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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | erntenens 4,924,088,757 | ...ovvvrrvvirncrrneiinenn0 | e, 4,924,088,757 | .......... 4,750,474,687
2. Stocks:
2.1 Preferred SHOCKS. ..ottt esntns | eeseneesinees 34,236,434 | ..o (U I 34,236,434 | ....ccvvvvnne 34,236,358
22 COMMON SIOCKS......uccvvuerrircririireriseeisessi sttt sesnsenssnens | nesssseneons 375,457,376 | ..ocvorvercriririrenenns (U I 375,457,376 | .....c..ou... 379,185,218
3. Mortgage loans on real estate:
31 FIISEIENS...coeevereere st | neesteneans 782,318,374 | oo (U I 782,318,374 | .cveveenv 796,770,788
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
ENCUMDBTANCES).......ovuivieeicveiie ettt bbbt sse s ssesassanns | evaesssessesanes 3,537,137 | oo (01 I 3,537,137 | v 3,551,407
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......oucvuivieieteieictes sttt s ss st sessenssnss | srssessesaesan 20,322,087 | oo (1 20,322,087 | ............... 20,430,699
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0 U 0
5. Cash ($.....203,501,134), cash equivalents (§.......... 0)
and short-term investments (8.....24,401,148)..........ccouevurremmerieeieriseesssesssssssssessss | seressseenes 227,902,282 | ....cvoviecririeninns (U I 227,902,282 | ............. 345,335,694
6. Contract loans (including §.......... 0 PreMiUM NOLES)......uevrrerreirrierreiereiseeeeissteeeessiessesessssensenss | seesessesees 357,699,551 | oo (01 I 357,699,551 | ...coocee. 343,920,189
7o DBIVALVES. ..ottt | eessseesienes 12,242,472 | oo (U I 12,242,472 | v 21,903,932
8. Other iNVESIEA @SSELS..........cveeuerirririericeesi st ess s nsnsenenes | seseeesseens 109,052,783 | ..o (U I 109,052,783 | ............ 108,336,051
9. Receivables for SECUNHIES. ..o | srsssssssssniees 174,212 | s (U 174212 | e, 307,535
10.  Securities lending reinvested collateral @SSetS............covivevieeieeierieieiieeeeee s | evveeerieias 164,906,686 | ......ccccoveverrrirerinnnnd 0] e 164,906,686 | ............. 142,782,737
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 7,011,938,151 | oo 0] e 7,011,938,151 | .......... 6,947,235,295
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 59,556,163 | ..ooovvecrerecreiereeiind [0 59,556,163 | ......cccv.... 52,344,632
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 38,347,803 | oo (01 I 38,347,803 | oo 38,710,796
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............c.cvcueieeveevieesie et sese s essssssssanns | evessisssseesans 9,464,899 | ...covieeed (01 A 9,464,899 | ............... 12,135,622
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 CONTACIS.............cuururrrerrerecemerieiinsiesienes | eoerriessiessiesseesseeenes 139 | e (V10 RN 139 | s 139
17. Amounts receivable relating to UNINSUTEd PIANS.........c.ccvveeereriereereneresceeeseeeesereeeensiees | seersseeeeseeeseeseeessenees 0 [ o0 | s 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............cccceeevcevicci | covvverviveinnn. 9,367,340 | coovevieeeead (01 9,367,340 | ..coevnnne 29,562,510
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 193,544,140 | ....cocvvenne 89,624,013 | ......cc..... 103,920,127 | ..o 106,410,261
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,125,200 | oo (01 2,125,200 | .ooerrernnee. 2,208,176
20. Electronic data processing equipment and SOftWAIE..............ceuiveiiiiieieiieieiee s | sessssssesesnnens 562,541 | oo (01 562,541 | .covernen. 10,182,385
21.  Furniture and equipment, including health care delivery assets ($.......... (1) DTN ISP 12,445,738 | ....ccoevne. 12,445,738 | .o (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccocoeevieiiceiiccceeeeceeiee | e, 38,319,167 | oo [0 38,319,167 | ..cccvvvuee 47,945,257
24. Health care ($.......... 0) and other amounts receivable..............covcvcveveveiesieeeee e | ceververeienns 14,335,642 | ......c........ 14,335,642 | ..ocoovveeeeenn 0 [ e 0
25. Aggregate write-ins for other than invested @SSets............ccevieievcrecceee s | eeeresesianns 132,679,651 | ....ccevnnne 2,166,479 | ............. 130,513,172 | ............. 123,871,887
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 7,527,517,505 | ..o 118,571,872 | .......... 7,408,945,633 | .......... 7,377,923,283
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoevvervns | wrvenee 20,658,254,529 | ...oooeveieieerieinn (VN 20,658,254,529 | ........ 20,071,413,651
28.  Total (LINES 26 AN 27).......vvuuurrireriririiriseeiseesiesssesssesssesss s ssssesssessssessssesssnsssssesssnnns | seeeeen 28,185,772,034 | ... 118,571,872 | ........ 28,067,200,162 | ........ 27,449,336,934
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...........c..cvrreercrerrriecereeeieeeeee et sss s st snsseseses | neessesenns 111,194,220 | oo (U I 111,194,220 | ............. 105,932,214
2502. Keyman insurance........ 10,275,737 10,275,737 ...9,520,340
2503. Fund revenue reCeIVADIE............cc.viiiiiiiiise s | s 8,036,182 | ...oovverivriiriiniennd0 | i 8,036,182 7,507,760
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccoevevivienininneneieniens | coverveiniennns 3173512 | e 2,166,479 | .ocovvvrenne. 1,007,033 | oo 911,573
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cvvuwucrerirernereecninniresenesseneseneees | neeeeeneens 132,679,651 | ..ovvvvveences 2,166,479 | ..o, 130,513,172 | oo 123,871,887
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE 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 $.....5,132,188,025 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 $.....2,745,523, 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 $.....(269,630,595) 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

................... 5,132,188,025

..... 5,004,471,077
..26,186,961
....694,857,632

..................... (271,857,694)
.......................... 4,590,966

....5,656,376
...101,476,214
...4,133,147

..94,197,972
....154,529,808

22,061,893
....5,000,000

..16,278,415

.6,280,850,574

20,071,412,568

26,352,263,142

10,000,000

....309,393,340
....283,297,154
....2,527,409

1,087,073,789

1,097,073,789

2501.
2502.
2503.
2598.
2599.

Liability fOr PlAN DENEIES. ......cvuveececeeiee ettt
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 March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health contracts............ccccoevevvvereercesvecesieeeeeeeeeeeesenes | ceeneen..642,536,320 | ...l 652,993,731
2. Considerations for supplementary contracts with life CONtINGENCIES..........ccereririrnrirrirriirinneseeerssesessssssssesssessssssnssssns | consensnnsnennessss 80,459 | oviiireiniinninns 20,709
3. NEtINVESIMENEINCOME......oiiiiiicici ettt s bbbt b b s bbb st s st st e ....87,656,166
4. Amortization of Interest Maintenance Reserve (IMR) ..1,457,557 |.. 1,347,452 | ..
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reiNSUrANCE CEABM.............o.cuiueieiieieeiciereieietese et ssse s sesesnss | evessessesinnas 1,640,657 |...............1,214,800 | .............. 17,395,455
7. Reserve adjustments 0N reiNSUrANCE CEABM...........ceueiieiiiiieieiieeseie ettt s st es s s nsnsesenss | ebessssssesanns 3,749,384 | ...ooooeeereiee0 | 754,192
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

from SePaArate ACCOUNLS..........cvvieiiriiiieieisetete ettt sttt bestessssssessessssnsensens | senenensenn.O, DD, DTS | ... 58,718,242 | ... 248,871,541

8.2 Charges and fees for deposit-tyPe COMIACES............cuevciiiieieicieis ettt snans | eotesessnsessessssssessesand 0 | oeeereeeieiesniereeend0 e 0

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME..........covueiriiiieieeieie ettt ntens | ctsnsesseranes 68,841,227 | .............. 63,311,512 | ..coenav 268,769,287
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns ...863,958,806 | .. ..865,262,612 |.........3,631,650,775
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..............ccoeuiveecieiicicicriceceseece e | e 38,250,957 ....20,807,803 |............ 124,099,418
20. TOtalS (LINES 1010 19)...euuiuuririereieeeieirisiseiisei ettt sttt sttt ss st enssnssnntes | snssssnesns 517,312,673 |............ 458,332,654 | ......... 1,953,491,579
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 71,687,131 | .. 67,339,820 | .. ..292,128,255
22. Commissions and expense allowances on reinSUranCe aSSUMEM.............ceucuiveieveuieeieeisssesiessesesees e sssese s ssssessesess | svessessessesnes 2,641,054 | ... 2,051,424 | ... 10,803,198
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 30,316,118 ...25,335,899 | ............ 110,337,798
24. Insurance taxes, licenses and fees, excluding federal income taxes.. LA4,714198 | .. .4,210,897 |.. ....13,381,143
25. Increase in loading on deferred and uncollected premiums (RO ISR (1,860,688)] ...................198,221 | ....c.co.c..... 3,659,871
26. Net transfers to or (from) Separate Accounts net of reinsurance.... IS [P 204,153,004 | ............262,061,618 |......... 1,054,834,225
27. Aggregate write-ins for deductions 247,785 | ..o 203,104 | oo 728,558
28, TOtalS (LINES 20 0 27)....u.vveeeeiveeriecisctcie ettt sttt bbbt bbb st en s n s s ents | antnsassaa 829,211,275 |............819,733,637 |......... 3,439,364,627
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovvveee | covvvvrennens 34,747,531 ...45528,975 |............ 192,286,148
30. Dividends t0 POCYNOIAETS. .........c.evvreeircieieite ettt bbbt 15,768,788 | .. 14,604,014 | .. ....710,527,978
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | cecovereenes 18,978,743 ....30,924,961 | ............ 121,758,170
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoceeeiriereiieeresiee e | crereerereninns 5,778,881 | .....ccco... 1,604,095 |.............. 17,747 487
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LINE 31 MINUS LINE 32)........covuiieiieiieieiseesie ettt s ssses s sss s ssss st s ssssesnsans | sesessessssnes 13,199,862 | .............. 29,320,866 | ............ 104,010,683
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(92,230) (excluding taxes of $.....135,950 transferred to the IMR)..........ccc.oevevriieiierieiieiiesesessesssssessssees | sssssssssneas (3,776,834) | ..cvovveennes (4,765,727) [ ...ooovenev. (13,619,324)
35. NetinCOme (LINE 33 PIUS LINE 34)......uucvuieeriierireie ettt sttt ess st sse s ssessesssssessassnssnsns | essessssssessns 9,423,028 | .............. 24,555,139 | .............. 90,391,359

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIHOT YEAT.......ciuriueieriieieieieieeeie ettt nsesnns | sesessans 1,097,073,789 | ......... 1,002,744,186 | ......... 1,002,744,186
37. Netincome (LINE 35).......ccevvevvererierireieieississseesiesissiens . 9,423,028 | .. ...24,555,139 | .. ....90,391,359
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....3,410,692.........cc.ccocvereriereererersssssssrenssssenes | ersseseienins (1,236,941)
39. Change in net unrealized foreign exchange capital Gain (I0SS).........ccccvieveieiiieiriieeie e ssesens | senseresesinas (1,622,947)
40. Change in net deferred income tax ...7,350,209 | ..
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccvvervrrrrrrirririreinrireseerese e sseseeenes
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt
50. Capital changes:

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 STOCKNOIAETS. ..ottt nses et | sretessnsnnen (20,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.everurrireerreririrnieeressseessssssess s ssessssssessesssssssssessessesssssssssessasssnsnns (439,868)
54. Net change in capital and surplus (Lines 37 through 53).... 14,725,559) | .. ....94,329,603
55. Capital and surplus as of statement date (LINES 36 + 54)..........coeveueeeiiiiiecieere ettt sees 1,082,348,230 1,097,073,789
08.301.  PONCY ChAIGES.....vuurvueetueeesetsitseets ettt bbbttt bbbkttt ntents | cnbsentssntaa 54,744,223 | .............. 49,681,846 | ............ 209,444,839
08.302.  FBEINCOME. .....uiuuiriireireireise sttt | cnbenienias 14,168,850 L A3512154 | 57,769,778
08.303. Modified coinsurance risk charge | .
08.398.  Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE.........c.ccvevieiieercirieieseeece et sssaes s sssenes | seesenssssssnsenens (72,040)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)........ccceviriuiiiririiieieietesesesresiesessssssesssssssssssssesessens | srsssessnsanes 68,841,227
2701, Health surrender benefits 247512 |..
2702.  Reserve adjustment oNn reinSUrANCE @SSUMEM.........c.euierireureiririseiieniseeseeseseeseessssesesse s ssess s ssessessssessessssessesnses
2703, e st s s S SRS S SRR R SRR R E R R AR ARttt
2798.  Summary of remaining write-ins for Line 27 from overflow page.. .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......weirureeireriseesnesesresseseesesssessnssssssesssssnssesssssssssssssssesssssssess | sossessssesssnsnes 247,785
5301.  Benefit Plan AQIUSIMENL...........oireecieieieceseiee ettt sttt sttt essentns | setessessentantas 574,342
5302.  Voluntary Reserve .(1,014,210)| .. . .
5303.  Prior period @QJUSIMENL.............coiiiueiciiieiectcee ettt bbb bbbttt | srensesent st s e banes (0] IO (331,025)
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 @DOVE).......cuuiuuiiuuiiuiiiisiiieiisiisiisssissssnssnssssssssesssssssessssssssnsssssas | sessssssssssseens [CRIRLG) ] F— (50,993) | ..o (3,036,719)
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANCE............cccviiiiiisiss e | soneiinsisd 648,296,211 | ............. 656,904,494 | .......... 2,755,339,898
2. NetinVESIMENTINCOME. ......iviiiiiiiiiiii bbbttt | censtnesienees 75,789,750 | ...ocovvveneee 80,580,228 | ............. 334,967,898
3. Miscellaneous income 138,788,843 | ... 123,244,554 | ... 535,790,475
4. Total (LINES 1 hIOUGN 3).....veoreerireceieiieeeise i sess sttt ess sttt ssesssesssnnnens | coneeesasnens 862,874,804 | ............. 860,729,276 | .......... 3,626,098,271
5. Benefit and [0SS related PAYMENES..........cccviviveveiieieee ettt ss st es et ses s ssse s ssnans | eesesarsssens 468,609,842 | ............. 432,213,286 | .......... 1,814,478,307
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveeeeriverereineeieiieisies [ vevereininns 201,925,905 | ............. 261,356,723 | .......... 1,075,197,796
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cccveiveveiciirieeicieeeece e sesssssenes | eereresinnns 116,948,492 | ............. 104,527,983 | ............. 416,655,766
8.  Dividends paid t0 POICYNOIAETS.........ccvueuriiriieieiseeieis ettt s s nsessesnsnnsens | suessssnssenses 14,346,389 | ..o 13,355,218 | ....covvvnens 59,119,054
9.  Federal and foreign income taxes paid (recovered) net of $.....3,410,692 tax on capital gains (I0SSES)............coovvvrerrvrs [ corvrrsirene. (14,372,569)| ....oovovenes (41,436,634) ...coovvernes 10,649,600
10, Total (LINES 5 HrOUGN 9).....ouuvireiiieciiiieieieei ettt eniens | ereseseesnns 787,458,059 | ....cccoeuue. 770,016,576 |.......... 3,376,100,523
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccvueviurieiieiiiriieieiseteie ettt sssessesnnes | evsessssesenas 75,416,745 | ............... 90,712,700 | ............. 249,997,748
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..108,376,002 | ...............77,810,781 ..548,837,650
12,2 SHOCKS . cvvueereresceiee ettt nenies | ereseene s 7,000 | v (VN [P 6,163,864
123 MOMGAGE I0BNS.......veveeereeseceseeseeeseees st ees sttt nes sttt nnns | cessnessasneens 22,464,090 | ...cooovvrnne 28,977,492 | ............. 127,841,482
124 REAIESIALE.......coueverceci sttt | eebiense s (U [ 3,417,900 | ..oovvverirnnns 3,319,593
12.5  OthEr INVESIEA @SSELS.........ouiviuiiiiiiiiiii ittt bbb ssneennes | sestesiesientsestsenenene 8 [ ) (V1N [ 159,225
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 (01 0
12.7 Miscellaneous proceeds ....19,142,384 913,762 ..5,678,551
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ccuvieiireieeesie et sssses s sssessens | eveesissenns 149,989,484 | ............. 111,119,935 | ............. 692,000,365
13.  Cost of investments acquired (long-term only):
131 BONAS. ottt ettt sttt | cenineesiees 284,101,023 | ..ccvvrvenne. 93,822,667 |............. 757,278,094
132 SHOCKS. vveueeeeeesee et 15,696,000
13.3 Mortgage loans.. ....80,197,000
134 REAIESIAE......ovvecececccee ettt ettt sttt st s ssssessesessensesnnnns | eeveneseesensssessnsnseneensQ | ervereeeseseeinreseseeenns0) [ e 3,556,164
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s (U TR 8 [ oo 8
13.6  MiSCEllan@OUS @PPIICALIONS..........cccveevecicieieict ettt b st s s b s s s seesns | aevsbesasseens 22123949 | .o 7,035,382 | ....coouen. 42,843,567
13.7 Total investments acquired (LINES 13.110 13.6).....c.ccuieieieiiceieeseeessse sttt ssessss e ssesssssnes |ssssssssssans 314,234,972 | ............. 109,433,057 | ............. 899,570,833
14.  Netincrease or (decrease) in contract loans and premium NOLES...........ccvuevcviveieiciiesieeiesee e sssess | evsesensesenas 13,779,362 | .....ooce. 14,538,913 | ....ccoconc. 52,220,959
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (178,024,850) (12,852,035) (259,791,427)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIplUS NOtES, CAPIHAI NOLES........covcvciieiic ettt en s ssensns | sbessssnssessensanes 19,073 [ oo 19,073 | oo 76,292
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururrirrirreirrireieiieeissisesess e essssessseasssessesssssessessesssssssssnsss | sesessessssessssessassnssnsan (01 U (01 U 0
16.3 BOMOWED fUNGS......oouveeriirieircii sttt enssnenins | eesseestenesssesseneseenseas (U R (U [ 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............ccocvrerrrririnincinininicneneeeees | e 38,222,668 | ..oooveeeeeeeeeieeieinn (1N I 142,408,935
16.5 Dividends to stockholders ....20,000,000 ....15,000,000 ....60,000,000
16.6 Other cash provided (applied) (33,067,048)] ............ (117,362,787) (48,924,855)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......c.... | ccooevvencen. (14,825,307)| ............ (132,343, 714) | oo 33,560,372
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccocovevenecnee | cervevneen (117,433,412 | ..o (54,483,049 ....oovvnvene 23,766,693
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......viuuririeiceiisiecis ettt sttt nsseenins | cevinesssees 345,335,694 | ............. 321,569,001 | ...cccvvnneee 321,569,001
19.2  End of period (LINE 18 PIUS LINE 19.1).......oveu v seeeseecssseesseeesseessseessesesseesssessssssssssssnssssnnes | sesseeeesnes 227,902,282 | ............. 267,085,952 |............. 345,335,694
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 | [N 0] 0]
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........ceveveevieieeieesetese ettt st snanes | svsesssassesessessesesanes 98,767,575 | ovevvveereereeiin 82,251,619 | cooereeeiie 397,017,566
3. Ordinary individual BNNUILIES.............cvvumreerrririiieiceirssessies e eesessessesssesssensis | cosessssesssessseneens 490,052,841 | .oovvvvereirininne 526,379,793 | ..covoirrrirenens 2,200,388,692
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......vouvvrereiceisriieeis ittt ssntneees | soneesisessssnenesssssensd 64,345,232 | ..o 56,063,531 | ..oovervcrircieieninns 235,275,554
T AGH = GrOUD .ottt sttt enes | Sefesseeteesee s st s e s st st st [0 N [0 N 0
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI .o | ettt 3,485,506 | .oooucveriirerircrienns 3,640,152 | covvorreerceicninne 14,529,123
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 656,651,154 | .o 668,335,095 | .....ovvrirririnenn 2,847,210,935
12, DEPOSIt-tyPE COMIACES. ......cviviicicieieicisie ettt | fetssssssessssssessasaees 149,768,982 | ..ot (O P 227,833,478
13, Tl veveeercerereeec ettt ettt nnnts | ersseeessnee et enenns 806,420,136 | ....covvrvrrrerrrrernen 668,335,095 | .....oorvvvrrrernens 3,075,044,413

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of March 31, 2015 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

1.

2.

3.-4.

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.

State of

Domicile 2015 2014
Net Income
(1)  Net (Loss) Income OH $ 9,423,028 90,391,359
2) State prescribed practices: NONE - -
?3) State permitted practices: NONE - -
(4) Net Income, NAIC SAP $ 9,423,028 90,391,359
Surplus
(5) Statutory capital and surplus OH $ 1,082,348,229 1,097,073,789
(6) State prescribed practices: NONE - -
(@) State permitted practices: NONE - -
(8) Statutory capital and surplus, NAIC SAP $ 1,082,348,229 1,097,073,789

C. Accounting Policy

(6)

Loan-backed securities are stated at amortized cost. The retrospective adjustment methodology is used for asset-backed,
CMO, and Mortgage-backed securities.

Accounting Changes and Corrections of Errors

No significant change

Investments

D. Loan-Backed Securities

@

@

©)

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

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

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

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
21075WBX2 436,338 345,102 91,236 345,102 345,102 3/31/2015
92922FKX5 1,920,705 1,864,792 55,923 1,864,792 1,595,990 3/31/2015
Total 2,357,043 2,209,894 147,159 2,209,894 1,941,092
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Statement as of March 31, 2015 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(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 $ (1,176)
(2) 12 Months or Longer $ (2,600)
(b) The aggregate related fair value of securities with unrealized losses
(1)  Less than 12 Months $ 148,362
(2) 12 Months or Longer $ 106,892

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
$164,906,686.

. Working Capital Finance Investments - NONE

J.  Offsetting and Netting of Assets and Liabilities — NONE

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.
The Company's investment income reflects dividends of $0, $2,013,000, $2,000,000 and $0 as of March 31, 2015 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 2015 are summarized below:

2015
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 20,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 20,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. It is LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At March 31, 2015, ONLIC held the following balances for the
participating entities in Page 3 Line 24.04 Receivable from parent, subsidiaries and affiliates in the general account as of the
quarterly statement:

ONLA $ 28,706,826
Suffolk Capital Management LLC 605,769
ONFS 19,132,859
SYRE (2,929,671)
ONII 150,734
MONT 2,498,809
ONMH 510,006
ONFlight Inc. 1,843,814
ON Global Holdings, LLC 1,453
Kenwood Re 14,468,911
ONTech, LLC 2,111,739
Financial Way Realty, Inc 5,291,550
ON Foreign Holdings LLC 105,824
Total $ 72,498,623
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Statement as of March 31, 2015 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

11. Debt

NOTES TO FINANCIAL STATEMENTS

B. FHLB (Federal Home Loan Bank) Agreements

@

@

The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by
purchasing FHLB stock, the Company can enter into deposit contracts. The Company had outstanding deposit
contracts of $350,000,000 as of March 31, 2015. It is part of the Company’s strategy to utilize these funds as
additional liquidity. The company has additional advanced borrowing capacity of $227,615,000. The company
calculated this amount in accordance with current FHLB capital stock.

FHLB Capital Stock
a. Aggregate Totals

1. Current Year — 3/31/15

Separate
Total General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 11,552,300 $ 11,552,300 $ -
(d) Excess Stock $  (2,447,700) $  (2,447,700) $ -
(e) Aggregate Total $ 36,552,300 $ 36,552,300 $ -
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer
$ 227,615,000 XXX XXX
2. Prior Year —12/31/14
Separate
Total General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 11,552,300 $ 11,552,300 $ -
(d) Excess Stock $  (1,447,700) $  (1,447,700) $ -
(e) Aggregate Total $ 36,552,300 $ 36,552,300 $ -
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer
$ 252,615,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
6 Months to 1to Less
Current Year Not Eligible for Less than 6 Less than 1 than 3 3to5
Membership Stock Total Redemption Months Year Years Years
1 Class A $ - $ - $ - $ - $ - $
2 Class B $ - $ - $ - $ - $ - $
(3) Collateral Pledged to FHLB
(&) Amount Pledged as of Reporting Date
1. Current Year Total General and Separate Accounts
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 409,328,517 $ 392,313,545 $ 350,000,000
2. Current Year General Account
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 409,328,517 $ 392,313,545 $ 350,000,000
3. Current Year Separate Accounts
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General Separate Accounts
Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 407,006,520 $ 396,400,680 $ 325,000,000

Q07.2



Statement as of March 31, 2015 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(b) Maximum Amount Pledged During Reporting Year

1. Current Year Total General and Separate Accounts

Amount Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
Maximum Collateral Pledged 413,507,595 394,745,389 350,000,000
2. Current Year General Account
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Maximum Collateral Pledged 413,507,595 394,745,389 350,000,000
3. Current Year Separate Account
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral

Maximum Collateral Pledged -

4. Prior Year-end Total General and Separate Accounts

Aggregate Total

Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 407,006,520 $ 396,400,680 $ 325,000,000
(4) Borrowing from FHLB.
(@) Amount as of Reporting Date
1. Current Year
1 3 4
Total 2+3 General Account Separate Funding
Account Agreements
Reserves
Established
(a) Debt
(b) Funding Agreements 350,000,000 350,000,000 - 348,480,300
(c) Other
(d) Aggregate Total 350,000,000 350,000,000 - 348,480,300
2. Prior Year
Total 2+3 General Account Separate Funding
Account Agreements
Reserves
Established
(a) Debt
(b) Funding Agreements 325,000,000 325,000,000 - 322,656,635
(c) Other
(d) Aggregate Total 325,000,000 325,000,000 - 322,656,635
(b) Maximum Amount during Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts
(a) Debt
(b) Funding Agreements 350,000,000 350,000,000 -
(c) Other
(d) Aggregate Total 350,000,000 350,000,000 -

(c) FHLB — Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

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

NO
NO
NO
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Statement as of March 31, 2015 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 March 31, 2015

Postemployment &

Postretirement Compensated
Pension Benefits Benefits Absence Benefits

@) Service Cost $ 601,924 $ 10,967 $ -
(b) Interest Cost 965,343 55,050 -
(c)  Expected return on plan assets (983,583) - -
d
@ Amortization of unrecognized transition

obligation or transition asset
(e) Amount of recognized gains and losses 562,373 (49,702) -
(f)  Amount of prior services cost

recognized 64,893 (3,223) -
(9) Amount of gain or loss recognized due

to a settlement or curtailment . . .
(h) Total net periodic benefit cost $ 1,210,950 $ 13,092 $ -

13- 16. No significant change

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets - NONE

C. Wash Sales - NONE

18- 19. No significant change

20. Fair Value Measurements

A.
(1) Fair Value Measurements at March 31, 2015 are as follows:
1) @ ©) () ()
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ 203,501,134 $ -8 -3 203,501,134
Short term 24,401,146 - 24,401,146
Securities lending collateral - 164,906,686 - 164,906,686

Perpetual Preferred stock
Industrial and Misc.
Parent, Subsidiaries and Affiliates
Total Perpetual Preferred Stocks

Bonds
U.S. Governments
Industrial and Misc
Hybrid Securities
Parent, Subsidiaries and Affiliates
Total Bonds

Common Stock
Industrial and Misc - 38,353,064 - 38,353,064
Parent, Subsidiaries and Affiliates - -
Total Common Stocks - 38,353,064 - 38,353,064
Derivative assets

Interest rate contracts - -
Equity put options - 8,865,179 - 8,865,179

Credit contracts - -
Futures contracts 3,377,293 - - 3,377,293
Commaodity forward contracts
Total Derivatives 3,377,293 8,865,179 - 12,242,472
Separate account assets 20,658,254,529 - 20,658,254,529
Total assets at fair value $ 20,889,534,102 $ 212,124,929 $ - $ 21,101,659,031

b.  Liabilities at fair value
Derivative liabilities $ 9,739,665 $ - $ - $ 9,739,665
Total liabilities at fair value $ 9,739,665 $ - $ - $ 9,739,665
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NOTES TO FINANCIAL STATEMENTS

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

Total gains  Total gains
and (losses) and (losses)
Balance at  Transfersin Transfers out included in included in Balance at
12/31/2014 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2015
a. Assets:
Loan-backed &
structured $ - $ - $ - $ - $ $ - - $ - $ -
RMBS - - - - - - - - -
Private
placements - - - - - - - - -
Derivative - - - - - - - - -
Total Assets $ - $ - $ - $ - $ - $ $ - - $ - $ -
b. Liabilities: - - - - - - - - -
Total Liabilites _$ - $ - $ - $ - $ - $ $ - - $ - $ -

As of March 31, 2015, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $0.

B. Other Fair Value disclosures — NONE
C. Fair Values for all Financial Instruments
@ (@) ®) 4 () (6) @)
Not Practicable
Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)

Bonds 5,351,691,249 4,924,088,757 - 5,351,691,249 - -
Common stock non-affiliate 38,353,064 38,353,064 - 38,353,064 - -
Preferred stock 34,569,753 34,236,434 - 34,569,753 - -
Mortgage loans 816,137,997 782,318,374 - - 816,137,997 -
Derivatives- equity put options 8,865,179 8,865,179 - 8,865,179 - -
Derivatives- futures contracts 3,377,293 3,377,293 3,377,293 - -
Derivatives- futures contracts (9,739,665) - (9,739,665) - - -

D. Not Practicable to Estimate Fair Values — NONE

21. Other Items

C.

Other Disclosures
General Interrogatory 15.2
Market risk, credit risk and cash requirements

As of March 31, 2015, the Company holds over-the-counter, equity put options in order to hedge the exposure on its variable
annuity riders. The options increase in value if the market goes down. If the market goes up, the options decrease in value, but
cannot fall by more than the purchase price. The Company does have credit exposure to the dealers if the options become
valuable. The Company has managed its credit exposure by diversifying its counterparties and for more recent trades, requiring
collateral, as specified in its ISDA agreements. The put options have been entered into with counterparties that have a credit
rating of AA-/Aa3 or higher. The only cash requirement of these options is the initial purchase price.

As of March 31, 2015, the Company holds a position in exchange-traded futures on various equity indices and currencies to
hedge the downside market risk of the guarantees in its variable annuity contracts. These futures increase in value when the
markets go down and decrease in value when the markets go up. Margin for the change in value is calculated every day and
must be posted if there is a deficit and credited if there is a surplus. Additionally, initial margin is posted by participants on each
side of a futures trade. Together, these collateral support mechanisms minimize the credit risk of futures. There is no premium
charge to enter into a future, but cash or Treasury Securities must be posted for initial margin and cash exchanged each
subsequent day for changes in value, as noted above.

As of March 31, 2015, the Company holds a position in a cross currency swap converting Euro currency flows to U.S. Dollar flows
on a Euro-denominated bond.

Company objectives for using derivatives

The objective of ONLIC’s use of equity puts, equity futures and currency futures is to hedge against a decline in the equity and
currency markets. These instruments are employed as fair value hedges against the Company’s obligations. The primary
Company obligation is a guaranty of the investment portfolios held by policyholders.

The objective of ONLIC'’s cross currency swap is to exchange Euro currency flows for U.S. Dollar currency flows, which is the
primary currency of the investment portfolio.

Accounting Policies

Futures and foreign currency holdings are accounted for at fair value with the changes in fair value recorded as unrealized gains
or unrealized losses. Upon termination of a derivative or foreign currency holding, the gain or loss shall be recognized in income.
During the first quarter of 2015, the Company recognized $53,018,781 in futures losses in the statement of operations of which
$49,548,864 is Funds Withheld for the benefit of Sycamore Re (an affiliate), netting to $3,469,917 which is represented as part of
the Summary of Operations Line 34.
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NOTES TO FINANCIAL STATEMENTS

The put options are carried at fair value. During the first quarter of 2015, the realized loss from maturing put options was
$5,989,165 in the statement of operations of which $5,041,004 is Funds Withheld for the benefit of Sycamore Re (an affiliate)
netting to $948,164 which is represented as part of the Summary of Operations Line 34.

22 - 23. No significant change

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination — NONE

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2014 were $10,914,684. As of March 31, 2015, $523,995 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 $10,317,605. The decrease is generally the result of the natural
progression of a block of disability income claims and the increase or decrease in original estimates as additional information
becomes known regarding individual claims.

26. - 35. No significant change
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9.1

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:

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,

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

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.

Own 100% of Fiduciary Capital Management, Inc.

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.

Yes [X

Yes [X

Yes|[ ]

1 No[]

1 No[]

No[X]

Name of Entity

2
NAIC
Company
Code

3

State of
Domicile

0

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.

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 the Department?

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:

Is the company a subsidiary of a bank holding company regulated with 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].

Yes[ ] No[X

12/31/2010

] NAJ[]

12/31/2010

03/01/2012

Yes[ ] Nol[ ]
Yes[ ] Nol[ ]

Yes|[ ]

Yes|[ ]

Yes [X

NIA[X]
NIA[X]

No[X]

No[X]

1 No[]

1
Affiliate Name

2
Location (City, State)

FRB

OCC | FDIC

SEC

Ohio National Equities, Inc.

