028| 1FM.....
45254N  FL  6|IMPAC CMB TRUST 2003-9F A1 1.155% 07/2....... | ..... 09/25/2014| Paydown.... ..21,392 07/25/2033| 1FM.....
IMPAC SECURED ASSETS CMN OWNER 2004-2
452541 PL 2|AS | 09/01/2014| Paydown..........ovrvverrnrerernninninns [ correrrnerinnsereninnes | errnrennen 183,773 | o 08/25/2034| 1FM.....
IMPAC SECURED ASSETS CMN OWNER 2004-2
45254T PM O|A6 09/01/2014| Paydown.... 08/25/2034| 1FM.....
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A 3 .109/15/2014| Paydown 12/15/2048| 1FE......
46616P AA  1|HENDERSON RECEIVABLES LLC 2011-1AA 4 .109/15/2014| Paydown.... ..69,778 ...69,778 10/15/2056| 1FE......
46626A AA 2| JP MORGAN H&Q BUILDING SF CA 144APASS T. | ..... 09/15/2014| Redemption ~ 100.0000............ | .cc.... 228,543 228,543 09/15/2017| 1...........
46639G AL  0|JP MORGAN MTGE TRUST 2013-1 1A2 3.000%... |..... 09/01/2014| Paydown..........ccvvveervnirierereens , , , 03/01/2043| 1FM.....
46640B AC  8|JP MORGAN MORTGAGE TRUST 2013-2A2 35.. |..... 09/01/2014] PaydOWN........ccvvmrererenrinerienins | cevernerinnnineniseninee | ceverrenneene89,817 | 89,817 | .e....88,245 | L 88,633 | ..ovrerirns 0| e 1,184 | s (V1 I 1,184 | v 0 | verrrernen89,817 | s (V1 I (1 IO 0| e 2,079 | 05/25/2043| 1FM.....
46641A AA 3| JP MORGAN TAXABLE HFA TRUST 2013-2A 4. ..... 09/01/2014| Paydown..........cveuvveervnerirerienens | covviennrnerirenirseenns | cvvvernen 102,446 | ..., 102,446 | .......... 103,982 | ............ 103,978 | oo 0 08/26/2036| 1FE......
46641X AA 3| JP MORGAN TAXABLE HFA TRUST 2014-1A 4. ..... 09/01/2014| Paydown.... 0 0 11/27/2038| 1FE......
46641Y AJ 2| JP MORGAN MORTGAGE TRUST 2014-2 2A2 3... |..... 09/01/2014| Paydown..........ccvvveervnirirerereens 0 0 | ciieeen(3,316) | o0 [ eeeen(3,316) | a0 | 86,271 | 0 | e 0 | e [V I 491 | 06/25/2029] 1FE......
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47715  AA  5|JETBLUE AIRWAYS 2013-1 CLASSAEETC 4.......|..... 09/05/2014| Redemption ~ 100.0000............ | ...... 369,505 369,505 369,505 0 0 .0 0 0 0 369,505 0 (V1 IO (U I 8,166 |03/05/2023| 1Z........
KCT INTERMODAL TRANPORTATION GUAR:
482439 AA 4 BHRU._ R 08/01/2014| Redemption ~ 100.0000............ | ... 212,000 212,000 212,000 212,000 0 .0 0 0 0 212,000 0 (V1 IO 0. 14,594 |08/01/2018| 1FE......
49228R AC 7\R | 09/30/2014| Redemption ~ 100.0000............ | coverrreeerrrererirerirene | cererirneenns 73,529 | oo 73,529 | v 72,621 | oo 73,253 0. 70 0 .70 (U I 73,323 | oo (V1 IO 207 | v 207 | e 3,273 | 07/31/2016| 1FE......
KIOWA POWER PARTNERS LLC 144A SNR
49725V AB  8|SECURE .. 09/30/2014| Redemption ~ 100.0000..........c.. | ovvererrererererenins | crvernrens 400,390 | ..ovvernes 400,390 | ..ovvvrnees 401,501 | .ooooveree 400,770 | ..oovorcrrrnnnd (U IO (50) 0 (50) (VI O 400,720 | .cooovvernvene (V] I (330) | cevvueene (330) | ...... 17,465 |03/30/2021| 2FE......
521615 AA  2|LEA POWER PARTNERSLLC 6.595% 06/15/33.... |..... 09/15/2014| Redemption ~ 100.0000............ | covvereermerrerieeenes | cevrreernerennd 4786 | oo 4786 | oo 4786 | oo 4,786 0 .0 0 0 (0 IO 4786 | oo (V1 I (V1 IO (U IO 237 | 06/15/2033| 3FE......
FLUOR CORPORATION LESSEE LEGGMASON
52465# Az 8(MTG | 09/08/2014| Redemption ~ 100.0000............ | coveerevrrrrnrirerirens | coverinniens 55,678 | .vvvvernens 55,678 | coorvrnncns 55,678 | .ovvrvrnens 55,678 0 .0 0 0 (0 I 55,678 | .ovverinnc (V1 IO (V1 IO 0 e 2,680 |06/08/20211...........
LEHMAN STRUCTURED SECURITIES LSSCO
52518R BE 5(2001- | 09/01/2014] PAYAOWN. ... | ceverseieeisenienisees | cevisresnssi 3,09 | .o, 3,094 | e 2,338 | o 2,351 | o 663 | oo W< 683 [ oo T44 | e (0 IO 3,094 | .o (V1 IO (V] I (0 I 0 |08/26/2024| 6FE......
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/...... | ..... 09/01/2014| PaYAOWN.......couvemmrrrrnerierireeens | oerrrserieniesesneeins | eveeriieens 117,330 | v 117,330 | v 110,120 | coovvrrneee 110,120 | v 0| e 7,209 | cooveverin (V1 IO 7,209 | e (1 117,330 | v (V] I (V1 IO (N I 4,389 | 11/25/2035| 1FM.....
536885 AA  4|LITIGATION SETTLEMENT MONETIZE FEE TRUST|..... | 07/25/2014| Paydown. 281,816 281,816 265,803 278,809 0 0 281,816 0 0 .14,690 | 01/26/2032| 2AM.
55265K 2X  6|MASTR ASSET SEC TRUST 2003-11 10A1 5.......|..... 09/01/2014] PaYAOWN.........crvvrrireirriinerierins | ceverereinsieniieniene | cereeeinsenns 33,195 | oo 33,195 | v, 33,320 | oo 33,135 0. 60 0 ...60 (U I 33,195 | oo (V1 IO (VI IO | I IO 1,106 |12/25/2018| 1FM.....
553130 AD 1 |MMAF EQUIPMENT FINANCE LLC 2009-AA A4...... | ..... 09/15/2014| PaYAOWN.......couvvmrerrnerierireens | coverseerieniesessenins | creeriieees 199,627 | covvverne 199,627 | .oovvveveee 199,590 | cvovvrvneee 199,619 0 .8 0 8 (1 199,627 | coovvveeernnnd (V] I (V] IO 0| e 4,575 |01/15/2030 1FE......
57164N  AA  9|MARRIOTT VACATION CLUB OWNR TR 2007-2A A| .... 09/01/2014| Paydown.........ccovveereneeeniirerins | ceveeae 25,808 | ... 25,808 26,711 | s 26,714 | oo (I [ [CL0)) E— (V18 I (906) | vvovvvevenad (U I 25,808 | oo (V1 IO (V] I [ I 992 [10/20/2029| 1FE......
57164X AA  7|MARRIOTT VACATION CLUB OWNR TR 2009-2A A| ..... 09/20/2014| PaYdOWN.........oevvrrereerrrinnerienins | coverserissinesieninee | cerenineenns 65,615 [ ..covvenrne 65,615 | ..ovvvvneens 65,614 | ..oocvvrnene 65,614 0 .0 0 0 0 | e 65,615 | .oovvcrenne (V] I (V1 IO 0| e 2,096 |07/20/2031| 1FE......
57165A AA  6|MARRIOTT VACATION CLUB OWNR TR 2012-1A A| ..... 09/20/2014| PaydOWN........c.ovvvrrverieirerrninirnns [ covereninersnsssirennnes | crrveennenns 117,268 | ............ 117,268 | .o 117,252 | e 117,257 0 12 0 .12 (0 [ I 117,268 | ..o {1 IO 0 | e 0 . 1,952 | 05/20/2030| 1FE......
57165A AB 4| MARRIOTT VACATION CLUB OWNR TR 2012-1A B|...... 09/20/2014| PaYAOWN.........oucvvrrereerrenersenins | reverserinsinerienieee | cernenineenns 78,179 | v 78,179 | v 78,173 | v 78,175 0 4 0 4 (1 I 78179 | oo (V1 IR (V1 IO 0| e 1,815 | 05/20/2030| 2AM.....
57165L AA 2| MARRIOTT VACATION CLUB OWNR TR 2010-1AA| ..... 09/20/2014| PaYAOWN.........ouvvrirriirriierirenins | erveeeiieesiesisssninns | evveesienns 123,595 | covvvonnes 123,595 | oo 123,582 | oo 123,587 0 .8 0 8 (1 123,595 | coovrirrinand (V1 IO (V] I 0 e 2,925 |10/20/2032
57643M JK  1|MASTR ASSET SEC TRUST 2004-11 5A3 5.75......] ..... 09/01/2014| PaYAOWN........couvermrrirnerierirneens | oerrsserseniseessennns | cvverinens 148,781 | e 148,781 | oo 120,513 | v 139,977 | oo 0| e 6,047 | oo (V1 IO 6,047 | oo (1 I 146,024 | ..o | 2,757 | e 2,757 | .. 5,497 | 12/25/2034
581557 AZ 8| MCKESSON CORP 2.700% 12/15/22........cccccvvcrvrns | veree 08/19/2014| Deutsche Bank Securities.. 1,924,340 | ......... 2,000,000 2,020,000 | ......... 2,018,097 | .ovvviveenen0 | e (1194) [ 0 | s (1194) | 0 | 2,016,903 | .....ccoceee.0 [ ...(92,563) | ... (92,563)| ...... 37,050 |12/15/2022
58155Q AG 8| MCKESSON CORP 2.850% 03/15/23. .108/19/2014| Deutsche Bank Securities.. 1,450,965 ..1,500,000 1,498,170 ..1,498,306 1,498,410 | ......cee....0 | ....(47,445) | ... (47,445)| ...... 40,019 |03/15/2023
58526%# BE  8|MEIJER FINANCE INC MEIJER INC SERIES D1.... |..... 07/01/2014| Redemption  100.0000... ...128,733 128,733 ..128,733 128,733 0 .0 0 0 0 LA28733 | 0 | 0 0 . 10,762 [01/01/2021{ 1...........
58526# BJ  7|MEIJER FINANCE INC MEIER INC SERIES D2.... | ..... 07/01/2014| Redemption ~ 100.0000............ | covrerevrerereeeneerans | cevrerieens 112,643 | oo 112,643 | oo 112,643 | oo 112,643 0 0 0 0 (1 I 112,643 | oo (V1 I (V1 IO 0| e 9,417 |01/01/2021 1...........
58526%# BN  8|MEIJER FINANCE INC MEIJER INC SERIES D3.... |..... 07/01/2014| Redemption ~ 100.0000............ [ evererrrervrrrrerernnes | corvrirrnens 103,062 | ....coucee. 103,062 | ..ccceunee 103,062 | ..cvveuvee 103,062 0 .0 0 0 (0 1 I 103,062 | ..cvvrerennn {1 IS 0 | v 0 . 8,616 |01/01/2021|1...........
59549P AA 6| MID-STATE TRUST IVA 8.330% 10/01/15......ccooves | vonee 07/01/2014] PaYdOWN.........ouevrrrereernrinerienins | ceeernersssinesieninee | cernenineenns 19,112 | v 19,112 | s 19,109 | covovrvrns 19,112 0 .0 0 0 (1 I 19,112 | s (V1 I (V1 IO 0| e 1,194 |10/01/2015| 2AM.....
59549W AA  1|MID STATE TRUST SERIES 11 A1 4.864% 07....... | ..... 09/15/2014| Paydown..........ovrvvrrrnreerenisrerens [ evenes 55,895 | ..... 55,895 52,961 | v 53,776 | v 0] e 2,119 | 0] s 2,119 | o (V1 I 55,895 | ..ovvriennnd 0 [ v 0 | e 0 . 1,834 | 07/15/2038| 1AM.....
59549W AA  1|MID STATE TRUST SERIES 11 A1 4.864% 07....... | ... 09/15/2014| PaYdOWN.........orvvmrireirerinerienins | ceeerseesssissisenieee | cerneeiseenns 55,895 | ..oovvrrene 55,895 | ..coovvrnnes 55,894 | ..o 55,894 0 A 0 1 (1 I 55,895 | ..oovecrinne (V1 I (V1 IO 0 e 1,834 |07/15/2038| 2AM.....
595600 AA 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/......... | ..... 09/01/2014| PaydOWN........ccvvmrerrieerinerienins | corernreissinerieniene | cerenirnnenns 19,812 | oo 19,812 | oo 20,273 | v 20,201 | e (U [ [G115) ) I (V18 IR (389) | crvvurrnnnnd [V I 19,812 | o (V1 IR (V1 IO [V I 794 |08/15/2037| 3AM......
59560W AC  1|MID-STATE TRUST 2010-1 M 5.250% 12/151......... | ..... 09/01/2014| PaYdOWN.........orvvmrererrerinnrienins | ceeerseesssinerseninee | cereeineenns 79,779 | oo 79,779 | v 79,723 | o 79,719 0. 60 0 ...60 (1 I 79,779 | oo (V1 I (V1 IO 0| e 2,877 | 12/15/2045| 1FM.....
59748T AB  5|MIDLAND COGEN VENTURE LP 144A 5.250% 0. |..... 09/15/2014| Redemption ~ 100.0000............ | ... 38,727 | ..... 38,727 38,727 | ...... 38,727 0 .0 0 0 0 | oo 38,727 | oo (V1 IR (V1 IO 0 et 1,926 |03/15/2025| 2FE......
MO DATA PROPERTY LESSEE REUTERS
60685@ AA 2|AMERICA | 08/11/2014| Redemption ~ 100.0000............ | voveerrveerrrererirerirene | corerirerenne 56,818 | .cvvverecn 56,818 | .ovvvrrecs 56,818 | ...... 56,818 0 .0 0 0 [V I 56,818 | .ovrverrnned (V1 IR (V1 IO 0 e 2,399 | 11/11/2023 1...........
608190 AH 7|MOHAWK INDUSTRIES INC 6.125% 01/15/16....... | ..... 08/15/2014| Redemption  107.7250.........c0. | covverrerrerierineninns | cvverineens 478,299 | ..oooonnes 444,000 | ..ovovnees 443840 | ............ 443958 | ....coooonnd 0| e (RIGTAD] [— 0 | oo (1,671) [ s (1 IO 442,286 | ....ocooonvee. 0 . 36,013 | ...... 36,013 | ...... 29,461 | 01/15/2016| 2FE......
61745M VY 6| MORGAN STANLEY CAPITAL | 2004-1 1A5 5........ | ..... 09/01/2014| PaYdOWN........oucvvrrerrierienerienins | cevernreiesrinerieniene | cereninneenns 54,101 | oo 54,101 | covvvvrns 54,029 | ..o 53,927 | oo (1 I 174 | 0 | e 174 | s (U I 54,101 | o 0 | e | e 0| et 1,770 |11/25/2033| 1FM.....
64352V ED  9|NEW CENTURY HOME EQUITY LOAN 2003-5 Al6.. 09/01/2014| Paydown. 254,942 254,942 242,961 250,968 0].. 291 0 0 251,259 0] oo 3,683 | ... 3,683 | ... 8,912 | 11/25/2033| 1FM.....
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64352V GU  9|NEW CENTURY HOME EQUITY LOAN 2004-A All7 | ..... 09/01/2014| Paydown.........ccoveereneenerienens | cevenne 933,255 933,255 910,434 918,998 0 et 14,256 | oo (V10 IO 14,256 0 933,255 0 (V1 IO 0. 28,246 | 11/25/2031| 1FM.....
67088C AA  5|OMXTIMBER FIN INVESTMENTS Il 144A A-2G..... | ..... 07/09/2014| StoneCastle....... 635,000 2,000,000 260,000 260,000 0 .0 0 0 0 260,000 0. 375,000 |..... 375,000 |..... 217,810 |01/29/2020(6...........
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26............. | ..... 09/01/2014] PAYAOWN........couvvmirreneiierirenins | eeevneieessesienenes | ceviseesnesin 5,622 | oo L7272 I 5622 | ... 5,622 0 .0 0 0 (1 I 5,622 | oo (V1 I (V1 IO (0 I 0 |12/15/2026| 6FE......
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32.........ccco.. | ceoe. 09/01/2014| PaYdOWN........oucvvrrercririnerienins | cevernreissinerieniene | cererisneenns 42,551 | oo 42,551 | oo 42,551 | oo 42,551 0 .0 0 0 [V I 42,551 | oo (V1 I (V1 IO (U I 0 |06/15/2032| 6FE......
674135 CY 2| OAKWOOD MTG INVESTORS INC 1997-DM 6.9.. |..... 09/01/2014] PaydOWN.........ovvvmrireirrrineiienins | ceeerseeiessienrineniens | cerneeineenns 48,286 | ....oocvene 48,286 | ..coooovvne 46,716 | oo 46,716 | .oovrerrns 0| e 1571 | s (V1 IO 1,571 | (1 I 48,286 | ..coocvenne (V1 IO (V1 IO (U I 2,517 |02/15/2028| 2AM.....
674135 CY 2| OAKWOOD MTG INVESTORS INC 1997-DM 6.9.. |..... 08/01/2014| PaydOWN........ocvvrrerrricrinerienins | ceverseeissrinerieniene | cerenisneenns 81,148 | oo 81,148 | .o 78,508 | .oovvernvne 78,508 | ..ovvvrrernns 0| e 2,640 | v (V1 IO 2,640 | oo (U I 81,148 | oo (V1 I (V1 IO 0| e 3,529 |02/15/2028| 3AM.....
68213K AD 7| OAKWOOD MORTGAGE INVESTORS 2001-E A4 §| ..... 09/01/2014| PaYAOWN.......couvvvmvrernerierireens | ovrrrerieniesesneenns | creeriinens 144,615 | .coeveneee 144,615 | coovvveneee 144,615 | c.oovvveneee 144,615 0 .0 0 0 0 12/15/2031| 6FE......
684181 AA 8| ORANGE COGEN FUNDING CORP 144A 8.175%. | ..... 09/15/2014| Redemption ~ 100.0000............ | covereremremerinerirens | cerverineenns 46,200 | ..coooerrnen 46,200 | ..coooorernes 46,200 | .oooovvenees 46,200 0 .0 0 0 0 03/15/2022| 2FE......
68504R AA 6| ORANGE LAKE TIMESHARE TRUST 2014-AAA..... | ..... 09/09/2014| Paydown.... ..150,444 0 0 A 0 1 0 07/09/2029| 1FE......
68504R AB 4| ORANGE LAKE TIMESHARE TRUST 2014-AAB..... | ..... 09/09/2014| Paydown ..115,805 0 0 A 0 1 0 07/09/2029| 2AM.....