Cincinnati, OH

YES

The O.N. 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?

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

relationships;

b

d

(e)  Accountability for adherence to the code.

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

9.2 Has the code of ethics for senior managers been amended?

(b)
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)

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

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

Qo8

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Yes [ X

Yes|[ ]

1 No[]

No[X]
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 73,997
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 340,875,688 337,104,312
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 340,875,688 $ 337,104,312
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[X]
If no, attach a description with this statement.
See Note 21C
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 164,906,686
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 164,906,686
16.3 Total payable for securities lending reported on the liability page: $ 164,906,686
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
US Bank PO Box 2054 Schilitz Park, Suite 300 Milwaukee, W1 53201
Goldman, Sachs & Co 200 West Street, New York, NY 10282-2198
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 lIdentify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] Nol[ ]
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 782,318,374
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 782,318,374

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

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

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

141 FaIM MOMGAGES. .....oeeiveeereeeee ettt s bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb sen et enes B 0
I T 10 =N T (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ...vervieeeereiieiseeseieeseese et tesse s ss ettt s s e s s s et s s 8 ee s £ e e e e R8RSRt s sttt 3OO 0
144 Total MOrtgages in PrOCESS OF fOMBCIOSUE...........crururrurrieieeieie e et sese sttt ee st st s st s e E e 8 eEeeEebseEsesEeb st ent s e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..covviieiciieeeceteeee ettt G 782,318,374

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

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

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......vurveerieceseiseisesiesess s essssesesssssssessesssssseees s st ss s s ssees s s ee s s £ ee S s s ee S8 £eEs 28448284828 ee SRR e R s e s R R e R e e bt ens EenEiesiesiesiestantsesiestentanesententaneas 51.1

2.2 A&H COSt CONTAINMENE PEICENL..........iuiteiitiiei ettt ettt s s bbb bbb bbb s s a8 b 88 bbbt s s s s b s bbb bbb s s b bs febssesetant et et et es s ssesns st et st 14

2.3 A&H expense percent excluding cost containment expenses

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

Showing All New Reinsurance Treaties - Current Year to Date

NAIC
Company
Code

2

ID
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 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 1,670,439 | ... 3,682,718 | .covvvivrrrrennnnn 35,427 | . 1,103,360 | ........ 6,491,944
2. Alaska.... LAK L ..23,420 88,891 | 387 | 823 |
3. Arizona... LAZ L , 9,868,834 |..........................30,080 | ...........186,160 | ...... ,831,
4. Arkansas.... AR ... L 1,010,675 | .......4,460,195 |....cccvvivrcrennnnn 22,380 | .............53,956 | ........ 5,547,206
5. California.... .CA|..... L 5,937,460 | ...... 34224179 |..ocevvieenn 215,352 | ........4,550,299 | ...... 44,927,290
6.  Colorado.... .CO|...... L 3,694,147 | ........ 5,650,404 | ..o 146,435 | 447230 | ...l 9,938,216
7. Connecticut ..CT|..... L 683,640 | .......6,449,404 | .........................44,376 | ..........395,762 | ........ 7,573,182
8. DElaWArE.......cocveeeeec s DE|..... Leveeeee [ e 491,608 | ........ 1,487,804 |...cccovereereennnnnn 12,138 | ..........696,360 | ........ 2,687,910
9. District of ColUMbIa..........cccovveerveereeieieeecee e DC|...... OO IS 237432 | ... 3,754,429 | ..o 1746 | 66,252 | 4,059,859
10.  Florida.........co........ LFL L. ..6,070,233 | ...... 55,221,271 |.covvevrern.n. 136,917 | ........2,326,386 | ......
11. Georgia.. LGA|...... L. ..1,268,497 5,203,118 | .ooeireieiieennn 73,346 | ........2,5633,487 | ........
12.  Hawai... LGHH N.. A834 | e BTTE e 3444 | 0 |
13.  Idaho.. ..D]...... Lovveiee | 00000 275,252 | ........ 1,908,419 | ... 23,664 | ... 498,892 | ...
14.  lllingis..... S | I Levoeoee | 2...6,760,687 | ......15,407,849 |........................225,935 | ........3,906,462 | ......
15.  Indiana LN Loveens | 001,960,838 | ........5,996,348 |........ccoeoevne.n. 46,192 | ...........943,802 | ........
16. lowa....... LA Lo | e 867,123 | ........5,257,623 | .o 41,721 | 467,615 |
17.  Kansas .KS|..... Lovovecee [ 000000.2,031,664 | ........7,107,002 |....ccovvivrrereenn. 70,925 | ... 1,326,114 | ...
18.  Kentucky LWKY Lo | v 547,518 | ........6,353,047 | ..ocoviiinn 32,697 | ............356,470 | ........
19.  Louisiana LA Lo [ 0000en2,371,742 | ....... 1,898,392 | .o 14,854 | L10305,573 |
20. Maine......... ME|...... Lo | e 103,564 | .........879,873 | .o 14,682 | 10,742 .
21, MArYIand.......coceeieieee e MD]|...... Lo | 01,454,565 | ......27,718,968 |..........................62,380 | ........1,002,055 | ......
22, MasSaChUSELES.........ccevriverrieiceee e MA]|..... L ,004,585 |....ccoovieen 131,997 | AT 542 11,684,335
23, Michigan......cccocveeierresieeseeeeeeee e M Lovovens | 04,404,825 | ... 29,059,059 |....ccoovevrirerennn.. 98,036 | ........3,367,895 | ...... 36,929,815
24, MINNESOLA.......ceveeeereeeceeeereeeeieeeeereeseeeeenenessnessesneneeene N Levoeoees | 001,445,449 | 6,641,594 |....ccccoevvveven 54,094 | 492,199 | 8,633,336
25, MISSISSIPPI..vurereeenceeeeireenneeneeeesseseesseeneeseesesssnssssssssessensnnsneenesseMS | i Lo | e 263,758 | ... 1,731,509 | ..o 30,719 | 372,195 | 2,398,181
26, MISSOU......cvveercrereercrerrieeesesesessesesessesessesessessessssssneenees MO | i Lo [ e 1,396,671 | ........ 9,768,663 |........cec0.c.......... 35,882 | ........2,684,195 | ...
27, MONtANA.......ciierereereeeeeese e esseneene M | i [ 107,521 57589 |..vvivieiee8,120 | ..90,072 |
28, NEbraska..........cocooeuereereerreerereeeeesereesesssseesessessesssesesseesennses NE | e L. .1,019,523 ..3,234,856 |..
29, Nevada.......cocoeeresieeseieessesessesesessssssessssssessenene NV | s I
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s Lo | oo, 542,817 | ... 2,759,054 | .o 12,874 | 368 |
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s Lo | 002,683,643 | ......19,630,798 |...cooevvirirnnn 47,923 | ...l 117,661 |
32, NEW MEXICO.....covereiriereireieneiiesssieeissiesseesssesessssensennenens s NM | Lo [ eeveriieennn 2,762 | 11,419,392 | i 3,743 | 124,428 |
33, NEW YOrK...oioeeereceneiesesseessienessensesssssssessesssssnseneslNY | s Nevvoore | e 276,704 | ... 1,125,681 | .o 12,500 | el 140,444 |
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i Lovoees | 00002,765,458 | ......30,127,842 | ...cceovevvenen...66,642 | ........ 1,552,549 | ...
35, North Dakota........cccoverereivreriesisieresiesessenessesensesnnens ND | s Lo [ oo 787,214 | ... 98,592 | 23,588 | ..l 187,825 |
36, ORI0.....coieiirieerreeseeesssee e OH | s Lo | 000 7,321,675 | ......35,350,589 |........ccoue....... 348,634 | ......14,136,275 | ......
37.  Oklahoma... .OK|...... Lo | 001,455,042 | ........5,608,3% | .......cceeee....... 38,597 | ........ 1,585,850 | ........
38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris Lo | 000000..866,578 | ........5,419,655 | ..ovovvvviiirennn 44,794 | .0l 138,832 |
39, PennSYIVaNIa.......cocvveiiirieeree e PA|..... L | ........6,936,828 | ......30,995,759 |........................189,903 | ........2,340,389 | ......
40. Rhode Island.. ..RI|...... Lo | cereeee852,012 | ... 1,687,245 | .. 15,257 | 13,693
41, South Carolina .SC|...... Lo | v, 738,189 | ......13,182,789 | .........c.........28,042 | ... 756,181 | ...
42.  South Dakota .SD]|...... Lo | e 152,674 | ........369,648 |l 3.917 | 6,841 |
43.  Tennessee LIN Lovorrors | 0000 1,864,976 | ........7,008,342 | ..o 118,221 | 5,348, 790 ...... 14,338,329
44,  Texas..... WTIX e [ ..6,293,918 | .....21,233,737 | .ol 179170 | 4,874,751 | ......
45, Utah. WUT [ .1,857,027
46.  Vermont. WVT | IS ..22,101
A7, VIRGINIA......cocecreveeeeeee et sessessssssseesssnsenseen VA o SO O 2,121,380
48, WashinGtoN..........ccoeiveieieteie e WA[...... L 410,
49.  West Virginia.. WV ... L 1,265,415 |..
50.  Wisconsin... WL L 8,813,744 | .
51, WYOMING...otiiicieeieectee sttt WY ...... Luvoveiee | 00000 247,820 | 323,350
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees .0
53.  Guam............. G0
54. Puerto Rico..... 172,875 |..
55.  US Virgin Islands.......
56. Northern Mariana Islands...
57.  Canada........ccccoorrrrnrnne.
58.  Aggregate Other Alien
59.  SUBOtAl...ccvrere s
90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e XXX [0 12,322,275 | 64
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn e XXX | e (010 [ L0 (010 (01 (01 O 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSions.............cccecueveveveeerieinesieesieenns e XXX | i 274,803 | ........ 3,975, 289 ........ 4,308,543 | .coverinn 0
94.  Aggregate other amounts not allocable by State... LXK | e 1,163,836 | .ooooceveeiceeee0 |0 | i | 1,163,836 | ..oooovvercranan 0
95.  Totals (Direct BUSINESS).........c.cevveerererreerrrrrennns XXX ....104,408,270 ...662,324,590 149,768,982
96. Plus Reinsurance Assumed... 0.0, SO 50,360,477 | ........ 710,468 | ..coooovverieeiirrieiiiineeenn | o0 | 51,070,945 | oo 0
97. Totals (All Business)........... XXX ....154,768,747 | .... ....113,395,535 149,768,982
98. Less Reinsurance Ceded 0.0, GO 11,873,871 | ...... 51,545,141 | .o 1,766,766 | ool | 65,185,778 | ..o, 0
99. Totals (All Business) less Reinsurance Ceded............cc.cocrernennee XXX ...142,894,876 | ....439,218,220 ....648,209,757 149,768,982
DETAILS OF WRITE INS
58001. .0
58002. ... 0.
58003. . 0.
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0.
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... 0.
9401. Dividends accums used to purchase paid-up additions. . 1,161,878 0.
9402. Dividends accums used to shorten endow or prem pay................ .0
9403, oottt sttt . ]
9498. Summary of remaining write-ins for line 94 from overflow page... | .... 0.
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs (Q) - Qualified - Qualified or
(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 March 31, 2015 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

4 Ohio National Mutual Holdings, Inc. {ONH) A
{Top Holding Company — OH)
FEI Mao. 31-1614085
\ MNAIC Groupl Code 0704 J
f : - 5 : : ™
Ohio MNational Financial Services, Inc. (ONFS)
{Intermediate Holding Company — OH)
FEI Mao. 31-1614087
\_ NAIC Group Code 0704 )
4 A he Chio Mational Life Insurance Company (OMNLY Suffolk Capital Management, LLC
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. . {Insurer — OH) Fiduciary Capital Management, Inc. SIUFF '
(Captive Insurer — DE) GHleht s LHTE] (FWWRI) O Flight, Ing {QNFL) FEI No. 31-0397080 (FCMI) FE| ND(_ 03_0%?4493
FEI Mo. 46-5464315 FEI Mo. 31-16843449
FEI Mo. 98-0602968 FEI Mo. 26-4812750 NAIC MNo. B7172 FEI Mo. 0B-1187458 84.698% bership interest 1 by

MAIC Group Code 0704

ma_ltiunal Security Life and Annuity Cumpam

Ohio National Financial Services, Inc

(" Ohin National Life Assurance Corparation {ONLA) )

M Fareign Haldings, LLC (QMFH)
{Holding Company — DE) (NSLA) {Insurer — OH)
FEI Mo. 46-3873878 (Insurer - N} FEI No. 31-D962435
A J Rl N 12 (308 MNAIC No. 83208 Spaonsared mutual funds \
| Deloehi ol \ WelZ Groyp Sads D700 advised by Chio National
(: ™\ \ WA R eRde i / Investmer?ts, Inc.:
Chio Mational International Holdings s
= tief ULA. (OMIH : . : :
(Huluciﬁgrgluempany(- Dutc)h) 4 Kenwood Re, Inc. (KENW) I Chio Mational Investrents, Inc. (SN -Chin National Fund, Inc.
l (Captive Insurer — T} FEI Mo. 31-1454693 Maryland 1980
FEI Mo. 80-0955278 p }
( NAlf[\:JA[g?DEpD (_“,105d3§ 3?04 - _DDWTS*:?;t1\£Sgable e
OM Metherlands Holdings B.W. (ONNH) o P ) ) "
{(Holding Cornpany - Dutch) Ohio National Equities, Inc. (ONEQ) \ //
9 ) " Montgormery Re, Inc. (MONT) N FEI No. 31-1454699
(Captive Insurer —%T) \
FEI Mo. 26-3791518
MNAIC Mo. 13875 p
l \_ MNAIC Group Code 0704 J ;
- ~ - — N The C.M. Equity Sales Company (ONES)
QN Global Haldings, SMLLC (GNGH) | | Ohio National Seguros de Vida $.A. | [ ONSY do Brasil Participactes Ltda. FEI Mo, 31-0742113
{Holding Company — DE) (ONSF) _ (ONSB) : \
FEI No. 31-1702680 (Insurance Company - Peru) EIGINg-Cmpais. Bz}
vy I I
1
Chin Mational Sudamerica S A, Chio Mational Insurance Agency of
[ONSA) SR s g Chio Mational Insurance Agency, Inc. (ONIA) M Investment Management Company (OMNIM) Alabama, Inc. (ONIAJAL)
Holding C - Chil ML nernatonal oo bras FEI Mo. 32-0071428 FEI No. 31-0784369 FEI No. §3-1202147
(Holding Cornpany - Cfile) Participactes Ltda, (QHIO)
P 1 \ (Halding Campary - Brazil)
Ohio National SEgUrDS de Vida 5.4 S0% owner of Centauro — Brazilian Insurance Co.
[ONSW)
{Insurance Company - Chile)
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

NAIC
Company|
Code

ID
Number

Federal
RSSD

CIK

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

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

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

Relationship
to Reporting
Entity

1

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............cccccvvun...

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

Sycamore Re, Ltd.......cccccverivieieeeeeeceis

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

Ohio National International Holdings Cooperatief

UA.

ON Netherlands Holdings B.V...........cccccoveviennnee.

ON Global Holdings, SMLLC.........ccccoeovvierirrrrnnnns

Ohio National Sudamerica S.A............ccccevvrveinnnns

Ohio National Seguros de Vida S.A...........cccceuuee.

Ohio National Seguros de Vida S.A...........cccceuuee.

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

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

Sycamore Re LTD.......ceviveiriiireiierieeecieens

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

Ohio National International Holdings Cooperatief

UA.

ON Netherlands Holdings B.V..........ccccccvvnienenne

ON Global Holding, SMLLC.........ccccoevirrrrrrrrrnn.

Ohio National Sudamerica S.A..........c.ccccevevnnee.

ON Netherlands Holdings B.V..........cccocvvrieninne

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
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

NAIC
Company|
Code

ID
Number

Federal
RSSD

CIK

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

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

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

Relationship
to Reporting
Entity

1

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)

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.

67172...

89206...

85472...

13575...

15363...

06-1187459..

31-0397080..

31-0962495..

13-2740556..

26-3791519..

80-0955278..

31-1454693..

31-1454699..

ONSYV do Brasil Participagfes Ltda.............cocereene

O.N. International do Brasil Participagdes Ltda.......

Fiduciary Capital Management, Inc.............ccccocvuue.

The Ohio National Life Insurance Company...........

Ohio National Life Assurance Coporation...............

National Security Life and Annuity Company..........

Montgomery Re, Inc

Kenwood Re, INC......ccovveveviriciceeeecieecceeen

Ohio National Investments, InC............cccoovvrrnnnnns

Ohio National Equities, INC..........cccocerevririvereinnns

ON Netherlands Holdings B.V.....................

ONSV do Brasil Participagdes Ltda. ...........

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

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

The Ohio National Life Insurance Company.

The Ohio National Life Insurance Company.

The Ohio National Life Insurance Company.

The Ohio National Life Insurance Company.

The Ohio National Life Insurance Company.

The Ohio National Life Insurance Company.

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

...100.000

...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

Ohio National Mutual Holdings, Inc.
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

Group
Code

Group
Name

NAIC
Company|
Code

ID
Number

Federal
RSSD

CIK

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

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary
Location

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

Relationship
to Reporting
Entity

1

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)

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.

31-0742113..

32-0071428..

31-0784369..

63-1202147..

31-1684349..

26-4812790..

03-0374493..

46-5464819..

The O.N. Equity Sales Company............cccrevervenn.

Ohio National Insurance Agency, Inc.............c.ccc....

O.N. Investment Management Company................

Ohio National Insurance Agency of Alabama, Inc...

ON Flight, INC...ovveiviieieireeese e

Financial Way Realty, INC........ccoerevrvirreriririninnnes

Suffolk Capital Management, LLC............cccccvvunnee

ONTeCh, LLC......ovevereeecccccceeee e

The Ohio National Life Insurance Company........

The O.N. Equity Sales Company...........ccccocueenee

The O.N. Equity Sales Company...........ccccocueunee

The O.N. Equity Sales Company..........ccccocuevnee

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

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

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

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

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

...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




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

T 00 AT 0 AR O 0 00 00O 5 0 O
* 6 7172 20154 900000 1 = * 6 7172 2 0154470000 1 =
T 00 00RO OO 0000000 0 0 O
* 6 717 2 2 01536540000 1 = * 6 717 2 2 0154480000 1 =
T 00 A0 0 IR LA OO T 00 0 A0 IR0 SRR 0O A
* 6 717 2 2 0154450000 1 = * 6 717 2 2 01544 90000 1 =
T 00 A0 AR LA AL

* 6 7172 20154460000 1 =

Q14



Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504.
2505. Recoverable from Separate Account...
2506. Pension fee income recoverable
2507, NSCC AEPOSIL......ocvurreverieirereiiiete ettt ettt a bbb bt b s s s bnne
2508. Prepaid Expenses.............
2509. Surplus note issuance Costs............c.......

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.  MiSCElAaNEOUS GAINS/(IOSSES)... ... veurerrerrrerrerrerseseeseeeseeseaseesssesessesessessss s sseessss s s st s s ssess st et ses st essasssessessasssssnsns | sesessessassessnens [[Z20Z10) | E— 117,246 | ... 1,553,479
08.397.  Summary of remaining Write-inS fOr LINE 8.3......c.iurieisieseiiei sttt sttt sntns | sbessssssnssnssens (72,040) | ..o 117,246 | .o 1,553,479

Q15




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 MinUS LiNE 10).......cuiiieiiiiierieiisiesersissssssesssisssesssssseessessssessesssssssasssssnsns

............................... 23,982,107

o

o O o o

o

122,883

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

439,210

....23,859,224

23,982,107

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total VAlUGLON GIIOWANCE...........cveveiitiieiciei ettt sttt bbb sttt
SUbLOAl (LINE 11 PIUS LINE 12).....euiererieireeieeisieiss sttt sttt sttt sensnes
Deduct total NONAAMItEE @MOUNLS.........c.cceiieiiieieiciei ettt bbb st
Statement value at end of current period (Line 13 mMiINUS LINE 14)........vriinriirenierssessesssssessesessssssssssssssssssnsssssssssssesssnesses

............................. 796,770,791

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

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

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

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

............................. 108,336,051

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

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

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...5,163,896,238 4,964,619,656
2. Cost of bonds and StOCKS ACQUITE............cveevieieeiciceese ettt s s bbb sens 284,101,020 772,974,094
3. ACCTUAI OF QISCOUNL........cueiiciiieictcie et s bbb s bbb bbb n s st sn s st antens | aesassessesastessesantessebsnsanans 888,155 3,964,617
4. Unrealized valuation iNCrEASE (ABCTEASE)........uruurereurerereiseeseeereteeeiseesssesesseesessesesessssessessssssessessessssessessesssesssssessassassssssnsss | sessesssssnsssnesessssnnsseses (3,702,635) ....(16,575,302)
5. Total gain (loss) on disposals 1,178,748 10,125,559
6. Deduct consideration for bonds and stocks disposed of... ..109,138,111 555,001,516
7. Deduct amortization of premium.... ..2,335,049 | .. 7,532,906
8. Total foreign exchange change in book/adjusted carrying value... (958,650) | .. 568,050)
9. Deduct current year's other than temporary impairment rECOGNIZEA............ceueiieviiiriieiiiec et ssae s | stsssesesssesessssssessssesesssens 147,149 8,109,914
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,333,782,567 5,163,896,238
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 ...5,333,782,567 5,163,896,238
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE INSURANCE COMPANY

NAIC Designation

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

..................... 3,068,618,349

..................... 1,618,248,173

........................ 170,190,459

.......................... 11,434,237

............................ 7,595,496

.......................... 18,788,263

..................... 4,894,874,977

10.

1.

12.

13.

14.

15.

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

............................ 5,196,000

.......................... 17,853,434

.......................... 11,000,000

............................... 186,924

.......................... 34,236,358

SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
Book/Adjus:ed Carrying Acquiiitions Dispo::itions Non-Tradiig Activity Book/Adjusfed Carrying
Value Beginning During During During Value End of
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter
..................... 3,068,618,349 | .....ccocvvvrnncnr. 197,755,011 cereevereneneensn00,429,545 | o (122,374,648) | ...................3,077,569,167
..................... 1,618,248,173 | ..ovvvvvrvrrreennen.81,325,334 cereerrnnenenen 31411523 | ciee(8,508,335) | ..occovevennnn1,659,653,649
........................ 170,190,459 | ....cccoovcisrrrrernne..5,018,750 cereeernnenenene [L304,811 | 5,895,945 | oooieviionn.. 173,800,543
.......................... 11,434,237 | ooeverreeesreeennenennnn0 cereeernneneneeei2y D39, TTE | e 2,809,711 | . 11,704,173
............................ 7,595,496 | .oooovvrrvernnerererrrernnennn 1,928 cevvevnmnenernnnnenne 1789 | cirrrerneen00e:(393,820) | oo 7,161,815
.......................... 18,788,263 | ...ooviviriersnreiiersnensennnnne0 cecrnrnrnrennenene s 229,924 | i 42,208 | e 18,600,547
..................... 4,894,874 977 |.....cco.c.............284,101,023 cecvreenennenn 107,957,167 | oo (122,528,939) | ..................4,948,489,894
............................ 5,196,000 | ...ooovveerreerernrrernnennrnnene0 crveermnenssnsessnsseeneensQ | snereeesssnen0 | 9,196,000
.......................... 17,853,434 | .cvvoorneersecennnninnnnd0 crreernmnenssnssssnnsseneensQ | o0 | . 17,853,434
.......................... 11,000,000 | ..cvvervrrerrnererneeeensnneennnn0 cereernmnesssnssssnnssensensQ | 0 | . 11,000,000
............................... 186,924 | ..ooooovvvrernerinrreeenneniiennnen0 crreermnesssnssssnnssensensQ | snereneesesesssssnnsee 10 | onneeressneesnnenesnneees 187,000
.......................................... 0 | coeerrrereeemeressneeernnenesennees0 OO OOPSURSPON 1 ) BUOOT O OOT OO SORTOOTTSUROON 4 OO OO OTTRORTORRORO |
.......................................... 0 |0 coreernnnnrssnressnessenQ | o0 | ssssees0
.......................... 34,236,358 | ....oocreisnriesnrrisneninneneens) conrrrnnnrssssnsssnessenQ | o 10| o 34,236,434
..................... 4,929,111,335 | ..ocovvvrriinnnennnnnn. 284,101,023 ceeeevrnnenenn 107,957,167 | covoreviineennnnn(122,528,863) | .oooocvvevee....4,982,726,328

..................... 4,929,111,335

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

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

0;

NAIC 5§

0;

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




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accfr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ccuuirirrierienrsereens e | e 24,401,145 | ... )80 S O 24,401,145 | oo, 31T | e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI.......cc.cvivieiieeieisiieieseie ettt sssessesnns | stessessssessesssssnsessesnes 144,400,295 | oovovvvreeeeeeie 74,397,187

2. Cost of short-term iNVEStMENtS ACGUINEM...........ccvuiveiieriieicicese ettt sttt besse s | eevessesissassessssensenas 6,278,993,550 | ...covveviereirinns 18,494,977,242

3. ACCTUAL OF BISCOUNL.......oiiiii bbb | esbiesi s 7,300 | o 25,866

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..........ccvveveiiieireiiieietsictees ettt s s bt ss s b s tesessnaes | ebessesesssesesssassesans 6,399,000,000 | ...coocvevricrerrnnnns 18,425,000,000

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)..........cccouerrmrerererrireeerieeee et | v snes 24,401,145 | oo 144,400,295
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).....cuiiiiiiieiiiiieieiecisiesstessesstsstesessstesessssessessssnssnsenas | snsessessssassesssssssessssanes 24401145 | oo 144,400,295

QsSl03




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

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)

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 (6,362,372)
3.14 Section 1, Column 18, PriOr YEAI.........ccevverrurereieieiseieieseeese s sens (19,472,502) 13,110,130 13,110,130
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...........cccccveerrriennenes (6,362,372)
3.24 Section 1, Column 19, PriOr YEAI.........cc.cevvevrerererserreise e siesise s (19,472,502) 13,110,130 13,110,130
Subtotal (Line 3.1 minus Line 3.2).....
Cumulative variation margin on terminated contracts during the Year...............ccccoeviveeieieiniveeseceenns (53,018,781)
Less:
4.21 Amount used to adjust basis of hedged item..........cc.coevvrernrrsrenrnrinns 0
4.22  Amount recognized...........ccoevvevererrernieinnns (53,018,781) (53,018,781)
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

19,314,541

0

(8,740,714)

(1,708,646)

0

0

0

0

8,865,181

0

8,865,181

(19,472,502)

13,110,130

0

0

(6,362,372)

0

(6,362,372)
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt st s bttt bbb e s s st s et s s ae e naenes 8,865,181

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccueuvieieirireierieiceeesieeesienens (6,362,372)

3. TOLAI (LINE 1 PIUS LINE 2)....eueeieieeeeeeie ittt sttt £ 8282 s £ R85 8 42288828 E RS E s bbbt 2,502,809
4. PartD, SECHON 1, COIUMN ...t 12,242,474

5. PartD, SECHON 1, COIUMN B.......oovevieieeicicieietet ettt sttt bbbt bbb s bbb sns (9,739,665)

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. 8,865,181

8. Part B, SECHON 1, COIUMN 13.. ..ottt sttt bbb e ettt et st bbb se st sa st (6,362,372)

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 2,502,809
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 12,242 474

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 (9,739,665)

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 (50,774,516)
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 (50,774,516)
16.  Total (LN 13 PIUS LINE 14 MINUS LINE 15)......uruuieeeieiieeiieie ettt sss ettt 8 s £es 8888422828t en st 0

Qslo7
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Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

Location

4 5 6

Loan Number

ciy

State

Loan Type | Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

Mortgages in Good Standing - Commercial Mortgages - All Other

Additional Investment Made After Acquisition

Value of Land and Buildings

1025734 SANFORD FL 01/06/2015.... 4.441 2,810,000 0 8,380,000
2325743 SHELBY TOWNSHIP M 03/26/2015.... 4.250 2,700,000 0 3,600,000
4325739 NASHVILLE N 02/25/2015.... 3.792 2,500,000 0 4,027,000
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All Other. ... ... ettt | e XXX... XXX 8,010,000 0 16,007,000
0899999. Total - MOrtgages in GO0 SHANGING. ....c.evrie et bt | e XXX... XXX 8,010,000 0 16,007,000
3399999, TOMAl MOMGAGES. .......ovovvvvvsssessssssssssssssssse s s evsesssssssessssssssssss s | v XXX... XXX 8,010,000 0 16,007,000
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 Investmen 14 15 16 17 18
2 3 8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired| Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal
Mortgages Closed by Repayment
0525414 BREA CA.oovvvevererens | v 09/22/2008.... | 03/31/2015.... 3,066,820 0 0 0 0 0 0 3,052,711 3,052,711 0 0 0
1625126 GREENWOOD IN- s | e 03/09/2005.... | 02/13/2015.... 1,366,081 0 0 0 0 0 0 1,349,856 1,349,856 0 0 0
1625127 GREENWOOD IN- s | e 03/09/2005.... | 02/13/2015.... 1,379,250 0 0 0 0 0 0 1,362,871 1,362,871 0 0 0
1525221 s INDIANAPOLIS IN- s | e 03/17/2006.... | 03/02/2015.... 112,714 0 0 0 0 0 0 98,501 98,501 0 0 0
3425649.........eriiriiiniiininns CHARLOTTE [\[GHN IR 09/06/2013.... | 03/24/2015.... 1,581,959 0 0 0 0 0 0 1,544,855 1,544,855 0 0 0
3724985 TULSA [0 R DO 03/03/2003.... | 03/04/2015.... 46,289 0 0 0 0 0 0 23,175 23,175 0 0 0
5025122 HARTLAND. Wheoooooooooiooe | e, 02/15/2005.... | 03/05/2015.... 1,254,558 0 0 0 0 0 0 1,245,849 1,245,849 0 0 0
0199999. Total - Mortgages Closed by Repayment 8,807,671 0 0 0 0 0 0 8,677,818 8,677,818 0 0 0
Mortgages With Partial Repayments
0024589......ccccoummvemmmvivivnniiinnnns HOUGHTON LAKE 1] O IO 12/01/1995.... 940,966 0 0 0 0 0 0 0 72,863 0 0 0
0024596........coovvvevvmmveivmniininnnns CHRISTIANA HUN [0] SV IR 01/30/1996.... 221,142 0 0 0 0 0 0 0 45,747 0 0 0
0024648.........ocoomwoemmverivmiininnnns NEW IBERIA LA s | e 09/09/1996.... 543,870 0 0 0 0 0 0 0 57,200 0 0 0
0024652.....c.coomvevemmmneivmniininnnns VERNON TWP. |27 VN 09/19/1996.... 822,008 0 0 0 0 0 0 0 104,723 0 0 0
0024655........ocomwvvevmmvivvmniininnnns PITTSBURGH PA o | e 10/09/199.... 926,842 0 0 0 0 0 0 0 113,304 0 0 0
0024669.........ccoumvvvmmmevvmniiiinnnns CHATTANOOGA. LI\ OO 12/23/199.... 623,886 0 0 0 0 0 0 0 69,408 0 0 0
0024673.....ccooummmmeemmmminnmniininnnns CAPITOL HEIGHTS, MD...ooovvvrvrens | o 12/26/199%.... 210,137 0 0 0 0 0 0 0 23,383 0 0 0
0024692......c.coommvvevmmveiviniininnnns ACWORTH [C7. W O 03/10/1997.... 1,025,446 0 0 0 0 0 0 0 131,232 0 0 0
0024696.........coommvevmmveirennininnnns COLUMBUS OH..ooovvvvevnnns | v 03/25/1997.... 4,383,358 0 0 0 0 0 0 0 110,590 0 0 0
0024723.. FARRAGUT. ™ 06/17/1997.... 84,335 0 0 0 0 0 0 0 35,774 0 0 0
0024731.. HAVELOCK NC 07/11/1997.... 399,027 0 0 0 0 0 0 0 42,491 0 0 0
0024739 CHILLUM MD. 08/18/1997.... 2,555,581 0 0 0 0 0 0 0 59,257 0 0 0
0024757 ..coovveeervvvevvmnmeinmmnininnnns FORT DODGE A | e 10/10/1997.... 715,539 0 0 0 0 0 0 0 55,064 0 0 0
0024764........ooooveeerermeirmriiiinnnns SYOSSET. [N IR 11/20/1997.... 1,839,700 0 0 0 0 0 0 0 132,775 0 0 0
0024768 BEREA. [S GNP DO 01/05/1998.... 1,395,558 0 0 0 0 0 0 0 99,013 0 0 0
0024774 HUNTSVILLE. AL | e 03/03/1998.... 2,174,823 0 0 0 0 0 0 0 144,752 0 0 0
0024779...ccmmvvmvmmveemmmmenmmmneneennns HEMPFIELD TWP. PA oo | e 03/25/1998.... 174,160 0 0 0 0 0 0 0 11,650 0 0 0
0024789.....ccovuvmvvvermrmevnmmieninnnns ANDERSON [S 1GNP DO 07/22/1998.... 94,017 0 0 0 0 0 0 0 5,019 0 0 0
(01072 OHIO TWP. |27 VT I 11/23/1998.... 1,837,816 0 0 0 0 0 0 0 99,884 0 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

1 5 6 7 Change in Book Value/Recorded Investmen 14 16 18
8 10 11 12 13
Current Year's

Book Value/Recorded Other Than Book Value/Recorded

Investment Excluding Unrealized Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange

Accrued Interest Prior | Valuation Increase Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Total Gain (Loss) on

Loan Number ity Date Acquired | Disposal Date Year (Decrease) Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

0024817 ....oovveveeirverrrrsesssis SOUTH POINT. 11/25/1998.... 180,015 0 0 0 0 0 0 0 9,824 0 0 0
0024820....covvveerrirverrrrsessres MOUNT HOLLY. 12/15/1998.... 725,722 0 0 0 0 0 0 0 48,862 0 0 0
0024824....coocvvcrrcrirerrrrsesssis MT JACKSON 12/28/1998.... 1,029,435 0 0 0 0 0 0 0 56,570 0 0 0
0024828 LYTLE 01/21/1999.... 43,468 0 0 0 0 0 0 0 4,699 0 0 0
0024834.. STANLEY. 02/24/1999.... 832,294 0 0 0 0 0 0 0 42,342 0 0 0
0024868.. NEW ALBANY. 09/23/1999.... 27,270 0 0 0 0 0 0 0 1,745 0 0 0
0024876.....covvvevrrerrrerrrrsesssis INDEPENDENCE 11/29/1999.... 973,534 0 0 0 0 0 0 0 26,983 0 0 0
0024879.....covvvemrrrrerrrrsesssas KANSAS CITY. 12/30/1999.... 282,207 0 0 0 0 0 0 0 21,784 0 0 0
0024890.....covvveerrvvrrerrrrsessses LAWRENCE. 08/07/2000.... 4,578,735 0 0 0 0 0 0 0 70,602 0 0 0
0024894.....oococvrrerirerrrrsesssis DEERFIELD TWP 12/08/2000.... 790,894 0 0 0 0 0 0 0 19,854 0 0 0
0024920 SALINE. 03/20/2002.... 780,315 0 0 0 0 0 0 0 20,362 0 0 0
0024931....ooovvvemrmnrerrrnsesssns SUMMIT TWP 07/23/2002.... 751,462 0 0 0 0 0 0 0 18,308 0 0 0
0024937 .....covvveernrerrrrsessses SAN DIEGO. 08/07/2002.... 237,388 0 0 0 0 0 0 0 19,566 0 0 0
0024938.....covveemrrcirerrrrsessses PORT HURON 08/21/2002.... 870,103 0 0 0 0 0 0 0 20,914 0 0 0
0024940 LOUISVILLE 09/18/2002.... 1,028,442 0 0 0 0 0 0 0 56,409 0 0 0
0024941.. ELLENTON 09/19/2002.... 1,260,798 0 0 0 0 0 0 0 36,080 0 0 0
0024943.. VOLUSIA COUNTY. 09/30/2002.... 742,687 0 0 0 0 0 0 0 17,603 0 0 0
0024944....oocoovrrcrirerrrrressris HEMPSTEAD 10/04/2002.... 1,048,297 0 0 0 0 0 0 0 24,421 0 0 0
0024953 TROUTVILLE 11/08/2002.... 1,213,573 0 0 0 0 0 0 0 28,706 0 0 0
0024956......ovccccrrcvrrerrrrscssses COEUR D'ALENE 11/26/2002.... 1,152,429 0 0 0 0 0 0 0 20,095 0 0 0
0024957 ...ovvvveerrrerrrnsesssans BOYLSTON 11/26/2002.... 2,159,217 0 0 0 0 0 0 0 50,459 0 0 0
0024958 OGDEN 11/26/2002.... 1,724,846 0 0 0 0 0 0 0 21,310 0 0 0
0024960 BISBEE 12/06/2002.... 222,739 0 0 0 0 0 0 0 21,706 0 0 0
0024961 LAREDO 12/12/2002.... 1,237,658 0 0 0 0 0 0 0 90,907 0 0 0
0024965......occcesrerrrerrrrsesssies CALUMET CITY. 12/19/2002.... 1,455,666 0 0 0 0 0 0 0 33,238 0 0 0
0024966.......rcccccrcvrrerrrrressres AMARILLO 12/19/2002.... 2,508,668 0 0 0 0 0 0 0 58,569 0 0 0
0024970.. BEVERLY HILLS. 12/23/2002.... 3,215,079 0 0 0 0 0 0 0 48,269 0 0 0
0024971.. VISALIA 12/23/2002.... 2,984,051 0 0 0 0 0 0 0 47,081 0 0 0
0125359.. BIRMINGHAM 12/03/2007.... 1,391,459 0 0 0 0 0 0 0 14,000 0 0 0
0125514....oorvrvecrerrerrrnscsssis BIRMINGHAM 07/06/2011.... 3,795,862 0 0 0 0 0 0 0 59,613 0 0 0
0125516 HUNTSVILLE, 07/20/2011.... 2,090,668 0 0 0 0 0 0 0 25,617 0 0 0
0125539....ccrvvveermnrernrnsesssas TUSCALOOSA. 11/30/2011.... 2,149,794 0 0 0 0 0 0 0 31,870 0 0 0
0125540 PRATTVILLE 12/15/2011.... 662,838 0 0 0 0 0 0 0 14,343 0 0 0
0125617 ..coovvevevevievvemninssmnininnnns GREENVILLE 05/02/2013.... 1,196,498 0 0 0 0 0 0 0 17,938 0 0 0
0325093....covrveerrmmnrernensessses SUNCITY. 09/17/2004.... 326,044 0 0 0 0 0 0 0 14,434 0 0 0
0325094........coommmeermnmennmnniniennns PHOENIX 09/17/2004.... 507,302 0 0 0 0 0 0 0 22,439 0 0 0
0325344 GLENDALE 08/30/2007.... 1,058,182 0 0 0 0 0 0 0 17,107 0 0 0
0325345 TUCSON 08/30/2007.... 1,131,167 0 0 0 0 0 0 0 18,286 0 0 0
0325410 TUCSON 08/29/2008.... 4,391,941 0 0 0 0 0 0 0 70,466 0 0 0
0325424 TUCSON 10/30/2008.... 2,353,947 0 0 0 0 0 0 0 32,582 0 0 0
0325559.....cc0uummmvvermmmeensnnineennes PHOENIX 05/22/2012.... 863,889 0 0 0 0 0 0 0 14,127 0 0 0
0325730 TUCSON 12/22/2014.... 2,800,000 0 0 0 0 0 0 0 14,051 0 0 0
0425045........coomveeermrmeenmneennennns ROGERS 12/05/2003.... 4,776,918 0 0 0 0 0 0 0 56,159 0 0 0
0425321...oovvevervneeenennesnmnneinennns FAYETTEVILLE 04/30/2007.... 1,058,693 0 0 0 0 0 0 0 14,231 0 0 0
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0425509....covvvemrrmvnrerrrrsessses LITTLE ROCK AR 06/29/2011.... 2,387,354 0 0 0 0 0 0 0 41,531 0 0 0
0524998.....covcvverrcirrerrrrsesssies SANTA ROSA CA 05/15/2003.... 848,758 0 0 0 0 0 0 0 18,789 0 0 0
0525071.. LOS ANGELES CA 04/30/2004.... 1,241,727 0 0 0 0 0 0 0 123,259 0 0 0
0525147.. TEMECULA CA 06/15/2005.... 677,685 0 0 0 0 0 0 0 9,039 0 0 0
0525175.. HAYWARD CA 09/30/2005.... 1,151,742 0 0 0 0 0 0 0 42,052 0 0 0
0525198.. BARSTOW. CA 12/21/2005.... 3,164,978 0 0 0 0 0 0 0 30,136 0 0 0
0525238....covvvemrmmrrerrnnsesssies ONTARIO. CA 05/25/2006.... 1,025,585 0 0 0 0 0 0 0 32,245 0 0 0
0525273....ccovvvemrrernvernensesssis HOMEWOOD. CA 10/30/2006.... 5,499,356 0 0 0 0 0 0 0 44,359 0 0 0
0525276.....covvveerrrrerrrrsesssaes SANTA MONICA CA 11/07/2006.... 735,058 0 0 0 0 0 0 0 20,854 0 0 0
0525323....ccovvvemrmnrernensesssies NATIONAL CITY. CA 05/02/2007.... 4,245,625 0 0 0 0 0 0 0 39,617 0 0 0
0525346 CLOVIS CA 09/14/2007.... 1,475,048 0 0 0 0 0 0 0 10,989 0 0 0
0525394....covvvemrrrerrersessses FRESNO. CA 05/19/2008.... 2,343 877 0 0 0 0 0 0 0 16,832 0 0 0
0525395....covvvemrrmmnrernrrsessses CUPERTINO CA 05/22/2008.... 5,464,044 0 0 0 0 0 0 0 50,167 0 0 0
0525413....covvvveerrernrerernsesssis ALTADENA, CA 09/09/2008.... 4,403,076 0 0 0 0 0 0 0 29,703 0 0 0
0525414 BREA CA 09/22/2008.... 3,066,820 0 0 0 0 0 0 0 14,108 0 0 0
0525441.. MONTEREY PARK CA 12/29/2009.... 3,602,350 0 0 0 0 0 0 0 65,110 0 0 0
0525471.. SAN DIEGO. CA 10/28/2010.... 1,083,026 0 0 0 0 0 0 0 34,858 0 0 0
0525498.....covvvvmrrcrrrerrrrsesssas COSTA MESA CA 04/26/2011.... 3,244,564 0 0 0 0 0 0 0 50,887 0 0 0
0525527 GLENDALE CA 09/28/2011.... 1,702,894 0 0 0 0 0 0 0 25,729 0 0 0
0525530....cc0vveeerrmmnrernrnsessses YUCCA VALLEY CA 10/18/2011.... 2,313,738 0 0 0 0 0 0 0 34,347 0 0 0
0525557 ..vvovvvveasmmnrersensesssaes HUNTINGTON BEACH CA 05/17/2012.... 6,277,023 0 0 0 0 0 0 0 66,791 0 0 0
0525574.....covvveerrcrirerrensesssis BAKERSFIELD CA 09/25/2012.... 1,486,356 0 0 0 0 0 0 0 19,284 0 0 0
0525580.....c0vveeerrrvrrernrnsessses CAMARILLO. CA 10/23/2012.... 2,163,908 0 0 0 0 0 0 0 30,016 0 0 0
0525588.....covvreerrrvrrerrensessses BERMUDA DUNES CA 12/03/2012.... 2,003,934 0 0 0 0 0 0 0 58,166 0 0 0
0525598.....covveemrrcmnrerrrnsesssaes SAN PEDRO CA 01/29/2013.... 2,797,816 0 0 0 0 0 0 0 28,957 0 0 0
0525628.....covvvccervrrernrnsessses RIVERSIDE CA 06/10/2013.... 3,196,736 0 0 0 0 0 0 0 28,045 0 0 0
0525639.. CARLSBAD. CA 08/01/2013.... 2,966,764 0 0 0 0 0 0 0 25,857 0 0 0
0525661.. SACRAMENTO. CA 11/06/2013.... 5,687,305 0 0 0 0 0 0 0 42,124 0 0 0
0525689 DINUBA CA 07/10/2014.... 2,300,714 0 0 0 0 0 0 0 75,364 0 0 0
0525690.....c0vvvecrrmvrrerrensessses CARDIFF BY THE SEA. CA 07/15/2014.... 3,712,301 0 0 0 0 0 0 0 28,669 0 0 0
0525716...ccuvvvvvevvevvennesnsmnininnnns SAN LEANDRO CA 11/10/2014.... 2,400,000 0 0 0 0 0 0 0 18,394 0 0 0
0624981.....covvvecrirrerrrnsessses HIGHLANDS RANCH co. 02/21/2003.... 426,976 0 0 0 0 0 0 0 29,410 0 0 0
0625177 AURORA co. 09/30/2005.... 3,089,467 0 0 0 0 0 0 0 56,694 0 0 0
0625310....00cuvvvmvvvevvnieenenneiennnns COLORADO SPRINGS co. 03/19/2007.... 4,973,397 0 0 0 0 0 0 0 67,307 0 0 0
0625525.....covvveesrmrverrensesssaes WINDSOR co. 09/28/2011.... 3,452,634 0 0 0 0 0 0 0 52,164 0 0 0
0725266.......ccomvveevmvmeermnnininnnns NEW CANAAN CT 09/18/2006.... 3,900,239 0 0 0 0 0 0 0 31,911 0 0 0
0R24373 ST PAUL MN 06/08/2000.... 65,883 0 0 0 0 0 0 0 27,938 0 0 0
0R24396. .| WHITMORE LAKE MI 08/26/1999.... 2,553,566 0 0 0 0 0 0 0 45,514 0 0 0
0R24431. WHITMORE LAKE M 08/26/1999.... 229,528 0 0 0 0 0 0 0 4,090 0 0 0
0R24671. .| GIG HARBOR WA 12/30/2002.... 675,087 0 0 0 0 0 0 0 6,922 0 0 0
0S24404..............ccccuvevvvveeeennee. | GIG HARBOR WA 12/30/2002.... 852,881 0 0 0 0 0 0 0 8,740 0 0 0
1025155 LAKELAND FL 07/08/2005.... 2,318,702 0 0 0 0 0 0 0 23,490 0 0 0
1025265......c.oerersrsressrsressran WEST PALM BEACH FL 09/12/2006.... 831,162 0 0 0 0 0 0 0 6,755 0 0 0
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1025317 DORAL FLuwrervrerennne | v 04/24/2007.... 2,837,644 0 0 0 0 0 0 0 23,254 0 0 0
1025384......cocvvvrrereesiiirennens JACKSONVILLE BEACH FLuvrrrrsriirnns [ eevrerne 02/22/2008.... 2,856,053 0 0 0 0 0 0 0 34,297 0 0 0
1025390......cccvvvrrereesirniireneens PENSACOLA BEACH FL 04/11/2008.... 965,366 0 0 0 0 0 0 0 14,505 0 0 0
1025399 TAMPA FL 06/02/2008.... 870,177 0 0 0 0 0 0 0 54,329 0 0 0
1025400 ODESSA FL 06/09/2008.... 2,715,895 0 0 0 0 0 0 0 21,459 0 0 0
1025520......ccccmmrrereesniinrereens ORLANDO FL 08/09/2011.... 4,024,204 0 0 0 0 0 0 0 36,197 0 0 0
1025541 .....coovverecressiiirenenes JACKSONVILLE FLuvrrrririirens [ eevrrnne 12/20/2011.... 1,686,345 0 0 0 0 0 0 0 10,533 0 0 0
1025549 APOPKA FLuvrrrrsriirens [ evvrerne 03/28/2012.... 901,817 0 0 0 0 0 0 0 12,984 0 0 0
1025595........covvrvereesriinreneenes CAPE CORAL FLuvrrrririirens [ eevrenne 12/21/2012.... 2,372,331 0 0 0 0 0 0 0 20,323 0 0 0
1025653 TAMPA FLuvrrrririirens [ eevrrnne 10/11/2013.... 3,610,930 0 0 0 0 0 0 0 45,111 0 0 0
1025655........c0vvrecrerserninrenerns SPRING HILL FLuvrrrririirens [ evvrrrne 10/28/2013.... 1,713,347 0 0 0 0 0 0 0 14,647 0 0 0
1025668 DESTIN FLuvrrrrsriirens [ evvrrnne 12/16/2013.... 2,102,772 0 0 0 0 0 0 0 55,094 0 0 0
1025734 SANFORD FLuvrrrrsriirens [ evvrrnne 01/06/2015.... 0 0 0 0 0 0 0 0 11,013 0 0 0
1125052......c0cvvvreeressninrernens FT OGLETHORPE [TV I 01/20/2004.... 1,028,444 0 0 0 0 0 0 0 21,219 0 0 0
1125285.. LITHONIA GA 12/13/2006.... 4,142,945 0 0 0 0 0 0 0 34,345 0 0 0
1125701.. LAWRENCEVILLE GA 09/18/2014.... 3,233,598 0 0 0 0 0 0 0 24,844 0 0 0
1325034.. COEUR D'ALENE D 10/17/2003.... 6,339,719 0 0 0 0 0 0 0 72,106 0 0 0
1325086........ccvvreereeserrinrerers POCATELLO [[JSUURORRIOY [P 07/30/2004.... 589,786 0 0 0 0 0 0 0 27,771 0 0 0
1325109......cccvvvrecreesninrernens IDAHO FALLS [ ISR [P 11/18/2004.... 462,077 0 0 0 0 0 0 0 19,987 0 0 0
1325358.....ccccvvvrecreesninrennnns MERIDIAN [0 JSSOPPPPPPIR IO 11/30/2007.... 5,146,478 0 0 0 0 0 0 0 38,178 0 0 0
1325526......0.ccvvreereesrinrennens COEUR D'ALENE [ JSUORRRRY (RSP 09/28/2011.... 2,805,323 0 0 0 0 0 0 0 25,518 0 0 0
1325570.....ccccvvvreereesrninrernens COEUR D'ALENE [[JSUURNRROY RS 08/16/2012.... 1,790,470 0 0 0 0 0 0 0 24,842 0 0 0
1425281, ORLAND PARK [N I 11/29/2006.... 1,238,761 0 0 0 0 0 0 0 12,337 0 0 0
1425512, WAUKEGAN [T I 06/30/2011.... 1,713,354 0 0 0 0 0 0 0 15,215 0 0 0
1425518.....ccocvvvrecreesiirennes WOODRIVER [N I 07/27/2011.... 1,274,161 0 0 0 0 0 0 0 35,983 0 0 0
1425562......c.ccvvrecreesrrinrernens CHICAGO HEIGHTS [ I 06/28/2012.... 4,114,923 0 0 0 0 0 0 0 59,125 0 0 0
1425589.. BUFFALO GROVE IL 12/1212012.... 6,589,815 0 0 0 0 0 0 0 56,453 0 0 0
1525053.. LAWRENCE. IN 02/02/2004.... 697,987 0 0 0 0 0 0 0 13,475 0 0 0
1525102.. INDIANAPOLIS IN 10/29/2004.... 574,882 0 0 0 0 0 0 0 25,491 0 0 0
1525125 CARMEL N [ v 03/09/2005.... 1,537,513 0 0 0 0 0 0 0 15,715 0 0 0
1525126 GREENWOOD N | e 03/09/2005.... 1,366,081 0 0 0 0 0 0 0 16,225 0 0 0
1525127 v GREENWOOD N [ e 03/09/2005.... 1,379,250 0 0 0 0 0 0 0 16,379 0 0 0
1525174 FISHERS N [ e 09/29/2005.... 1,335,041 0 0 0 0 0 0 0 30,767 0 0 0
1525213 INDIANAPOLIS N [ v 02/14/2006.... 371,091 0 0 0 0 0 0 0 94,261 0 0 0
1525221 v INDIANAPOLIS N [ v 03/17/2006.... 112,714 0 0 0 0 0 0 0 14,213 0 0 0
1525288.....ccorerrraressrssesssas INDIANAPOLIS LSRR RS 12/20/2006.... 1,461,082 0 0 0 0 0 0 0 20,357 0 0 0
1525296......ccrecersrcsessresssen INDIANAPOLIS N [ e 12/29/2006.... 1,821,955 0 0 0 0 0 0 0 15,193 0 0 0
1525308.. INDIANAPOLIS IN 03/06/2007.... 1,791,144 0 0 0 0 0 0 0 19,074 0 0 0
1525339.. INDIANAPOLIS IN 08/15/2007.... 1,249,776 0 0 0 0 0 0 0 19,361 0 0 0
1525348.. INDIANAPOLIS IN 09/21/2007.... 1,156,569 0 0 0 0 0 0 0 8,548 0 0 0
1525418 GREENFIELD IN- e | e 10/01/2008.... 3,929,682 0 0 0 0 0 0 0 82,918 0 0 0
15254701 INDIANAPOLIS LSRR S 10/28/2010.... 2,209,369 0 0 0 0 0 0 0 37,201 0 0 0
1525497 ... INDIANAPOLIS IN- e | e 04/19/2011.... 2,285,365 0 0 0 0 0 0 0 36,020 0 0 0
1525500 CARMEL N | e 04/28/2011.... 2,201,005 0 0 0 0 0 0 0 27,191 0 0 0
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1525586 FISHERS 11/29/2012.... 1,218,214 0 0 0 0 0 0 0 10,779 0 0 0
1525593.....ccvvvverresessnninreneees INDIANAPOLIS 12/21/2012.... 1,903,652 0 0 0 0 0 0 0 26,879 0 0 0
1525642......ccccverrereesiiirereens WEST LAFAYETTE 08/07/2013.... 1,550,892 0 0 0 0 0 0 0 20,498 0 0 0
1525663 FISHERS 11/13/2013.... 1,108,256 0 0 0 0 0 0 0 8,219 0 0 0
1525684.. INDIANAPOLIS 04/29/2014.... 972,936 0 0 0 0 0 0 0 11,830 0 0 0
1525700 CARMEL 09/05/2014.... 3,462,021 0 0 0 0 0 0 0 57,446 0 0 0
1625524........covvvvereesriireneeens WEST DES MOINES. 09/26/2011.... 1,336,573 0 0 0 0 0 0 0 12,161 0 0 0
1725207 ..o LAWRENCE. 02/09/2006.... 2,395,694 0 0 0 0 0 0 0 22,228 0 0 0
1725590 WITITA 12/13/2012.... 2,208,587 0 0 0 0 0 0 0 19,411 0 0 0
1825019.....ccvvvvvrecsessrninrennens FERN CREEK 08/27/2003.... 385,086 0 0 0 0 0 0 0 22,876 0 0 0
1825062 LOUISVILLE 03/17/2004.... 1,774,284 0 0 0 0 0 0 0 61,184 0 0 0
1825215......coevveercressninrennnns OWENSBORO 02/23/2006.... 854,287 0 0 0 0 0 0 0 13,366 0 0 0
1825379.....ccvvvvvreeseesiiirennens COLD SPRING. 01/31/2008.... 2,740,741 0 0 0 0 0 0 0 34,211 0 0 0
1825386 LOUISVILLE 03/14/2008.... 1,311,574 0 0 0 0 0 0 0 20,186 0 0 0
1825472, NEWPORT. 10/29/2010.... 3,807,131 0 0 0 0 0 0 0 82,013 0 0 0
1825479 LOUISVILLE 12/14/2010.... 3,655,458 0 0 0 0 0 0 0 60,320 0 0 0
1825555........ccvvreereesnnnirernens RICHMOND. 05/17/2012.... 3,721,382 0 0 0 0 0 0 0 40,457 0 0 0
1825608........ccvvrrereeserrirrenerns LOUISVILLE 03/19/2013.... 1,550,259 0 0 0 0 0 0 0 15,667 0 0 0
1825624........covvvvcreesriirernens LEXINGTON 05/17/2013.... 2,894,355 0 0 0 0 0 0 0 70,304 0 0 0
1825635........c0vvreereesnrinrernes LOUISVILLE 06/27/2013.... 1,896,133 0 0 0 0 0 0 0 28,184 0 0 0
1825709......cccvvvreereesrinrernens LEXINGTON 10/10/2014.... 2,761,885 0 0 0 0 0 0 0 57,649 0 0 0
1825723 LEXINGTON 12/16/2014.... 3,100,000 0 0 0 0 0 0 0 17,636 0 0 0
1925392.....cccuvvvrvcreesrninrennens LAFAYETTE. 05/01/2008.... 946,189 0 0 0 0 0 0 0 18,753 0 0 0
1925561 KENNER 06/11/2012.... 2,762,901 0 0 0 0 0 0 0 36,081 0 0 0
2125397 ROCKVILLE 05/29/2008.... 4,325,952 0 0 0 0 0 0 0 31,678 0 0 0
2125430 LAUREL 12/02/2008.... 2,312,934 0 0 0 0 0 0 0 25,074 0 0 0
2125451.. GAITHERSBURG 06/10/2010.... 3,446,388 0 0 0 0 0 0 0 53913 0 0 0
2125564.. HAGERSTOWN 06/28/2012.... 2,031,072 0 0 0 0 0 0 0 18,605 0 0 0
2125601.. BETHESDA. 01/30/2013.... 2,823,073 0 0 0 0 0 0 0 25275 0 0 0
2125731 FULTON 12/2212014.... 1,622,000 0 0 0 0 0 0 0 12,854 0 0 0
2325186.....ccuvvveveeeeinniiiiniiniinnns ANN ARBOR 11/01/2005.... 1,139,609 0 0 0 0 0 0 0 14,755 0 0 0
2325216 NovI 03/01/2006.... 5,064,537 0 0 0 0 0 0 0 45,911 0 0 0
2325533...cccvvvveesinrernensessses WYOMING 10/26/2011.... 1,713,392 0 0 0 0 0 0 0 25475 0 0 0
2325544.......ooooeiiiiiiiinnns KALAMAZOO. 02/09/2012.... 1,677,627 0 0 0 0 0 0 0 41,349 0 0 0
2325609.....c0vveecernrrerrrrsessses CLARKSTON 03/28/2013.... 1,770,406 0 0 0 0 0 0 0 84,578 0 0 0
2325619....cuumvevmveeeninnieninninnennns EAST LANSING 05/07/2013.... 1,351,478 0 0 0 0 0 0 0 11,067 0 0 0
2325620.....ccccummmvievenniiniiniiinnnns SOUTHFIELD 05/07/2013.... 4,176,897 0 0 0 0 0 0 0 56,059 0 0 0
2325678....coceeevmveeeninieininninninnns INDEPENDENCE TWP 03/07/2014.... 3,433,774 0 0 0 0 0 0 0 25,452 0 0 0
2325681 LANSING 04/16/2014.... 2,921,110 0 0 0 0 0 0 0 34,534 0 0 0
2425314.....ooooeeiiiiiniiiiinnns VADNAIS HEIGHTS 04/09/2007.... 2,538,184 0 0 0 0 0 0 0 50,272 0 0 0
P S EDEN PRAIRIE 07/21/2011.... 4,489,895 0 0 0 0 0 0 0 84,741 0 0 0
2425578.....oooooveeeeeririiiriniiniinnns ST CLOUD. 10/15/2012.... 1,756,315 0 0 0 0 0 0 0 30,893 0 0 0
2425638.........oooeeeennnneeninieninnens MINNETONKA. 07/16/2013.... 3,190,896 0 0 0 0 0 0 0 59,870 0 0 0
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2625211...ovevveveesnrernnnsessses CHESTERFIELD MO. 02/14/2006.... 6,317,410 0 0 0 0 0 0 0 79,983 0 0 0
2625376....ccovvveerirrerrrnsessiis RIVERSIDE MO. 01/28/2008.... 7,443,622 0 0 0 0 0 0 0 58,284 0 0 0
2625625 STLOUIS. MO. 05/24/2013.... 2,784,598 0 0 0 0 0 0 0 37,373 0 0 0
2725476.. KALISPELL MT. 11/23/2010.... 3,092,859 0 0 0 0 0 0 0 64,560 0 0 0
2825214.. RALSTON NE 02/16/2006.... 1,095,798 0 0 0 0 0 0 0 15,070 0 0 0
2825220 OMAHA. NE 03/09/2006.... 1,815,966 0 0 0 0 0 0 0 16,919 0 0 0
2825301 OMAHA. NE 01/29/2007.... 111,876 0 0 0 0 0 0 0 1,552 0 0 0
2925245....coveveerrerirerrrrsesssin LAS VEGAS NV. 06/20/2006.... 1,342,236 0 0 0 0 0 0 0 41,513 0 0 0
2925468......oococerreirerrrrsessis LAS VEGAS NV. 10/27/2010.... 1,859,260 0 0 0 0 0 0 0 219,198 0 0 0
2925481.....ooovvveeirerrrnsessses LAS VEGAS NV. 12/15/2010.... 1,165,692 0 0 0 0 0 0 0 418,697 0 0 0
3125158...cccrrrreeminrernensessies BRICK TWP. NJ 07/19/2005.... 3,847,311 0 0 0 0 0 0 0 37,159 0 0 0
3125306....ccovvreeermnnrernnrsessses OAKLAND NJ 03/01/2007.... 1,919,482 0 0 0 0 0 0 0 52,628 0 0 0
3125558....ccvvvveeimnrernnnsessses WILLIAMSTOWN NJ 05/18/2012.... 1,939,860 0 0 0 0 0 0 0 27,890 0 0 0
3125603 KEARNY NJ 02/13/2013.... 2,745,491 0 0 0 0 0 0 0 23,195 0 0 0
3125654.. OLD BRIDGE. NJ 10/22/2013.... 1,201,924 0 0 0 0 0 0 0 23,415 0 0 0
3225088.. ALBUQUERUE NM 08/25/2004.... 1,647,639 0 0 0 0 0 0 0 48,972 0 0 0
3225150.. ALBUQUERQUE. NM 06/27/2005.... 3,670,894 0 0 0 0 0 0 0 63,387 0 0 0
3225210...ccccueevmviiiiiiiiiininiiinnnns ALBUQUERQUE NM. 02/13/2006.... 1,683,440 0 0 0 0 0 0 0 26,465 0 0 0
3225389.....cccuummmniiininiiiiiniiininns ALBUQUERQUE NM 04/04/2008.... 1,595,084 0 0 0 0 0 0 0 18,972 0 0 0
3325219 CLAY. NY. 12/01/2010.... 1,852,857 0 0 0 0 0 0 0 28,198 0 0 0
3325353...cccrvreeeinnrernnnsessses BAY SHORE NY. 10/17/2007.... 1,703,978 0 0 0 0 0 0 0 13,025 0 0 0
3325409.....c0vvremreirerrrrsessss CARLE PLACE NY. 08/21/2008.... 3,497,414 0 0 0 0 0 0 0 22,589 0 0 0
3325538 LATHAM NY. 11/28/2011.... 2,275,904 0 0 0 0 0 0 0 20,394 0 0 0
3425105....corrvveeinrerrrnsessss MATTHEWS, NC 11/08/2004.... 682,980 0 0 0 0 0 0 0 12,416 0 0 0
3425106.....covvceerrnrrernrrsessses WINSTON-SALEM NC 11/08/2004.... 698,504 0 0 0 0 0 0 0 12,535 0 0 0
B425433....covveveererrensesss CHARLOTTE NC 01/23/2009.... 1,862,448 0 0 0 0 0 0 0 61,761 0 0 0
3425474 GRAHAM NC 11/17/2010.... 1,539,214 0 0 0 0 0 0 0 9,736 0 0 0
3425482.. CARRBORO, NC 12/20/2010.... 4,234,608 0 0 0 0 0 0 0 71,931 0 0 0
3425504 CARY NC 05/31/2011.... 2,246,727 0 0 0 0 0 0 0 40,390 0 0 0
3425529....ccovvveeeirerrensessss GREENSBORO NC 09/29/2011.... 1,572,809 0 0 0 0 0 0 0 40,458 0 0 0
3425560........cccummeeemnniiiiniiiinnnns CHARLOTTE NC 05/29/2012.... 1,468,773 0 0 0 0 0 0 0 21,474 0 0 0
3425579 DURHAM NC 10/19/2012.... 2,262,741 0 0 0 0 0 0 0 59,236 0 0 0
3425584.....oovvvecrrerrrrsessss INDIAN TRAIL NC 11/27/2012.... 3,155,025 0 0 0 0 0 0 0 44,149 0 0 0
3425591 MONROE NC 12/18/2012.... 1,612,688 0 0 0 0 0 0 0 25,110 0 0 0
3425594....ooveveeererernsessss MOORESVILLE NC 12121/2012.... 2,575,345 0 0 0 0 0 0 0 22,344 0 0 0
3425643.......oooomeeeerenniininiiniinnns HILLSBOROUGH NC 08/07/2013.... 3,780,151 0 0 0 0 0 0 0 29,783 0 0 0
3425649........ooouweeeneiniiiiniiiiinnns CHARLOTTE NC 09/06/2013.... 1,581,959 0 0 0 0 0 0 0 37,104 0 0 0
3425676.. KILL DEVIL HILLS NC 02/04/2014.... 3,381,789 0 0 0 0 0 0 0 40,431 0 0 0
3624997.. LEXINGTON OH 05/06/2003.... 1,732,263 0 0 0 0 0 0 0 15,990 0 0 0
3624999.. WASHINGTON TWP. OH 05/27/2003.... 443,625 0 0 0 0 0 0 0 28,587 0 0 0
3625022.....ccc0uvmvveerenneirnnnininnnes COLUMBIA TWP OH 09/05/2003.... 977,985 0 0 0 0 0 0 0 56,951 0 0 0
3625038......c.ccummveerenneinnnniiiinnns MIAMISBURG OH 11/14/2003.... 444,922 0 0 0 0 0 0 0 24,553 0 0 0
3625044........oomeeeenerneenenieniennns COLUMBUS OH 11/24/2003.... 390,218 0 0 0 0 0 0 0 21,436 0 0 0
3625081.....ocuvvvvveeerenneensnniniennns WELLINGTON OH 07/07/2004.... 505,271 0 0 0 0 0 0 0 6,029 0 0 0
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3625100 DAYTON OH.cvvvenns | o 10/14/2004.... 346,472 0 0 0 0 0 0 0 15,209 0 0 0
3625130....ccrrrrerermnnrererrsessies VANDALIA OH.cvvvenns | o 03/29/2005.... 1,488,959 0 0 0 0 0 0 0 60,099 0 0 0
3625201.. PLAIN CITY. OH 12/29/2005.... 884,083 0 0 0 0 0 0 0 14,215 0 0 0
3625279.. LOVELAND OH 11/28/2006.... 1,125,000 0 0 0 0 0 0 0 278,250 0 0 0
3625300.. FAIRBORN OH 01/23/2007.... 1,332,323 0 0 0 0 0 0 0 13,466 0 0 0
3625341 ELIDA. OH 08/24/2007.... 1,179,019 0 0 0 0 0 0 0 11,872 0 0 0
3625422 ELYRIA OH.covvvvenns | o 10/29/2008.... 3,093,100 0 0 0 0 0 0 0 20,521 0 0 0
3625443.....covvveereirerrrnsessis MARYSVILLE OH.covvvvenns | o 02/18/2010.... 3,062,901 0 0 0 0 0 0 0 72,320 0 0 0
3625445....covveeererrerrrrsessss WADSWORTH OH.covvvvenns | o 03/09/2010.... 1,738,836 0 0 0 0 0 0 0 29,575 0 0 0
3625466.......occcccrerrerrrrresrns CINCINNATI OH.covvvvenns | o 10/12/2010.... 2,689,917 0 0 0 0 0 0 0 20,678 0 0 0
3625484.....ooceecrcirerrrnsessss WESTLAKE OH.covvvvenns | o 12/27/2010.... 2,721,776 0 0 0 0 0 0 0 73,011 0 0 0
3625508.....ccvvveernnnrerrnnsessses GAHANNA OH.covvvenns | o 06/16/2011.... 1,802,383 0 0 0 0 0 0 0 16,775 0 0 0
3625547 ...oovvvveenrerrnnsessss LIBERTY TOWNSHIP. OH.covvvvenns | o 02/29/2012.... 3,604,559 0 0 0 0 0 0 0 38,855 0 0 0
3625566......cvvcccrrrnrrerrrrsesses COLUMBUS. OH.covvvvenns | o 07/13/2012.... 2,616,642 0 0 0 0 0 0 0 71,881 0 0 0
3625605.. BROADVIEW HEIGHTS. OH 03/14/2013.... 3,417,709 0 0 0 0 0 0 0 28,675 0 0 0
3625606.. WASHINGTON TOWNSHIP. OH 03/15/2013.... 3,917,827 0 0 0 0 0 0 0 56,703 0 0 0
3625614.. CINCINNATI OH 04/29/2013.... 3,000,862 0 0 0 0 0 0 0 40,983 0 0 0
3625623....covvreerninrerrrnsessns CINCINNATI OH.covvvvenns | o 05/14/2013.... 2,409,947 0 0 0 0 0 0 0 15,540 0 0 0
3625626.....ccvvcccrcirrerrrriesss WESTLAKE OH.covvvvenns | o 05/29/2013.... 1,950,301 0 0 0 0 0 0 0 25,994 0 0 0
3625671....oovvvreernnnrernnnsessses MONTGOMERY. OH..ees | e 12/26/2013.... 26,065,251 0 0 0 0 0 0 0 162,688 0 0 0
3625680 HUDSON [0 IR IO 03/21/2014.... 1,538,612 0 0 0 0 0 0 0 13,965 0 0 0
3625688 MASON OH..iees | o 06/09/2014.... 2,304,674 0 0 0 0 0 0 0 27,626 0 0 0
3724985 TULSA [ I 03/03/2003.... 46,289 0 0 0 0 0 0 0 23,114 0 0 0
3725043 TULSA [0 R DO 11/24/2003.... 2,479,204 0 0 0 0 0 0 0 27,711 0 0 0
3725268.....covvveerrcrirerrrrsesssis OKLAHOMA CITY. [ I 09/28/2006.... 1,205,014 0 0 0 0 0 0 0 16,957 0 0 0
3725282...cccvvvveerrcrrerrersesssis OKLAHOMA CITY. [\ I 11/30/2006.... 2,853,593 0 0 0 0 0 0 0 23,891 0 0 0
3825076.. PORTLAND OR 05/27/2004.... 216,036 0 0 0 0 0 0 0 19,092 0 0 0
3825260.. TUALATIN OR 08/29/2006.... 2,561,058 0 0 0 0 0 0 0 24,503 0 0 0
3825455.. SPRINGFIELD. OR 07/01/2010.... 1,885,244 0 0 0 0 0 0 0 40,679 0 0 0
3825521 ..cvevreveeinrernensessses MCMINNVILLE [0 NI IO 08/17/2011.... 7,578,613 0 0 0 0 0 0 0 69,460 0 0 0
3825692 SALEM OR..oovvvvvevinns | wrvverens 07/25/2014.... 2,431,749 0 0 0 0 0 0 0 51,788 0 0 0
3925343....coovrveenrerrensessss PHILADELPHIA |27 VT IO 08/30/2007.... 2,432,114 0 0 0 0 0 0 0 11,696 0 0 0
3925428....covvreerrrerrrnsessss WASHINGTON PA o [ v 11/26/2008.... 3,356,814 0 0 0 0 0 0 0 22,497 0 0 0
A124976......cooooeeiiiiniiiiinnns LEXINGTON [S GNP DO 01/14/2003.... 764,043 0 0 0 0 0 0 0 17,318 0 0 0
A125311 e CHARLESTON [S{O I 03/28/2007.... 6,791,172 0 0 0 0 0 0 0 91,613 0 0 0
L PAWLEYS ISLAND [S{O I 06/16/2008.... 5,670,795 0 0 0 0 0 0 0 67,731 0 0 0
4125480.....ccoooveveieieiniiiiiiiiiiinns CHARLESTON [S{O I 12/14/2010.... 657,688 0 0 0 0 0 0 0 17,656 0 0 0
4125542.. CHARLESTON SC 12/20/2011.... 1,666,348 0 0 0 0 0 0 0 14,817 0 0 0
4125545.. NORTH CHARLESTON SC 02/17/2012.... 4,151,487 0 0 0 0 0 0 0 34,620 0 0 0
4125556 ROCK HILL SC 05/17/2012.... 4,634,319 0 0 0 0 0 0 0 49,843 0 0 0
4125576 SPARTANBURG [S{ON I 10/05/2012.... 2,313,390 0 0 0 0 0 0 0 26,826 0 0 0
4125712 ROCK HILL [S{O I 10/23/2014.... 1,793,052 0 0 0 0 0 0 0 21,007 0 0 0
4324986.........oooeeeernreeerinniniennns SEVIERVILLE LIS I 03/21/2003.... 849,882 0 0 0 0 0 0 0 18,963 0 0 0
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4325001 ....oovvereernmnrerernsesses KINGSPORT. N 05/30/2003.... 404,920 0 0 0 0 0 0 0 26,092 0 0 0
4325031 MEMPHIS N 09/30/2003.... 325,238 0 0 0 0 0 0 0 18,941 0 0 0
4325078 BRISTOL N 06/04/2004.... 979,848 0 0 0 0 0 0 0 46,591 0 0 0
4325160.. MEMPHIS N 08/04/2005.... 1,024,218 0 0 0 0 0 0 0 9,804 0 0 0
4325217.. FARRAGUT. N 03/01/2006.... 705,659 0 0 0 0 0 0 0 10,960 0 0 0
4325537.. COLUMBIA N 11/21/2011.... 685,951 0 0 0 0 0 0 0 10,338 0 0 0
4325577 .ovevveveesrerirernessesssis CHATTANOOGA N 10/09/2012.... 2,155,161 0 0 0 0 0 0 0 30,950 0 0 0
4424980 BOERNE 1P 02/04/2003.... 534,501 0 0 0 0 0 0 0 37,250 0 0 0
4425029 EL PASO 1P 09/30/2003.... 363,204 0 0 0 0 0 0 0 21,241 0 0 0
4425033.....covvveererrrrsesss EL PASO 1P 10/08/2003.... 2,371,284 0 0 0 0 0 0 0 135,966 0 0 0
4425085.....ooceeerirerrrrsessss SAN ANTONIO. 1P 07/22/2004.... 515,838 0 0 0 0 0 0 0 24,412 0 0 0
B425148.....ooveererereses BEE CAVE 1P 06/21/2005.... 1,030,233 0 0 0 0 0 0 0 10,003 0 0 0
4425170 LAREDO 1P 09/16/2005.... 2,635,946 0 0 0 0 0 0 0 26,514 0 0 0
BA251T3..c.ooeveeercrrerrrrsesssis EL PASO X 09/28/2005.... 1,225,683 0 0 0 0 0 0 0 44,879 0 0 0
4425182.. HOUSTON 1P 10/31/2005.... 2,934,998 0 0 0 0 0 0 0 28,803 0 0 0
4425218.. PFLUGERVILLE X 03/01/2006.... 847,486 0 0 0 0 0 0 0 7,575 0 0 0
4425277.. SAN ANTONIO. 1P 11/21/2006.... 1,267,716 0 0 0 0 0 0 0 17,507 0 0 0
B425297 ..o HOUSTON X 01/17/2007.... 974,633 0 0 0 0 0 0 0 18,222 0 0 0
4425309.....covvveereirernnniessss EL PASO X 03/14/2007.... 2,066,507 0 0 0 0 0 0 0 18,741 0 0 0
4425327 AUSTIN 1P 06/11/2007.... 2,079,726 0 0 0 0 0 0 0 24,837 0 0 0
4425330....ccrvreeeinrernnnsessns SAN ANTONIO. 1P 06/25/2007.... 2,250,078 0 0 0 0 0 0 0 41,526 0 0 0
A425391....oovveererrnnsess CLEAR LAKE 1P 04/14/2008.... 2,620,471 0 0 0 0 0 0 0 31,637 0 0 0
B425405....ooocceecrererrsess HOUSTON X 07/10/2008.... 1,167,678 0 0 0 0 0 0 0 19,702 0 0 0
BA25421....oooveerersess HOUSTON 1P 10/15/2008.... 7,295,333 0 0 0 0 0 0 0 39,795 0 0 0
B425426.....oocececrrrrrsess HOUSTON 1P 11/21/2008.... 4,105,114 0 0 0 0 0 0 0 45,374 0 0 0
BA2543T ..o ALAMO HEIGHTS 1P 10/06/2009.... 1,770,138 0 0 0 0 0 0 0 31,226 0 0 0
4425456.. CORPUS CHRISTI 1P 07/01/2010.... 1,356,055 0 0 0 0 0 0 0 51,526 0 0 0
4425463.. EL PASO 1P 09/16/2010.... 1,610,395 0 0 0 0 0 0 0 26,611 0 0 0
4425464.. SAN ANTONIO. X 10/05/2010.... 3,682,622 0 0 0 0 0 0 0 91,596 0 0 0
BA254T8B.....ooveeeererrrrscssss EL PASO 1P 12/06/2010.... 2,282,931 0 0 0 0 0 0 0 37,116 0 0 0
4425513.....ooooeeeiiiiiniiiiiniiiiinnns ALAMO HEIGHTS 1P 06/30/2011.... 838,582 0 0 0 0 0 0 0 13,042 0 0 0
4425535 CONROE X 10/31/2011.... 839,985 0 0 0 0 0 0 0 14,188 0 0 0
BA25543.....coveeererrsessn HOUSTON 1P 12/29/2011.... 3,370,126 0 0 0 0 0 0 0 49,488 0 0 0
4425567 ... FREDERICKSBURG 1P 07/16/2012.... 3,596,905 0 0 0 0 0 0 0 51,667 0 0 0
BA25611...ooovreeeenrerrensess SAN ANTONIO. 1P 04/11/2013.... 1,548,993 0 0 0 0 0 0 0 20,775 0 0 0
A425612.....ooooeeeeeeeneneiinineiiiinnns MCALLEN, X 04/15/2013.... 2,087,995 0 0 0 0 0 0 0 51,324 0 0 0
4425633 KATY. X 06/26/2013.... 2,329,183 0 0 0 0 0 0 0 31,289 0 0 0
4425644.. CORPUS CHRISTI X 08/12/2013.... 2,898,140 0 0 0 0 0 0 0 26,138 0 0 0
4425648.. SAN ANTONIO X 08/29/2013.... 1,651,447 0 0 0 0 0 0 0 30,645 0 0 0
4425652 CONROE X 09/30/2013.... 1,023,064 0 0 0 0 0 0 0 8,201 0 0 0
A425657 ..o SAN ANTONIO X 10/30/2013.... 1,213,037 0 0 0 0 0 0 0 27,809 0 0 0
4425660..........cooneererneiririiniinnns EL PASO X 10/31/2013.... 1,848,093 0 0 0 0 0 0 0 24,214 0 0 0
A425667 ....oooooveeeeeneneeenenneniennns SAN ANTONIO X 12/11/2013.... 7,181,058 0 0 0 0 0 0 0 89,468 0 0 0
A425670.....ocoveveveeererneerinieniennns CARROLLTON X 12/23/2013.... 4,390,507 0 0 0 0 0 0 0 54,064 0 0 0
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4425686..................ccccoooooo.. | GRAND PRAIRIE 05/23/2014.... 3,133,211 0 0 0 0 0 0 0 34,011 0 0 0
4425713 KERRVILLE 10/27/2014.... 3,718,130 0 0 0 0 0 0 0 20,761 0 0 0
4425729 AUSTIN 12/22/2014.... 1,350,000 0 0 0 0 0 0 0 11,329 0 0 0
4525255.. SALT LAKE CITY 08/07/2006.... 4,189,828 0 0 0 0 0 0 0 77,466 0 0 0
4525328.. WEST JORDAN 06/19/2007.... 3,170,803 0 0 0 0 0 0 0 23,481 0 0 0
4525610.. SALT LAKE CITY 04/02/2013.... 3,007,353 0 0 0 0 0 0 0 40,041 0 0 0
4625460 BARRE 08/26/2010.... 3,257,397 0 0 0 0 0 0 0 78,741 0 0 0
4725354............occcconccccorenee. | DALE CITY. 10/29/2007..... 1,107,130 0 0 0 0 0 0 0 13,860 0 0 0
4725378.........ccccccooencccenccceee. | NORFOLK 01/30/2008.... 6,969,952 0 0 0 0 0 0 0 52,522 0 0 0
4725407..........cccccccrevenenennn | CHESTER 07/29/2008.... 5,264,798 0 0 0 0 0 0 0 48,067 0 0 0
4725453...........ccccccoenennn. | ALEXANDRIA 06/22/2010.... 2,655,641 0 0 0 0 0 0 0 102,324 0 0 0
4725492..........ccccoonccccvecneee. | WOODBRIDGE 04/06/2011.... 1,437,199 0 0 0 0 0 0 0 16,467 0 0 0
4725501..........cccccccceevnnenenn | CHARLOTTESVILLE 05/05/2011.... 3,889,842 0 0 0 0 0 0 0 15,964 0 0 0
4725563...........cccccccccccennn. | RICHMOND 06/28/2012.... 2,677,310 0 0 0 0 0 0 0 24,527 0 0 0
4725662.. WILLIAMSBURG 11/08/2013.... 4,059,237 0 0 0 0 0 0 0 49,286 0 0 0
4725693.. GREAT FALLS. 07/29/2014.... 4,304,913 0 0 0 0 0 0 0 34,261 0 0 0
4725702.. RICHMOND, 09/18/2014.... 2,976,228 0 0 0 0 0 0 0 24,029 0 0 0
4725705..........ccccccccvcvcccnnn. | RICHMOND 09/30/2014.... 1,307,096 0 0 0 0 0 0 0 27,088 0 0 0
4725733.......coocevcevevevcernnnn. | FALLS CHURCH 12/31/2014.... 2,800,000 0 0 0 0 0 0 0 22,016 0 0 0
4825342 TACOMA 08/30/2007.... 1,154,270 0 0 0 0 0 0 0 14,934 0 0 0
4825448..............ccccrerenen. | SNOHOMISH 05/28/2010.... 3,659,802 0 0 0 0 0 0 0 60,883 0 0 0
4825636...............ccvenenennn | VANCOUVER 06/27/2013.... 1,272,589 0 0 0 0 0 0 0 14,179 0 0 0
4825710......c..cceverirerinenennn. | NEWCASTLE 10/21/2014.... 4,691,184 0 0 0 0 0 0 0 26,636 0 0 0
4825717 RENTON 11/14/2014.... 2,900,000 0 0 0 0 0 0 0 22,247 0 0 0
5025072......cccccumvvvevmriviveninnnnnn | OSHKOSH 05/04/2004.... 2,630,044 0 0 0 0 0 0 0 28,121 0 0 0
5025087........coouwrvveveneivinnennnenn | OSHKOSH 08/11/2004.... 3,521,615 0 0 0 0 0 0 0 65,966 0 0 0
5025122.. HARTLAND 02/15/2005.... 1,254,558 0 0 0 0 0 0 0 8,708 0 0 0
5025176.. PEWAUKEE TWP 09/30/2005.... 654,199 0 0 0 0 0 0 0 23,892 0 0 0
5325336.. MT PLEASANT. 08/03/2007.... 1,423,156 0 0 0 0 0 0 0 42,894 0 0 0
5325337 OMAHA 08/03/2007.... 2,015,841 0 0 0 0 0 0 0 38,060 0 0 0
5325360..........ccccuuuummevvvennnnnnn | DETROIT. 12/06/2007..... 6,609,314 0 0 0 0 0 0 0 176,741 0 0 0
5325494 SEDALIA 04/07/2011.... 1,570,922 0 0 0 0 0 0 0 52,232 0 0 0
5325587........ccrevvmnniiivininnnns | TURNERSVILLE, 11/30/2012.... 1,077,149 0 0 0 0 0 0 0 17,823 0 0 0
5325613 MANCHESTER 04/17/2013.... 2,246,348 0 0 0 0 0 0 0 35,515 0 0 0
0299999. Total - Mortgages With Partial Repayments. 796,770,795 0 0 0 0 0 0 0 13,786,268 0 0 0
0599999. Total Mortgage: 805,578,466 0 0 0 0 0 0 8,677,818 22,464,086 0 0 0