68619A AP 2| ORIGIN MANUFACTURED HOUSING 2002-A A4.... | ..... 09/01/2014| PaydOwn.........cverevrcrinerirerireeens | cvvvenernerisenineenne | crnernnnn 130,982 | ... 130,982 | ........... 130,585 | ... 130,595 0 387 (V1 I 387 | oo 0 05/15/2032| 1FE......
68619A BK 2| ORIGIN MANUFACTURED HOUSING 2005-5 A A4. | ..... 09/01/2014] PaYdOWN.........cvvvmrirrienrinniineins | cevererrieneieeriseninne | cevnrvennenees 79,728 | e 75,728 | e 77,526 | s TT27 | s 0| (1,400) [ vooovvveernnns (V1N I (1,400) | .ovvveernes 0 06/15/2036| 1FE......
69144X AA 7| OXFORD FINANCE FUNDING TRUST 2012-1AA... |..... 08/15/2014] PaYOWN........oucvvrrererirernerienins | reeersseiserserieninee | oneiens 1,657,134 | ......... 1,657,134 | ......... 1,659,406 | ......... 1,658,954 | ....covvvunennd 0 | (1,821) [ oo (V1N I (1,821) | v 0| e 1,657,134 | oo (V] I (V1 IO 0| . 42,212 |03/15/2017| 1FE......
72650R AW 2 |PLAINS ALL AMERICAN PIPELINE 5.750% 01...... |..... 08/20/2014| Wells Fargo SECUMtiES. ........cvvrs [ orererrvrrivineererinnes | wovernns 1,158,230 | ......... 1,000,000 | ......... 1,141,500 | ......... 1,141,446 | .....ocoouvnnd 0. QIR0 [E—— 0 [ v (13,930) [ oo (V1 I 1,127,516 | v 0 . 30,714 | ... 30,714 | ...... 63,889 | 01/15/2020| 2FE......
POPULAR ABS MORTGAGE PASS-THRO 2005-4
73316P EZ 9|AF L 09/01/2014] PAYAOWN.........oueirirriirriierireeins | erreesiseesieeisssninns | cvveerienns 166,701 | .coovvenees 166,701 | ..ooovveneee 167,951 | oo 166,822 | cooovveriennn 0 [ e (L4 [— (V18 I ((L7]) [ (0 I 166,670 | ..ovvvennncd (V1 IO 31 | s 31 | v 5,721 | 09/25/2035| 1FM.....
PORTLAND NATURAL GAS TRANS SYS SENIOR
73664# AA 8fSE |l 09/30/2014| Redemption ~ 100.0000............ | coveervvrrvrniirerirens | coverinniens 99,000 | ..cooverenee 99,000 | cvvrrirns 99,000 | .ovvrvrnene 99,000 0 .0 0 0 (U I 99,000 | .oovrrrennc (V1 IO (V] I 0| e 4,381 |12/31/2018| 2...........
73932# AA 4 |POWER MINN 9090 LLC SERIES A SENIOR SECU | ..... 09/22/2014| CRT Capital GroUpP.........ceeererer | veeereevnerserirerinee | woverens 1,923,288 3,374,185 2,260,704 2,530,639 0| e 46,064 | ...... 300,805 | ....... (254,741) | oo 0| e 2,275,898 | coovvvrernna 01 ..(352,610)| ...(352,610) | .....120,965 | 07/15/2027|6FE......
74340X AM 3| PROLOGIS TRUST 6.625% 05/15/18........cccccvurvvvns | voree 07/03/2014| Call ~ 118.2018......cvvvrvriveriins [ errererrveiisineirerinnes | e 1,182,018 ...1,000,000 998,244 998,844 (V1 I M7 | s (0 TR 117 0 998,961 0 ... 183,057 |..... 183,057 | ...... 41,958 |05/15/2018| 2FE......
74730 AH 5| QUAD GRAPHICS INC 7.560% 09/01/15........ccoovees | cevee 09/01/2014| Redemption  100.0000... 500,000 500,000 0 .0 0 0 0 500,000 09/01/2015] 3...........
74927D AL  0|RBSSP RESECURITIZATION TRUST 2010-4 6A1... | ..... 09/01/2014| Paydown.......c..ccovernrvrernriernnnnn 0 863 () IO 863 | .o 0 02/26/2036| 1FM.....
74928H BQ 8|RBSCF TRUST 2010-RR3 MS4A 4.970% 04/14..... | ..... 07/01/2014] Paydown..........ccovvenerrnnrinerieeins | cevernerinserneninenennee | cenenennennn96,503 | 96,503 | oovrrnn99,654 | 96,632 | oo (1 [ (129) | veverrerernnad (V18 I (129) ] covvnerrnnad 0 04/14/2040| 1FE......
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2.... | ..... 09/01/2014| PaydowN..........vvveverrnrirernnirirens [ orerenrnerssnseerernnes | vevnernenen 38,345 | 138,345 | 136,452 | oo 37,547 | (V1 I 798 | oo 0 [ v 798 | o 0 10/25/2021| 1FM.....
75952A AF 4| RELIANT ENERGY MID-ATLANTIC PW SERIES B.. | ..... 07/02/2014| Redemption ~ 100.0000............ | coverrremernerrerernee | evennn 1,234,822 | ........ 1,234,822 | .........1,291,5622 | .........1,249,505 | ........ccco.... 0| e (3,578) [ oo (V1N I (3,578) | overrernens 0 07/02/2017| 4FE......
760985 5B 3| RESIDENTIAL FDG SEC CORP 2004-RS6 Al5........ | ..... 09/01/2014| Paydown..........ocvvverrneerernninniens [ coverenrnerssnserennnes | eornrennenn 174,009 | 174,009 | e 169,310 | o 171,587 | e (V1 I LSS I 0 [ v 166 | .o 0 06/25/2034| 1FM.....
760985 B8 3 |RESIDENTIAL FDG SEC CORP 2003-RS9 Al6B..... | ..... 09/01/2014| Paydown.... 98,002 0 .3 0 3 0 10/25/2033| 1FM.....
760985 UX 7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3........ | ..... 09/01/2014| Paydown..........ccovverrvenrrnerirerens | coveene 88,491 | ..... 88,491 84,163 | ...... 88,102 0 389 (V1 IO 389 [ oo 0 05/25/2033| 1FM.....
760985 XV  8|RESIDENTIAL FDG SEC CORP 2003-RS7 AlS........ | ..... 09/01/2014| Paydown.........ccoveeremeenerrerins | ceveene 237,619 237,619 237,271 236,824 (U IO (67) 0 (67) 0 236,757 08/25/2033| 1FM.....
76110G 2T  7|RESIDENTIAL ACCREDIT LOANS 2002-QS19 A1... | ..... 09/01/2014| PaYdOWN.......couvvvuveiierierirenens | evvveeerienienesneeins | creeriienns 415121 | s 415121 | s 420,684 | ........... 419,365 | ..coovvrirnnnd 0| e (4,244) | oo (V18 I (4,244) | oo (VI IR 415,121 12/25/2032| 1FM.....
76110H GU 7 |RESIDENTIAL ACCREDIT LOANS INC 2003-QS15. | ..... 09/01/2014| PaYAOWN........couverrrreenerierireens | oerisesrsessesesnenins | cvserinend 616,553 | ..cooonven. 616,553 595,327 609,631 0| e 6,922 | .o (V1 IO 6,922 | oo 0 | e 616,553 08/25/2033| 1FM.....
76110H HZ 5|RESIDENTIAL ACCREDIT LOANS INC 2003-QS17. | ..... 09/01/2014| Paydown 276,965 276,965 276,965 276,965 0 .0 0 0 0 276,965 09/25/2033| 1FM.....
76110H MP 1 |RESIDENTIAL ACCREDIT LOANS INC 2003-QR24. | ..... 09/01/2014| Paydown.... 505,032 505,032 | ..cvvrnes 489,013 502,783 (U I 2,249 | oo (V1 IO 2,249 0 505,032 07/25/2033| 1FM.....
76110H TW  9|RESIDENTIAL ACCREDIT LOANS INC 2004-QS7... | ..... 09/01/2014| Paydown.........cccuveervemrrenerienens | ceveene 271,652 271,652 264,436 267,198 (U I 4,453 | o) (V1 IO 4,453 0 271,652 , 05/01/2034| 1FM.....
76110V BX 5|RESIDENTIAL FDG MTG SEC 1999-HIl A5 HE........ | ..... 09/01/2014] PAYAOWN.......oouvvrirereneeierirenins | reeerseesnerseseseneses | sevsseessesea 8,137 | coorereenns 8,137 | o 8,133 | ... 8,099 0 38 0 .38 (1 I 8,137 | wovereenns (V1 IO (V] IO (U 398 |09/25/2029| 1FM.....
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76111X KA  0|RESIDENTIAL FUNDING MTG SEC | 2004-S5 2A.... | ..... 09/01/2014] PaYdOWN.........ovvvmrireirnrineiierins | ceeerseeiessisniiesiens | cereeineenns 56,657 | ..covverene 56,657 | c.ovvernncns 57,130 | coovvrieenne 56,800 | ..oovvrrirnns (1 [ [RTK)) — (V18 I (143) | covoeernennd 0 05/25/2019| 1FM.....
76111X QK  2|RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A.... | ..... 09/01/2014| Paydown.........cveurererenerrerirenens | corveeerrnerirerrneenes | vevvereeenn 443,347 | v 443,347 | ... 438913 | i 441,537 | 0 | 1,810 | (V1 IO 1,810 | v 0 12/25/2034| 1FM.....
76111X SD  6|RESIDENTIAL FUNDING MTG SEC | 2005-S1 2A.... | ..... 09/01/2014| Paydown.... 21,795 0 (68) 0 02/25/2020| 1FM.....
76112B  AE  0|RESIDENTIAL ASSET MTG PRODUCTS 2004-RS8 | ..... 09/01/2014| PaYdOWN.......couvvvmrerrnerierirenens | ovrereerienienesnenins | cveverieens 183,969 (V1 IO 593 | oo 0 08/25/2034| 1FM.....
76112B DT  4|RESIDENTIAL ASSET MTG PRODUCTS 2004-RS10| ..... 09/01/2014| PaYAOWN.......couverviirrerierirnens | coevereerienieeesnenins | cveverieens 177477 | s ATTATT | 177167 | o 176,638 0].. 539 (VN I 539 | oo (1 ATTATT | o (V] I (V1 IR 0| e 6,374 | 10/25/2034| 1FM.....
76126C HZ  8|RACERS (BELL SOUTH) 144A 2001-6-S-BLS.......... | ..... 07/15/2014| Redemption ~ 100.0000............ | cevverrrvrerirereininns | crrverienns 133,431 | v 133,431 | v 154,944 | ........... 143,007 | oo (I [ [(1:70 ) E— (V18 I ({13701 E— (U I 142,320 | oo (V] IO (8,889) ....... (8,889)] ........ 8,987 |07/15/2021| 1FE......
78387G AL 7|AT&TINC 5.625% 06/15/16........cocrorerererrveirverirrins | conee 07/15/2014] VAHOUS.......oooverrerceririnsirerieins | veeerssesssssenieninee | overen 5,473,786 | ......... 5,000,000 | ......... 5,006,300 | ......... 5,001,574 | .ooovvrierinnn (U [ [RZ5) ) I (V1N I (RPL5) ) I 0| e 5,001,248 | ..ocvvvernnnd 0 | 472,538 |..... 472,538 |..... 164,065 | 06/15/2016| 1FE......
78392N  AA  9|SNAAC AUTO REC TRUST 2013-1A A 1.140%...... | ..... 09/15/2014| Paydown.........cccoveeeremeenerirenens | cevenne 222,414 222,414 222,406 222,410 0 4 0 4 0 222,414 0 0 | e (1 I 1,710 | 07/16/2018| 1FE......
78459T AC  2|SNAAC AUTO RECEIVABLES TRUST 2012-1AB... | ..... 09/15/2014| Paydown.... (425748 | ...........425740 | ............ 425,746 0 .2 0 .0 06/15/2017| 1FE......
78469E AB  5|SOCIAL PROFESSIONAL LOAN PRO 2014-A A2.... |..... 09/25/2014| Paydown ..168,915 0 0 .0 .0 10/25/2027| 1FE......
78487Y AA  1|SVO VOI MORTGAGE CORP 2010-AAA 3.650%.. |..... 09/01/2014| PaYdOWN........oovvrereerrnerierirneens | cevrveerierieneneeens | cevnnennnnnn53,138 | e 53,138 | ..cccoen...53,138 | .o 53,078 0. 60 0 .0 07/20/2027| 1FE......
784888 AA  0|SVO VOI MORTGAGE CORP 2012-AAA 2.000%.. |..... 09/01/2014| Paydown 0 .9 0 09/20/2029| 1FE......
80282P AE 5| SANTANDER DRIVE AUTO REC TRUST 2011-1C. |..... 09/15/2014| Paydown 0 15 0 05/16/2016| 1FE......
81745A AB 3| SEQUOIA MORTGAGE TRUST 2013-5A2 3.000... |..... 09/01/2014| Paydown.........ocovvernrerernnieneens [ covrenverssnsererinnes | vevnnrnneeen 91,674 | 91,674 | ......93,268 | 93,240 | o 0 [ e (1,566) | .voovorrnerens 0 05/25/2043| 1FM.....
81745C AB  9|SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000... | ..... 09/25/2014| Paydown..........ccnvvererenernerirenens | vevernsrinnernenireninnee | cernennnennn3 1,125 | 31,125 | 31,330 | 031,295 | (U [ (R(0)] [ 0 06/25/2043| 1FM.....
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3....].... 07/25/2014| Paydown.... 0 .0 0 01/25/2044| 1FE......
822804 AA  8|SHELLPOINT ASSET FUNDING TRUST 2013-1 A1. | ..... 09/25/2014| PaydOown..........coovvererenerrerireeens | vevernrrinnernernenennee | cernennnenne81,213 | 81,213 | 79,433 | i 79,487 | 0| e 1,726 | v, 0 07/25/2043| 1FM.....
82651N  AA  7|SIERRA RECEIVABLES FUNDING CO 2010-3AA... | ..... 09/20/2014| PaydOWN........c.ovvvrrverieirerininirnns [ covereninersssseirennnes | covveennenns 120,199 | oo 120,199 | oo 120,312 | v 120,250 | covverernnnnd (0] RN (52) 0 (52) (01 I 120,199 | oo () IO 0 | e 0 . 2,790 |11/20/2025| 1FE......
82651P AA 2| SIERRA RECEIVABLES FUNDING CO 2010-2AA... | ..... 07/20/2014| Paydown.........ccovererenernerienens | ceveene 292,539 292,539 292,509 292,525 0. 15 0 .15 0 292,539 0 (V1 IO 0| e 6,553 | 11/15/2025| 1FE......
82651R AA  8|SIERRA RECEIVABLES FUNDING CO 2011-1AA.. | ..... 09/20/2014| PaydOWN........ovvrrvrrrrierieninerens [ ererersnsessisnserinnss | eeveeensnes 38,231 | o 38,231 | oo 38,227 | ...... 38,230 0 2 0 2 {0 [ I 38,231 | e () IR 0 | e (V1 I 852 | 06/20/2018| 1FE......
82651U AB 9 |SIERRA RECEIVABLES FUNDING CO 2012-2AB... | ..... 09/20/2014| PaYAOWN.......courvmrrrrnerierirneens | oeressersesiesesnenins | cvserinees 195292 | covvvenees 195292 | coovvreneee 195,277 | covvvvrn 195,282 0. 10 0 .10 (1 195,292 | covvrerrnnnnd (V1 I 0 03/20/2029| 2AM.....
82651Y AA 3| SIERRA RECEIVABLES FUNDING CO 2013-1AA... | ..... 09/20/2014| Paydown.... 260,434 260,434 260,379 260,390 0f. 44 0 .44 0 260,434 0 0 11/20/2029| 1FE.....
82652A AA  4|SIERRA RECEIVABLES FUNDING CO 2012-1AA... | ..... 09/20/2014| Paydown 0 4 0 4 0 11/20/2028| 1FE......
82838U AA  7|SILVERLEAF FINANCE LLC 2012-D A 3.000%...... | ..... 09/15/2014| Paydown 0. 281 () IO 281 | 0 03/17/2025| 1FE......
828380 AB  5|SILVERLEAF FINANCE LLC 2012-DB 4.450%...... | ..... 09/15/2014| Paydown 0 9 0 9 0 03/17/2025| 2AM.....
82838W AA 3| SILVERLEAF FINANCE LLC 2010-B A 6.000%...... |..... 09/01/2014| Paydown.... 0. 97 0 97 0 05/16/2022| 1FE......
82838W AB  1|SILVERLEAF FINANCE LLC 2010-BB 8.475%...... |..... 09/01/2014| Paydown.... 0 28 0 28 0 05/16/2022| 2AM.....
SPRINGLEAF MORTGAGE LOAN TRUST 2012-2A
85171W AA 1|A 09/01/2014| PaYAOWN.........ouvvmirrrierierireins | eeresersensesissenins | ceseerieees 145,645 | ............ 145,645 | ...ccvonee. 145,629 | ..o 145,536 | o0 [ 109 | 0 | s 109 | v 0 10/25/2057
859245 AA  0|STERLING BANK TRUST FSB 2004-1 1.658%....... | ..... 08/26/2014| Paydown . 58,762 0 04/26/2026
863572 5B 5|STRUCTURED ASSET SECS 2001-2 B2 7.325..... | ..... 09/01/2014| Paydown.........ccereenerennernerineeens | ceeernerinnnrnenieeenee | eevnnrennenens 10,668 | i 10,668 | ooiviiinnn8,129 | 8,129 | 0 | 002,538 [ a0 | 002,538 | 0 03/25/2031
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6.... | ..... 09/01/2014| Paydown .34 0 03/25/2032
86359A DL  4|STRUCTURED ASSET SECURITIES 2002-23XS A7 | ..... 09/01/2014| Paydown.........ccovvererenneenerienins | ceeernseisenrsnenienenee | covnerennees 147,936 | i 147,936 | oo 151,403 | 149,053 | a0 | cvieieecnn(964) [ a0 | s (964) | cooonerrrnnnd 0 11/25/2032
86359A K3 6| STRUCTURED ASSET SECURITIES 2003-25XS A5 | ..... 09/01/2014| Paydown 0 0 08/25/2033
86359A KD  4|STRUCTURED ASSET SECURITIES 2003-3XS A8.. | ..... 09/01/2014| Paydown.... 0 0 01/25/2033
86359B 3A 7| STRUCTURED ASSET SECURITIES 2005-1 5A1.... | ..... 09/01/2014] Paydown..........cceuveervenmrinerirenens | cevveeerinerrenireneines | evvnrernenees 17,853 | i 17,883 | 16,915 | 17,297 | 0 | 885 | iienl0 | s 555 | oo 0 02/25/2020
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86359B RB 9| STRUCTURED ASSET SECURITIES 2004-9XS 1A4 09/01/2014| Paydown..........ccovvenerrnreernernerins | ceverserinseirnernennene | evnneennen 187,097 | i, 187,097 | oo 163,242 | c.ovvvenee 179,678 | oo 0| e TA419 | e (V1 IO TA419 | (1 I 187,097 | o0 | e 0 | a0 | e 6,554 1FM.....
863590 GT  8|STRUCTURED ASSET SECURITIES 2005-10 5A9. 09/01/2014| Paydown..........ccorverrvemrrnerirenins | cevernreienernerineniene | eonneennenn 103,582 | 1o, 103,582 | ..oovvveneee 101,377 | v 101,377 0 2,205 (VN I 2,205 | oo (I I 103,582 | coovvvvvrenn0 | e 0 | o0 | v 3,363 1FM.....
CORP BOND BACKED CTF AMERICAN GEN
871928 5| CORP 1 09/15/2014| Redemption ~ 100.0000............ | ceverrverrrverrerrnne | wovvrrnnnn 192,953 | v, 192,953 232,546 204,304 0| (2,527) [ oo (V1N I (2,527) 0 201,777 | o0 | e, (8,825)| .......(8,825) | ...... 15,677 2FE......
87407P 0| TAL ADVANTAGE LLC 2013-2A A 3.550% 11/....... 09/20/2014| PaydOWN........ccvvueerrrenernerierins | ceeeieneisersneninseenes | eennennenene62,500 | o 62,500 | .oorvrnnens 62,473 | oo 62,473 0 27 0 27 0 | e 62,500 | .oocrovereren [ o 0 | o0 | e 1,479 1FE......
TENASKA GEORGIA PARTNERS SENIOR
88031 AB 2|SECURED 08/01/2014| Redemption ~ 100.0000............ | covvereemerverrneernes | eervrernenn62,509 | o 62,509 | ..oorvrneens 66,312 | .oocrvrnn. 64,997 | ..ooovverns (O I (69) 0 (69) (O I 64,927 | o0 | s (2,418) | .......(2,418) | ........ 5,938 2FE......
88314R AA 4 |TEXTAINER MARINE CONTAINERS 2013-1AA...... 09/20/2014| Paydown..........cceuvererenernerienens | cevvernrrnernenrneenee | evvenerrneene50,000 | coviioniinns 50,000 | coovrverens 49,744 | ..o 49,751 | oo 0 | v 249 | o, 0 1FE......
89655V  AA 0| TRINITY RAIL LEASING IIl LP 2003-1A A.........ccoon... 09/12/2014| Redemption ~ 100.0000............ | ceverevrreneermerverrnne | wovnennnnn 106,234 | i, 106,234 | ...cccvooee. 106,234 | ...coooonee 106,234 0 0 0 1FE......
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A 5.19........... 09/16/2014| Paydown..........cccveeerrvrnerirerereens 52,832 52,832 | oo 52,832 0 .0 0 1FE......
89656F AA  4|TRINITY RAIL LEASING LP 2012-1A A1 2.2...... 09/15/2014] PaYdOWN.........cvvvrrirrrinrieerieeins | veerreneieernennnneens | evvnerneenen7,269 | i 47,269 | oo 47,269 47,269 0 0 0 1FE......
89678D AA 3| TRITON CONTAINER FINANCE LLC 2012-1AA.... 09/14/2014| Paydown. 2,375,000 2,374,707 2,374,744 0 256 0 1FE......
2020 CALAMOS COURT LLC LEASE BACKED
90218# AA  3|PASS 09/10/2014| Redemption ~ 100.0000............ | coveeevererererererncernee | cevvrerrnenid0,232 | o 40,232 | oo 40,232 | oo 40,232 0 .0 0 2
902635 AA 9| UNITED CAPITAL MARKETS 2003-A 2.421% 1..... 09/25/2014| Paydown 0 16,332 0 0 .0 0
90919@ AA  7|UNIPAC VI SENIOR SECURED NOTES 5.000%.. .109/02/2014| Redemption 39,900 27,319 27,319 0 .0 0
91155@ AA 8| ARMY LODGING FUND SENIOR SECURED NOTES 09/23/2014| Redemption ~ 100.0000............ [ covererrrrrerermrirerinnns | vvrrvernnees80,671 | e 60,671 | v 60,671 ...60,671 0 0 0
92922F JJ 8| WASHINGTON MUTUAL 2003-AR11 B1 2.425%.... 09/01/2014| PaYdOWN.......coevvmeererinerrerierins | cvevrenernerenineenee | cevvnernnennn 13,186 | e 13,186 | coovovernene 9,529 | oo 10,261 0 13 0
92922F KF 4| WASHINGTON MUTUAL 2003-S13 22A1 5.000.... 09/01/2014] PaYdOWN.........cvvvmrerrrinrieerieiins | cevereneienineniseenns | evnneinensene02,027 | o 62,027 | ccoovirns 62,764 | ..ooovornvn. 62,121 | oo (U IO (23) 0
92922F KX  5|WASHINGTON MUTUAL 2003-AR12 B1 2.420%.... 09/01/2014| Paydown..........cccevvrrernerererereens 23,726 16,416 | oo 18,118 0 18 0
92922F LW 6| WASHINGTON MUTUAL 2004-S1 1A6 5.500% O... 09/01/2014| Paydown..........ovvrverrnrerernniinenns [ correrrverinnsereninnes | crvvrennnen 718,358 | o 718,358 | .oovvrnne 712,998 | ............ 15172 | v (V1 I 182 | e () IO 182 | e (0} I 715,353 | ool | e 3,005 | ........3,005 | ... 27,829
94106L AW 9| WASTE MANAGEMENT INC 4.750% 06/30/20....... 08/20/2014| Deutsche Bank Securities........... | coeeveererrernneernes | v 1,115,150 | v 1,000,000 | ......... 1,087,410 1,087,376 | .o 0| e (7,955) [ oo (V1 I (7,955) | overrernens 0| e 1,079,422 | o0 | o 35,728 | ......35,728 | ... 31,007
949456 AA  5|WELK RESORTS LLC 2013-A A 3.100% 03/15....... 09/15/2014| Paydown.......c..ccoeernrerernniernnnns 0 24 0 .24 0
94978# AH 0|CVS CORP CRED LEASE BACK PASS THRU CERT]| 09/10/2014| Redemption  100.0000. 0 .0 0 0 0
94978# AJ 6 |HY-VEE INC CRD TN LEASE 7.420% 10/05/2........ 09/05/2014| Redemption  100.0000... 0 .0 0 0 0
94978# BY 2 |HUGHES SUPPLY INC PASS THROUGH CERT 5. 09/10/2014| Redemption  100.0000... 0 .0 0 0 0
HUBER BROKEN BOW FACILITY TR 2004-
94978# 3| AMSOUT 07/02/2014| Redemption  100.0000. 935,425 935,425 935,425 0 0 0 0 0 935,425 K
949784# 1|HUBER BROKEN BOW FACILITY TR 2004-KEY GU 07/02/2014| Redemption  100.0000. 950,309 950,309 950,309 0 0 0 0 0 950,309 K
94980K 7| WELLS FARGO MBS 2004-4 A7 5.500% 05/25. .109/01/2014| Paydown. 232,780 216,230 229,901 0 0 230,283 1FM.....
94982W 9 | WELLS FARGO MB TRST 2005-9 2A8 5.500.. .109/01/2014| Paydown. 3,701 3,625 0 0 0 0 0 1FM.....
949838 1| WELLS FARGO MORT BACKED SEC 2006-8 A15... 09/01/2014| Paydown. 180,646 | ...........158,517 | ..cocevenee 170,304 0 25 0 25 0 2FM.....
96032T AA 4| WESTGATE RESORTS 2012-2A A 3.000% 01/2.... | E.. | 09/01/2014] Paydown.........cccveverrreermrinerrerins | verernrrrenrienervenirene | wvvriennn 124,837 | i, 124,837 | oo 124,837 | oo 124,837 0 0 0 0 (I I 124,837 1FE......
97652P AA 9| WINWATER MORTGAGE LOAN TRUST 2014-1 A1. 09/01/2014| Paydown..........cccveevereneererireens 232,145 239,980 0 (O T (7,835) [ oo (V1 I (7,835) 0 232,145 1FE......
65656M AA 9 |NORTEL NETWORKS 2001-1 NOTE 11.629% 08/.. | A.. | 09/12/2014] PaydOwn..........ccccveverrernrvennmrnens [ v | e 26,581 | i, 26,581 | .ovvvrnees 18,249 | oo 18,252 | .......... 2,791 | oo 5,538 | .o (V1 IO 8,329 | v [V I 26,581 6FE......
C6573# AC  1|NORTH ATLANTIC REFINING LTD SERIES B GUA |1.... | 08/12/2014| Redemption ~ 100.0000............ | ceceverreverrnerrerrene | werernenn.800,000 | oo 800,000 800,000 800,000 0 0 0 0 0 800,000 R
12479L  AA  8|CAI2012-1A A 2012-1AA 3.470% 10/25/2.............. .1 09/25/2014| Paydown............ccvvenrvnnrrnerrens v | vevireneee 75,000 | oo, 75,000 | cooovvenees 74,984 | ..oovvvinne 74,986 0 14 0 14 (O A 75,000 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
4] Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  [(Amortization)| Impairment B./A.CV. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
227170 AC 1 |CRONOS CONTAINERS PROGRAM LTD 2012-1A Al F... | 08/18/2014| PaydOWN...........cccvvvrmrreeirneenens v | cereeeens 2,375,000 | .........2,375,000 | ......... 2,374,708 | ........ 2,374,744 0].. 256 (V1 IO 256 | oo 0| e 2,375,000 | cooovreennne (V1 I (V1 IO 0] ... 66,571 | 05/18/2027| 1FE......
379520 AA  1|SEACO CONTAINER 2012-1AA 4.110% 07/17...... F...| 08/17/2014] PaydOWN..........ocvvurvrerirrerrrinens [ verirerereesnsinenins | cerenens 4,041,667 | ........4,041,667 | ........ 4,040,865 | ......... 4,040,957 | oo (U IO 709 [ e (V1 I 709 | oo 0 | e 4,041,667 | ..ccoovvverne (V] I 0 | 0 s 110,599 |07/17/2027| 1FE......
37952U AD 5|SEACO CONTAINER 2014-1AA1 3.190% 07/....... F...|09/17/2014| Paydown.... 41,667 41,658 0 0 0 0 0 0 41,658 0 9 | e | 122 | 07/17/2029| 1FE......
55608 AA 6| MACQUARIE GROUP LTD 144A 7.300% 08/01/.... | F...|08/01/2014| MaUFity...........ccvvrverermerirmrenenns | vererereserserireninee | overenes 2,000,000 | .........2,000,000 | ........ 2,026,630 | ......... 2,003,569 | ..oovvrererinnn 0| o (3,569) [ .voovereerriene (V1N I (3,569) | ..verovernen [V I 2,000,000 | cooovveenrene (V1 I (V1 IO 0. 146,000 |08/01/2014| 1FE......
OMEGA LEASING LLC GUARANTOR ROLLS
68210 AC 7|ROYCE R.. [07/12/2014| Redemption ~ 100.0000............ | cevereermrrmrerirerirene | cereriricenne 15,949 | oo 15,949 | oo 15,949 | oo, 15,949 0 0 0 0 0 15,949 0 (V1 IR (U I 715 [07/12/2016|1...........
98372P AF 5| XL CAPITAL LTD SENIOR NOTES 5.250% 091...... R.. [09/15/2014] MAUFItY..........cooorveriircireniniins | e | v 9,850,000 | ......... 9,850,000 | ......... 9,925,094 | ......... 9,856,687 | ...ovvvvurennn 0| . (S T4 T [— (V1 I (6,687) | ..vvveerecnn 0| e 9,850,000 | c.ovrvrninnc (V1 IO (V] I 0 ... 517,125 |09/15/2014| 2FE......
BCC26G 6A  6|RISE 2014-1 A ASSET BACKED SECURED TERM.. |F... | 09/15/2014| Redemption ~ 100.0000............ | ceveeevrrrerirerirneen | vorirerins 110,526 | .ovvverees 110,526 | ..ovcveneee 112,875 0 [0 IO (84) 0 (84) (V1 112,791 | o 0] e (2,264) | ....... (2,264) | ........ 1,773 |02/15/2021| 1Z........
G1253* AD  7|BORD NA MONA 6.940% 08/06/14..............ccccoouue. F...| 08/06/2014] MatUrity...........cccoveruvrivinrinniinis [ eveiieninriiniicsniis | e 5,000,000 | ........ 5,000,000 | ......... 5,000,000 | ......... 5,000,000 0 0 0 0 0| e 5,000,000 | cooovrerrrnnc (V1 I 0 | e 0. 347,000 |08/06/2014/2...........
G3651@ AA 5| QUINN MANUFACTURING GROUP HOLD PIK 0.0 |F...|07/11/2014| Barclays Capital Inc 375220 | ......... 3,126,831 ..448,480 360,471 389 0 0. 389 0 12/02/2016/6...
G3652@ AA 4 |QUINN MANUFACTURING GROUP HOLD 8.553% |F...| 07/11/2014| Barclays Capital Inc. ,487,099 1,487,099 0 0 0 0 0 12/02/2016| 4...
P7077@ AF 1| NASSAU AIRPORT DEVELOPMENT CO 7.000% 1|F...[09/30/2014| Redemption  100.0000.........c.. | coeeverrmrerneerssmonnes | wonvrnnnen 17,500 [ v 17,500 | .. ....17,500 0 0 0 0 0 17,500 0 0 | e [ I 919 [11/30/2033|2...........
3899999. Total Bonds - Industrial and Miscellaneous........ . . s | e 110,913,736 | ..... 115,407,785 | ..... 109,899,544 | ..... 106,139,246 | .......... 3,843 | ........ 86,342 | ... 306,366 | ....... (216,181) | covovvnnnad 0 ... 109,998,898 | ....ccoovnvvn. 0 ... 914,837 |..... 914,837 |..6,017,980 |...... XXX... | .XXX....
8399997, TOtAl BONMS = PN 4. .ottt | e 121,637,404 | ..... 126,131,453 | ..... 120,706,129 | ..... 116,918,057 | .......co 3,843 | ... (50,152) | ...... 306,366 | ....... (352,675) | cvoovevrnenad 0. 120,718,504 | ..o 0 ... 918,899 |..... 918,899 |..6,424,459 |...... XXX... [.XXX....
8399999, TOIAI BONGS..........cuiieveiieiteieiiiieieiiteteteti ettt ettt ettt es et et s et e s et et e eseb et ses et e sebebesses et es e b es et sseseb s et ebebsesesasansetessssesesesnsesassnsesesanenenes | erees 121,637,404 | ... 126,131,453 | ..... 120,706,129 | ..... 116,918,057 | .......... 3,843 | ... (50,152) | ...... 306,366 | ....... (352,675) | .ovvvrnneand 0]... 120,718,504 | ....ccoovvenn 0 .. 918,899 |..... 918,899 |..6,424,459 |...... XXX... [.XXX....
Preferred Stocks - Industrial and Miscell
461070 85 6 |INTERSTATE POWER AND LIGHT PFD 5.1%......... | ..... 07/15/2014| Wells Fargo Securities..........cccoe. | v 60,000.000 | ......... 1,493,967 | ..ococvverirnns 0.00 | ......... 1,500,000 | ......... 1,500,000 0 0 0 0 [V T 1,500,000 | ..covrrenee. (VN I (6,033) | ....... (6,033) ] ...... 38,250 |...... XXX... | P2LFE..
74460W 87 5| PUBLIC STORAGE PFD 5.20%......cccsuveerirneeesninse | o 08/20/2014| Wells Fargo Securities. ........c.oce. | wvvner 40,000.000 905,980 | ... 0.00 | .ot 1,000,000 | ......... 1,000,000 0 0 0 0 0 | s 1,000,000 [ oo 0 ... (94,020) ..... (94,020)| ...... 26,000 |...... XXX... | PILFE..
8499999. Total Preferred Stocks - Industrial and Miscellaneous . . . s 2,399,947 |.......... XXX oo [ v 2,500,000 | ......... 2,500,000 0 0 0 0 0| o 2,500,000 | ..o 0 |..(100,053)| ...(100,053)] ...... 64,250 |...... XXX... [.XXX....
8999997. Total Preferred SIOCKS = Pa 4. ...ttt 2,399,947 | ..o XXXeovoreee | v 2,500,000 | ......... 2,500,000 0 0 0 0 [ I 2,500,000 | ..o 0 {..(100,053)] ...(100,053)] ...... 64,250 |...... XXX... |.XXX....
8999999, Total Prefermet SHOCKS. ... vuruueruirererersitisessseserssss et ess sttt 2,399,947 |........... XXX oo [ e 2,500,000 | ......... 2,500,000 0 0 0 0 [V I 2,500,000 | ..oooovennee 0 | ..(100,053)] ...(100,053)] ...... 64,250 |...... XXX... [.XXX....
C on Stocks - Industrial and Miscell
G3651@ A$ 0| QUINN MANUFACTURING GROUP HOLD.............. | F.. | 07/11/2014| Barclays Capital InC........coccovreee | v 19,407.000 | .....cccooovvvnnee. 0 0 0 0 0 0 0 0 0 0] e 0] i 0. XXX [V
9099999. Total Common Stocks - Industrial and Miscellaneous....... . . s 0 0 0 0 0 0 0 0 0 0 | o [V I 0 ... XXX... [.XXX
9799997 Total Common Stocks - Part 4. s 0 0 0 0 0 0 0 0 0 0 ] i 0 | i, 0 ... XXX... [.XXX....
9799999, TOAl COMMON SHOCKS. .11 rvssreeretereessseessees sttt 0 0 0 0 0 0 0 0 0 [ () I 0 [ XXX... [.XXX....
9899999. Total Preferred and COMMON SHOCKS...........vvuuiuesirissiissiiiiiseresrisstissssssens et 2,399,947 | .o XXX | i 2,500,000 | ......... 2,500,000 0 0 0 0 0 | s 2,500,000 ...(100,053) | ...(100,053) | ...... 64,250 |...... XXX... [.XXX....
9999999. Total Bonds, Preferred and Common Stocks..... . . JSRSTRTRRRINY IO 124,037,351 | .. XXXooviies | s 123,206,129 | ..... 119,418,057 | .......... 3,843 | ... (50,152) | ...... 306,366 | ....... (352,675) | <.ovvrvenn0 | 123,218,504 | ..............0 |..... 818,846 |..... 818,846 |..6,488,709 |...... 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
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2 3 4 5 6 7 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier |  (a) Clearinghouse Date Expiration Amount (Paid) (Received) Paid| Paid Income Value Code Value (Decrease) B/AC.V. Accretion Items Exposure Entity Quarter-end (b]