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

NONE

SCHEDULE BA - PART 3

€030

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 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or| ~ Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) BJ/A.CV. on Disposal Consideration Disposal Disposal on Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

TG TRV OCVENA T TOTV CIVITTED

CHOCTAW GENERATION LIMITED PARTNERSHIP. ‘ SYRACUSE | NY... | PARTNERSHIP |03/31/2013 | 03/06/2015

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

4499999. Subtotal - Unaffiliated

o |00 |oo |oo
o o |o |o
o o |o |o
o o |o |o
o o |o |o
o o |o |o
o o |o |o
o |00 oo |oo
o o |o |o
o o |o |o
o |oo |oo |oo
o |00 oo |oo
o o |o |o

4699999. Totals
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1 2 3 5 6 7 8 9 10
Paid for Accrued Interest and NAIC Designatino or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
3136AB_ MY 6| FANNIE MAE 3.000% 12/25/32 ‘ ............. | ....... 02/20/2015 | FTN Financial. 3,062,813 3,000,000 6,000 |1
0599999. Total Bonds - U.S Government 3,062,813 3,000,000 6,000 XXX
Bonds - U.S. States, Territories and P
196479 XM 6| COLORADO HSG & FIN AUTH  3.193% 11/01/2.....couivveemrrrrieerreriseeneresseresessesssessssssssssssssssessssssessssssssssssnness | coeeesesnees | coneend 01/16/2015 | J P Morgan & Co 3,265,000 3,265,000 0 |1FE
207720 ZP 0 | STATE OF CONNECTICUT G.0. 3.127% 03/15........coorereeimreriserciissseiissessssssssssssssssssssssssesssssssssssssnsnssss. | sossesnsnees | seveees 03/13/2015 | Citi 3,000,000 3,000,000 0 [1FE
58506Y AK 8 |MEDSTARHEALTH INC 3.099% 08/15/25......c.coimreeerereiereeessseessiessssssssssssssssssssssssssssssssssssssssssessssssssessssssssnnss | svsvesssesnss | sevened 01/29/2015 | J P Morgan & Co. 2,000,000 2,000,000 0 [1FE
58506Y AM 4| MEDSTAR HEALTH INC 3.399% 08/15/27.........oooorrveererereneresmseseseseesesssesssssssssssssssssssssssssssssssssssssssnnsnes. | coneesssnees | coveeed 01/29/2015 | J P Morgan & Co. 2,000,000 2,000,000 0 [1FE
605581 FF 9| STATE OF MISSISSIPPI 3.729% 10/01/32......ccvueiiiriiieeiinsiiseseissssisessisessissssssessssssssessssesssssssssssssssssssesssssnsssnnss. | sssssssssens | voveeed 02/04/2015 | Ryan Beck & Co 3,000,000 3,000,000 0 [1FE
646108 QL 7 |NEW JERESEY HOUSING 2015 SERIESE 4.27. 3/06/2015 | Citi 3,000,000 3,000,000 0 [1FE.
67756D  FA 9| UNIVERSITY OF DAYTON  3.900% 12/01/27......ocovervriermrirnereiissesesissessisssessssssessssssessssssesssssesessssssessssssnssssens | oneeesssnnens | coneend 03/04/2015 | Wells Fargo Securities. 1,765,000 1,765,000 0 [1FE
86768M AQ 5 [SUNRISE FL SPLASSMNT 4.800% 05/01/25.........coovvvveverrreeererereneescneeeseeesesesesesssssssesesesssssssssssesssssssssssssssssssssssesss | oo | oo 02/26/2015 | Citi 1,000,000 1,000,000 0 [2FE
91417K_ N3 1] UNIV OF COLORADO CO ENTERPRISE  3.039% .....vuvvuuurmnssssermnssssessssssssssssssssessssssessssssssssssssssssssssssssssssssenne | coseeneseees | coneend 01/16/2015 | Ryan Beck & Co 2,500,000 2,500,000 0 [1FE
1799999. Total Bonds - U.S. States, Territories and Possession: 21,530,000 21,530,000 0 XXX
Bonds - U.S. Special R e and Special A
3137AR V4 5|FHR4085VB 3.500% 09/15/28 2/03/2015 | Robert Baird. 3,881,080 3,609,258 1,755 |1
38378N  F3 2| GNMA 2014-50 C 3.400% 02/16/47.....ocvvomiiiiiiiiiiiiisiiisiiisiiessissssssenisss s ssssssssssssssssssssnsssssnssnniss | sensiensnies | oenes 03/26/2015 | Cantor. 7,242,813 7,000,000 19,833 |1
3199999. Total Bonds - U.S. Special Revenue and Special Assessr 11,123,893 | .o 10,609,258 | ...ovvevereiniseieeni s 21,588 XXX
Bonds - Industrial and Miscell
00507U AS 0 [ ACTAVIS FUNDING SCS  3.800% 03/15/25........cococvmvmvmrvvmvmrmrmrmsmsmsmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseseses | cossesssosess | coveeed 03/03/2015 | J P Morgan & Co 1,992,900 2,000,000 0 [2FE
00724F AC 5| ADOBE SYSTEMS INC  3.250% 02/01/25.........covvveererrrriesiresiieseisesssesessessssssssessssesssssssssesssssssssesssssssssessssenssens | sssssesssens | veveeed 01/21/2015 | Bank of America 2,967,840 3,000,000 0 [2FE
00841X AD 2| AGATE BAY MORTGAGE LOAN TRUST 2015-2 Ad.......oovvvvrerrrrrernecninscinssscsnssssissssssssssssssssssssssssssssssssssssssssssssssiss | cvssessseiess | o 03/13/2015 | J P Morgan & Co 5,074,219 5,000,000 11,667 | 1FE
023770  AA 8| AMER AIRLN 15-1 B PTT 2015-1 A 3.375% ...cvuuuiviiriiirieriinsiiesiissiissssisssise s sssesssssssssssssssssssssssnssssenssins | soensisnesses | oneies 03/02/2015 | Credit Suisse. 4,000,000 4,000,000 0 [1FE
023770  AB 6 | AMERAIRLN 15-1 BPTT 2015-1 B 3.700% ....ocvvvvvrvrrrerrrcccrerencsesesesesesesessssssssssssssssssssssssss s | cvssesosesess | coveend 03/02/2015 | Credit Suisse 1,000,000 1,000,000 0 [2FE
025816 BL 2 [ AMERICAN EXPRESS 4.900% PEIPEL.........rrereveemsmmmrresieeesmssssssseessssssssssssssessssessssssssssesssssssssssssssssssssssssssssssens | sesessssesses | voseend 02/25/2015 | Citigroup 2,000,000 2,000,000 0 [2FE
02666A AA 6| AMERICAN HOMES 4 RENT 2015-SFRT A 3.46..........ccciciiicccccccccscccccicscicscscscscssssssssscsssssssssssssssssssssinnns. | svesesssesess | cosid 02/26/2015 | Goldman Sachs & Co 2,999,878 3,000,000 0 [1FE
04364F AE 8| ASCENTIUM EQUIPMENT RECEIVABLE  2.690% .......ccvvumrieuirimriieenirisiiesisesiisssiessessisessssssssessssssssessssssins | cossiessies | reveeed 02/26/2015 | Credit Suisse First Boston. 3,498,969 3,500,000 0 [1FE
05606X AA 2| BXG RECEIVABLES NOTE TRUST 2013-A A 2..coouuuuurrrrreviimmienesssssissssssssssssssssssssssessssssssssssssssssssssssssesssesssess | vosssesesess | vevenes 01/22/2015 | BB&T Capital Markets 4,999,602 5,000,000 0 [1FE
099724 AJ 5|BORGWARNERINC 3.375% 03/15/25. 3/09/2015 | Bank of America 1,995,960 2,000,000 0 [2FE
12592F  AA 3| COMM MORTGAGE TRUST 2014-277P A 3.811% .cocvvvvveveicrerereresesesescsescscscscscsssssssessssssssssssssssssssssssssssssssssssssssssss | cvososesonons | covvend 02/10/2015 | Deutsche Bank Securitie: 10,542,578 | oo 10,000,000 12,038 | 1FE
12592T AA 3| COMM MORTGAGE TRUST 2015-3BP A 3.178% .....cvuuuriuriiiriiriissiiesiissiisssiississssssssssssssssssssesssssssssssssses | soessssnesies | neses 02/11/2015 | Deutsche Bank Securitie: 5,078,906 5,000,000 7,945 | 1FE.
12649A AC 3| CREDIT SUISSE MORTGAGE TRUST 2014-USA A2..........ccciiieiiieiiieiivesesesesesesesisisisisssssssssssssssssssssssssssssssnns | oo | coveend 02/17/2015 | Wells Fargo Securities 5,335,938 5,000,000 10,432 | 1FE
134429 BA 6| CAMPBELL SOUP COMPANY  3.300% 03/19/25........c.oimverreiierirseiessisseissssssssssssssssesssssssssesssssssssesssssssssesssssnssss | svoessssanss | soseend 03/16/2015 | Credit Suisse. 3,994,600 4,000,000 0 [2FE
15137J  AC 6 [ CENT CLOLP 2015-A A1 3.900% O4/17/26........ccmvvvvreriressseseeesesiiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | svsessessnnns | coseend 03/19/2015 | Bank of America 5,000,000 5,000,000 0 |1FE
173200 AG 4| CITIGROUP COMMERICAL MORTGAGE 2013-375P. 2/20/2015 | Credit Suisse First Boston. 10,272,656 10,000,000 23,451 [1FE
17323M  AA 3| CITIGROUP MRTGE LOAN TRUST INC 2015-A AT.....cvvourmrreierrrreimreresssresessessessseesssssessssssssssssssssssssssessnness. | svessnnesens | seveees 03/31/2015 | Citi. 5,067,270 5,000,000 17,500 | 1FE.
22970*  AA 8| BGS BNSF Series 2015-1 CTLPT 4.070% 0.......ccvvvuumrmeeeereiiiscreeissseissssssssssssssssssssssessssssessssssessssssssssssnss | sovsssnesess | seveees 03/12/2015 | Bostonia Global iti 3,000,000 3,000,000 0|1z
233046 AC  5|DBMASTERFINANCE LLC 3.262% 02/20/45.............ccocoovevcverivcicscscscscscscscsessscsssssssisssssssssssssssssssssssssssssssssssssssssiss | oo | oo 01/22/2015 | Guggenheim Capital 5,000,000 5,000,000 0 [2AM
23317TH  AD 4| DDR CORP  3.625% 02/01/25........ccvvuervereriiessiessiissssessssissssesssssssssssssssssssssssssssssssessssesssssssssessssssssssssssssssessssanss | svoesssssnss | covend 01/12/2015 | Deutsche Bank Securities. 2,977,800 3,000,000 0 [2FE
25179M AP 8 [ DEVON ENERGY CORPORATION  3.250% 05/15........ccuuuuvuuuummmmmmmmmmmmmmmmmmmsmsssmsssssssssssssssssssssssssssssssssssssssssssssssseses | cveveveverns | coveend 03/23/2015 | Barclays Capital Inc 5,068,200 5,000,000 59,132 | 2FE
26875P  AM 3| EOG RESOURCES INC  3.150% 04/01/25..........ovvoeererereeinriesesessssssssssssssssssssssssssssssssssssssssssessssssssssssssnsssessssss | soessssnsnns | sesrens 03/12/2015 | Wells Fargo Securities. 1,999,980 2,000,000 0 [1FE
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28618X AB 8| ELEMENT RAIL LEASING LLC 2015-TA A2 3.....ooiviierrriierrresieeresssessssssessssssessssssssssssssssssssssssssssssssssnsssssnns. | coeeesssnees | coneend 02/26/2015 | Credit Suisse. 4,000,000 4,000,000 0 |1FE
29273R  BD 0 |ENERGY TRANSFER PARTNERS 4.050% 03/15/..........ccomrmreimrmriinerriiissseeiissseesssssesssssssssssssssssssssssnsssssnnes | coneesssnnes | coneeed 03/05/2015 (UB S 999,180 1,000,000 0 | 2FE
29717P AP 2| ESSEX PORTFOLIO LP  3.500% 04/01/25..........covvveereeiriirereississeisssisssisssissssssssssssssssssssesssssssssesssssssssssssnsess. | vssssnnsese | onnees 03/10/2015 | Wells Fargo Securities. 3,989,880 4,000,000 0 [2FE
3138L2 V4 6 | FANNIE MAE AM2434 3.050% 05/01/27. 1/30/2015 | Raymond James & Associate 2,414,562 2,296,849 584 [1FE.
31428X BC 9| FEDEX CORP  3.200% 02/01/25........ccomverrrirereineisseseinssssssissssissssssssssesssssssssssssssssssssssssesssssssssessssssssessssansens. | svsesssnnss | sevnnd 01/06/2015 | Bank of America 4,992,250 5,000,000 0 | 2FE
33767C  AD 9| FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50......c0cmvirrieererrerissssssesssessssesssssssssessssessssesssssnssssesssssssssssssssnsssens | soesssssssess | onnens 03/02/2015 | Barclays Capital Inc 2,496,879 2,449,421 953 [1FE.
44217N AC 0| HOUSTON GALLERIA MALL TRUST 2015-A A...oovoommrriermnreinmensesmsessssssesssssessssssessesssssssssssssssssssssssssssssssnenss | ooeeesssenees | coneend 03/26/2015 | J P Morgan & Co 6,051,563 6,000,000 15,433 | 1FE
46618L AA 8 |HENDERSON RECEIVABLES LLC 2015-TA A 3......ooiverevcicvesiesensiessssssesessssesssssssssnsssesssssssssssssssssssssns | coomenesesans | seren 03/25/2015 | Credit Suisse First Boston 2,998,102 3,000,000 0 [1FE
50540R AQ 5 |LABORATORY CORP OF AMERICA HLD  3.800% ......ccvveeruereermmrreesmmeressmmeressnmesessssessesssnessessnsessssssesssssnessssnnns | soomeessesens | seved 01/21/2015 | Wells Fargo Securities. 3,994,000 4,000,000 0 [2FE
539830 BE 8 |LOCKHEED MARTIN CORP 2.900% 03/01/25. 2/12/2015 | J P Morgan & Co 4,985,700 5,000,000 0 [1FE.
543190 AA 0 [LONGTRAIN LEASING Il LLC 2015-TA AT 2icecviveeicerisierresisersssssesssssssssssssesssssesssssssssssssseesssssessssssessssssnenns | svsssnsesess | seveees 01/23/2015 | Credit Suisse. 2,999,814 3,000,000 0 |1FE
55818X AE 3| MADISON PARK FUNDING LTD 2015-16A AZB..........oooorereeirereriinererissesensssesessssssessssssssssssssssessssssesssssssnnse | coneesssenees | coveeed 02/27/2015 | Bank of America. 5,000,000 5,000,000 0 [1FE
574754 AL 1 |MASHANTUCKET WESTERN PEQUOT 144A  6.350.........c.eurreemmmmreemmreresmseeressessissessssssessssssessssssessssssessssnns. | cvsssnsesees | seveens 03/30/2015 | No Broker. 0 10,926 0|5
574754 AL 1| MASHANTUCKET WESTERN PEQUOT 144A  6.350.........ccovvimrerrereerereesiessssessssessssesssssssssssssssssssesssssssssssssssnssses | svosesssnsons | soveees 03/30/2015 | Interest Capitalization 1,928 1,928 015
581760 AS 4 | MCLAREN HEALTH CARE CORP  4.534% 05/15/........cevvreuerrriiesmrisnesessssesessssesssssssssssssssesssssssssssssssssessssens | avevmseeees | seveens 03/18/2015 | J P Morgan & Co 1,000,000 1,000,000 0 [1FE
58933Y AR 6| MERCK & COMPANY 2.750% 02/10/25 2/11/2015 | Variou 9,958,330 10,000,000 1,910 | 1FE.
68268E AA 1| ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A.......ooiiiiiriiiriiissiieniicssiiessisssiessissssssssissssssssssssssssssssssns. | soessinsssns | oneees 02/05/2015 | Citi 5,017,188 5,000,000 2,215 | 1FE.
68268N AP 8| ONEOK PARTNERS LP  4.900% 03/15/25.........cccorrrmerermemmmerernneisesessssssssssssssssssesssssessssssssssssssssesssssssesssnnss. | evesessssnens | seveed 03/17/2015 | J P Morgan & Co 1,995,800 2,000,000 0 [2FE
723787 AK 3 | PIONEER NATURAL RESOURCE  3.950% 07/15/.......cvvuurmereverereimserenssesessseesesssessssssessssssessssssessssssssssssenes | cvsvsnsesees | seveens 02/13/2015 | Various 5,053,834 5,000,000 9,379 | 2FE.
74005P BN 3| PRAXAIRINC 2.850% 02/05/25............coovvvvieimieieicscscscsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | cvesesssesess | cosid 01/29/2015 | Wells Fargo Securities 2,988,510 3,000,000 0 [1FE
741503 AW 6 | PRICELINE GROUP INC  3.650% 03/15/25........coooveeeeeeeiereeseeeereeeseeesesesssssessseessssssssessssssssesssssssssssessssssssesssess | coosesesssens | oneees 03/10/2015 | Various. 4,989,590 5,000,000 0 [2FE
78413M  AE 8 [ SFAVE COMMERCIAL MTGE SEC TR 2015-BAVE A.........cocoiiiiiscsisssssssssssssssssssssssssssssssssssssssssssssssssssssssssesisi | cvevevivisis [ oo 02/03/2015 | Bank of America 4,159,556 4,000,000 4,604 |1FE
81618T AC 4| SELECT INCOME REIT 4.500% 02/01/25........ovveeeeeiereeesseeereeesseeesesssssesesessssssssssssssssssssssssssssssesssssssssesssssssssesssss | evvssmsssens | ooveeed 01/29/2015 |UB S. 3,429,650 3,500,000 0 [2FE
81618T AD 2| SELECT INCOME REIT 4.150% 02/01/22........covvvvvvevererciciciescnesesesesesssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cvvsesssesess | o 01/29/2015 |UB S 1,974,920 2,000,000 0 [2FE
83416W AB 9| SOLAR STAR FUNDING LLC 144A  3.950% 0B/..........ccovurrreriiniiiiriineriniisesisssiisesisesssssssssesssssssssessssssssensinss | oessvenesses | oneees 03/04/2015 | Citi 3,000,000 3,000,000 0 [2FE
845467 AL 3| SOUTHWESTERN ENRG CO 4.950% 01/23/25.........ccccuumrmrmimimmmmmmmmmmmmmmmmmsmmmssssmmmssssssssssssssssssssssssssssssssssssssssssssssnes | svssssosesess | covvend 01/20/2015 | Bank of America 6,984,740 7,000,000 0 [2FE
891710  AA 5| TPMT 2015-1 AT 3.250% 10/25/53......cccveeereeesreeeseeessseesseesssesessssssssssssesssssssssessesssssessssesssesssssesssesssssessssssssennes | cossesesssess | ceveees 01/14/2015 | Bank of America 5,140,830 5,000,000 19,861 | 1FE.
920355 AH 7 [VALSPAR CORP  3.300% 02/01/25.........commmrrrrverevioisssssssessesisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssns | svsessssssins | soneend 01/15/2015 | Wells Fargo Securities 2,992,350 3,000,000 0 | 2FE
92277G  AE 7 |VENTAS REALTYLP 3.500% 02/01/25 1/07/2015 | Bank of America, 1,993,260 2,000,000 0 [2FE
949746 RN 3 | WELLS FARGO & COMPANY SERIES U 5.875%......ccovvvvvvvvivivemisimimisisssisssssmssssssssssssssssssssssssssssssssssssssssssssssssssssnss | svssssssosens | covvend 01/15/2015 | Wells Fargo Securities 4,000,000 4,000,000 0 [2FE
96033B  AA 2 | WESTGATE RESORTS 2015-TA A 2.750% 05/2........oooreverereeeseveeseeeseeeesseesssesssssssessessssssssesssesssssesssessssesssesssess | svveresesnss | sevennd 02/20/2015 | Amherst Securities. 2,998,980 3,000,000 0 [1FE
960338 AC 8| WESTGATE RESORTS 2015-1A B 3.500% 05/2........cccccuursssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | svssesssesess | sosees 02/20/2015 | Amherst Securities. 1,497,870 1,500,000 0 | 2AM
97652T AD 5| WINWATER MORTGAGE LOAN TRUST 2015-1 Ad......ciiimriiiriiriineiiesiisesiesssiesisssssesssessssesssessssssssesssssses | cossoressins | reveeed 02/05/2015 | J P Morgan & Co 7,373,955 7,215,000 12,626 | 1FE
983130 AV 7 | WYNN LAS VEGAS LLC/CORP 144A 5.500% 03..........ccocvvvcrrverereiesescsescscsesesesisisssessssssssssssssssssssssssssssssssssssssssssssss | cvosovesenons | covvend 02/11/2015 | Deutsche Bank Securitie: 2,000,000 2,000,000 0 [3FE
G0620B  AB 4 |ATLAS 2014-1 A 4.875% 12/15/39 2/15/2015 | Goldman Sachs & Co. 6,963,600 6,963,600 2,829 [1Z
009090 AA 9 |AIR CANADA 2015-A1 PTT 144A 3.600% 03/. LSS 03/11/2015 | Morgan Stanley & Co. 4,005,000 4,000,000 0 [1FE
009090 AB 7 [AIR CANADA 2015-A1 PTT 144A 3.875% 03/. A | 03/11/2015 | Morgan Stanley & Co. 1,000,000 1,000,000 0 | 2FE
559222 AQ 7 |MAGNA INTERNATIONAL INC 3.625% 06/15/2 LIS 01/26/2015 | Barclays Capital Inc 5,153,050 5,000,000 22,153 |1FE
73755L  AM 9 [ POTASH CORP OF SASKATCHEWAN 3.000% 04/, A | 03/23/2015 | Bank of America. 1,990,400 2,000,000 0 [1FE
26971H AC 6 |EAGLE LTD 2014-1AB 5.290% 12/15/39 Frv | e 01/05/2015 | Bank of America 3,018,750 3,000,000 8,376 | 3AM
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29358Q AE 9 |ENSCOPLC 5.200% 03/15/25. Fros 03/04/2015 | Deutsche Bank Securitie: 1,992,440 2,000,000 0 | 2FE
494386 AC 9| KIMBERLY-CLARK DE MEXICO 144A 3.250% 0. Foies el 03/06/2015 | Citi 2,979,820 3,000,000 0 [1FE
65504L AN 7| NOBLE HOLDING INTLLTD 5.950% 04/01/25 Fros 03/11/2015 | J P Morgan & Co. 2,991,600 3,000,000 0 [2FE
71645W AP 6 | PETROBRAS INTERNATIONAL FIN CO  5.750% | SN 03/05/2015 | Citi 949,140 1,000,000
3899999. Total Bonds - Industrial and Miscellaneou: 248,384,317 246,437,724 XXX
8399997. Total Bonds - Part 3 284,101,023 281,576,982 278,662 XXX
8399999. Total Bond 284,101,023 281,576,982 278,662 XXX
9999999. Total Bonds, Preferred and Common Stocks. 284,101,023 XXX e 278,662 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:
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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
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Government
9 3.500%
3132H3 7A 503 .. 03/01/2015| Paydown 83,608 83,608 89,238 89,029 (5,421) 0 (5,421) 0 83,608 0 0 0 470 |.03/01/2043 | 1...........
3136AA 3R 4| FANNIE MAE 2012-149 LV 3.000% 03/25/36.... | ..... | 03/01/2015| Paydown 50,030 50,030 51,530 51,096 (1,067) 0 (1,067) 0 50,030 0 0 0 250 | .03/25/2036
3136AA MC 6| FANNIE MAE 2012-139 WV 3.000% 02/25/36.. | ..... 03/01/2015| Paydown 18,872 18,872 18,302 18,387 485 0 485 0 18,872 0 0 0 94 |.02/25/2036 | 1...........
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16...] ..... 03/01/2015| Paydown 252 252 251 252 1 0 1 0 252 0 0 0 3 [.11/15/2016 [ 1..........
CANION LEASE FINANCE 1RUST-GSA US
36235 AB 7|(GOVTL | 03/15/2015 Redemption ~ 100.0000.........ccc. | corverersesressessssssssesss | wovrerenennns 102,532 | wvevevererens 102,532 | oo 102,532 | covvvverreen 102,532 0 0 0 0 ...102,532 0 0 0 809 |.06/15/2030 | 1...........
38373M 2F 6| GNMA2008-80 10 0.989% 04/16/50........cc0ccercc | eree 03/01/2015| Paydown 0 0 1,875 1,797 (1,797) 0 (1,797) 0 0 0 0 0 45 1.04/16/2050 | 1...........
38373M 38 7| GNMA2008-86 10 0.396% 10/16/48........ccoucerec | cree 03/01/2015| Paydown 0 0 10,641 10,497 (10,497) 0 (10,497) 0 0 0 0 0 161 |.10/16/2048 [ 1...........
38373M 7D 6| GNMA2009-37 10 0.892% 05/16/49.......cccoucerec | eree 03/01/2015{ Paydown 0 0 24 448 23,830 (23,830) 0 (23,830) 0 0 0 0 0 3,246 | .05/16/2049 | 1...........
38373V M3 1| GNMA 2002-87 Z 5.500% 11/20/32........ccvvveverens | wovee 03/01/2015{ Paydown 647,610 647,610 633,261 641,595 6,015 0 6,015 0 647,610 0 0 0 5,378 |.11/20/2032 | 1...........
38373X L2 0| GNMA 2002-55 PE 6.000% 07/20/32................. | wovee (URTORVZIES) a6 [o 1 Y [N [N 151,106 | woevevererens 151,106 | weovvvvrerenr 156,914 | coovvvvvvee 152,747 (1,641) 0 (1,641) 0 ....151,106 0 0 0 1,483 |.07/20/2032 [ 1...........
38375C BD 1| GNMA2012-57 DA 5.489% 04/20/42.................| ... 03/01/2015{ Paydown 361,812 361,812 395,958 376,624 (14,812) 0 (14,812) 0 361,812 0 0 0 2,956 |.04/20/2042 | 1...........
38376G A7 5| GNMA2011-10 AC 3.705% 11/16/44.........ccoooe.| weeee 03/01/2015| Paydown 524,958 524,958 570,195 567,903 (42,944) 0 (42,944) 0 524,958 0 0 0 1,727 | .11116/2044 [ 1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35. .1 03/01/2015] Paydown 347,375 347,375 347,809 347,652 (277) 0 (277) 0 347,375 0 0 0 2,178 | .03/16/2035
38376G RQ 5| GNMA2010-74B 3.810% 08/16/39............ccco00. | .ccee 03/01/2015{ Paydown 302,205 302,205 306,738 306,097 (3,892) 0 (3,892) 0 302,205 0 0 0 2,757 |.08/16/2039 | 1...........
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B 5.944% 0] ..... 02/10/2015f Redemption  100.0000............. 46,530 46,530 46,530 46,530 0 0 0 0 46,530 0 0 0 697 |.08/10/2018 | 1...........
0599999. Total Bonds - U.S GOVEIMMENL........ooveeeeceeieeseeicisis i | e, 2,636,890 2,636,890 | .......... 2756222 | .......... 2,736,568 (99,677) 0 (99,677) 0 2,636,890 0 0 0 22,254 XXX XXX
Bonds - U.S. States, Territories and Possessions
130333 CA 3| CALIFORNIA HOUSING 2013 SERIESA 2.900]{..... 03/01/2015| Redemption  100.0000. 87,720 87,720 87,720 87,720 0 0 0 0 87,720 0 0 0 407 |.02/01/2042 | 1FE.......
25477P  NF 8| DIST OF COLUMBIA HSG FIN AGY 2014-AA.... | ..... | 03/15/2015] Redemption  100.0000 11,790 11,790 11,790 11,790 0 0 0 0 11,790 0 0 0 76 |.06/15/2045 | 1FE.......
FLURIDA S1 HSG FIN CURP REV 2011
34074M HW 4fSERES |.. 01/02/2015{ Redemption  100.0000. 15,000 15,000 15,000 15,000 0 0 0 0 15,000 0 0 0 334 1.01/01/2030 | 1FE......
419818 HM 4| HAWAIIHOUSING 2013 SERIES A 2.600% 07 | ..... 03/01/2015| Redemption  100.0000. 88,203 88,203 81,757 81,948 16 0 16 0 81,965 0 6,239 6,239 383 |.07/01/2037 | 1FE......
KENITUCKY S 1 HSG CURP HSG REV 2012
49130T PQ 3|SERES | 03/01/2015| Redemption ~ 100.0000. 35,000 35,000 35,000 35,000 0 0 0 0 35,000 0 0 0 1,075 |.01/01/2028 | 1FE.......
KENTUCKY S 1 HSG CURP HSG REV 2013
49130T PS 9|SERES | 03/01/2015| Redemption ~ 100.0000.........c.c. | cooveresesercsssssscccssccas | s 150,000 | .oovoveveren 150,000 | ..ooovvvenens 150,000 | .ovvvvv 150,000 0 0 0 0 ....150,000 0 0 0 800 |.11/01/2041 | 1FE......
MAINE S| HSG AU IH MI1G PUK 2012 SERIES