Purchased Options - ging Other - Put Options
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk Societe Generale O2RNESIBXPAR0TD8PUA41.. |.12/31/2008|.01/03/2017 532,149 | ....1,438.0000 216,283 0 24433 | ... 24433 | ......... (13,532) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk Societe Generale O2RNE8IBXPAR0TD8PUA41.. |.12/31/2008|.01/31/2017 517,766 | ....1,381.0000 205,656 0 22,068 | ....... 22,068 |......... (12,068) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.01/31/2018 ... ....1,723.0000 208,728 0 48,714 | ... ....(14,691) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.03/23/2010{.01/31/2020 158,700 | ....1,380.0000 | ........... 37,835 0 15,564 | ..cooe [ covverrenns 15,564 (2,129) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk Societe Generale O2RNE8IBXPAR0TD8PUA41.. |.12/31/2008|.02/28/2017 1,122,420 | ....1,439.0000 455,992 0 55,504 |...... 55,504 (28,488) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.02/28/2018 743,850 | ....1,653.0000 320,843 0 VA TRX .0 I U 71,332 (21,283) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.03/23/2010(.01/28/2020| ... 89,700 | ....1,380.0000 21,385 0 8,923 |....... 8,923 ..(1,169) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.02/29/2016 1,542,045 | ....1,383.0000 614,204 0 34,676 | ..coov. | ceverrr 34,676 (33,762) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuitie: Exhibit 5 | risk JP Morgan......... 8I5DZWZKVSZI1NUHU748...|.12/31/2008|.03/29/2018 330,600 |....1,653.0000 142,403 0 32,090 | ....... 32,090 (9,453) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.04/21/2009|.03/29/2019 680,000 |....... 850.0000 205,000 0 24435 | ... 24,435 (8,075) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.03/31/2015 2,518,568 | ....1,269.0000 948,161 0 6,093 |...... 6,093 (31,278) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuities Exhibit 5 | risk Societe Generale O2RNE8IBXP4R0TD8PUA41.. |.12/31/2008|.03/31/2017 128,070 |....1,423.0000 |.......... 51,711 0 6,393 |...... 6,393 (3,200) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuities Exhibit 5 | risk Societe Generale O2RNE8IBXP4ROTD8PUA41.. |.12/31/2008|.04/28/2017 389,285 | ....1,469.0000 159,657 0 21,666 | ....... 21,666 |.......... (10,290) 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuities Exhibit 5 | risk Barclays Capital. AC28XWWI3WIBK2824319.. |.12/31/2008.04/29/2016 552,475 | ....1,435.0000 225,567 0 16,679 | oo [ s 16,679 | ..o (13,373 0 0 |N/A N/A
Product
equity

S&P 500 PUTS Variable Annuities Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK1K14 |.01/28/2009|.04/30/2018 ... .191,930 | ....1,129.0000 68,063 0 9,160 | ....... 9,160 (2,812) 0 0 [N/A N/A
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8
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Strike
Price, Rate
of Indexed
Received
(Paid)
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Cumulative
Prior Year(s)
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Quarter-end (b]

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

BNP Paribas...... KVQR4N79VEWBJPSK1K14

Barclays Capital. AC28XWWI3WIBK2824319..

Societe Generale O2RNESIBXP4ROTD8PUA41..

Barclays Capital. AC28XWWI3WIBK2824319..

BNP Paribas...... KVQR4N79VEWBJPSK1K14

Barclays Capital. AC28XWWI3WIBK2824319..

Societe Generale O2RNESIBXP4ROTD8PU41..

Barclays Capital. AC28XWWI3WIBK2824319..

Societe Generale O2RNESIBXP4ROTD8PU41..

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

BNP Paribas...... KVQR4N79VEWBJPSK1K14

Societe Generale O2RNESIBXP4ROTD8PU41..

Barclays Capital. AC28XWWI3WIBK2824319..

BNP Paribas...... KVQR4N79VEW8JPSK1K14

.06/17/2009)

.12/31/2008|

.12/31/2008|

.12/31/2008|

.06/17/2009)

.12/31/2008|

.12/31/2008|

.12/31/2008|

.12/31/2008|

.12/31/2008|

.12/31/2008|

.02/05/2009)

.12/31/2008|

.12/31/2008|

.02/05/2009)

.04/30/2019

.05/31/2016

.05/31/2017

.05/31/2017

.05/31/2019

.06/30/2015

.06/30/2016]

.06/30/2017]

.07/29/2016]

.07/31/2015

.07/31/2017]

.07/31/2018]

.08/31/2016]

.08/31/2017]

.08/31/2018|

o 1,870

...... 1,

...... 2,

338,955

214,190

622,500

851,524

442,365

565,168

345,780

464,307

739,020

815,082

624,972

491,115

717,605

851,230

242,735

....1,149.0000

....1,499.0000

....1,500.0000

....1,562.0000

....1,149.0000

....1,366.0000

....1,356.0000

....1,548.0000

....1,356.0000

....1,244.0000

....1,562.0000

....1,129.0000

....1,421.0000

....1,548.0000

....1,129.0000

90,323

22,058

22,058

509,129

45444

257,995

362,705

37,759

57,474

...... 1,

117,336

012,094

136,150

196,568

290,971

303,606

265,607

167,962

290,159

359,756

29,430

........... 45444

........... 37,759

........... 57474

29,430

(32,553)

N/A

N/A

N/A

N/A

.......... (17,076)

(24,078)

N/A

N/A

N/A

N/A

N/A

N/A

21,161

21,161

9,754

9,754

31,378

22,147

........... 31,378

22,147

5,261

5,261

44,198

25,436

........... 44,198

25,436

26,304

26,304

60,208

60,208

(5,660)

.......... (46,087)

.......... (16,193)

.......... (11,359)

(22,986)

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

82,984

12,938

........... 12,938

(3,375)

N/A

N/A
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S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

Societe Generale O2RNESIBXPAROTD8PUA41..

BNP Paribas...... KVQR4N79VEWBJPSK1K14

Deutsche Bank.. 7LTWFZYICNSX8D621K86..

Societe Generale O2RNESIBXP4ROTD8PUA41..

BNP Paribas...... KVQR4N79VEWBJPSK1K14

Deutsche Bank.. 7LTWFZYICNSX8D621K86..

Societe Generale O2RNESIBXP4ROTD8PU41..

Societe Generale O2RNESIBXP4ROTD8PU41..

BNP Paribas...... KVQR4N79VEWBJPSK1K14

BNP Paribas...... KVQR4N79VEWBJPSK1K14

BNP Paribas...... KVQR4N79VEWBJPSK1K14

Societe Generale O2RNESIBXP4ROTD8PU41..

Societe Generale O2RNESIBXP4ROTD8PU41..

JP Morgan......... 8I5DZWZKVSZITNUHU748...

Barclays Capital. AC28XWWI3WIBK2824319..

.12/31/2008|

.12/31/2008|

.12/31/2008|

.12/31/2008|

.01/05/2010

.12/31/2008|

.12/31/2008|

.12/31/2008|

.01/05/2010]

.01/05/2010

.12/31/2008|

.12/31/2008|

.12/31/2008|

.12/31/2008|

.12/31/2008]

.09/29/2017

.09/30/2015

.09/30/2015

.09/30/2016

.09/30/2019

.10/30/2015

.10/31/2016]

.10/31/2017]

.10/31/2019)

.11/29/2019

.11/30/2015)

.11/30/2016]

.11/30/2017]

.12/29/2017|

1213112014

w...1,990

......... 602,640

...... 1,232,840

......... 610,560

......... 831,270

......... 328,800

......... 320,860

......... 867,500

444444 1,140,300

......... 417,850

......... 205,500

......... 930,920

......... 406,580

......... 320,580

......... 370,445

AAAAAA 2,573,468

....1,674.0000

....1,258.0000

....1,272.0000

....1,374.0000

....1,370.0000

....1,052.0000

....1,388.0000

....1,629.0000

....1,370.0000

....1,370.0000

....1,369.0000

....1,402.0000

....1,644.0000

....1,723.0000

....1,293.0000

262,906

52,791

52,791

448,262

231,924

329,719

11,520

5,970

........... 11,520

5,970

.......... (18,931)

.......... (17,850)

(0.911)

N/A

N/A

N/A

N/A

N/A

N/A

29,129

29,129

..81,238

108,202

345,759

490,100

103,102

50,664

30,528

30,528

1,752

32,731

32,731

N/A

N/A

N/A

N/A

N/A

N/A

(20,327)

N/A

N/A

95,373

95,373

(33,962)

N/A

N/A

39,373

39,373

N/A

N/A

19,676

357,972

163,035

138,306

163,433

978,823

15,073

16,588

........... 19,676

........... 15,073

........... 16,588

(5.791)

@775)

N/A

N/A

.......... (18,473)

(9,781)

N/A

N/A

N/A

N/A

N/A

N/A

27,964

37,512

27,964

37,512

1,499

(9,612)

.......... (11,658)

(26,514)

N/A

N/A

N/A

N/A
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule
[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12
Current Year
Initial Cost
of Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair
Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

BNP Paribas...... KVQR4N79VEWBJPSK1K14

BNP Paribas...... KVQR4N79VEWBJPSK1K14

BNP Paribas...... KVQR4N79VEWBJPSK1K14

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

Barclays Capital. AC28XWWI3WIBK2824319..