56052E 3M 8|A- 03/15/2015| Redemption ~ 100.0000 220,000 220,000 220,000 220,000 0 0 0 0 220,000 0 0 11/15/2024 | 1FE.......
MAKYLAND $1 CMN 1Y DEV AUMIN 200/
5741997 MC O|SERES | 03/01/2015| Redemption ~ 100.0000. 350,000 350,000 351,750 350,762 (53) 0 (53) 0 350,708 0 (708) .03/01/2043 | 1FE.......
MASSACHUSE | 1S EUL ING AU TH ED LN REV
57563R UJN OJSER 01/01/2015| Redemption ~ 100.0000.........c.c. | cooveresesercsssssscicsscces | iinnens 130,000 | .ooveveveen 130,000 | ..ooovvvenens 130,325 | coovvvvv 130,232 0 0 0 0 ...130,232 0 (232) .07/01/2026 | 1FE.......
MASSACHUSE | 1S EUL ING AU TH ED LN REV
57563R KF 5|SER 01/01/2015| Redemption ~ 100.0000 80,000 80,000 80,000 80,000 0 0 0 0 80,000 0 0 .07/01/2028 | 1FE.......
MASSACHUSE 118 51 HSG FIN AGY  5.100%
57586N ©X 3112 .. 02/01/2015| Redemption  100.0000. 200,000 200,000 200,000 200,000 0 0 0 0 200,000 0 0 .12/01/2030 | 1FE.......
60416Q EP 5| MINNESOTA ST HSG FIN AGY 2011 SERIESE | ..... 03/01/2015| Redemption  100.0000. 15,000 15,000 15,000 15,000 0 0 0 0 15,000 0 0 0 371 1.07/01/2031 | 1FE......
60637B CN 8| MISSOURIHOUSING 2013 SERIESA 2.650% | ..... 03/01/2015| Redemption  100.0000 95,000 95,000 95,000 95,000 0 0 0 0 95,000 0 0 0 431 1.11/01/2040 | 1FE.......
60637B CP 3| MISSOURIHOUSING 2013 SERIESB  2.650% | ..... 02/01/2015| Redemption  100.0000 35,000 35,000 35,000 35,000 0 0 0 0 35,000 0 0 0 133 |.11/01/2041 | 1FE.......
60637B CR 9| MISSOURIHOUSING 2013 SERIESD 2.550% | ..... 03/01/2015| Redemption ~ 100.0000. 79,499 79,499 71,289 71,571 23 0 23 0 71,594 0 7,904 7,904 332 |.10/01/2034 | 1FE......
647200 W8 3| NEW MEXICO ST MTGE FIN AUTH 2012B-3 3| ..... 03/01/2015| Redemption ~ 100.0000 15,000 15,000 15,000 15,000 0 0 0 0 15,000 0 0 0 266 |.09/01/2032 | 1FE.......
677377 2M 4| OHIO ST HSG FIN AGY SF MTGE 2013 SERIES] ..... 03/01/2015 Redemption ~ 100.0000.........c.c. | coovermsererccssesmssssscces | ovvirininens 115,000 | woovoveveren 115,000 | ..ooovvvenens 115,000 | coovvvvv 115,000 0 0 0 0f.......115,000 0 0 0 567 |.11/01/2041 | 1FE......
SIATE UF OHIU 144A UHIU EN [ ERPRISE
677555 UT ¢9fBOND 03/01/2015 Redemption ~ 100.0000.........ccc. | cooveresesercesssscsicsscces | ovviririnens 105,000 | .ooveveveren 105,000 | ..ooovvvenens 105,000 | coovvvvvr 105,000 0 0 0 0[......105,000 0 0 0 2,250 |.06/01/2020 | 1FE.......
SIAIE UF UHIU UHIU ENTERPRISE BU 2002
677555 uw 2f¢ | 03/01/2015| Redemption ~ 100.0000 75,000 75,000 75,000 74,998 2 0 2 0 75,000 0 0 0 1,322 |.03/01/2017 | 1FE......
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83712T DA 6| SOUTH CAROLINA ST HOUSING FIN 2013-1 J..... 03/01/2015 Redemption ~ 100.0000.........ccc. | corverersesrcsrsssmsssssesss | ovrererennns 130,000 | wvevevererens 130,000 | .eovvvvvereer 130,000 | wovvvvvrrre 130,000 0 0 0 0 ....130,000 0 0 0 750 |.01/01/2041 | 1FE.......
SOU IH DAKO IAHSG DEV AUTH 2011
83755N EV O|SERES2 | 03/16/2015| Redemption ~ 100.0000 350,000 350,000 352,335 352,068 (59) 0 (59) 0 352,009 0 (2,009) (2,009) 5414 |.11/01/2028 | 1FE.......
SOU IH DAKO A HSG DEV AUTH MIGE 2012
8375%6C Az 8|SERL | 03/15/2015| Redemption  100.0000 305,000 305,000 305,000 305,000 0 0 0 0 305,000 0 0 0 4,289 |.05/01/2033 | 1FE.......
882750 MZ 2| TEXAS ST DEPT HSG & CMNTY SERIES 2011H] ..... 03/01/2015| VaIOUS..........ovovvvvvrsesssivssvsnnssnssiss | eovssisisseesnsssssiinns | e 195,000 | oo 195,000 | oo 195,489 | oo 195,428 (5) 0 (5) 0 ....195,422 0 (422) (422) 4,914 |.01/01/2030 | 1FE.......
92812U K5 6] VIRGINIA HOUSING DEV AUTH 2013 SERIES B ..... 03/01/2015| Redemption ~ 100.0000 51,460 51,460 51,460 51,460 0 0 0 0 51,460 0 0 0 220 |.04/25/2042 | 1FE......
WASHINGTON S1 HSG FIN COMMN 2011
93978X EK 2|SERES .. 01/01/2015| Various. 95,000 95,000 95,226 95,200 0 0 0 0 95,200 0 (200) (200) 1,069 |.10/01/2031 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS..........cuceiiiiiiiiiii e | e 3,028672 ] ........3028672 | ......... 3019141 | ... 3,018,177 (76) 0 (76) (] I 3,018,100 0 10,572 10572 ...........47,337 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
313399 EK 9| FHLMC 2348 ZK 6.000% 08/15/31......cccceeereereeee | e 03/01/2015| Paydown 68,085 68,085 68,666 68,097 (12) 0 (12) 0 68,085 0 0 0 754 1.08/15/2031 | 1...........
313390  7A 0| FHLMC 2417 KZ 6.000% 02/15/32......cccrccrerriers | cevee (RTORTPIES) a6 [o 1 Y [ [N 105,718 | wovvevererens ST AT TN [— 103458 | .oovvvvvvee 104,510 1,208 0 1,208 0]....105718 0 0 0 689 |.02/15/2032 | 1....cveveee
31339G  JU 6| FHLMC 2367 ZK 6.000% 10/15/31....oovvvcrcccvcvcs | wove 03/01/2015| Paydown 74,438 74,438 74,748 74,371 66 0 66 0 74,438 0 0 0 672 |.10/15/2031 | 1......vvves
31339M  FE 3| FHLMC 2389 ZB 6.000% 12/15/31..........cccccccr | e 03/01/2015{ Paydown 15,671 15,671 14,806 15,201 470 0 470 0 15,671 0 0 0 161 |.12/15/2031 [ 1..........
31339N 5V 4| FHLMC 2403 DZ 5.500% 01/15/32.....ccccvevevrrerens | covee 03/01/2015{ Paydown 11,448 11,448 10,523 11,287 161 0 161 0 11,448 0 0 0 105 |.01/15/2032 | 1...........
31339W  XR 2| FHLMC 2439 EZ 6.000% 04/15/32.... .1 03/01/2015] Paydown 247,676 247,676 239,038 244,507 3,079 0 3,079 0 247,676 0 0 0 2,566 | .04/15/2032
3133T2 DL 1| FHLMC REMIC 1642 PJ 6.000% 11/15/23........ | ..... 03/01/2015{ Paydown 51,597 51,597 46,687 50,311 1,287 0 1,287 0 51,597 0 0 0 501 |.11/15/2023 | 1..........
3133TH TM 9| FHLMC 2116 ZA 6.000% 01/15/29........ccoovvvvvers | wecee 03/01/2015{ Paydown 72,823 72,823 69,105 71,892 931 0 931 0 72,823 0 0 0 747 1.01/15/2029 | 1..........
31337 HS  5[FHLMC 2125JZ 6.000% 02/15/29...........cocvvveees | oo 03/01/2015{ Paydown 76,201 76,201 73,006 75,254 947 0 947 0 76,201 0 0 0 853 |.02/15/2029 | 1...........
313401 YH  8|FHLMC 15 POOL# 360005 9.500% 07/01/17....{ ... 03/01/2015{ Paydown 74 74 73 73 1 0 1 0 74 0 0 0 11.07/01/2017 | 1..........
31359F AM 0| FNMAREMIC 1993-208 K 6.500% 11/25/23..... ] ..... 03/01/2015{ Paydown 41,736 41,736 39,584 41,027 709 0 709 0 41,736 0 0 0 436 | .11/25/2023 | 1..........
31359G B8 8| FNMAREMIC 1994-30 K 6.500% 02/25/24.... .1 03/01/2015] Paydown 46,190 46,190 44,025 45,543 647 0 647 0 46,190 0 0 0 496 | .02/25/2024
31359L  H3 2| FNMA1995-W5A5 7.080% 12/25/25..........c.ccc. | ... 03/01/2015{ Paydown 7,438 7,438 7,438 7,438 0 0 0 0 7438 0 0 0 77 |.12/25/2025 | 1...........
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38...... | ..... 03/01/2015{ Paydown 49,041 49,041 53,117 51,945 (16) 0 (16) 0 51,929 0 (2,889) (2,889) 286 |.02/25/2038 | 1...........
3136A9 WW 4| FNR2012-121 GV 3.500% 01/25/30.........cccoueee. | vecee 03/01/2015{ Paydown 57,847 57,847 63,586 62,545 (4,698) 0 (4,698) 0 57,847 0 0 0 338 |.01/25/2030 | 1...........
3136AE  TT 4| FANNIE MAE 2013-54 BA 3.000% 06/25/43..... | ..... 03/01/2015{ Paydown 70,179 70,179 72,614 72,294 (2,115) 0 (2,115) 0 70,179 0 0 0 313 |.06/25/2043 | 1...........
3136AG HV 7| FANNIE MAE 2013-94 CV 3.500% 07/25/33..... | ..... 03/01/2015{ Paydown 45,971 45,971 45,682 45,715 255 0 255 0 45,971 0 0 0 268 |.07/25/2033 | 1...........
3137AR V4  5[FHR4085VB 3.500% 09/15/28.. .1 03/01/2015] Paydown 17,458 17,458 18,773 0 (1,315) 0 (1,315) 0 17,458 0 0 0 51 |.09/15/2028
3137AR WS 1[FHR4073 HC 3.500% 03/15/35.........ccccoocemrccccc | cee 03/01/2015{ Paydown 37,643 37,643 40,725 39,730 (2,087) 0 (2,087) 0 37,643 0 0 0 220 |.03/15/2035 | 1...........
3137AV. 6P  7|FHR4121 MV 3.000% 12/15/35........ccovvvvcrrmrucrcs | cevee 03/01/2015{ Paydown 60,191 60,191 63,417 62,613 (2,422) 0 (2,422) 0 60,191 0 0 0 301 |.12/15/2035 | 1...........
3137B3 4W  5|FHR4215LV 3.500% 04/15/33...........ccovvvverrvenes | wovee 03/15/2015{ Paydown 64,735 64,735 64,462 64,488 247 0 247 0 64,735 0 0 0 378 |.04/15/2033 | 1...........
313920 SU  5[FNMA2001-35ZG 6.500% 08/25/31..........cooccee | oo 03/01/2015{ Paydown 47,593 47,593 46,019 46,912 681 0 681 0 47,593 0 0 0 462 |.08/25/2031 | 1...........
31392E H6 0| FNMA2002-69Z 5.500% 10/25/32..........coccvveves | wovee 03/01/2015{ Paydown 72,593 72,593 69,273 71,728 865 0 865 0 72,593 0 0 0 406 |.10/25/2032 | 1...........
31392K HM 1| FHLMC 24450Z 6.500% 05/15/32.........ccccovvveens | wovee 03/01/2015{ Paydown 91,919 91,919 90,172 91,159 759 0 759 0 91,919 0 0 0 1,366 |.05/15/2032 | 1...........
31392M U4 2| FHLMC 2463 Z 6.000% 06/15/32..........cccccr | e 03/01/2015{ Paydown 57,327 57,327 55,304 56,759 567 0 567 0 57,327 0 0 0 656 |.06/15/2032 | 1...........
31392M U5 9| FHLMC 2463 ZB 6.500% 06/15/32............ccoceeens | ceee 03/01/2015f Paydown...........ccccevecvevsacvcvnicns | corveresesescessescssssecces | s 134,360 | ..ooovevenen 134,360 | ....ooovevees 133495 | .oovvve 133,889 471 0 471 0 .......134,360 0 0 0 1,665 |.06/15/2032 | 1...........
31392P RL 1| FHLMC 2484 Z 6.000% 07/15/32.........ccovvvvvvrcrcs | vovee 03/01/2015f Paydown...........ccccccevucrevsecvcvsicns | covvermsesesccssescssssscces | s 127,597 | oo 127,597 | e 117,289 | oo 122,860 4,738 0 4,738 0 .......127,597 0 0 0 983 |.07/15/2032 | 1...........
31392R  RJ 2| FHLMC 2468 ZA 6.000% 07/15/32.......cccccoeceeeec | cevee 03/01/2015] Paydown...........ccccccceececvecvecvcvsecns | evvvevcsescsccssesccscsecces | v 175,039 | ..oooveve 175,039 | ..o 168,662 | .........c... 172,914 2,124 0 2,124 0[.......175,039 0 0 0 1,613 .07/15/2032 | 1.........
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31392R WT 4| FHLMC 2492 Z 5.500% 08/15/32.....ccvcurererureres | cevee 03/01/2015| Paydown 62,397 62,397 56,299 60,296 2,101 0 2,101 0 62,397 0 0 0 624 |.08/15/2032 | 1....
313920 EE 0| FHLMC 2504 Z 6.000% 09/15/32.....ccvcurevecureres | cevee (TR TPIES) a1 [o 1 TN [ [N 151,122 | coovevereren ALYV [ 145,605 | ..oovvvvve 148,611 2,511 0 2,511 0 ...1561,122 0 0 0 1,449 |.09/15/2032 | 1.....
313920 JL 9| FHLMC 2499 VZ 6.000% 09/15/32. .103/01/2015| Paydown 211,296 211,296 207,551 210,359 937 0 937 0 211,296 0 0 0 2,328 |.09/15/2032
31392W  JU 5| FHLMC 2509 ZQ 5.500% 10/15/32......ccvvcvcccccrc | e 03/01/2015] PaYAOWN......c.vvevevereremrrarissrssicssins | covveresssessssssessssssssss | innns 179,867 | wvevevererens AVCETAN [— 171,787 | o 176,884 2,983 0 2,983 0 ..179,867 0 0 0 1429 |.10/15/2032 | 1....
31393A VK 0| FNMA 2003-30 HY 5.500% 04/25/33..........covvves | wovee 03/01/2015{ Paydown 48,294 48,294 45,773 47,618 676 0 676 0 48,294 0 0 0 312 |.04/25/2033 | 1.....
31393C  LX 9| FNMA 2003-48 GH 5.500% 06/25/33.........ccouvrs | onee 03/01/2015) Paydown 227,625 227,625 222,361 225,660 1,964 0 1,964 0 227625 0 0 0 2,023 | .06/25/2033 | 1....
31393N  4A 4| FHLMC 2589 GM 5.500% 03/15/33.......ccvvcccccicc | cev 03/01/2015f PaYAOWN......c.vveveverereerrisisssssisssins | correressssscssssessssssssss | e 139,239 | woevevererens 139,239 | .ovvvvverens 140,044 | ..ooovve 139,274 (35) 0 (35) 0 ...139,239 0 0 0 1,138 |.03/15/2033 | 1....
31405W QT 5| FNMAPOOL 801566 5.000% 01/01/20............. | ..... 03/01/2015| Paydown 2,585 2,585 2,600 2,586 (1) 0 (1) 0 2,585 0 0 0 22 1.01/01/2020 | 1.....
36230M FL 6| GN 752871 3.850% 07/15/36....ccccrersssrersrsrerecs | e 03/01/2015| Paydown 36,006 36,006 37 446 37,411 (1,405) 0 (1,405) 0 36,006 0 0 0 231 |.07/15/2036 | 1....
38378N KA 0| GNMA2013-173 VB 3.500% 10/16/33......cceeeee. | cevee 03/01/2015| Paydown 29,642 29,642 29,642 29,642 0 0 0 0 29,642 0 0 0 173 |.10/16/2033 | 1....
452151 8V 8| ILLINOIS STATE 4.421% 01/01/15.....ccooovcevrvrcces | e 01/01/2015| Maturity 500,000 500,000 500,000 500,000 0 0 0 0 500,000 0 0 0 ...11,083 1.01/01/2015 | 1FE......
JP MUKGAN |AX EXP1 PASS THK IR 2012-
46637Q AA  4|AMTT 03/01/2015{ Paydown 244,753 244,753 250,654 249,040 (4,287) 0 (4,287) 0 244,753 0 0 0 1,283 |.01/27/2038 | 1FE......
KEENAN DEV ASSUC OF IN 144A | AX LEASE
48730 AB 6(RE | 01/15/2015| Various. 236,814 236,814 236,814 236,814 0 0 0 0 236,814 0 0 0 9,473 |.07/15/2028 | 1FE.......
US ARMY HOSP CASH MGMT FUND SENIOR
911551 AA 7fSECUR  {.. 03/01/2015| Various. 28,844 28,844 28,844 28,844 0 0 0 0 28,844 0 0 0 360 | .05/01/2032]1.....
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt.......ccooccieeeersiessss e | e 4,027,072 ] ........4027,072 | ......... 3,969,167 | ......... 3,998,191 12,992 0 12,992 [\ 4,029,960 0 (2,889) (2,889) ....49,262 XXX XXX
Bonds - Industrial and Miscellaneous
00212P AV 0| ASG RESECURITIZATION TRUST 2009-5 A50. | ..... 03/01/2015| Paydown 54,212 54,212 53,128 53,905 307 0 307 0 54,212 0 0 0 248 |.02/28/2037 | 1FM..
00213R  AA 1| ARLFIRSTLLC 2012-1AA1 1.926% 12/15/..... | ..... 03/16/2015| Paydown 71,380 71,380 71,380 71,380 0 0 0 0 71,380 0 0 0 235 | .12/15/2042 | 1FE.......
00228# AA 0| AV CINGULAR LLC CINGULAR WIRELESS LL(] ..... 03/15/2015 Redemption ~ 100.0000.........ccc. | corveeessesscsrssemssesseess | wovverinennns 110,504 | .oooovevere 110,504 | ..oooovvenes 113,450 | coovvcvenns 111,855 (24) 0 (24) 0 L A11,.831 0 (1,327) (1,327) 1,375 |.08/15/2021 | 1.....
ACCREDITED MUK I LOAN [RUS| 2003-2 A1
004375 AN 4 02/01/2015{ Paydown 28,141 28,141 21,247 24,295 3,847 0 3,847 0 28,141 0 0 0 144 1.10/25/2033 [ 1FM..
ACE SECURITIES CORP 2003-MH1 B1
00442Q AG 3|6500% 03/01/2015| Paydown 99,315 99,315 | oo 104,902 | coovvvvve 100,051 (736) 0 (736) 0 99,315 0 0 0 992 |.08/15/2030 | 3AM......
AGAIE BAY MUK | GAGE LUAN IRUS | 20131
008414 AA 2fA0 03/25/2015| Paydown 74,720 74,720 71475 71,873 2,847 0 2,847 0 74,720 0 0 0 359 |.07/25/2043 | 1FM..
AMERICAN HOMES 4 REN| 2014-SFRZ A
02665U  AA ;g 03/01/2015| Paydown 14,306 14,306 14,305 14,304 1 0 1 0 14,306 0 0 0 90 |.10/17/2036 | 1FE.......
AMERICKEDI I AU TOMOUBILE REC 2010-3 C
03063P AE 23 03/08/2015| Paydown 591,813 591,813 591,761 591,810 2 0 2 0 591,813 0 0 0 3,274 | .04/08/2016 | 1FE.......
AMERICKEDI I AU TOMOUBILE REC 2011-2 C
03064N AF 313, 03/08/2015| Paydown 286,416 286,416 286,401 286,415 1 0 1 0 286,416 0 0 0 1,512 |.10/12/2016 | 1FE......
AMERIQUES | MUR 1 GAGE SECURITIES 2003-
030728 LE 3fiAt 03/01/2015{ Paydown 251,318 251,318 229,799 241,769 39 0 39 0 241,807 0 9,511 9,511 1,995 |.11/25/2033 | 1FM..
AMERIQUES | MUR 1 GAGE SECURITIES 2003-
030728 LT O|1MA 03/01/2015| Paydown 12,184 12,184 12,026 12,026 2 0 2 0 12,028 0 155 155 138 |.01/25/2034 | 1FM..
AMRESCO RESIDEN AL SEC CORP 1998-2
03215p EQ 8|A5 01/01/2015{ Paydown 52,042 52,042 48,204 50,341 1,701 0 1,701 0 52,042 0 0 0 317 |.02/25/2028 | 1FM..
AMRESCO RESIDEN AL SEC CORP 1998-2
03215 ET 2|M2F  |.. 03/01/2015{ Paydown 37,843 37,843 34,845 37,524 40 0 40 0 37,564 0 279 279 291 |.06/25/2028 | 1FM...
04542B MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4] ..... (TR TPIES) a1 [o 1 I [N [N 126,781 | woevevererens EPLN AT [— 126,473 | coovvvevee 126,656 (4) 0 (4) 0 ...126,653 0 128 128 1,103 |.06/25/2035 | 1FM..
049164 AU  O|ATLAS AIRINC 1999 1A-1 7.200% 01/02/1...... | .... 03/07/2015 Redemption ~ 100.0000.........cc.. | covveeessesrcssssemsseseeess | wovvevirennns 188,864 | ...oovovevens 188,864 | ......ooooene 176,371 | oo 183,240 134 0 134 0 ...183,374 0 5,490 5,490 2,169 |.01/02/2019 | 3.....
05532) DT 8| BCAP LLC TRUST 2009-RR13 1A5 6.000% 05 ..... 03/01/2015| Paydown 94,664 94,664 95,314 94,412 251 0 251 0 94,664 0 0 0 854 | .05/26/2037 | 1FM..
05606T AA  1|BXGRECEIVABLES NOTE TRUST 2010-AA 5] E...| 03/02/2015| Paydown 72,302 72,302 72,246 72,180 122 0 122 0 72,302 0 0 0 606 |.03/02/2026 | 1FE.......
05606U AA 8| BXG RECEIVABLES NOTE TRUST 2012-AA 2]..... 03/02/2015| Paydown 78,451 78,451 78,450 78,450 0 0 0 0 78,451 0 0 0 349 |.12/02/2027 | 1FE.......
05606V AA 6| BXG RECEIVABLES NOTE TRUST 2013-AA 3]..... 03/04/2015] PaydoWN.........c.ceeereracisesisiessinis | evvervessesscssssesssesssess | e 142,008 | ..oooveverens 142,008 | ...ooovvevens 141,978 | oo 141,986 22 0 22 0 ...142,008 0 0 0 703 | .12/04/2028 | 1FE.......
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05606X AA 2| BXG RECEIVABLES NOTE TRUST 2013-AA 2] ... 03/02/2015| Paydown 84,865 84,865 84,858 0 7 0 7 0 84,865 0 0 0 224 1.05/02/2030 | 1FE.......
058498 AS  5[BALLCORP 4.000% 11/15/23........cccccvvvverererncres | e 03/06/2015| Citi 970,000 | ..........1,000,000 925,000 925,246 1,303 0 1,303 0 926,549 0 43,451 43,451 ...12,889 | .11/15/2023 | 3FE.......
BANK OF AMERICA MOR | GAGE SEC 2004-4
05949A FC 93A3 | 03/01/2015| Paydown 42,578 42,578 41,992 42,323 255 0 255 0 42,578 0 0 0 296 |.05/25/2019 | 1FM..
05949C  KJ 4| BANC OF AMERICA MORT SEC 2005-9 3A3 5] ..... 03/01/2015| Paydown 42,736 42,736 42,015 42,387 350 0 350 0 42,736 0 0 0 339 |.10/25/2020 | 2FM..
BANC UF AMERICA FUNDING CURP 2009-
05955Q AE 6[R173A  |.. 03/01/2015| Paydown 29,885 29,885 30,035 29,838 47 0 47 0 29,885 0 0 0 274 |.02/26/2020 | 1FM..
05955R  AA 2| BANC OF AMERICA LARGE LOAN 2009-FDG A ..... 03/01/2015| Paydown 16,113 16,113 17,010 16,914 2 0 ) 0 16,912 0 (799) (799) 140 |.01/25/2042 | 1FM..
BANC OF AMERICA FUNDING CURP 2011-K1
05956T AC 3|A2 .. 02/01/2015f PaYAOWN......c.vveveverereerasisssssicssinns | covreressssscssssessssssssss | rinennns 116,961 | .oovevererens 116,961 | vovvvceenes 111,990 | v 116,961 0 0 0 0f.....116961 0 0 0 1,069 |.08/26/2036 | 1FM..
123168 AA 4| BUSH TRUCK LEASING LLC 2011-AAA 5.000{..... 03/01/2015| Paydown 51,983 51,983 51,860 51,827 156 0 156 0 51,983 0 0 0 420 |.09/25/2018 | 1FE.......
124860 CB 1| C-BASSLLC 1999-3 A 6.304% 01/01/29.......... | w..ee 03/01/2015{ Paydown 20,064 20,064 19,694 19,842 (51) 0 (51) 0 19,791 0 273 273 160 |.01/01/2029 | 1FM..
12489W GE 8] C-BASS 2002-CB6 M2F 5.820% 01/25/33.........] ..... 03/01/2015| Paydown 60,973 60,973 53,319 53,319 0 0 0 0 53,319 0 7,655 7,655 578 |.01/25/2033 | 1FM..
12489W MC 5] C-BASS 2005-CB4 AF4 5.028% 08/25/35......... | ..... 03/01/2015| Paydown 41,235 41,235 41,132 41,106 0 0 0 0 41,106 0 129 129 295 |.08/25/2035 | 1FM.
CREDI-BASED ASSE | SER & SECUR 20U6-
1248P8 AD  1{MHT | 03/01/2015{ Paydown 290,114 290,114 306,070 290,340 (293) 0 (293) 0 290,047 0 67 67 2,594 | .10/25/2036 | 1FE.......
12558B AE 6| CIT EQUIPMENT COLLATERAL 2012-VT1 C 2].... 02/20/2015{ PaYAOWN......cvevevevereverereranemmsmmmnmnnnes [ vovsesseressseresassresisins | vevevenens 1,879,295 | .........1,879,295 | .......... 1,879,225 | ..oovovee 1,879,274 21 0 21 (1] (B 1,879,295 0 0 0 6,935 |.09/20/2016 | 1FE.......
125588 AF 3| CIT EQUIPMENT COLLATERAL 2012-VT1D 4].... 02/21/2015{ Paydown 5,000,000 5,000,000 ,998,767 4,999,636 364 0 364 0 5,000,000 0 0 0 34,333 |.10/21/2019 | 1FE.......
125634 AN 5| CLIFUNDING LLC 2014-1 A 3.290% 06/18/..... | ... 03/18/2015{ Paydown 73,926 73,926 73,895 73,897 1 0 1 0 73,897 0 29 29 382 |.06/18/2029 | 1FE......
126185 AA  5|CPSAUTOTRUST2012-AA 2.780% 06/17/1..1 ..... 03/15/2015{ Paydown 57,319 57,319 57,312 57,317 2 0 2 0 57,319 0 0 0 261 |.06/17/2019 | 1FE.......
126186 AA 3| CPSAUTOTRUST 2011-AA 2.820% 04/16/1..1 ..... 03/16/2015{ Paydown 76,501 76,501 76,491 76,500 1 0 1 0 76,501 0 0 0 350 |.04/16/2018 | 1FE......
126195 AA 4| CPSAUTOTRUST2011-BA 3.680% 09/17/1..1 ..... 03/15/2015{ Paydown 83,942 83,942 83,932 83,939 2 0 2 0 83,942 0 0 0 524 1.09/17/2018 | 1FE......
12624V AB 8| CPSAUTOTRUST2012-DB 1.940% 03/16/2..] ..... 03/15/2015{ Paydown 81,591 81,591 81,580 81,589 2 0 2 0 81,591 0 0 0 264 |.03/16/2020 | 1FE.......
12625A AB 3| CPSAUTO TRUST 2013-AB 1.890% 06/15/2..] ..... 03/15/2015{ Paydown 210,870 210,870 210,855 210,863 7 0 7 0 210,870 0 0 0 659 |.06/15/2020 | 1FE.......
126250 AC 2| CPSAUTO TRUST 2013-B C 3.480% 09/15/2..1 ..... 03/15/2015{ Paydown 282,198 282,198 278,846 280,406 1,792 0 1,792 0 282,198 0 0 0 1,708 |.09/15/2020 | 2AM......
CREDII SUISSE MUK | GAPIIAL CER 2009-
12642 AQ 3fM12R 03/01/2015{ Paydown 46,582 46,582 47,106 46,471 (12) 0 (12) 0 46,460 0 122 122 556 |.05/27/2037 | 1FM..
CREDI1 SUISSE CUM MIGE IRUS| 2013~
12646W AH T7|IVR2ZA | 03/01/2015{ Paydown 59,620 59,620 60,610 60,417 (797) 0 (797) 0 59,620 0 0 0 319 |.04/25/2043 | 1FM..
CREDII SUISSE CUMM MUK IRUS T 2013-
12646X AJ 1JIVR3 03/01/2015{ Paydown 74,488 74,488 75,448 75,349 (861) 0 (861) 0 74,488 0 0 0 423 |.05/25/2043 | 1FM..
CUUNIRYWIDE ASSE I-BACKED CEK I 2005-
126673 ZS 4|3AF4 |.. 03/01/2015{ Paydown 228,971 228,971 224,105 227,624 51 0 51 0 227,675 0 1,296 1,296 1,846 |.08/25/2035 [ 1FM..
COUNTRYWIDE ALTERNATIVE LOAN 2005-
12668A MN 2|49CBA | 03/01/2015{ Paydown 2,401 2,677 2,180 2,271 1 0 1 0 2,272 0 129 129 26 |.11/25/2035 [ 1FM..
COUNIRYWIDE HOME LOANS 2005-21 A1/
126694 cv 8|55 | 03/01/2015| Paydown 13,416 15,039 14,083 14,083 10 0 10 0 14,094 0 (678) (678) 125 |.10/25/2035 | 1FM..
COUNIRYWIDE HOME LOANS 2002-12 A8
12669D CF 3f650 03/01/2015| Paydown 16,655 16,655 16,737 16,635 20 0 20 0 16,655 0 0 0 181 |.11/25/2032 | 1FM..
COUNIRYWIDE ALTERNAIIVE LOAN 2003-20
12669 4M 5jcB 03/01/2015| Paydown 71,490 71,490 68,898 69,606 1,884 0 1,884 0 71,490 0 0 0 596 |.10/25/2033 | 1FM..
COUNIRYWIDE ALTERNAIIVE LOAN 2003-
12669E AF 3|5T2A6 | 02/01/2015| Paydown 94,832 94,832 94,538 94,532 300 0 300 0 94,832 0 0 0 888 |.05/25/2033 | 1FM..
COUNIRYWIDE HOME LOANS 2004-10 A/
12669F C7 6500 | 03/01/2015f PaydoWN.........ccceueuecracrssrasicssanes | coreeeesnesscesssesssesesess | s 154,518 | .ocvovereren 154,518 | ..ooovvvenes 149,883 | ..ooovvvvee 153,384 1,135 0 1,135 0f......154518 0 0 0 1,322 |.07/25/2034 [ 1FM..
COUNIRYWIDE HOME LOANS 2004-8 1A8
12669F zQ 9f525 03/01/2015| Paydown 276,433 276,433 259,155 275,155 1,277 0 1,277 0 276,433 0 0 0 2,458 |.07/25/2034 | 1FM..
COUNIRYWIDE HOME LOANS 2005-13 A8
126696 C8 2550 | 02/01/2015] PaYAOWN......c.ecevevereeerricrscsisicssirs | covvevessessessssesssssssiss | irinens 109,410 | woovevererens 109,410 | oo 106,846 | ...covvveee 107,370 2,040 0 2,040 0f......109410 0 0 0 771 ].06/25/2035 | 1FM...