Credit Suisse..... ANGGYXNX0JLX3X63JN86.

Credit Suisse..... ANGGYXNX0JLX3X63JN86.

Credit Suisse..... ANGGYXNX0JLX3X63JN86.

.12/31/2008|

.04/21/2009)

.03/23/2010

.01/28/2009)

.01/28/2009)

.02/05/2009)

.06/17/2010

.06/17/2010

.10/05/2010]

.10/05/2010

.10/05/2010,

.10/05/2010]

.05/18/2011

.05/18/2011

.05/18/2011

.12/31/2015

.12/31/2018

.12/31/2019

.05/31/2018

.06/29/2018

.06/28/2018

.03/31/2020]

.04/30/2020]

.05/29/2020)

.06/30/2020

.07/31/2020]

.08/31/2020]

.09/30/2020]

.10/30/2020]

.11/30/2020]

......1,600

1,530

......... 857,430

...... 1,360,000

......... 262,200

444444 1,727,370

......... 722,560

......... 739,495

......... 343,164

......... 272,353

......... 141,615

......... 125,880

......... 110,180

......... 125,920

........... 22,824

........... 29,582

........... 53,125

....1,361.0000

....... 850.0000

....1,380.0000

....1,129.0000

....1,129.0000

....1,129.0000

....1,089.0000

....1,089.0000

....1,049.0000

....1,049.0000

....1,049.0000

....1,049.0000

....1,141.0000

....1,183.0000

....1,181.0000

339,097

......... 409,728

62,700

15,498

44,116

25,361

........... 15,498

........... 44,116

25,361

.......... (18,003)

.......... (16,320)

(3,630)

N/A

N/A

N/A

N/A

N/A

N/A

......... 612,719

......... 256,288

252,601

85,037

85,037

(25,231)

N/A

N/A

36,502

36,502

40,259

93,410

24,678

........... 40,259

24,678

.......... (10,218)

.......... (10,196)

(2611)

N/A

N/A

N/A

N/A

N/A

N/A

........... 74,010

........... 41,303

35,208

19,859

9,955

........... 19,859

9,955

N/A

N/A

N/A

N/A

9,003

9,003

N/A

N/A

30,864

7,993

35,348

9,292

9,292

(550)

N/A

N/A

(588)

N/A

N/A

6,185

1,889

2,602

2,602

N/A

N/A

(200)

(259)

N/A

N/A

........... 11,122

4,721

(455)

N/A

N/A
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule
[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12
Current Year
Initial Cost
of Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuitie:

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 PUTS

Variable Annuities

S&P 500 Puts:

Variable Annuities

S&P 500 Puts

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

JP Morgan.........

JP Morgan.........

JP Morgan.........

JP Morgan.........

JP Morgan.........

JP Morgan.........

JP Morgan.........

JP Morgan.........

Credit Suisse.....

Credit Suisse.....

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

8I5DZWZKVSZITINUHU748...

8I5DZWZKVSZITNUHU748...

8I5DZWZKVSZITNUHU748...

8I5DZWZKVSZITNUHU748...

8I5DZWZKVSZITNUHU748...

8I5DZWZKVSZITNUHU748...

8I5DZWZKVSZITNUHU748...

8I5DZWZKVSZITNUHU748...

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

.05/18/2011

.05/18/2011

.05/18/2011

.05/18/2011

.05/18/2011

.01/25/2012

.01/25/2012)

.01/25/2012)

.01/25/2012)

.01/25/2012

.01/25/2012)

.01/25/2012)

.01/25/2012)

.09/26/2014

.09/26/2014

.12/31/2020

.01/29/2021

.02/26/2021

.03/31/2021

.04/30/2021

.05/28/2021

.06/30/2021

.07/30/2021

.08/31/2021

.09/30/2021

.10/29/2021

.11/30/2021

.12/31/2021

.10/27/2014

.11/26/2014

w..1,160

wr1,160

..... 81,747

..... 96,459

...126,086

...205,504

...163,633

...494,237

...7180,970

...255,293

...280,445

...143,366

...265,354

...295,536

...650,179

2,300,002

2,300,002

....1,258.0000

....1,286.0000

....1,327.0000

....1,326.0000

....1,364.0000

....1,257.6000

....1,257.6000

....1,257.6000

....1,257.6000

....1,257.6000

....1,257.6000

....1,257.6000

....1,257.6000

....1,982.4700

....1,982.4700

........... 17,796

21,324

7,973

9,790

9,790

N/A

N/A

(715)

(838)

N/A

N/A

28,446

13,380

........... 46,387

........... 37,620

......... 145,214

......... 230,056

........... 75,313

83,041

22,027

13,380

22,027

18,351

49,812

79,620

26,270

18,351

49,812

79,620

26,270

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

(8,466)

N/A

N/A

(2,706)

N/A

N/A

29,239

29,239

N/A

N/A

........... 42,517

........... 78,819

88,085

15,087

28,170

15,087

28,170

(2.876)

............ (1,428)

(2,578)

N/A

N/A

N/A

N/A

31,735

31,735

(2,768)

N/A

N/A

......... 194,165

70,511

........... 34,735

........... 51,976

39,087

70,511

39,087

AAAAAAAAAAAAAAAAA 57,179

57,179

N/A

N/A

5,203

N/A

N/A

N/A

N/A
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule
[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12
Current Year
Initial Cost
of Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair

Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.12129/2014

.01/26/2015] ......

.02/26/2015] ......

.03/26/2015] ......

.04/27/2015] .....

.05/26/2015] ......

.06/26/2015] ......

.07/27/2015] ......

.08/26/2015] ......

.09/28/2015] ......

.10/27/2014 ......

.11/26/2014 ......

1212912014 ......

.01/26/2015] ......

.02/26/2015] ......

.....1,160

1,160

1,160

1,160

1,160

1,160

1,160

1,160

1,160

1,160

2,150

2,150

2,150

2,150

2,150

...... 2,300,002

...... 2,300,002

444444 2,300,002

444444 2,300,002

444444 2,300,002

...... 2,300,002

444444 2,300,002

444444 2,300,002

444444 2,300,002

444444 2,300,002

...... 2,400,002

...... 2,400,002

...... 2,400,002

...... 2,400,002

AAAAAA 2,400,002

....1,982.4700

....1,982.4700

....1,982.4700

....1,982.4700

....1,982.4700

....1,982.4700

....1,982.4700

....1,982.4700

....1,982.4700

....1,982.4700

....1,116.1400

....1,116.1400

....1,116.1400

....1,116.1400

...1,116.1400

........... 67,394

........... 78,195

........... 91,305

......... 101,666

......... 112,699

......... 123,280

......... 133,628

......... 143,293

......... 152,945

......... 162,377

53,284

................. 72,536

83,479

..72,536

83,479

5141

N/A

N/A

5,284

N/A

N/A

96,941

96,941

5,636

N/A

N/A

............... 107,314

............... 118,784

............... 129,378

............... 139,696

............... 148,911

............... 158,489

............... 167,763

67,858

........... 78,248

......... 100,805

......... 117,125

......... 133,446

93,032

107,314

118,784

129,378

139,696

148,911

158,489

167,763

..67,858

93,032

............... 114,370

............... 130,293

AAAAAAAAAAAAAAA 146,551

114,370

130,293

146,551

5,649

N/A

N/A

6,085

N/A

N/A

6,098

N/A

N/A

6,068

N/A

N/A

5,618

N/A

N/A

5,544

N/A

N/A

5,386

N/A

N/A

........... 14,574

........... 14,784

........... 13,565

........... 13,168

........... 13,105

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule
[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12
Current Year
Initial Cost
of Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair
Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Nasdaq 100 Puts.

Variable Annuitie:

Variable Annuitie:

Nasdaq 100 Puts.

Nasdaq 100 Puts.

Variable Annuitie:

Nasdaq 100 Puts.

Variable Annuities

Nasdaq 100 Puts.

Variable Annuities

Variable Annuities

Nasdaq 100 Puts.

Nasdaq 100 Puts.

Variable Annuities

Nasdaq 100 Puts.

Variable Annuities

Nasdaq 100 Puts.

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

Credit Suisse.....

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.09/26/2014

.03/26/2015

.04/27/2015] .....

.05/26/2015] ......

.06/26/2015] ......

.07/27/2015] ......

.08/26/2015] ......

.09/28/2015] ......

.10/27/2014

.11/26/2014

.12/29/2014

.01/26/2015)

.02/26/2015)

.03/26/2015)

.04/27/2015)

.05/26/2015)

.06/26/2015)

2,150

2,150

2,150

2,150

2,150

2,150

2,150

...... 2,400,002

...... 2,400,002

444444 2,400,002

444444 2,400,002

444444 2,400,002

...... 2,400,002

444444 2,400,002

......... 700,018

......... 700,018

......... 700,018

......... 700,018

......... 700,018

......... 700,018

......... 700,018

AAAAAAAAA 700,018

AAAAAAAAA 700,018

....1,116.1400

....1,116.1400

....1,116.1400

....1,116.1400

....1,116.1400

....1,116.1400

....1,116.1400

....4,047.0500

....4,047.0500

....4,047.0500

....4,047.0500

....4,047.0500

....4,047.0500

....4,047.0500

....4,047.0500

....4,047.0500

......... 147,121

......... 161,270

......... 173,627

......... 185,998

......... 197,624

......... 208,082

......... 219,113

........... 13,230

........... 18,480

23,520

............... 160,053

............... 174,916

............... 187,110

............... 199,308

............... 210,538

220,902

......... 160,053

......... 174,916

......... 187,110

......... 199,308

......... 210,538

220,902

............... 231,658

................. 11,940

................. 17,608

22,705

......... 231,658

........... 11,940

........... 17,608

22,705

........... 12,931

........... 13,646

........... 13,584

........... 13,310

........... 13,014

........... 12,821

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

26,881

26,176

26,176

(705)

N/A

N/A

30,311

29,635

29,635

(676)

N/A

N/A

33,390

32,651

32,651

N/A

N/A

36,891

36,151

36,151

(739)

(740)

N/A

N/A

39,972

39,104

39,104

(868)

N/A

N/A

........... 43,121

AAAAAAAAAAAAAAAAA 42,065

........... 42,065

N/A

N/A




Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule

[Exhibit
Identifier

Type(s)

of Risk
(a)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12
Current Year
Initial Cost
of Premium
(Received)
Paid

14

Book/
Adjusted
Carrying

Value

15

Code

Fair
Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

903D

Variable Annuitie:

Nasdaq 100 Put

Nasdaq 100 Put

Variable Annuitie:

Nasdaq 100 Put:

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts:

Variable Annuities

S&P 500 Puts

Variable Annuities

S&P 500 Puts

Variable Annuities

S&P 500 Puts:

Variable Annuities

S&P 500 Puts

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

.09/26/2014

.09/26/2014

.09/26/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.07/27/2015

.08/26/2015

.09/28/2015

10/27/2014] ......

11/26/2014] ......

12/29/2014] ......

.01/26/2015] ......

.02/26/2015] ......

.03/26/2015] ......

.04/27/2015] ......

.05/26/2015] ......

.06/26/2015] ......

.07/27/2015] ......

.08/26/2015] ......

.09/28/2015] ......

700,018

700,018

700,018

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

2,300,009

....4,047.0500

....4,047.0500

....4,047.0500

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

....1,979.4900

........... 45,991

........... 48,651

........... 51,381

33,347

................. 44,800

................. 47,317

................. 49,955

68,534

......... 44,800

......... 47,317

......... 49,955

68,534

35,187

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

........... 51,520

........... 66,927

........... 78,197

........... 91,768

......... 102,354

......... 113,392

......... 123,965

......... 134,550

......... 143,985

......... 153,873

......... 163,296

93,656

93,656

............... 114,975

............... 130,883

............... 147,129

............... 160,622

............... 175,479

............... 187,666

............... 199,858

............... 211,080

221,438

....... 114,975

....... 130,883

....... 147,129

....... 160,622

....... 175,479

....... 187,666

....... 199,858

....... 211,080

221438

232,188

232,188

........... 42,137

........... 48,048

52,686

N/A

N/A

N/A

N/A

N/A

N/A

........... 55,360

58,268

N/A

N/A

N/A

N/A

62,087

N/A

N/A

63,701

N/A

N/A

65,308

N/A

N/A

........... 67,095

........... 67,565

68,891

N/A

N/A

N/A

N/A

N/A

N/A




Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule

[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12

Current Year
Initial Cost
of Premium
(Received)
Paid

14 15

Book/
Adjusted
Carrying

Value Code

Fair
Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

89030

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Variable Annuities

Nasdaq 100 Puts.

Nasdaq 100 Puts.

Variable Annuities

Nasdaq 100 Puts.

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNXO0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

ANGGYXNX0JLX3X63JN86.

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

10/27/2014

11/26/2014] ......

12/29/2014] ......

.01/26/2015] ......

.02/26/2015] ......

.03/26/2015] ......

.04/27/2015] ......

.05/26/2015] ......

.06/26/2015] ......

07/27/2015] ......

.08/26/2015] ......

.09/28/2015] ......

.10/27/2014

.11/26/2014

1212912014

...... 2,399,996

...... 2,399,996

444444 2,399,996

444444 2,399,996

444444 2,399,996

...... 2,399,996

444444 2,399,996

444444 2,399,996

444444 2,399,996

444444 2,399,996

...... 2,399,996

...... 2,399,996

......... 700,013

......... 700,013

AAAAAAAAA 700,013

....1,116.7500

....1,116.7500

....1,116.7500

....1,116.7500

....1,116.7500

....1,116.7500

....1,116.7500

....1,116.7500

....1,116.7500

...1,116.7500

....1,116.7500

...1,116.7500

....4,053.5800

....4,053.5800

....4,053.5800

....... 51,600

....... 77,518

100,320

116,889

133,437

147,363

161,762

173,990

186,477

197,996

208,569

219,594

....... 12,530

....... 18,060

23,101

................. 37,616 |.......

55,751 | ......

......... 37,616

55,751

(21,767)

N/A

N/A

(13,983)

N/A

N/A

................. 71,139 | ...

82,108 | .......

......... 71,139

82,108

(29,181)

N/A

N/A

(34,781)

N/A

N/A

95,566

95,566

N/A

N/A

............... 105,952 |.......

............... 17433 | ...

............... 128,028 |.......

............... 138,353 |.......

............... 147,682 | .......

............... 157,160 | .......

............... 166,440 | .......

................. 12,400 |.......

................. 18,067 |.......

23,162 | .......

....... 105,952

....... 117,433

....... 128,028

....... 138,353

....... 147,582

....... 157,160

....... 166,440

......... 12,400

......... 18,067

23,162

(37,871)

(50,414)

(41,411)

N/A

N/A

(44,329)

N/A

N/A

(45,962)

N/A

N/A

N/A

N/A

(48,124)

N/A

N/A

(51,409)

N/A

N/A

(53,154)

N/A

N/A

N/A

N/A

(131)

N/A

N/A

62

N/A

N/A
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule
[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12

Current Year
Initial Cost

of P

remium

(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15 16

Fair

Code Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

Variable Annuitie:

Nasdaq 100 Put

Nasdaq 100 Put

Variable Annuitie:

Nasdaq 100 Put:

Variable Annuitie:

Nasdaq 100 Put:

Variable Annuitie:

Variable Annuitie:

Nasdaq 100 Put:

Nasdaq 100 Put:

Variable Annuitie:

Nasdaq 100 Puts.

Variable Annuitie:

Nasdaq 100 Puts.

Variable Annuitie:

Variable Annuitie:

Nasdaq 100 Puts.

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts:

Variable Annuities

S&P 500 Puts

Variable Annuities

S&P 500 Puts

Variable Annuities

S&P 500 Puts:

Variable Annuities

S&P 500 Puts

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

Credit Suisse..... ANGGYXNXO0JLX3X63JN86.

Credit Suisse..... ANGGYXNX0JLX3X63JN86.
Credit Suisse.... ANGGYXNX0JLX3X63JN86.
Credit Suisse..... ANGGYXNX0JLX3X63JN86.
Credit Suisse..... ANGGYXNX0JLX3X63JN86.
Credit Suisse..... ANGGYXNX0JLX3X63JN86.
Credit Suisse..... ANGGYXNX0JLX3X63JN86.
Credit Suisse..... ANGGYXNX0JLX3X63JN86.
Credit Suisse..... ANGGYXNX0JLX3X63JN86.
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas......

KVQR4N79VEW8BJPSK1K14

BNP Paribas...... KVQR4N79VEW8JPSK1K14

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/29/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.01/26/2015

.02/26/2015

.03/26/2015

.04/27/2015

.05/26/2015

.06/26/2015

.07/27/2015)

.08/26/2015)

.09/28/2015)

10/27/2014 ......

1112612014 ......

1212912014 ......

.01/26/2015] ......

.02/26/2015] ......

.03/26/2015] ......

1,167

1,167

1,167

1,167

1,167

1,167

......... 700,013

......... 700,013

......... 700,013

......... 700,013

......... 700,013

......... 700,013

......... 700,013

......... 700,013

......... 700,013

444444 2,299,997

...... 2,299,997

...... 2,299,997

...... 2,299,997

...... 2,299,997

AAAAAA 2,299,997

....4,053.5800

....4,053.5800

....4,053.5800

....4,053.5800

....4,053.5800

....4,053.5800

....4,053.5800

....4,053.5800

....4,053.5800

....1,971.4200

....1,971.4200

....1,971.4200

....1,971.4200

....1,971.4200

....1,971.4200

26,601

26,632

26,632

31

N/A

N/A

30,031

30,090

30,090

59

N/A

N/A

33,110

33,103

33,103

N/A

N/A

36,470

36,605

36,605

135

N/A

N/A

39,411

39,556

39,556

145

N/A

N/A

42421

.45,291

47,951

50,750

................. 42,516

................. 45,248

................. 47,762

50,397

........... 42,516

........... 45,248

........... 47,762

50,397

95

N/A

N/A

43)

N/A

N/A

(188)

N/A

N/A

(353)

N/A

N/A

..34,730

53,590

33,208

33,208

51,893

69,000

67,026

80,040

..94,300

105,340

78,185

................. 91,914

AAAAAAAAAAAAAAA 102,577

........... 51,893

........... 67,026

........... 78,185

........... 91,914

......... 102,577

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description of
Item(s) Hedged,
Used for Income
Generation
or Replicated

Schedule
[Exhibit
Identifier

Type(s)
of Risk

(@)

5

Exchange,
Counterparty
or Central
Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10
Strike
Price, Rate
of Indexed
Received
(Paid)

1"
Cumulative
Prior Year(s)
Initial Cost
of Premium
(Received) Paid

12
Current Year
Initial Cost
of Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair
Value

17

Unrealized
Valuation
Increase

(Decrease)

18
Total
Foreign
Exchange
Change in
B.JA.CV.

19

Current
Year's
(Amortization)
Accretion

20
Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23
Hedge
Effectiveness
at Inception
and at
Quarter-end (b]

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

S&P 500 Puts

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Put

Variable Annuitie:

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Russell 2000 Puts

Variable Annuities

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Product
equity
risk
Product
equity
risk
Product
equity
risk

Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk
Product
equity
risk

BNP Paribas...... KVQR4N79VEWBJPSK1K14

BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas...... KVQR4N79VEWBJPSK1K14
BNP Paribas......

KVQR4N79VEW8BJPSK1K14

BNP Paribas...... KVQR4N79VEW8JPSK1K14

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.09/30/2014

.04/27/2015

.05/26/2015] ......

.06/26/2015] ......

07/27/2015] ......

.08/26/2015] ......

.09/28/2015] ......

.10/27/2014 ......

1112612014 ......

1212912014 ......

.01/26/2015] ......

.02/26/2015] ......

.03/26/2015] ......

.04/27/2015] ......

.05/26/2015] ......

.06/26/2015] ......

1,167

1,167

1,167

1,167

1,167

1,167

2,167

2,167

2,167

2,167

2,167

2,167

2,167

2,167

2,167

...... 2,299,997

...... 2,299,997

444444 2,299,997

444444 2,299,997

444444 2,299,997

...... 2,299,997

444444 2,400,005

444444 2,400,005

444444 2,400,005

444444 2,400,005

...... 2,400,005

...... 2,400,005

...... 2,400,005

...... 2,400,005

...... 2,400,005

....1,971.4200

....1,971.4200

....1,971.4200

....1,971.4200

....1,971.4200

....1,971.4200

....1,107.3300

....1,107.3300

....1,107.3300

....1,107.3300

....1,107.3300

....1,107.3300

....1,107.3300

....1,107.3300

....1,107.3300

......... 116,380

......... 126,960

......... 137,770

......... 146,740

......... 156,860

......... 166,290

........... 51,840

........... 79,200

......... 101,760

......... 117,600

......... 135,120

......... 150,240

......... 164,880

......... 177,600

......... 192,000

............... 113,586

............... 124,105

............... 134,858

............... 143,452

............... 153,269

............... 162,384

56,714

......... 113,586

......... 124,105

......... 134,858

......... 143,452

......... 153,269

......... 162,384

56,714

83,658

83,658

............... 105,487

............... 121,183

............... 138,420

............... 153,228

............... 167,907

............... 180,405

AAAAAAAAAAAAAAA 194,403

......... 105,487

......... 121,183

......... 138,420

......... 153,228

......... 167,907

......... 180,405

......... 194,403

N/A

N/A

(2,794)

(2,855)

N/A

N/A

(2912)

N/A

N/A

(3,288)

N/A

N/A

N/A

N/A

(3,591)

(3,906)

N/A

N/A

3,727

N/A

N/A

N/A

N/A

N/A

N/A

3,583

N/A

N/A

3,300

N/A

N/A

2,988

N/A

N/A

3,027

N/A

N/A

2,805

N/A

N/A

2,403

N/A

N/A




Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

119030

Product
equity
Russell 2000 Put Variable Annuitie Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK1K14 |.09/30/2014|.07/27/2015) ......2,167 |...... 2,400,005 |....1,107.3300 0 202,320 0 204,572 | .cooves | o 204,572 2,252 0 0 0 [N/A N/A

Product
equity
Russell 2000 Put Variable Annuitie Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK1K14 |.09/30/2014|.08/26/2015) ......2,167 |...... 2,400,005 |....1,107.3300 | ....cccoourrrrrrnend (U IR 213,600 | ..ooooirrirrrrnnn (VN [ 215,556 | .ooov. | o 215,556 | ...oovvvveeee 1,956 0 0 0 [N/A N/A

Product
equity
Russell 2000 Put; Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQR4AN79VEWBJPSK1K14 |.09/30/2014/.09/28/2015 ......2,167 | ...... 2,400,005 |....1,107.3300 0 225,360 0 227,086 |....... 227,086 | ...coveennee 1,726 0 0 0 |N/A N/A

Product
equity
Nasdaq 100 Put Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQRAN7IVEW8JPSK1K14 |.09/30/2014|.10/27/2014| ......... 173 | .l 699,980 |....4,042.3900 | ....ccovvrvrurrnnn (VN I 12,460 | ..oovvvercnnenns (V1 11,484 | oo | s 11,484 (976) 0 0 0 |N/A N/A

Product
equity
Nasdaq 100 Put Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQRAN7IVEW8JPSK1K14 |.09/30/2014|.11/26/2014| ......... 173 | .. 699,980 |....4,042.3900 | ....ccovrrirrurrnnn (U I 18,550 | ..ovvverencrnenns (V1 17,507 | oo [ s 17,507 | .o (1,043) 0 0 0 |N/A N/A

Product
equity
Nasdaq 100 Put Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQR4AN7IVEWBJPSK1K14 |.09/30/2014|.12/29/2014| ......... 173 ...l 699,980 | ....4,042.3900 0 22,960 0 21,799 | ....... 21,799 | .. (1,161) 0 0 0 |N/A N/A

Product
equity
Nasdaq 100 Puts Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.09/30/2014|.01/26/2015 ......... 173 | . 699,980 | ....4,042.3900 0 26,530 0 25314 | ....... 25314 | .. (1,216) 0 0 0 |N/A N/A

Product
equity
Nasdaq 100 Puts Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.09/30/2014|.02/26/2015 ......... 173 | . 699,980 |....4,042.3900 | ....ccovrrvrnrennn (VN I 30,800 0 29,527 | ....... 29,527 | .oovvveenne (1,273) 0 0 0 |N/A N/A

Product
equity
Nasdaq 100 Puts Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.09/30/2014|.03/26/2015 ......... 173 | . 699,980 | ....4,042.3900 0 33,810 0 32,495 | ....... 32,495 | ..coovvenn. (1,315) 0 0 0 |N/A N/A
Product
equity
Nasdaq 100 Puts Variable Annuitie: Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.09/30/2014|.04/27/2015 ......... 173 | . 699,980 |....4,042.3900 | ....ccovrrirrrennn (VI 36,960 0 35727 | ....... 35727 | .. (1,233) 0 0 0 |N/A N/A
Product
equity
Nasdag 100 Puts Variable Annuities Exhibit 5 | risk BNP Paribas...... KVQR4N79VEWBJPSK1K14 |.09/30/2014|.05/26/2015 ......... 173 | 699,980 |....4,042.3900 | ....ocovrrvrnrennn (VN I 40,250 0 38,985 | ... 38,985 |............ (1,265) 0 0 0 |N/A N/A