13975E  AF 0| CAPITAL AUTO REC ASSET TRUST 2013-1C..| ..... 02/26/2015{ Wells Fargo SeCUMties.............cewe. | vorsveserevsserevesererevers | vevevenens 1,503,984 | ..........1,500,000 | ......... 1,499,847 | .......o.. 1,499,920 7 0 7 (1] (B 1,499,927 0 4,057 4,057 5293 |.10/22/12018 | 1FE.......
CHOCTAW GENERATION SERIES 1 PASS
17029 AA  3|THRUCE  |.. 03/06/2015] StoneCastle...............cuwwwewveeveveeveens | eevsesscrsssscreveceriveiens | v 1,406,906 | .........1,815363 | ......... 1443213 | ... 1,443,213 0 0 0 0. 1,443,213 0 (36,307) (36,307) 30,553 |.12/15/2031 | 4Z.........
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CHOCTAW GENERATION SERIES 2 PASS
17029R  AA  9|THRUCE |.. 03/06/2015{ StoneCastle............cuuuwwwwevvevemmeeneens | corvermsssercssssscssssssess | e 413,293 | ... 533,281 | oo 423,958 | ........... 423,958 0 0 0 0 0 ...423,958 0 (10,666) (10,666) 7,513 |.12/15/2031 | 4Z.........
171855 AA  7|CINCAPVLLCVAA 9.230% 11/05/16............ | .... 03/05/2015f Paydown...........ccccueerecvecsacrcvsicns | covvereseeercessessssesesces | s 182,123 | oo 182,123 | oo 182,123 | oo 182,123 0 0 0 0 0 ...182,123 0 0 0 2,821 | .11/05/2016 | 2AM......
CITICURP MUK I GAGE SECUKRITIES 2009-6
172973 2R 9|1A5 03/01/2015{ Paydown 3,445 3,445 3,289 3,289 0 0 0 0 0 3,289 0 156 156 21 1.09/25/2035 | 1FM...
CITICURP MUK I GAGE SECUKI I IES 2006-1
172973 5F 2|2Ar |.. 03/01/2015{ Paydown 6,264 6,264 6,143 6,218 0 46 0 46 0 6,264 0 0 0 52 |.02/25/2021 [ 1FM..
17309N  AD 3| CITICORP RESIDENTIAL MORT SEC 2006-1 A4 ..... 03/01/2015f Paydown...........ccccerucveeracvccnicns | covveresssescesssesissseeces | s 111,390 | oo 111,390 | oo 100,808 | ....ooovvve 107,843 0 87 0 87 0 ...107,930 0 3,460 3,460 1,218 |.07/25/2036 | 1FM..
CIHICURP MUK I GAGE SECUKITIES 2006-/
17311A AD 7|21 03/01/2015{ Paydown 4,542 4,542 4,042 4,335 0 207 0 207 0 4,542 0 0 0 42 |.12/25/2021 | 1FM...
CITICURP MUK GAGE SECUKITIES 200/-8
17312D AC 2f1A3 03/01/2015{ Paydown 29,324 29,324 29,178 29,191 0 0 0 0 0 29,191 0 133 133 229 |.09/25/2037 | 1FM..
CIIGRUUP MK1GE LUAN IRUS | INC 2013~
17321L AA 7| 1IA ] 03/01/2015f Paydown...........ccccuucerucceevacvcvnicns | eovveresesssceessecssesscees | s 114,602 | .oooovevee 114,602 | ..oooovveees 112,265 | ..oovvvv 112,436 0 2,166 0 2,166 0 ....114,602 0 0 0 724 |.10/25/2043 | 1FM..
20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33....1 ..... 01/01/2015{ Paydown 15,736 15,736 15,736 15,736 0 0 0 0 0 15,736 0 0 0 0 |.05/01/2033 | 6FE.......
21075W  BA 2| CONTI MTGE HOME EQUITY 1995-1 A5 8.700] ..... 03/01/2015{ Paydown 8,363 8,363 6,643 6,643 0 0 0 0 0 6,643 0 1,720 1,720 49 |.06/15/2025 | 5FM...
21075W  BX 2| CONTI MTGE HOME EQUITY 1995-4 A9 3.245] ..... 03/01/2015{ Paydown 5,850 5,850 4,454 4,226 229 0 0 229 0 4,454 0 1,396 1,396 51 |.03/15/2027 | 4FM..
21075W  BX 2| CONTI MTGE HOME EQUITY 1995-4 A9 3.245] ..... 02/01/2015{ Paydown 6,478 6,478 4,933 4,679 253 0 0 253 0 4,933 0 1,546 1,546 21 ].03/15/2027 | 5FM...
21075W  CJ 2| CONTI MTGE HOME EQUITY 1996-1 A7 7.000]..... 03/01/2015{ Paydown 4,820 4,820 3,491 3491 0 1,329 0 1,329 0 4,820 0 0 0 48 |.03/15/2027 | 4FM..
21075W ER 2| CONTI MTGE HOME EQUITY 1997-2 A8 6.133] ..... 03/01/2015| Paydown 24,310 24,310 24,306 24,310 0 0 0 0 0 24,310 0 0 0 274 |.04/15/2028 | 1FM..
ASSUCIAIES MANUF HOUSING 199/-2
22540A CP  1|CLASSM .. 03/15/2015| Paydown 293,571 293,571 267,424 284,899 0 8,671 0 8,671 0 293,571 0 0 0 3487 |.03/15/2028 | 1FE.......
22540V XF 4| CSFBTRUST 2002-HE4 MF2 7.420% 08/25/3. | ..... 02/25/2015| Brean Capital.........cccccceveveeesesies | covssssvvreneeessssiions | o 102,026 | oo 408,105 81,637 81,637 0 0 0 0 0 81,637 0 20,389 20,389 2,498 |.08/25/2032 | 1FM..
CS FIRS | BUSTOUN MUR IGAGE SECUR 2005~
225458 AY 4111A | 03/01/2015| Paydown 152,436 152,436 149,831 49,831 0 2,606 0 2,606 0 ..152,436 0 0 0 1,419 |.02/25/2035 | 1FM...
2254W0 KD 6| CS FIRST BOSTON MRTGE SEC 2004-7 6A1 §..... 03/01/2015| Paydown 73,532 73,532 75,186 73,749 0 (217) 0 (217) 0 73,532 0 0 0 390 |.10/25/2019 | 1FM..
CRUCKE | CUGENERATION 144A  5.869%
226829 AA 7|03/ 03/30/2015( Variou 99,936 99,936 99,936 99,936 0 0 0 0 0 99,936 0 0 0 2,199 |.03/30/2025 | 2FE.......
DAIRYLAND POWER CUUPERATIVE  3.420%
23389@ AA 9J03 03/31/2015| Redemption ~ 100.0000. 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 214 1.03/30/2043 | 1.....
DIAMOND KESUK 1S UWNER IRUS| 2014-1
25273A AA 2fA2 03/20/2015] PaydOWN.........c.ceuereerricissrisrcssiens | corveeesresscesssenssssesess | vrininnnd 404,716 | oo 404,716 | oo 404,673 | .oooovv 404,673 0 43 0 43 0 ....404,716 0 0 0 1,680 |.05/20/2027 | 1FE.......
DIAMOND KESUK 1S UWNER IRUST 2014-1
25273A MAB OfB2 .. 03/20/2015] PaydOWN.........ccceuereeericrssrasrcssiens | coreeeesresseesssenssssssess | rininnns 404,716 | oo 404,716 | oo 404,613 | oo 404,614 0 102 0 102 0 ....404,716 0 0 0 1,971 |.05/20/2027 | 1FE......
284157 AA 2| ELARAHGV TIMESHARE ISSUER 2014-AA 2]..... 03/25/2015| Paydown 268,866 268,866 268,860 268,861 0 5 0 5 0 268,866 0 0 0 1,016 |.02/25/2027 | 1FE......
284157 AB 0| ELARAHGV TIMESHARE ISSUER 2014-AB 3] ..... 03/25/2015| Paydown 268,866 268,866 268,827 268,829 0 36 0 36 0 268,866 0 0 0 1,213 1.02/25/2027 | 2AM......
ENERGY IRANSFER PARINERS 5.950%
29273R  AB 5)0201/ 02/01/2015f MAtUIHY.....vvvvveeevereeerervenreeneerecnreeees [ cevserseressserereserereiens | eevevinnns 1,000,000 [ ..........1,000,000 | .........1,016,763 | ..........1,000,189 0 (189) 0 (189) 0[.....1,000,000 0 0 0 29,750 |.02/01/2015 | 2FE.......
EVERBANK M1GE LOAN IRUS | 2013-1 AZ
29977)  AB 25 03/01/2015{ Paydown 96,376 96,376 96,949 96,838 0 (462) 0 (462) 0 96,376 0 0 0 452 |.03/25/2043 | 1FM..
EVERBANK M1GE LUAN IRUS| 2013-2 A
29977K AA Mf300 03/25/2015| Paydown 43,882 43,882 43,525 43,545 0 337 0 337 0 43,882 0 0 0 230 |.06/25/2043 | 1FM..
EXPRESS JE| 1999-ERJT PASS IHROUGH
30218P AA  7|CERTI  |.. 03/16/2015 Redemption ~ 100.0000.........ccc. | covverersesrcssessmsrereeess | ovverirenens 107,510 | woovevereren 107,510 | .oooovveenens 107,510 | woovevrrree 107,510 0 0 0 0 0 ...107,510 0 0 0 1,981 |.03/16/2015 | 3.....
30251T AA  7|FNBC 1993-A PASS THRU TR 93-A 8.080% 0. ] ..... 01/05/2015| Redemption ~ 100.0000 602,310 602,310 602,310 602,310 0 0 0 0 0 602,310 0 0 0 24,333 |.01/05/2018 | 1FE.......
FPL ENERGY MARCUS HOUK LP 144A
30256 AA 1]759%0% . 01/10/2015| Redemption  100.0000 78,187 78,187 78,187 78,187 0 0 0 0 0 78,187 0 0 0 2,967 |.07/10/2018 | 1FE.......
31331F AF 8| FED EXPRESS CORP C2 7.960% 03/28/17..... | ..... 03/28/2015 Redemption ~ 100.0000.........ccc. | corvreersesscsssmemsrerseess | ovverirenens 492,019 | coovvrcnnn 492,019 | cooovvvree 465,140 | v 486,580 0 525 0 525 0 ....487,106 0 4913 4913 ...19,582 |.03/28/2017 | 2FE.......
FED EXPRESS CURP SERIES 1999-1 CLASS
31331 BB 6B .. 01/15/2015| Redemption  100.0000 293,892 293,892 293,892 293,892 0 0 0 0 0 293,892 0 0 0 ....11,609 |.01/15/2020 | 2FE.......
3138L2 V4 6| FANNIE MAE AM2434 3.050% 05/01/27........... | ... 03/01/2015| Paydown 3,125 3,125 3,285 0 0 (160) 0 (160) 0 3,125 0 0 0 8 |.05/01/2027 | 1FE......
31428X BC 9| FEDEX CORP 3.200% 02/01/25.........coovvvverevrenns | wovee 01/07/2015{ Jeffries & Co 2,003,720 2,000,000 | .......... 1,996,900 0 0 0 0 0 (1] (B 1,996,900 0 6,820 6,820 533 |.02/01/2025 | 2FE.......
338438 AC 1| FLAGSHIP CREDIT AUTO TRUST 2012-1B 3.]..... 03/15/2015] Paydown 266,522 266,522 266,517 266,521 0 1 0 1 0 266,522 0 0 0 1459 | .10/16/2017 | 1FE.......
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'FURD‘CREDH'FEUURP&ITM& TR TR 20T0-3
C 02/15/2015{ PaYAOWN......cveveveverevereresavmsmmmmsnmnanes [ cevsesseressseresassresisins | vevevenens 4,000,000 | ..........4,000,000 3,991,875 3,999,763 237 0 237 4,000,000 0 0 33,267 |.02/15/2017 | 1FE.......
FOURSIGHT CAPITAL AUTO REC 2014-1A 2. (0CTPAVPIES) B 16 (o1 TN [N [N 466,002 | ............. 466,002 | ............. 465,954 | ............ 465,961 42 0 42 coerennn466,002 0 0 1,631 |.03/23/2020 | 1FE.......
GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2.. 03/01/2015| Paydown 76,700 76,700 77275 77,012 (312) 0 (312) 76,700 0 0 797 | .04/25/2029 | 2FM..
GE CAPITAL MTG 1999-HE M 6.705% 04/25/.. 03/01/2015| Paydown 15,693 15,693 14,846 14,986 707 0 707 15,693 0 0 208 |.04/25/2029 | 5FM..
GMAC MORTGAGE CORP LOAN TRUST 2004-
J6 2A 03/01/2015{ Paydown 505,587 505,587 | ............ 493,926 501,077 4,510 0 4,510 505,587 0 0 5,659 |.02/25/2035 | 1FM..
GSK MUK 1 GAGE LUAN IRUS | 2004-15F
5.500 03/01/2015{ Paydown 167,668 167,668 172,278 69,433 (1,766) 0 (1,766) ...167,668 0 0 1,614 |.01/25/2020 | 3FM..
GOLD KEY RESORTS 2014-AA 3.220% 03/17 03/15/2015| Paydown 302,440 302,440 302,377 302,376 64 0 64 302,440 0 0 1,657 |.03/17/2031 | 1FE......
H & P INV PARTNERS-CARMEL INC 144A
LEASE 02/15/2015f VAIIOUS.........cocovveveveveverererevennserennnns | cevsermssssssssssssssssssiss | nierinennnd 487,000 | ............. 487,000 | ..oooov 487,000 | ............ 487,000 0 0 0 ...487,000 0 0 21,184 |.02/15/2021 | 1FE.......
HCAINC 5.000% 03/15/24...........ccoorererrrererrrnnens 03/04/2015| CREDIT AGRICOLE...........ocoomeeees | corvrresriicrrrrenssssii | coverins 1,073,750 | ..........1,000,000 992,500 992,542 177 0 177 992,720 81,030 81,030 24,167 |.03/15/2024 | 3FE.......
HSI ASSET LOAN OBLIGATION 2007-2 1A1 5. 03/01/2015{ Paydown 11,616 11,616 10,571 11,064 4 0 4 11,069 548 548 107 |.09/25/2037 | 1FM..
HERCULES CAPHAL FUNDING IRUST 2012-
1AA 03/16/2015] Paydown...........ccecuerucrsesaciccsanss | coreeecsseeecesseesssesecees | viiiinnnnd 462,650 | ............. 462,650 | ............. 462,650 | ..oooovv 462,650 0 0 0 ....462,650 0 0 3,660 |.12/16/2017 | 1FE.......
HERO FUNDING TRUST 2014-2A A 3.990% 09 03/20/2015f Paydown...........cccceeraccecrucrcvsicns | covvereseesscesssesssesssies | s 135,164 | ..ooovevere 135,164 | .....oooovees 135,072 | oo 135,067 97 0 97 ...135,164 0 0 2,187 |.09/21/2040 | 1FE.......
IMC HOME EQUITY LN TR 1997-3 CLASS A-6.. 03/01/2015{ Paydown 28,192 28,192 28,184 28,138 54 0 54 28,192 0 0 313 |.08/20/2028 | 1FM..
IMPAC CMB TRUST 2003-9F A1 1.176% 07/2. 03/25/2015| Paydown 13,172 13,172 11,328 12,406 25 0 25 12,431 41 41 27 |.07/25/2033 | 1FM..
IMPAC SECURED ASSE 1S CMN UWNEKR
2004-2 A5 03/01/2015f Paydown...........ccecucerucesesacicssiens | coreeeesseescesssessseescens | innnnd 402,740 | oo 402,740 371,729 371,729 0 0 0 371,729 31,011 31,011 3,544 |.08/25/2034 | 1FM..
IMPAC SECURED ASSE 1S CMN OWNEK
2004-2 A6 03/01/2015{ Paydown 65,100 65,100 64,002 64,296 4 0 4 64,299 801 801 560 |.08/25/2034 | 1FM..
HENUERSUN RECEIVABLES LLC 2010-3A A
3. 03/15/2015| Paydown 32,755 32,755 32,748 32,750 5 0 5 32,755 0 0 198 |.12/15/2048 | 1FE......
HENUERSUN RECEIVABLES LLC 2011-1A A
4. 03/15/2015| Paydown 53,554 53,554 56,952 56,835 (3,281) 0 (3,281) 53,554 0 0 390 |.10/15/2056 | 1FE.......
JP MURGAN H&W BUILDING Sk CA 144A
PASS T 03/15/2015| Redemption ~ 100.0000. 236,635 236,635 236,635 236,635 0 0 0 236,635 0 0 2,806 |.09/15/2017 | 1.....
JP MURGAN MIGE IRUS | 20131 1AZ
3.000% 03/01/2015f Paydown...........cccceieruccseracicssaens | coveeeeeseeecesssessseeeeens | s 119,979 | oo 119,979 | oo 122,721 | o 122,092 (2,113) 0 (2,113) ..119.979 0 0 537 |.03/01/2043 | 1FM..
JP MOURGAN MUR I GAGE IRUS | 2013-2 A2
35 03/01/2015| Paydown 81,895 81,895 80,462 80,763 1,132 0 1,132 81,895 0 0 417 |.05/25/2043 | 1FM..
JP MURGAN |AXABLE HFA TRUS | 2013-2 A
4 03/01/2015{ Paydown 69,126 69,126 70,163 69,972 (845) 0 (845) 69,126 0 0 428 |.08/26/2036 | 1FE.......
JP MURGAN IAXABLE HFA TRUS | 2014-1 A
4 03/01/2015| Paydown 151,685 151,685 158,132 57,628 (5,943) 0 (5,943) ...151,685 0 0 1,006 |.11/27/2038 | 1FE.......
JP MURGAN MUR | GAGE IRUS | 2014-2 2A2
3. 03/01/2015] PaydoWn..........cccueuecracrssrasicssaces | cereeeessesscesssesssssesees | e 154,301 | coovevereren 154,301 | ..ooovvvenes 160,232 | coovvcvenes 159,858 (5,557) 0 (5,557) ...154,301 0 0 935 |.06/25/2029 | 1FM..
JETBLUE AIRWAYS 2013-1 CLASSAEETC 4. 03/05/2015 Redemption ~ 100.0000.........cc.. | corveeesresrcsssmemsrrseeess | wovverinenens 451,596 | ............. 451,596 | ............. 451,596 | oooovv 451,596 0 0 0 ....451,596 0 0 9,980 | .03/05/2023 | 1FE.......
KANSAS GAS & ELEC 5.647% 03/29/21........... 03/29/2015| Redemption ~ 100.0000.........ccc. | corveressesrcsrssessrrseeess | ovverirennns 140,974 | ..oovveveren 140974 | ..o 140,974 | coovvvvvee 140,974 0 0 0 ...140,974 0 0 3,980 |.03/29/2021 | 2FE.......
KERN RIVER FUNDING CORP 144A GUAR
KERNR 03/31/2015| Redemption ~ 100.0000. 75,980 75,980 75,041 75,786 30 0 30 75,816 165 165 845 |.07/31/2016 | 1FE.......
KIOWA POWER PARTNERS LLC 144A SNR
SECURE 03/30/2015| Redemption ~ 100.0000.........cc.. | covvererrerecssssemsresesess | ovverinenens 444264 | ............. 444264 | ............. 445497 | oo 444,631 (29) 0 (29) ....A44,602 (339) (339) 6,372 | .03/30/2021 | 2FE.......
LEA POWER PARINERS LLC  6.595%
06/15/33 03/15/2015 Redemption  100.0000 8,859 8,859 8,859 8,859 0 0 0 8,859 0 0 146 |.06/15/2033 | 3FE.......
FLUOR CORPORATION LESSEE
LEGGMASON MTG 03/08/2015| Redemption ~ 100.0000 57,817 57,817 57,817 57,817 0 0 0 57,817 0 0 696 |.06/08/2021 | 1.....
LEHMAN STRUCTURED SECURITIES LSSCO
2001- 03/01/2015| Paydown 2,462 2,462 1,860 1,925 537 0 537 2,462 0 0 0 |.08/26/2024 | 6FE......
LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/ 03/01/2015| Paydown 89,688 89,688 84177 84,177 5,511 0 5,511 89,688 0 0 840 | .11/25/2035 | 2FM..
LIIGATION SE I ILEMEN | MONE I IZE FEE
TRUST 01/25/2015| Paydown 289,000 289,000 272,578 287,328 1,672 0 1,672 289,000 0 0 5,021 | .01/26/2032 | 2AM......
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543190 AA 0| LONGTRAIN LEASING Il LLC 2015-1A A1 2.... 03/15/2015] Paydown 51,851 51,851 51,848 0 3 0 3 0 51,851 0 0 0 132 [.01/15/2045 | 1FE.......
55265K 2X 6| MASTR ASSET SEC TRUST 2003-11 10A1 5. 03/01/2015) Paydown 63,441 63,441 63,679 63,367 74 0 74 0 63,441 0 0 0 444 | 12/25/2018 | 1FM..
553130 AD 1| MMAF EQUIPMENT FINANCE LLC 2009-AA A4 03/15/2015) Paydown 263,307 263,307 263,257 263,301 5 0 5 0 263,307 0 0 0 1,279 | .01/15/2030 | 1FE......
553891 AA 0 MVW OWNER TRUST 2014-1 A 2.250% 09/20 03/20/2015] Paydown..........cevvcvevrreeueeremmsecenees | voveervvvevsmmnsmssensenne | o 171444 | ... 171444 | 171,396 | oo 171,398 46 0 46 0 71,444 0 0 0 649 |.09/20/2031 | 1FE.......
MAKRIUI I VACATIUN CLUB UWNK 1K 200/~
57164N  AA  9[2AA 02/01/2015) Paydown 204,370 204,370 211,519 210,213 (5,843) 0 (5,843) 0 204,370 0 0 0 1,936 |.10/20/2029 | 1FE......
MARRIOI I VACATION CLUB OWNK K 2009-
57164X AA  T7|2AA 03/20/2015) Paydown 61,233 61,233 61,233 61,233 0 0 0 0 61,233 0 0 0 478 | .07/20/2031 | 1FE.......
MAKRIU1 I VAUATIUN CLUB UWNK 1K 2012-
57165A AA  6[1AA 03/20/2015] Paydown..........cvcrevereemeermmmseennens | voveernrvevnmmismnnennenne | o 100,737 | oo 100,737 | oo 100,723 | wocvvver 100,729 8 0 8 0 ...100,737 0 0 0 403 | .05/20/2030 | 1FE.......
MAKKIU1 I VACATIUN CLUB UWNK 1K 2012-
57165A AB 4|1AB 03/20/2015) Paydown 67,158 67,158 67,153 67,155 3 0 3 0 67,158 0 0 0 375 |.05/20/2030 | 2AM......
MAKRIUI I VAUATIUN CLUB UWNK K 2010-
57165L AA  2[1AA 03/20/2015] Paydown..........ccreerreeueermmmseeenees | voreevvrvevsmmnrsnnsenrenne | o 115,556 | oo 115,556 | ..o 115,544 | oo 115,550 7 0 7 0 ...115,556 0 0 0 667 |.10/20/2032 | 1FE.......
57643M JK 1| MASTR ASSET SEC TRUST 2004-11 5A3 5.75 03/01/2015) Paydown 1,921 1,921 1,556 1,826 3 0 3 0 1,828 0 93 93 21 |.12/25/2034 | 1FM..
58526# BE 8| MEWNER FINANCE INC MEIJER INC SERIES D1| .....| 01/01/2015| Redemption  100.0000.....ccc. [ v | s 128,733 | v 128,733 | e 128,733 [ ccovree 128,733 0 0 0 0 ..128,733 0 0 0 5381 | .01/01/2021 | 1.........
58526# BJ 7| MEIER FINANCE INC MEIJER INC SERIES D2 01/01/2015| Redemption ~ 100.0000.......ccccee | covsvvcvvrerrcesscrirnns | ovvvvrrne 112,643 | oo 112,643 | oo 112,643 | oo 112,643 0 0 0 0 .. 112,643 0 0 0 4,708 |.01/01/2021 | 1...........
58526# BN  8|MEIJER FINANCE INC MEIER INC SERIES D3] ..... | 01/01/2015[ Redemption  100.0000.......cc.c. | covirrsmimicscs [ e 103,062 | oo 103,062 | oo 103,062 | woovce 103,062 0 0 0 0 ...103,062 0 0 0 4,308 [.01/01/2021 [ 1..........
59549P AA 6| MID-STATE TRUSTIVA 8.330% 10/01/15.... .101/01/2015| Paydown 15,799 15,799 15,797 15,799 0 0 0 0 15,799 0 0 0 329 |.10/01/2015 | 2AM......
59549W AA 1| MID STATE TRUST SERIES 11 A1 4.864% 07. 03/15/2015| Paydown 44,678 44,678 42,332 43,169 1,509 0 1,509 0 44,678 0 0 0 376 |.07/15/2038 | 1AM......
59549W AA 1| MID STATE TRUST SERIES 11 A1 4.864% 07. 03/15/2015{ Paydown 44,678 44,678 44,677 44,677 1 0 1 0 44,678 0 0 0 376 |.07/15/2038 | 2AM......
59560U AA 9| MID-STATE TRUST 2004-1 A 6.005% 08/15!... 03/01/2015| Paydown 21,743 21,743 22,249 22,138 (395) 0 (395) 0 21,743 0 0 0 215 |.08/15/2037 | 3AM......
59560W AC 1| MID-STATE TRUST 2010-1 M 5.250% 12/15/... 03/01/2015| Paydown 82,785 82,785 82,728 82,722 63 0 63 0 82,785 0 0 0 699 | .12/15/2045 | 1FM..
MIULAND CUGEN VENTURE LF 144A
507487 AB  5|5.250% 0 03/15/2015| Redemption 100.0000 74,982 74,982 74,982 74982 0 0 0 0 74,982 0 0 0 1,968 | .03/15/2025 | 2FE...
MU DAIA PRUPER | Y LESSEE REU TERS
60685@ AA 2| AMERICA 02/11/2015| Redemption ~ 100.0000. 58,429 58,429 58,429 58,429 0 0 0 0 58,429 0 0 0 822 |.11/11/2023
61745M VY 6 MORGAN STANLEY CAPITAL | 2004-1 1A5 5.. 03/01/2015{ Paydown 9,196 9,196 9,183 9,166 30 0 30 0 9,196 0 0 0 61 |.11/25/2033 | 1FM...
NATIUNS EQUIF FINANCE FUNDING 2014-1A
63857Q AB 0|B 01/20/2015f Paydown............cccccceccevccvecsacvccriers | covvmvmssenscsesescsiccsccas | i 152,955 | oo 152,955 | ... 152,955 | .o 152,955 0 0 0 0 ....162,955 0 0 0 418 |.01/20/2019 | 2AM......
NEW CENIURY HUME EQUITY LUAN 20U3-5
64352V ED 9]Al6 03/01/2015{ Paydown 233,858 233,858 222,868 228,125 13 0 13 0 228,138 0 5,720 5,720 1,782 |.11/25/2033 [ 1FM..
NEW CENURY HUME EQUITY LOAN 2004-A
64352V GU  9|AlI7 03/01/2015{ Paydown 931,594 931,594 908,814 922,167 9,427 0 9,427 0 931,594 0 0 0 7,303 | .11/25/2031 | 1FM..
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26....... 01/01/2015{ Paydown 5,838 5,838 5,838 5,838 0 0 0 0 5,838 0 0 0 0 [.12/15/2026 | 6FE.......
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32.. .101/01/2015] Paydown 42,560 42,560 42,560 42,560 0 0 0 0 42,560 0 0 0 0 [.06/15/2032 | 6FE.......
UAKWUOUD M1 G INVES IOKS INC 199/-D
674135 CY 2|6.9 03/01/2015f Paydown............cccccccevaciecsacviviicss | covvevmssscscsssssssissscces | v 102,348 | oo 102,348 | ooovvveveenens 99,019 | ..oooooeeeeee 102,348 0 0 0 0 ...102,348 0 0 0 1,198 |.02/15/2028 | 2AM......
UCWEN RESIDEN 1AL MBS CU. 199Y-KZ
675748 CE 5|CLASS 03/06/2015( Brean 0 0 0 0 0 0 0 0 0 0 636,678 636,678 8,277 |.06/30/2039 | .............
675748 CF 2| OCWEN RESIDENTIAL MBS CO. 1999-R2 B2... 03/06/2015( Brean 0 0 0 0 0 0 0 0 0 0. 118,438 | oo 118,438 | oo 435 |.06/25/2039 | .............
UAKWUUD MUK I GAGE INVES TOKS 2001-E
68213K AD 7|A4 6 03/01/2015f Paydown............cccccccevecvevvacviviicss | covvevmssscscssssssssssscces | v 135164 | ............. 135164 | ............. 135,164 | .cccove 135,164 0 0 0 0 ...135,164 0 0 0 1,504 |.12/15/2031 | 6FE.......
URANGE CUGEN FUNDING CURF 144A
684181 AA  8|8.175% 03/15/2015| Redemption ~ 100.0000 46,200 46,200 46,200 46,200 0 0 0 0 46,200 0 0 0 944 1.03/15/2022 | 2FE.......
68504R  AA 6| ORANGE LAKE TIMESHARE TRUST 2014-AA A 03/09/2015{ Paydown 398,826 398,826 398,757 398,760 1 0 1 0 398,761 0 65 65 1,447 |.07/09/2029 | 1FE.......
68504R  AB 4| ORANGE LAKE TIMESHARE TRUST 2014-AA B] 03/09/2015{ Paydown 307,031 307,031 306,963 306,966 1 0 1 0 306,967 0 64 64 1,474 |.07/09/2029 | 2AM......
URIGIN MANUFAC | URED HOUSING 200Z-A
68619A AP 2|A4 02/01/2015{ Paydown 41,244 41,244 41,119 41,123 121 0 121 0 41,244 0 0 0 292 |.05/15/2032 | 1FE.......
URIGIN MANUFAC | URED HOUSING 2005-5 A
68619A BK 2|A4 03/01/2015{ Paydown 77,176 77,176 79,009 78,458 (1,282) 0 (1,282) 0 77,176 0 0 0 723 |.06/15/2036 | 1FE.......
POUPULAK ABS MUK | GAGE PASS-HRU
73316P  EZ  9]2005-4 AF 03/01/2015] Paydown...........ccccccceececvecvecvcvsecns | evvvevcsescsccssesccscsecces | v 152,523 | oo 162,523 | ... 153,666 | ...ccooeeees 152,495 (10) 0 (10) 0 ...162,485 0 37 37 1,110 |.09/25/2035 | 1FM..
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PORTLAND NATURAL GAS TRANS SYS
73664# AA 8| SENIOR SE 03/31/2015) Redemption ~ 100.0000........ccce. | covevrervevrmmrsenrerrenns | o 104,400 | ..o 104,400 | ..oooveee. 104,400 | coovvvevenee 104,400 0 0 0 0] ......104,400 0 0 0 1,540 |.12/31/2018 | 2.....
RBSSP RESECURIIIZATION [RUS| 2010-4
74927D AL 6A1 03/01/2015] Paydown 57,443 57,443 56,522 56,844 599 0 599 0 57,443 0 0 0 561 |.02/26/2036 | 1FM..
RESIDEN AL FUNDING M1G SEC | 2006-510
74958D AH 1|2 03/01/2015| Paydown 27,921 27,921 26,542 27,352 569 0 569 0 27,921 0 0 0 234 |.10/25/2021 | 1FM..
RAVENSWOUD UNI| U4 IRS| 144A
754427 AA 0] GUARANTOR 01/15/2015] Redemption ~ 100.0000. 287,353 287,353 287,353 287,353 0 0 0 0 287,353 0 0 0 8,615 |.01/15/2019 | 1.....
760985 5B 3| RESIDENTIAL FDG SEC CORP 2004-RS6 Al5.. 03/01/2015] Paydown 96,198 96,198 93,600 94,853 8 0 8 0 94,861 0 1,337 1,337 835 |.06/25/2034 | 1FM..
760985 B8 3| RESIDENTIAL FDG SEC CORP 2003-RS9 Al6B 03/01/2015] Paydown 83,529 83,529 83,136 83,170 0 0 0 0 83,170 0 359 359 900 |.10/25/2033 | 1FM..
760985 XV 8| RESIDENTIAL FDG SEC CORP 2003-RS7 Al5.. 03/01/2015) Paydown 256,633 256,633 256,257 255,754 (1) 0 (1) 0 255,752 0 881 881 2,098 |.08/25/2033 | 1FM..