Product
equity
Nasdag 100 Puts Variable Annuities Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.09/30/2014|.06/26/2015 ......... 173 | 699,980 |....4,042.3900 | ...oocovrrvrrnrcnnn (VN I 43,260 | ..o (V1 PR 41,889 | ..coos [ v 41,889 | ..o (1,371) 0 0 0 |N/A N/A

Product
equity
Nasdag 100 Puts Variable Annuities Exhibit 5 | risk BNP Paribas...... KVQR4N7IVEWBJPSK1K14 |.09/30/2014|.07/27/2015 ......... 173 | 699,980 |....4,042.3900 | ....ccoorrvrnrennn (VN I 45710 | oo (V1 OO 44248 | ..oooo | oo 44,248 | ............ (1,462) 0 0 0 |N/A N/A
Product
equity
Nasdaq 100 Puts Variable Annuities Exhibit 5 | risk BNP Paribas...... KVQR4N79VEW8JPSK1K14 |.09/30/2014|.08/26/2015 ......... 173 | . 699,980 |....4,042.3900 | ....ccoorrvrmrcnnn (VN I 48,720 | oo (V1 OO 47,150 | oo [ s 47,150 | oo (1,570) 0 0 0 |N/A N/A
Product
equity
Nasdaq 100 Puts Variable Annuities Exhibit 5 | risk BNP Paribas...... KVQR4AN7IVEWBJPSK1K14 |.09/30/2014|.09/28/2015 ......... 173 | 699,980 | ....4,042.3900 | ...oocovvrvrrniennn (VN [ 51,030 | coovverrerrennnnnd (V1 PR 49,379 | ooes | o 49,379 | .o (1,651) 0 0 0 |N/A N/A




21’9030

Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 9 10 1 12 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 Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or Notional Received of Premium (Received) Fair Increase Change in | (Amortization) | Hedged Potential ~ [Reference|  and at
Description or Replicated Identifier |  (a) Clearinghouse Date Expiration Amount (Paid) (Received) Paid| Paid Value (Decrease) B/AC.V. Accretion Items Exposure Entity Quarter-end (b]
0 0 0 0 0 0 0
0099999. Total-Purchased Options-Hedging Other-Put Options ...15,932,302 | ....10,389,833 ...12,813,890 |........ (374,302 0 0 0 0 .. XXX | s XXX
0149999. Total-Purchased Options-Hedging Other. ...15,932,302 | ....10,389,833 ...12,813,890 |........ (374,302 0 0 0 0 .. XXX [ o XXX.ooone
0379999. Total-Purchased Options-Put Options ...15,932,302 | ....10,389,833 ...12,813,890 |........ (374,302 0 0 0 0 .. XXX | o XXX..oon
0429999. Total-Purchased Options ...15,932,302 | ....10,389,833 ...12,813,890 |........ (374,302 0 0 0 0 .. XXX | e XXX..oon
1409999. Total-Hedging Other. ...15,932,302 | ....10,389,833 ...12,813,890 |........ (374,302 0 0 0 0 .. XXX | e XXX.ooone
1449999. TOTAL ...15,932,302 | ....10,389,833 ...12,813,890 |........ (374,302 0 0 0 0 .. XXX e XXX......
(a) Code Description of Hedged Risk(s)
| See Schedule DB part A section 1
(b) 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 September 30, 2014 of the OHIO NAT'ONAL LIFE |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
BPZ4........ weeeennnr(921) [ ..(575,625) | BP CURRENCY FUTURE...........cormvrreerrrrreenns Variable ANNUITIES...........vvvereeerererinrcreeienens Exhibit 5. risk  [.12/17/2014... |CME.......ccoovvvrrarernns SNZ20JLFK8MNNCLQOF39 | .09/26/2014... | ......... 162.8613 | .......... 161.9100 |........ (547,569) (547,569) 0 0 (V] IO (547,569) | .......... (547,569) | .....(1,243,350) | N/@....crccorrrrrennne PR . 73
Product
equity
(1,084) | ....(13,694) | DJ EURO STOXX 50.. ..| Variable Annuities... Exhibit 5. risk |.12/19/2014... | EUR .09/26/2014...] .......3,235.3395 | ....... 3,223.0000 |........(168,972) | . ...(168,972) 0 0 0[....(168972)]. .(168,972) | .....(3,130,364)
Product
equity
ECZ4........ (278) EURO FX CURRENCY FUTURE................... Variable ANNUIEIES...........verereeerererisercrneeeens Exhibit 5. risk  [.12/17/2014... | CME......cccovvvervvrres SNZ20JLFK8MNNCLQOF39|.09/26/2014... | .............1.2354 | ...........1.2635 | ......... 976,500 976,500 0 0 (VN I 976,500 | ...........976,500 |.......(556,000) | n/a........cccoowrerrne e 125,000
Product
equity
Z74......... ceeeenen(873) | ...(14,153) | FTSE 100, Variable ANNUIEIES...........eveveeeeerererinercrneeeens Exhibit 5. risk [.12/22/2014... | LIF .09/26/2014.... | .......6,452.3740 | ....... 6,605.5000 | ......2,167,137 | .........2,167,137 0 0 (V] I 2,167,137 | ....... 2,167,137 |.....(3,891,976) [ nfa.......ccoerrrenene Jr——
Product
equity
JYZ4....... | oo (142) | (177,500) [ JPN YEN CURRENCY FUTURE..........coees Variable ANNUIEIES. ..........veveeeeerereeisercrneeeens Exhibit 5. risk  [.12/17/2014... | CME......cccovvvermrrrnens SNZ20JLFK8MNNCLQOF39|.09/26/2014... | ........... 88.6071 | ...........91.2000 | ......... 460,238 | ............460,238 0 0 (VN I 460,237 | ...........460,238 |........(319,500) [ n/a......cccovrrrrrrnes e 1,250
Product
equity
NQZ4....... ceeeeenene(627) | ...(12,540) | NASDAQ 100 EMINL......ooovvvorercrerireenns Variable ANNUIEIES...........veeereeerererinercrneeeens Exhibit 5. risk  [.12/19/2014... | CME......cccovvvermvrrnens SNZ20JLFK8MNNCLQOF39 | .09/26/2014... | ......4,010.8695 | ....... 4,044.7500 | ......... 424861 |............424,861 0 0 (VN I 424861 | ..........424,861 |.....(2,069,100) [ n/a......cccoerrrruenee JR—. (]
Product
equity
NKZ4......| oo (108) | ... (985) | NIKKEI 225 Variable ANNUIIES.............cccccccvcvevcvcveveccicvicins Exhibit5.| risk |.12/12/2014... | OSE .09/26/2014... | ..... 16,661.9167 | ..... 16,180.0000 |........ (474 470) | ............ (474,470) 0 0 0 | (474 470) ] .......... (474,470) (502,120) [ n/a 9
Product
equity
TAZA........ | ......i(1,291) | .(129,100) | RUSSELL MINIFUT......oovvvovevcvevcrcrerinnrerinerenens Variable ANNUIES.............cccccccvevevcccveveccicvicins Exhibit5. | risk |.12/19/2014... [NYF .09/26/2014... | ....... 1,039.6807 | ....... 1,096.6000 | ......7,348,285 | .........7,348,285 0 0 0. 7,348,285 | ........ 7,348,285 |.....(6,584,100) | n/a.................... Jrsss—— 1]
Product
equity
ESZA4........ ...(1,363) ] ....(68,150) | S&P500 EMINI FUT.... .. | Variable Annuities... Exhibit5. | risk |.12/19/2014... | CME. .... SNZ20JLFK8MNNCLQOF39| .09/26/2014... | ....... 1,945.3116 | ....... 1,965.5000 | ......1,375,843 1,375,843 0 0 0]....1,375,842 ,375,843 | .....(6,269,800)
13429999. Total-Short Futures-Hedging Other. ....11,561,852 11,561,852 0 0 0]...11,561,852 | ..... 11,561,852 | ...(24,566,309)
1389999. Total-Short Futures ....11,561,852 11,561,852 0 0 0]...11,561,852 | ..... 11,561,852 | ...(24,566,309) | .
1409999. Total-Hedging Other. ....11,561,852 11,561,852 0 0 0]...11,561,852 | ..... 11,561,852 | ...(24,566,309) | .
1449999. TOTAL ... 11,561,852 | ....... 11,561,852 0 0 0]..11,561,852 | ..... 11,561,852 | ...(24,566,309)
(a) Code Description of Hedged Risk(s)
See Sch DB part B section 1
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0 See Sch DB part B section 1
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Statement as of September 30, 2014 of the
Broker Name

OHIO NATIONAL LIFE INSURANCE COMPANY

Beginning Cash Balance | Cumulative Cash Change Ending Cash Balance
Brokers
GoldmanSachs e (13,693,515) 25,255,367 11,561,852
Total Net Cash Deposits (13,693,515) 25,255,367 11,561,852
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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 12,752,863 [ ..o (1,191,011) | ....................... 12,752,863 | ..o 12,752,863 [ ..o (1,191,011) ‘ ....................... 12,752,863 | ..oooovveiiriniins (24,566,309) ‘ ..................... 12,752,863
NAIC 1 Designati
BARCLAYS CAPITAL.....cvirrireimiiieriesieses i essesisssessssesessenssesens AC28XWWI3WIBK2824319.. | ..... Y 504,071 | oo 0 504,071 | oo 504,071 0. 504,071
SOCIETE GENERALE.........coveveeeeeeeeeereereeeves e O2RNE8IBXP4R0OTD8PUA41.. | .....Y 515,280 0 515,280 | ..oorrverrrireniienes 515,280 0. 515,280
JP MORGAN CHASE..........oviviririeiieineieriesiesesessssesseiessens 815DZWZKVSZI1NUHU748.. | ..... Y 520,091 0 520,091 520,091 0. 520,091
DEUTSCHE BANK.......civiueiriiniiieiierieesse s 7LTWFZYICNSX8D621K86.. | ..... Yoo oY | 0 | 7722 | o 0 7,722 [0 RN 7,722
BNP PARIBAS.. KVQR4N79VEWBJPSK1K14 | ..... Yoo [ [ v 0 [ 3,877,567 0 ..3,877,567 0. 3,877,567
CREDIT SUISSE... ANGGYXNXOJLX3X63JIN8. | ..... Yoo LY | i 0 [ 7,389,159 0 7,389,159 | ... ..7,389,159 0 [ 7,389,159
0299999. Total NAIC 1 DESIGNAHION. 1....verrerresrrssiissere ettt nnsnnnens | snrseneensssnssnnessnnssenseneeens0 | e 12,813,890 . 12,813,890 [ .o 12,813,890 12,813,890
0999999, TOAIS. ...tttk sntnninsnnnens | snresnsensssnansnssnnensieniinn0) | e 25,566,753 .(1,191,011)] .. 25,566,753 ..25,566,753 25,566,753 12,752,863




Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE
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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

Common Stocks - Money Market Mutual Funds

000000 00 0O|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO. .......ccciiiimiirierieressesssnssnssssnseneenens u 138,499,215 .138,499,215
7499999, Total - Common Stocks - Money Market Mutual Funds, 138,499,215 .138,499,215
7599999. TOtal = COMMON SHOCK. ...ttt bbbttt | Creresnniesnieenisns 138,499,215 .138,499,215
7699999. Total - Preferred and Common Stock...............c.cc.coeee.. 138,499,215 | .. .138,499,215
9999999. TORAIS ...t R Rttt | erient e 138,499,215 | ...ooovvrvvircrinns 138,499,215
General Interrogatories:
1. The activity for the year to date:  Fair Value $.....138,499,215  Book/Adjusted Carrying Value $.....138,499,215
2. Average balance for the year to date:  Fair Value $.....121,487,850  Book/Adjusted Carrying Value $.....121,487,850
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....138,499,215 NAIC 2: §.......... ONAIC 3: §.......... 0 NAIC4: §.......... ONAIC5: §........ ONAICE: §..........
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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1.
2.

NONE
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Statement as of September 30, 2014 of the OHIO NATIONAL LlFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
U.S. Bank Cincinnati, OH..........ovvvvveenerriennerinnes | cevvrenreiinnens | cevvernnd 0.000 0 0 [ e 161,271,507 | ........ 143,860,855 | ....... 175,016,060 | XXX..
Goldman Sachs NEW YOrK, NY...ocvovvreermrennssesresnnsenes | ceeveesssenneinns | coveerennns 0.000 0 0 35,061,886 36,307,811 | .ccoveove. 32,826,507 | XXX..
0199998. Deposits in.....0 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories.. 0 0 333,313 333,313 333,314 | XXX..
0199999. Total Open Depositorie: 0 0 [ 196,666,707 | ...... 180,501,979 | ........ 208,175,880 | XXX..
0399999. Total Cash on Deposit 0 0 [ 196,666,707 | ....... 180,501,979 | ........ 208,175,880 | XXX..
0499999. Cash in Company's Office 4,498 4,498 4,498 | XXX..
0599999. Total Cash 0 0. 196,671,205 | ........ 180,506,478 | ....... 208,180,378 | XXX..

QE12
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Statement as of September 30, 2014 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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