RESIDEN [ 1AL ACUREDI I LOANS 2002-QS1Y
761106 2T 7|A1 03/01/2015| Paydown 393,392 393,392 398,663 396,838 (3,446) 0 (3,446) 0 393,392 0 0 0 4,087 (1212512032 [ 1FM...
RESIDEN [ 1AL ACCREDIT LOANS ING 2003-
76110H GU 7]QS15 03/01/2015] Paydown...........ccvveermcrevemcreenneeees | ervvreerrisnseseiisnennns | cervirennenns 799,326 | ...oocovenens 799,326 | .oovvveeenns 771,808 | .oovvvvevenes 790,431 8,895 0 8,895 0 ...799,326 0 0 0 7,117 | .08/25/2033 | 1FM..
RESIDEN | IAL ACCREDIT LOANS INC 2003-
76110H HZ 5]QS17 03/01/2015] Paydown...........cvvvermcrevmmrcreenneeees | eevvreerrisnseseiinsennns | cevvisinnenns 196,414 | ..o 196,414 | .....cccce.e. 196,414 | cocvvvivenee 196,414 0 0 0 0 ...196,414 0 0 0 1,539 |.09/25/2033 | 1FM...
RESIDEN | IAL ACCREDI LOANS INC 2003-
76110H MP  1|QR24 03/01/2015] PaydOWN...........ccvvvermcrevecreenenees | e | cevvininnenns 404,393 | ........... 404,393 | ... 391,566 | ...ocvvevennst 402,898 1,495 0 1,495 0 ....404,393 0 0 0 2,311 | .07/25/2033 | 1FM..
RESIDEN | IAL ACCREDIT LOANS INC 2004-
76110H TW  9]QS7 03/01/2015| Paydown 289,442 289,442 281,754 284,339 5,104 0 5,104 0 289,442 0 0 0 3,008 |.05/01/2034 | 1FM..
76110V BX 5| RESIDENTIAL FDG MTG SEC 1999-HIl A5 HE.. 02/01/2015) Paydown 2,086 2,086 2,085 2,086 0 0 0 0 2,086 0 0 0 19 1.09/25/2029 | 1FM..
RESIDEN AL FUNDING M1G SEC | 2004-85
76111X KA 0f2A 03/01/2015) Paydown 54,627 54,627 55,083 54,659 (32) 0 (32) 0 54,627 0 0 0 348 |.05/25/2019 | 1FM..
RESIDEN AL FUNDING M1G SEC | 2004-8Y
76111X QK 2[1A 02/01/2015] PaydOWN..........ccvveermcrercreeneeees | ervrreeerinseniiissennns | cevvivnnenns 175420 | oo 175420 | e 173,665 | oovvvvevene 174,755 665 0 665 0 175,420 0 0 0 889 |.12/25/2034 | 1FM..
RESIDEN AL FUNDING M1G SEC | 2005-51
76111X SD 6|2A 03/01/2015 Paydown 11,988 11,988 12,168 12,027 (39) 0 (39) 0 11,988 0 0 0 82 |.02/25/2020 | 1FM..
RESIDEN AL ASSE | M1G PRODUCIS 2004-
76112B AE  0|RS8 03/01/2015) Paydown 226,256 226,256 226,234 225,539 "7 0 717 0 226,256 0 0 0 2,570 |.08/25/2034 | 1FM..
RESIDEN AL ASSE | M1G PRODUCIS 2004-
76112B DT  4|RS10 03/01/2015] Paydown...........ccvveermcreemrcreeneeees | cevrreeerisnsesiiisnennns | cevvivnnenns 176,945 | oo 176,945 | ............. 176,934 | oo 176,381 564 0 564 0 ...176,945 0 0 0 1,876 |.10/25/2034 | 1FM...
76126C HZ 8| RACERS (BELL SOUTH) 144A 2001-6-S-BLS.... 01/15/2015] Redemption ~ 100.0000........ccoee | covreeerrerimnerierennnens | cerrirrnenns 147,062 | oo 147,062 | ... 170,773 | oo 156,277 91) 0 91) 0 ...156,186 0 (9,124) (9,124) 4,952 1.07/15/2021 | 1FE.......
783764 AK 9| RYLAND GROUP 5.375% 01/15/15.......covvvveunn 01/15/2015] MALUFIEY ......ooovvvverecrreereecrivrrenrenins [ v | v 3,750,000 | ..........3,750,000 | .......... 3,743,348 | .......... 3,749,969 31 0 31 0 3,750,000 0 0 (V] [ 100,781 |.01/15/2015 | 3FE.......
78392N  AA 9| SNAAC AUTO REC TRUST 2013-1AA 1.140% 03/15/2015] Paydown...........ccvveermcrevereeneenes | evvrveeeriinsesiinsnnnns | cevvivnneens 176,522 | oo 176,522 | ..o 176,516 | cooovvvevenee 176,522 1 0 1 0 ...176,522 0 0 0 317 1.07/16/2018 | 1FE.......
SUCIAL PROFESSIONAL LOAN PRO 2014-A
78469E AB 5|A2 03/25/2015] PaydOWN...........cvvvermcrernereenenees | e | cerrininenns 466,872 | ...vvevernn 466,872 | ..o 471,358 | oo 471,045 (4,173) 0 (4,173) 0 .....466,872 0 0 0 2,356 |.10/25/2027 | 1FE.......
SVO VOI MUK I GAGE CURP 2010-AA A
78487Y AA  1]3.650% 03/01/2015) Paydown 42,596 42,596 42,596 42,543 54 0 54 0 42,596 0 0 0 254 1.07/20/2027 | 1FE.......
SVO VOI MUR I GAGE CURP 2012-AA A
784888 AA  0]2.000% 03/01/2015| Paydown 61,177 61,177 61,170 61,173 4 0 4 0 61,177 0 0 0 199 |.09/20/2029 | 1FE.......
786514 BS 7| SAFEWAY INC 3.950% 08/15/20 02/02/2015] Redemption ~ 101.0000. 666,600 660,000 665,425 663,376 47) 0 (47) 0 663,329 0 3,271 3271 | ... 12,094 | .08/15/2020 | 4FE........
SANIANDER DRIVE AUTO REC IRUST 2011-
80282) AE 9]4C 03/15/2015) Paydown 698,792 698,792 698,762 698,788 4 0 4 0 698,792 0 0 0 4,480 |.08/15/2017 | 1FE.......
SANIANDER DRIVE AUTO REC IRUS I 2011-
80282P AE 5(1C 02/15/2015) Paydown 336,721 336,721 336,685 336,719 1 0 1 0 336,721 0 0 0 1,299 |.05/16/2016 | 1FE.......
SANIANDER DRIVE AUTO REC IR 2012-2 C
80282V AE 2|3 03/15/2015) Paydown 281,324 281,324 281,296 281,319 5 0 5 0 281,324 0 0 0 1,867 |.02/15/2018 | 1FE.......
81618T AC 4| SELECT INCOME REIT 4.500% 02/01/25......... 02/27/2015) U B S....ooooiiescrccrririiressscnnnssiiiis | coveevvniiiisssnnneniinns | v 3,499,170 | ..........3,500,000 | .......... 3,429,650 0 200 0 200 0].....3429,850 0 69,320 69,320 6,063 |.02/01/2025 | 2FE.......
81618T AD 2| SELECT INCOME REIT 4.150% 02/01/22......... 01/30/2015) Bank of America 2,009,880 2,000,000 | .......... 1,974,920 0 9 0 9 0 e 1,974,929 0 34,951 34,951 231 1.02/01/2022 | 2FE.......
SEQUUIA MUK IGAGE [RUST 2013-5 AZ
81745A AB  3|3.000 03/01/2015) Paydown 240,032 240,032 244,205 244,018 (3,986) 0 (3,986) 0 240,032 0 0 0 1,150 | .05/25/2043 | 1FM..
SEQUUIA MUK I GAGE IRUST 2013-/ A2
81745C AB  9]3.000 03/01/2015| Paydown 64,547 64,547 64,971 64,892 (345) 0 (345) 0 64,547 0 0 0 363 |.06/25/2043 | 1FM..
81783R  AA 1| SETTLEMENT FEE FINANCE LLC 2013-1AA 3 01/25/2015) Paydown 48,808 48,808 48,808 48,808 0 0 0 0 48,808 0 0 0 486 | .01/25/2044 | 1FE.......
SHELLPOIN I ASSE | FUNDING IRUS | 2013-1
822804 AA  8|A1 03/01/2015| Paydown 60,160 60,160 58,842 59,169 991 0 991 0 60,160 0 0 0 321 1.07/25/2043 | 1FM..
SIERRA RECEIVABLES FUNDING CO 2010-3A
8265IN AA T7|A 03/20/2015| Paydown 79,003 79,003 79,077 79,028 (26) 0 (26) 0 79,003 0 0 0 432 |.11/20/2025 | 1FE.......
SIERRA RECEIVABLES FUNDING CO 2011-
82651R  AA  8|1AA 03/20/2015] Paydown 25,559 25,559 25,557 25,558 1 0 1 0 25,559 0 0 0 132 | .06/20/2018 | 1FE.......
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S FUNDING CU 20TZ-ZA
= P 03/20/2015] Paydown..........cvveveerveeueeremnseennees | voreevmrvevsmmnrsmnsennenne | o 133,318 | oo 133,318 | oo 133,308 | .coove 133,312 6 0 6 0133318 0 0 0 739 |.03/20/2029 | 2AM......
SIERRA RECEIVABLES FUNDING CO 2012-1A
A 03/20/2015| Paydown 23,234 23,234 23,229 23232 2 0 2 0 23,234 0 0 0 102 |.11/20/2028 | 1FE.......
SIERRAREV. FUNDING COLLC 2014-3AB 2| ..... 03/22/2015) Paydown 568,904 568,904 568,892 568,894 10 0 10 0 568,904 0 0 0 2,566 |.10/20/2031 | 2AM......
SILVERLEAF FINANCE LLC 2012-D A 3.000% | ..... 03/15/2015] Paydown...........cceverevereemeermmnseeenens | voveernrvevnmmnsnssennenne | wovvrisneens 108,087 | ..o 108,087 | ... 107,794 | oo 107,889 198 0 198 0]......108,087 0 0 0 522 |.03/17/2025 | 1FE.......
SILVERLEAF FINANCE LLC 2012-DB 4.450% | ..... 03/15/2015) Paydown 43,235 43,235 43,226 43,229 6 0 6 0 43,235 0 0 0 310 |.03/17/2025 | 2AM......
SILVERLEAF FINANCE LLC 2010-BA 6.000% | ..... 03/01/2015) Paydown 93,497 93,497 93,445 93,392 105 0 105 0 93,497 0 0 0 932 |.05/16/2022 | 1FE.......
SILVERLEAF FINANCE LLC 2010-BB 8.475% | ..... 03/01/2015) Paydown 23,374 23,374 23,363 23,343 31 0 31 0 23,374 0 0 0 329 |.05/16/2022 | 2AM......
SILVERLEAF FINANCE LLC 2014-AA 2.810% | ..... 03/15/2015) Paydown 813,936 813,936 813,835 813,843 92 0 92 0 813,936 0 0 0 3,806 |.01/15/2027 | 1FE.......
J K SIMPLUI CUMPANY J K SIMPLU|
COMPANY | 03/01/2015| Maturity 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 0 2,000,000 0 0 0 61,400 |.03/01/2015 | 2...........
SUUIH IEXAS ELEC IRIC CUUP SEKIES A
54 .. 01/01/2015| Redemption ~ 100.0000 235294 235,294 235,294 235,294 0 0 0 0 235,294 0 0 0 6,365 |.01/01/2028 | 1...........
SPRINGCASTLE SPV 2014-AAA 2.700% 05/2 | ..... 03/25/2015) Paydown 563,945 563,945 563,908 563,912 33 0 33 0 563,945 0 0 0 2,565 |.05/25/2023 | 1FE.......
SPRINGLEAF MUK 1 GAGE LUAN 1RUS |
20122AA | 03/01/2015] PaYAOWN.....ccvcrccevevvrrrercssinnenrness | covsssinienenecssseriinns | cviveveens 140,492 | oo 140,492 | oo 140477 | oo 140,346 146 0 146 0 ....140,492 0 0 0 502 |.10/25/2057 | 1FM..
STERLING BANK TRUST FSB 2004-1 3.150% | ..... 03/26/2015) Paydown 0 0 11,221 9,407 (9,407) 0 (9,407) 0 0 0 0 0 797 |.04/26/2026 | 1...........
STRUCTURED ASSET SECS 2001-2 B2 7.347| ..... 03/01/2015| Paydown 2,287 2,287 1,743 1,743 544 0 544 0 2,287 0 0 0 25 |.03/25/2031 [ 1FM..
STRUC IURED ASSE | SEC CURP 2002-3 B1
S 03/01/2015] PaYAOWN.....ccverccvevevvrrrrrcssinnenrness | covssvneeneeecesssriinns | cvivereens 167,674 | oo ALTACTZ 3 — 167,595 | oo 167,468 206 0 206 0 ...167,674 0 0 0 1,048 |.03/25/2032 | 1FM..
STRUC IURED ASSE | SECURITIES 2003-
25XSA5 03/01/2015] Paydown 7,942 7,942 5,399 5,399 0 0 0 0 5,399 0 2,543 2,543 45 |.08/25/2033 | 1FM..
STRUC IURED ASSE | SECURITIES 2003-3XS
A8 03/01/2015| Paydown 31,699 31,699 31,560 31,571 0 0 0 0 31,571 0 128 128 358 |.01/25/2033 | 1FM..
STRUC IURED ASSE | SECURITIES 2005-1
5A1 03/01/2015| Paydown 12,910 12,910 12,232 12,625 285 0 285 0 12,910 0 0 0 118 1.02/25/2020 | 1FM..
STRUC IURED ASSE | SECURITIES 2004-20
8A2 03/01/2015] Paydown 386,495 386,495 375,246 382,602 3,893 0 3,893 0 386,495 0 0 0 3,916 |.11/25/2034 | 1FM..
STRUC IURED ASSE | SECURITIES 2004-9XS
L W 03/01/2015) Paydown 236,937 236,937 206,728 230,932 6,006 0 6,006 0 236,937 0 0 0 1,809 |.05/25/2034 | 1FM..
STRUC IURED ASSE | SECURITIES 2005-10
509 | 03/01/2015) Paydown 38,236 38,236 37,422 37,629 607 0 607 0 38,236 0 0 0 468 | .12/25/2034 | 1FM..
CORP BOND BACKED CTF AMERICAN GEN
CORPT Ll 03/15/2015) Redemption ~ 100.0000 200,791 200,791 241,994 209,612 (1,153) 0 (1,153) 0 208,460 0 (7,668) (7,668) 8,157 |.09/15/2017 | 2FE.......
TAL ADVANTAGE LLC 2013-2A A 3.550% 11/.] ..... 03/20/2015| Paydown 62,500 62,500 62,473 62,474 26 0 26 0 62,500 0 0 0 370 |.11/20/2038 | 1FE.......
TENASKA GEORGIA PARTNERS SENIOR
SECURED .. 02/01/2015] Redemption  100.0000. 75,000 75,000 79,562 77,832 9) 0 9) 0 77,823 0 (2,823) (2,823) 3,563 |.02/01/2030 | 2FE.......
TPMT 2015-1 A1 3.250% 10/25/53...........ccccrers | e 03/25/2015) Paydown 201,297 201,297 206,967 0 (5,670) 0 (5,670) 0 201,297 0 0 0 912 |.10/25/2053 | 1FE.......
IKISIATE GEN AND |RANS ASSN 144A PASS
L [ 01/31/2015] Redemption ~ 100.0000.. 490,300 490,300 490,300 490,300 0 0 0 0 ...490,300 0 0 0 .01/31/2018 | 1FE.......
TRINITY RAIL LEASING Il LP 2003-1A A....ccovee | e 03/12/2015) Redemption ~ 100.0000........ccce. | coeeervrvevrmmrmmmererrenns | wovmrrrneens 131,319 | e 131,319 | s 131,319 | v 131,319 0 0 0 0 ..131,319 0 0 0 .11/12/2026 | 1FE.......
TRINITY RAIL LEASING LP 2010-1AA 5.19.....| ... 03/16/2015| Paydown 40,540 40,540 40,540 40,540 0 0 0 0 40,540 0 0 0 352 |.10/16/2040 | 1FE.......
TRINITY RAIL LEASING LP 2012-1A A1 2.2..... 1 ..... 03/15/2015| Paydown 44,234 44,234 44,234 44,234 0 0 0 0 44,234 0 0 0 164 |.01/15/2043 | 1FE.......
2020 CALAMUS CUUR | LLC LEASE BACKED
PASS .. 03/10/2015] Redemption  100.0000. 41,454 41,454 41,454 41,454 0 0 0 0 41,454 0 0 0 415 |.05/10/2025 | 2...........
UNITED CAPITAL MARKETS 2003-A 2.300% 1] ..... 03/25/2015| Paydown 0 0 9,764 9,538 (9,538) 0 (9,538) 0 0 0 0 0 1,573 | .11/08/2027 | 1FE.......
UNIFAC VI SENIUK SECURED NUTES
5000% 03/02/2015] Redemption  100.0000. 36,300 36,300 14,520 14,520 0 0 0 0 14,520 0 21,780 21,780 336 |.05/31/2020 | 5...........
ARMY LODGING FUND SENIUK SECURED
NOTES | 03/23/2015] Redemption ~ 100.0000. 62,281 62,281 62,281 62,281 0 0 0 0 62,281 0 0 0 546 |.09/23/2030 | 1...........
WAIERFURD 3 FUG-ENTERGY  8.090%
o021 L 01/02/2015] Redemption ~ 100.0000. 205,561 205,561 205,561 205,561 0 0 0 0 205,561 0 0 0 8,315 |.01/02/2017 | 2FE.......
WASHING | UN MU | UAL 2003-AK11 B1
2423% e 03/01/2015] Paydown 24,671 24,671 17,828 19,404 8 0 8 0 19,412 0 5,259 5,259 101 ].10/25/2033 | 1FM..
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| WASHING TON MUTUAL Z003-ST3 ZZAT
92922F KF 4]5000 03/01/2015| Paydown 43,108 43,108 43,620 43,132 0 () 0 ) 0 43,130 0 (21) (21) 322 |.12/25/2018 | 1FM......
WASHING | ON MU | UAL 2003-AR12 B1
92922F KX 5|2400% 03/01/2015| Paydown 24,512 24,512 18,607 18,607 0 62 0 62 0 18,669 0 5,842 5,842 98 |.02/25/2034 | 1FM......
WASHING | ON MU | UAL 2004-51 1A6 5.500%
92922 tw 60 | 02/01/2015| Paydown 145,036 145,036 143,953 45,036 0 0 0 0 0f.....145036 0 0 0 1,209 |.03/25/2034 | 1FM.....
949456 AA 5| WELKRESORTSLLC 2013-AA 3.100% 03/15{ ..... 03/15/2015| Paydown 254,590 254,590 254,555 254,585 0 5 0 5 0 254,590 0 0 0 1,291 |.03/15/2029 | 1FE.......
CVS CURF URED LEASE BAUK PASS THRU
94978# AH OJCERT .. 03/10/2015| Redemption ~ 100.0000 61,836 61,836 61,836 61,836 0 0 0 0 0 61,836 0 0 0 778 1.01/10/2024 | 2...........
94978# AJ 6| HY-VEE INC CRD TN LEASE 7.420% 10/05/2..] ..... 03/05/2015| Redemption ~ 100.0000 40,897 40,897 40,897 40,897 0 0 0 0 0 40,897 0 0 0 507 |.10/05/2021 | 1...........
HUGHES SUPPLY INC PASS THRUUGH CEK |
o4978# BY 2|5 .. 03/10/2015| Redemption ~ 100.0000 47,927 47,927 47,927 47,927 0 0 0 0 0 47,927 0 0 0 421 1.05/10/2019 | 1...........
94978# JE 8| ZC AVIATION 2014 CLASS A-1 3.620% 09/1... | ..... 03/16/2015| Redemption  100.0000 52,959 52,959 52,959 52,959 0 0 0 0 0 52,959 0 0 0 320 |.09/15/2024 | 2FE.......
94978# JG 3| ZC AVIATION 2014 CLASS A-1 3.620% 10/1... | ..... 03/11/2015| Redemption ~ 100.0000 53,171 53,171 53,171 53,171 0 0 0 0 0 53,171 0 0 0 321 |.10/11/2024 | 2FE......
94980K AG 7| WELLS FARGO MBS 2004-4 A7 5.500% 05/25| ..... 03/01/2015| Paydown 16,999 16,999 15,791 16,894 0 5 0 5 0 16,899 0 100 100 156 |.05/25/2034 | 1FM......
94982W BB 9| WELLS FARGO MB TRST 2005-9 2A8 5.500. | ..... 03/01/2015| Paydown 1,966 1,966 1,867 1,942 0 0 0 0 0 1,942 0 24 24 22 |.10/25/2035 | 1FM......
WELLS FARGU MUK I BACKED SEC 2006-8
949838 AS 1|A5 03/01/2015f Paydown............ccccccceveccecvccvccniens | covvmsmssenscssssscscccsccas | s M1.214 | 116,159 | ..o 101,929 | oo 108,855 0 5 0 5 0f.......108,860 0 2,354 2,354 1,242 |.07/25/2036 | 1FM......
WESIGAIE RESUKIS 2012-2AA 3.U0U%
96032T AA  4]01/2 E...| 03/01/2015] PaydOWN...........cccvvvvveerrrrenrerreseerenss | covvererrrerenernreneneneees | cvvvesessse 117,825 | coovevererens ARA: 7.7 [— 17,825 | oo 117,825 0 0 0 0 0f....117.825 0 0 0 592 |.01/20/2025 | 1FE.......
WESIGAIE RESURIS 2014-1A A 2.150%
96032X AA 5122 03/01/2015{ Paydown 340,777 340,777 339,473 339,547 0 1,230 0 1,230 0 340,777 0 0 0 1,187 | .12/20/2026 | 1FE......
WESIGAIE RESURIS 2014-1A B 3.250%
96032X AB 3122 03/01/2015f Paydown............ccccccecvuccevvccvccriers | covvevmssenscssssscsicssccas | s 136,311 | oo 136,311 | e 136,135 | coovvvvvee 136,127 0 184 0 184 0f.....136311 0 0 0 718 |.12/20/2026 | 2AM......
WESIGAIE RESURIS 2019-1A A Z./50%
960338 AA 2|052 03/01/2015{ Paydown 89,694 89,694 89,663 0 0 31 0 31 0 89,694 0 0 0 34 |.05/20/2027 | 1FE.......
WESIGAIE RESURIS 2015-1A B 3.500%
960338 AC 8|052 03/01/2015{ Paydown 44,847 44,847 44,783 0 0 64 0 64 0 44,847 0 0 0 22 |.05/20/2027 | 2AM......
WES | VAGU CURF DEBENIURES  7.650%
961548 AQ 7(03115 | 03/15/2015| Redemption  100.0000. 992,000 992,000 | ........ 1,010,600 | .......... 1,001,986 0 (130) 0 (130) 0f .. 1,001,856 0 (9,856) (9,856) 37,944 |.03/15/2027 | 2FE.......
WINWAIER MUK | GAGE LUAN [RUS | 2014-1
97652 AA  9|A1 03/01/2015f Paydown............ccccccccevecvecvccvccriccs | covvevmsssescsssssssicssciss | i 191,214 | v 191,214 | .. 197,667 | coovvvvvee 197,425 0 (6,211) 0 (6,211) 0f......191214 0 0 0 1,134 |.06/27/2044 [ 1FM......
WINWAIER MUK | GAGE LUAN [RUS | 2015-1
97652T AD 5|A4 03/01/2015{ Paydown 98,629 98,629 .100,802 0 0 (2,173) 0 (2,173) 0 98,629 0 0 0 288 |.01/20/2045 | 1FE......
WYNN LAS VEGAS LLU/CURP 144A  5.500%
983130 AV 703 |.. 02/13/2015{ Deutsche Bank Securities............ | ccoouvecsccicviccicvccens | vovevene 1,001,250 | .........1,000,000 | .......... 1,000,000 0 0 0 0 0 0f .. 1,000,000 0 1,250 1,250 153 |.03/01/2025 | 3FE.......
G0620B AB 4| ATLAS2014-1A 4.875% 12/15/30.................... | ..... 03/15/2015| Redemption  100.0000. 36,400 36,400 36,400 0 0 0 0 0 0 36,400 0 0 0 148 |.01/15/2031 | 1Z.........
NOKIEL NEITWOURKS 2001-1 NUTE 11.629%
65656M AA 9|08/ A...] 03/12/2015| Paydown 28,164 28,164 19,336 24,161 0 4,003 0 4,003 0 28,164 0 0 0 548 |.08/09/2016 | 6FE.......
89346D AD 9| TRANSALTACORP 4.750% 01/15/15............... A...] 01/15/2015| Maturity 650,000 650,000 648,590 649,989 0 1 0 1" 0 650,000 0 0 0f......15438 | .01/15/2015 | 2FE.......
AUS| & NZ BANKING GROUP 144A  3./UU%
05252A AM 3|01 F... ] 01/13/2015) MatUrity.........ooooovveveeveeivvveiinnniiinnnnns | e | s 4,000,000 | ..........4,000,000 | ....... 4,176,720 | ......... 4,001,400 0 (1,400) 0 (1,400) 0 f . 4,000,000 0 0 0 ......74,000 |.01/13/2015 | 1FE.......
12479L  AA 8| CAI2012-1AA2012-1AA 3.470% 10/25/2....... F...] 03/25/2015] Paydown 75,000 75,000 74,984 74,987 0 13 0 13 0 75,000 0 0 0 434 |.10/25/2027 | 1FE.......
26971H AA  O0|EAGLELTD 2014-1A A1 2.570% 12/15/39........ F...] 03/15/2015] Paydown 312,500 312,500 312,450 312,451 0 18 0 18 0 312,469 0 31 31 1,249 | .12/15/2039 | 1FE......
26971H AC  6|EAGLELTD 2014-1AB 5.290% 12/15/39.......... F...] 03/15/2015] Paydown 31,250 31,250 31,445 0 0 (195) 0 (195) 0 31,250 0 0 0 326 |.12/15/2039 | 3AM......
26971H AC  6|EAGLELTD 2014-1AB 5.290% 12/15/39.......... F...] 01/15/2015] Paydown 15,625 15,625 15,723 0 0 (98) 0 (98) 0 15,625 0 0 0 60 |.12/15/2039 | 3FE.......
37952U AD 5| SEACO CONTAINER 2014-1AA1 3.190% 07/ | F...| 03/17/2015| Paydown 62,500 62,500 62,487 62,488 0 0 0 0 0 62,488 0 12 12 332 |.07/17/2029 | 1FE......
MILES | UNE AVIATION HULDCU NU 8 SERIES
59934# AA 1]A- F...] 02/17/2015] Redemption  100.0000 3,000,000 | ..........3,000,000 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0 0 0 326,901 |.12/19/2020 | 2...........
MILES I UNE AVIATIUN HULDGU NU 8 SERIES
59934# AD 5|A- F...| 02/17/2015] Redemption ~ 100.0000............ | covvvvvevevvvcrceencrecerens | s 7,000,000 | ..........7,000,000 | .......... 7,000,000 | .......... 7,000,000 0 0 0 0 (U I 7,000,000 0 0 0f.... 2,128,611 |.12/19/2023 | 2...........
65535H AA 7| NOMURA HOLDINGS INC 5.000% 03/04/15.... | F...| 03/04/2015| Maturity..............ccccoveevvrerereeerecereeces | coveviccvevicivivavirivanins | v 2,000,000 2,000,000 2,016,260 2,000,618 0 (618) 0 (618) 0 2,000,000 0 0 0 50,000 |.03/04/2015 | 2FE.......
OMEGA LEASING LLC GUARANTOR ROLLS
68210+ AC 7|ROYCE R.. | 01/12/2015 Redemption  100.0000 15,949 15,949 15,949 15,949 0 0 0 0 0 15,949 0 0 0 238 |.07/12/2016 | 1...........
879403 AS 2| TELEFONOS DE MEXICO SA 5.500% 01/27/15| F... | 01/27/2015] MAtUTIY........oovvevevveevevermvnvevieneennenens | evvernneeneeresenneesesesese | s 9,750,000 | .........9,750,000 | .......... 9,682,968 | ........ 9,749,369 0 631 0 631 0 9,750,000 0 0 0 268,125 |.01/27/2015 | 1FE.......
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88165F AG 7| TEVA PHARMACEUTICALS 2.950% 12/18/22. | F...| 02/27/2015| Redemption ~ 101.3240.........cc.. | ccovermvvevremrevrrernenns | cevvvenens 1,229,060 | .........1,213,000 [ .......... 1,210,598 | .......... 1,211,032 0 35 0 35 (VN IO 1,211,067 0 17,993 17,993 6,859 |.12/18/2022 | 1FE.......
IEVA PHARMACEU I ICAL INDUS I RIES
88166 AA  1]3.650% F...| 02/27/2015] Redemption ~ 106.2850........ccc.. | coovervrvveruvrremnvcrrenis | v 1,752,640 | .........1,649,000 [ .......... 1,665,490 | .......... 1,661,369 0 (252) 0 (252) 0] 1,661,117 0 91,523 91,523 | ........... 17,889 [ 11/10/2021 | 1FE......
88314R  AA 4| TEXTAINER MARINE CONTAINERS 2013-1A A | R.. | 03/20/2015| Paydown 50,000 50,000 49,744 49,776 0 224 0 224 0 50,000 0 0 0 325 1.09/20/2038 | 1FE.......
88314R  AC 0| TEXTAINER MARINE CONTAINERS 2014-1A A | F... | 03/20/2015| Paydown 62,500 62,500 62,479 62,479 0 21 0 21 0 62,500 0 0 0 341 |.10/20/2039 | 1FE.......
KISE 2U14-1 A ASSE | BAGKED SECURED
G7572L AB 5| TERM F...| 03/15/2015] Redemption  100.0000. 92,709 92,709 94,679 94,513 0 (27) 0 27) 0 94,486 0 (1,777) (1,777) 663 |.02/15/2021 | 1FE.......
SAGE GROUP PLC SRNOIE 4.390%
G7866# AB  3|03/11/15 F...] 03/11/2015| Maturity. 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0] ...43,900 |.03/11/2015 [ 2.....
NASSAU AIRPUR | DEVELUPMEN | CU
P7077@ AF _ 1]7.000% 1 F...] 03/31/2015] Redemption _ 100.0000.......... 35,000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 0 0 613 | .11/30/2033 | 2FE.......
3899999. Total Bonds - Industrial and Miscellaneous .......98683,368 | ... 99,336,682 | ........ 98,242,501 | ....... 89,183,442 482 21,045 0 21,527 0. 98,272,217 0 f . 1,166,268 | .........1,166,268 | ........ 3,728,305 XXX XXX
8399997. Total Bonds - Part 4 ...108,376.002 | .....109.029,316 | ..... 107,987,031 | ....... 98,936,378 482 (65,716) 0 (65.234) 0. 107,957,167 0. . 1173951 ) ... 1173961 [ ... 3,847,158 XXX XXX
8399999. Total Bonds, +...108,376,002 | .....109,029,316 | ...... 107,987,031 | ...... 98,936,378 482 (65,716) 0 (65.234) 0. 107,957,167 0. 1173951 ] ... 1173961 | ... 3,847,158 XXX XXX
Common Stocks - Industrial and Miscellaneous
743674 10 3| PROTECTIVE LIFE CORP. | ..... | 02/02/2015' Direct 7,000 XXX 2,204 6,965 (4,761) 0 2,204 0 4,796 4,796 0 XXX
9099999. Total Common Stocks - Industrial and Miscellaneou: 7,000 XXX 2204 6,965 (4,761) 0 2,204 0 4,796 4,796 0 XXX XXX
9799997 Total Common Stocks - Part 4 7,000 XXX 2,204 6,965 (4.761) 0 2,204 0 4796 479 0 XXX XXX
9799999. Total Common Stocks 7,000 XXX 2,204 6,965 (4.761) 0 2,204 0 4796 479 0 XXX XXX
9899999. Total Preferred and Common Stocks. 7,000 XXX 2,204 6,965 (4,761) 0 2,204 0 4,796 4,796 0 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. ......108,383,002 XXX .. 107,989,235 | ........ 98,943 343 69.995) | .00 | e 107,959,371 1178747 | ... AA78 747 | ....... 3,847,158 XXX XXX

(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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Put Options
Produc

EURO STOXX 50 PUTS 04/27/2015 Strike tequity

@ 3097 78463$005 SX5E Variable ANNUILIES...........uevevevreevemrereenrereeneens Exhibit5 |risk | BNP Paribas......... KVQR4AN79VEWBJPSK1K14... [ .11/06/2014 | .04/27/2015 | ......... 901 | ..... 2,790,397 | ...3,097.0000 | ......... 188,756 0 0 2,864 | ... 2,864 | .....(148,450) (25,748) 0 0 |N/A N/A.
Produc

EURO STOXX 50 PUTS 05/26/2015 Strike tequity

@ 3097 78463$006 SX5E Variable ANNUILIES............evevevreerevrersenrereeeeens Exhibit5 |risk | BNP Paribas......... KVQR4AN79VEWBJPSK1K14... [ .11/06/2014 | .05/26/2015 | ......... 901 | ..... 2,790,397 | ....3,097.0000 225,883 0 0 10,864 | oo | v 10,864 |.....(176,234) | .......(30,811) 0 0 |N/A N/A
Produc

EURO STOXX 50 PUTS 06/26/2015 Strike tequity

@ 3097 784635007 SX5E Variable ANNUILIES...........veverevreerenrereenrereeneens Exhibit5 |risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .06/26/2015 | ......... 901 | ... 2,790,397 | ...3,097.0000 | ......... 247,049 0 0 22971 |.... 22971 |.....(186,407) (33,700) 0 0 |N/A N/A.
Produc

EURO STOXX 50 PUTS 07/27/2015 Strike tequity

@ 3097 784635008 SX5E Variable ANNUILIES...........vevevevreerevrereenrereeneene Exhibit5 |risk | BNP Paribas......... KVQR4AN79VEWBJPSK1K14... [ .11/06/2014 | .07/27/2015 | ......... 901 | ..... 2,790,397 | ...3,097.0000 | ......... 261,969 0 0 34,367 | . | oo 34,367 | ......(192,508) (35,742) 0 0 |N/A N/A
Produc

EURO STOXX 50 PUTS 08/26/2015 Strike tequity

@ 3097 784635009 SX5E Variable ANNUILIES........cvooevevvrrrersssivereenes Exhibit5 [ risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .08/26/2015 | ......... 901 | ...... 2,790,397 | ...3,097.0000 | ......... 273,766 0 0 45215 | oo | v 45215 |.....(196,230) | .......(37,352) 0 0 [N/A N/A.
Produc

EURO STOXX 50 PUTS 09/28/2015 Strike tequity

@ 3097 784635010 SX5E Variable ANNUILIES...........veverevreerevrereenrereeseene Exhibit5 |risk | BNP Paribas......... KVQR4AN79VEWBJPSK1K14... [ .11/06/2014 | .09/28/2015 | ......... 901 | ..... 2,790,397 | ...3,097.0000 | ......... 288,339 0 0 56,212 |..... 56,212 | ......(201,484) (39,337) 0 0 [N/A N/A
Produc

EURO STOXX 50 PUTS 10/26/2015 Strike tequity

@ 3097 784635011 SX5E Variable ANNUILIES.......ccvoeevevverrersssniernens Exhibit5 [risk | BNP Paribas......... KVQRAN79VEWBJPSK1K14... [ .11/06/2014 | .10/26/2015 | ......... 901 | ...... 2,790,397 | ...3,097.0000 | ......... 301,177 0 0 65,758 | oo | coreend 65,758 |......(205428) | .......(41,088) 0 0 [N/A N/A.
Produc

EURO STOXX 50 PUTS 11/25/2015 Strike tequity

@ 3227.75 784638012 SX5E Variable ANNUIIES.......ccvoeevevvvrrerssiiernenes Exhibit5 [ risk | BNP Paribas......... KVQRAN79VEWBJIPSK1K14... | .11/26/2014 | .11/25/2015 | ......... 864 | ... 2,788,992 | ....3,228.0000 306,551 0 0 96,828 | ..... | covve: 96,828 | ......(249,061) | .......(43,765) 0 0 [N/A N/A
Produc

FTSE 100 PUTS 04/27/2015 Strike @ tequity

6549.9 50424$005 UKX Variable ANNUIIES.......vcvceevevvrererecssiiiveenes Exhibit5 [risk | BNP Paribas......... KVQRAN79VEWBJPSK1K14... [ .11/06/2014 | .04/27/2015 | ......... 583 | ... 3,818,650 | ....6,550.0000 | ... 256,355 0 0 36,452 | ... | v 36,452 |.....(191,294) | .......(17,046) 0 0 [N/A N/A
Produc

FTSE 100 PUTS 05/26/2015 Strike @ tequity

6549.9 50424$006 UKX Variable ANNUIIES.......vcvoeevevveerrrecssiiiveenes Exhibit5 [ risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .05/26/2015 | ......... 583 | ... 3,818,650 | ....6,550.0000 289,158 0 0 84,811 | .o | v 84,811 |.....(182,127) | .......(19,227) 0 0 [N/A N/A
Produc

FTSE 100 PUTS 06/26/2015 Strike @ tequity

6549.9 50424$007 UKX Variable ANNUIIES.......vcveeevevvrererecssiivireenes Exhibit5 [ risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .06/26/2015 | ......... 583 | ... 3,818,650 | ....6,550.0000 | ... 317,102 0 0 124,392 | .o | . 124,392 | .....(177,147) | .......(21,094) 0 0 [N/A N/A
Produc

FTSE 100 PUTS 07/27/2015 Strike @ tequity

6549.9 50424$008 UKX Variable ANNUIIES.......vcveeevevvrererssssiiiveenes Exhibit5 [ risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .07/27/2015 | ......... 583 | ... 3,818,650 | ....6,550.0000 335,934 0 0 150,217 | e | covee 150,217 | ......(173,995) (22,341) 0 0 [N/A N/A
Produc

FTSE 100 PUTS 08/26/2015 Strike @ tequity

6549.9 50424$009 UKX Variable ANNUIIES......cccveeevevvrereresssniveennes Exhibit5 [risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .08/26/2015 | ......... 583 | ... 3,818,650 | ....6,550.0000 | ... 373,597 0 0 189,919 [ | v 189,919 |.....(172,791) | ........(24,846) 0 0 [N/A N/A
Produc

FTSE 100 PUTS 09/28/2015 Strike @ tequity

6549.9 50424$010 UKX Variable ANNUIIES............coovesrevrrrrrrssssrnes Exhibit5 [ risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .09/28/2015 | ......... 583 | ... 3,818,650 | ....6,550.0000 393,644 0 0 215,169 | ... | oo 215,169 | .....(169,429) (26,183) 0 0 [N/A N/A
Produc

FTSE 100 PUTS 10/26/2015 Strike @ tequity

6549.9 50424$011 UKX Variable ANNUILIES...........cccereserevrrrrrrssssrnes Exhibit5 | risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .11/06/2014 | .10/26/2015 | ......... 583 | ... 3,818,650 | ....6,550.0000 | ... 411,868 0 0 236,853 | ..... | weove 236,853 | .....(167,512) | ........(27,395) 0 0 [N/A N/A
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Description

Description of ltems(s) Hedged, Used for

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,

R

ate of Index
Received
(Paid)

"

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/Ad
Carrying

justed
Value

15

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

Income Generation or Replicated

FTSE 100 PUTS 11/25/2015 Strike @
6735.771 504248012 UKX

NASDAQ 100 PUTS 10/13/2015 Strike @
3905.80 739358059

NASDAQ 100 PUTS 10/13/2015 Strike @
4039.65 739358047

NASDAQ 100 PUTS 10/26/2015 Strike @
4153.73 739358060

NASDAQ 100 PUTS 10/26/2015 Strike @
4163.74 739358061

NASDAQ 100 PUTS 11/12/2015 Strike @
4192.50 739358062

NASDAQ 100 PUTS 11/25/2015 Strike @
4300.58 739358063

NASDAQ 100 PUTS 12/10/2015 Strike @
4288.38 739355064

NASDAQ 100 PUTS 4/13/2015 Strike @
3905.80 739358053

NASDAQ 100 PUTS 4/13/2015 Strike @
4039.65 739355041

NASDAQ 100 PUTS 4/27/2015 Strike @
4042.39 739358030

NASDAQ 100 PUTS 4/27/2015 Strike @
4047.05 739358006

NASDAQ 100 PUTS 4/27/2015 Strike @
4053.58 739355018

NASDAQ 100 PUTS 5/11/2015 Strike @
3905.80 739358054

NASDAQ 100 PUTS 5/11/2015 Strike @
4039.65 739355042

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

BNP Paribas.........

BNP Paribas.........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

KVQR4AN79VEWBJPSK1K14...

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNX0JLX3X63JNB8S....

ANGGYXNX0JLX3X63JNBS....

KVQR4AN79VEWBJPSK1K14...

KVQRAN79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

KVQR4N79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

11/26/2014

.10/10/2014

.10/08/2014

.11/05/2014

.11/05/2014

111212014

.12/01/2014

1211112014

.10/10/2014

.10/08/2014

.09/30/2014

.09/26/2014

.09/29/2014

.10/10/2014

.10/08/2014

1112512015

.10/13/2015

.10/13/2015

.10/26/2015

.10/26/2015

111212015

1112512015

1211012015

.04/13/2015

.04/13/2015

0412712015

10412712015

.04/27/2015

.05111/2015

.05111/2015

...... 3,819,312

......... 699,174

698,920

......... 702,026

...... 1,399,104

...... 1,400,462

...... 2,098,888

...... 1,397,888

......... 699,174

698,920

......... 699,266

......... 700,131

......... 701,342

......... 699,174

......... 698,920

6,736.0000

....3,906.0000

....4,040.0000

4,154.0000

....4,164.0000

...4,193.0000

...4,301.0000

....4,288.0000

....3,906.0000

....4,040.0000

....4,042.0000

....4,047.0000

....4,054.0000

....3,906.0000

....4,040.0000

......... 428,351

55,090

3

22,036

322,036

17,837

22,398

22,398

52,429

52,710

28,347

28,347

......... 105,421

......... 104,300

......... 155,190

......... 107,240

....37,590

57,617

63,453

1

15,406

77,907

176

......... 63,453

....... 115,406

35,070

36,959

607

2,213

607

2,213

36,891

2,383

2,383

36,470

2,475

2,475

....40,601

....38,009

2,287

2,287

4,192

4,192

.....(183,102)

........ (12,903)

........ (14,686)

........ (16,063)

(25,726)

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

(32,373)

(32,709)

N/A

N/A,

........ (49,546)

(32,682)

N/A

N/A

N/A

N/A

........ (12,096)

........ (16,244)

........ (15,884)

........ (16,687)

........ (16,875)

........ (13,244)

........ (16,403)

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
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Description

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

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index

Received
(Paid)

"

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

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference
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23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

NASDAQ 100 PUTS 5/26/2015 Strike @
4042.39 73935$031

NASDAQ 100 PUTS 5/26/2015 Strike @
4047.05 739358007

NASDAQ 100 PUTS 5/26/2015 Strike @
4053.58 739358019

NASDAQ 100 PUTS 6/11/2015 Strike @
3905.80 739358055

NASDAQ 100 PUTS 6/11/2015 Strike @
4039.65 739358043

NASDAQ 100 PUTS 6/26/2015 Strike @
4042.39 739358032

NASDAQ 100 PUTS 6/26/2015 Strike @
4047.05 739358008

NASDAQ 100 PUTS 6/26/2015 Strike @
4053.58 739358020

NASDAQ 100 PUTS 7/13/2015 Strike @
3905.80 739358056

NASDAQ 100 PUTS 7/13/2015 Strike @
4039.65 739355044

NASDAQ 100 PUTS 7/27/2015 Strike @
4042.39 739358033

NASDAQ 100 PUTS 7/27/2015 Strike @
4047.05 739355009

NASDAQ 100 PUTS 7/27/2015 Strike @
4053.58 739355021

NASDAQ 100 PUTS 8/11/2015 Strike @
3905.80 739358057

NASDAQ 100 PUTS 8/11/2015 Strike @
4039.65 739355045

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

KVQR4AN79VEWBJPSK1K14...

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNX0JLX3X63JNB8S....

KVQR4N79VEW8JPSK1K14...

ANGGYXNXO0JLX3X63JN8G....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

KVQR4N79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

.09/30/2014

.09/26/2014

.09/29/2014

.10/10/2014

.10/08/2014

.09/30/2014

.09/26/2014

.09/29/2014

.10/10/2014

.10/08/2014

.09/30/2014

.09/26/2014

.09/29/2014

.10/10/2014

.10/08/2014

.05/26/2015

.05/26/2015

.05/26/2015

.06/11/2015

.06/11/2015

.06/26/2015

.06/26/2015

.06/26/2015

.07/13/2015

.07/13/2015

072712015

072712015

0712712015

.08/11/2015

.08/11/2015

......... 699,266

......... 700,131

701,342

......... 699,174

......... 698,920

......... 699,266

......... 700,131

......... 701,342

......... 699,174

698,920

......... 699,266

......... 700,131

......... 701,342

......... 699,174

......... 698,920

4,042.0000

....4,047.0000

....4,054.0000

3,906.0000

....4,040.0000

....4,042.0000

....4,047.0000

....4,054.0000

....3,906.0000

....4,040.0000

....4,042.0000

....4,047.0000

....4,054.0000

....3,906.0000

....4,040.0000

....40,249

39,972

6,244

6,244

6,469

6,469

39,411

6,626

6,626

....43,680

...41,159

....43,259

..43,121

42,421

....46,760

44,169

....45,709

...45,991

...45,291

....49,490

.....46,900

5,588

5,588

8,489

8,489

10,599

10,652

10,845

8,997

......... 10,599

......... 10,652

8,997

12,543

14,080

14,460

14,677

11,999

15,962

12,543

......... 14,460

......... 14,677

........ (15,615)

........ (16,365)

........ (16,507)

........ (13,419)

........ (15,996)

........ (14,832)

........ (15,920)

........ (16,040)

........ (13,321)

........ (15,568)

........ (14,394)

........ (15,536)

........ (15,642)

........ (13,188)

........ (15,248)

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

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A




€9030

Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

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

NASDAQ 100 PUTS 8/26/2015 Strike @
4042.39 73935$034

NASDAQ 100 PUTS 8/26/2015 Strike @
4047.05 739358010

NASDAQ 100 PUTS 8/26/2015 Strike @
4053.58 739358022

NASDAQ 100 PUTS 9/11/2015 Strike @
3905.80 739358058

NASDAQ 100 PUTS 9/11/2015 Strike @
4039.65 739355046

NASDAQ 100 PUTS 9/28/2015 Strike @
4042.39 739358035

NASDAQ 100 PUTS 9/28/2015 Strike @
4047.05 739358011

NASDAQ 100 PUTS 9/28/2015 Strike @
4053.58 73935$023

NIKKEI 225 PUTS 04/27/2015 Strike @
16881.82 740163005 NKY

NIKKEI 225 PUTS 05/26/2015 Strike @
16881.82 740163006 NKY

NIKKEI 225 PUTS 06/26/2015 Strike @
16881.82 74016007 NKY

NIKKEI 225 PUTS 07/27/2015 Strike @
16881.82 740163008 NKY

NIKKEI 225 PUTS 08/26/2015 Strike @
16881.82 740163009 NKY

NIKKEI 225 PUTS 09/28/2015 Strike @
16881.82 740163010 NKY

NIKKEI 225 PUTS 10/26/2015 Strike @
16881.82 740163011 NKY

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index
Received
(Paid)

"

Cumulative
Prior Year(s)

Initial

| Cost of

Premium

(Re

ceived)

Paid

12

Current Year
Initial Cost of
Premium
(Received)
Paid

13

Current Year
Income

14

Book/Ad
Carrying

justed
Value

15

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

KVQR4AN79VEWBJPSK1K14...

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNX0JLX3X63JNB8S....

KVQR4N79VEW8JPSK1K14...

ANGGYXNXO0JLX3X63JN8G....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

.09/30/2014

.09/26/2014

.09/29/2014

.10/10/2014

.10/08/2014

.09/30/2014

.09/26/2014

.09/29/2014

.11/06/2014

.11/06/2014

.11/06/2014

11/06/2014

.11/06/2014

.11/06/2014

.11/06/2014

.08/26/2015

.08/26/2015

.08/26/2015

.09/11/2015

.09/11/2015

.09/28/2015

.09/28/2015

.09/28/2015

0412712015 ....

.05/26/2015] ....

.06/26/2015

0712712015 ....

.08/126/2015 1 ...

.09/28/2015

.10/26/2015] ...

11,851

11,851

...11,851

11,851

11,851

...11,851

11,851

......... 699,266

......... 700,131

701,342

......... 699,174

......... 698,920

......... 699,266

......... 700,131

......... 701,342

..200,068,582

..200,068,582

..200,068,582

..200,068,582

..200,068,582

..200,068,582

..200,068,582

....4,042.0000

....4,047.0000

....4,054.0000

....3,906.0000

....4,040.0000

....4,042.0000

....4,047.0000

....4,054.0000

..16,882.0000

..16,882.0000

..16,882.0000

..16,882.0000

..16,882.0000

..16,882.0000

..16,882.0000

...48,719

...48,651

47,951

52,289

....49,629

...51,029

....51,381

50,749

17,514

17,904

18,138

15,052

19,344

20,429

21,300

21,546

121,039

129,746

139,498

148,206

155,869

168,583

174,155

3,230

18,138

......... 20,429

......... 21,300

3,230

9,167

9,167

16,579

23,380

23,380

29,640

29,640

37,600

42,669

........ (14,313)

........ (15,194)

........ (15,291)

........ (12,992)

........ (14,917)

........ (14,230)

........ (14,887)

........ (14,978)

........ (67,076)

........ (70,136)

........ (72,235)

........ (73392)| ..........

........ (74,130)

........ (77,102)[ ..........

........ (77,196)] ..........

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

(5,092)

N/A

N/A

(5458)

N/A

N/A

(5,869)

N/A

N/A

(6,235)

(6,557)

N/A

N/A

N/A

N/A

(7,092)

(7,326)

N/A

N/A

N/A

N/A
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index

Received
(Paid)

"

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

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

NIKKEI 225 PUTS 11/25/2015 Strike @
17313.4 740168012 NKY

RUSSELL 2000 PUTS 04/27/2015 Strike
@ 1107.33 464283030

RUSSELL 2000 PUTS 04/27/2015 Strike
@ 1116.14 464288006

RUSSELL 2000 PUTS 04/27/2015 Strike
@ 1116.75 464285018

RUSSELL 2000 PUTS 05/26/2015 Strike
@ 1107.33 464289031

RUSSELL 2000 PUTS 05/26/2015 Strike
@ 1116.14 464285007

RUSSELL 2000 PUTS 05/26/2015 Strike
@ 1116.75 464285019

RUSSELL 2000 PUTS 06/26/2015 Strike
@ 1107.33 464285032

RUSSELL 2000 PUTS 06/26/2015 Strike
@ 1116.14 464285008

RUSSELL 2000 PUTS 06/26/2015 Strike
@ 1116.75 464285020

RUSSELL 2000 PUTS 07/27/2015 Strike
@ 1107.33 464285033

RUSSELL 2000 PUTS 07/27/2015 Strike
@ 1116.14 464285009

RUSSELL 2000 PUTS 07/27/2015 Strike
@ 1116.75 464289021

RUSSELL 2000 PUTS 08/26/2015 Strike
@ 1107.33 464285034

RUSSELL 2000 PUTS 08/26/2015 Strike
@ 1116.14 464285010

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

BNP Paribas.........

BNP Paribas.........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

KVQR4AN79VEWBJPSK1K14...

KVQR4AN79VEWBJPSK1K14...

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

KVQRAN79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

ANGGYXNXO0JLX3X63JN8G....

KVQRAN79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

KVQR4N79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

KVQR4N79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNB8S....

11/26/2014

.09/30/2014

.09/26/2014

.09/29/2014

.09/30/2014

.09/26/2014

.09/29/2014

.09/30/2014

.09/26/2014

.09/29/2014

.09/30/2014

.09/26/2014

.09/29/2014

.09/30/2014

.09/26/2014

1112512015

041272015 ......

.04/27/2015] .

041272015 ......

.05/26/2015] ...

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

.05/26/2015 | ......

.06/26/2015] ...

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

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

0712712015 ...

07127120151 ......

0712712015 .......

.08/26/2015 ...

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

....11,552

2,167

2,149

..2,167

2,150

2,149

..2,167

2,150

2,149

..2,167

2,150

2,149

..2,167

2,150

..199,999,776

...... 2,398,869

399,400

...... 2,400,433

...... 2,398,869

...... 2,399,400

...... 2,400,433

...... 2,398,869

...... 2,399,400

400,433

...... 2,398,869

...... 2,399,400

...... 2,400,433

...... 2,398,869

...... 2,399,400

..17,313.0000

....1,107.0000

....1,116.0000

1,117.0000

....1,107.0000

....1,116.0000

....1,117.0000

....1,107.0000

....1,116.0000

....1,117.0000

....1,107.0000

....1,116.0000

....1,117.0000

....1,107.0000

....1,116.0000

......... 159,918

......... 164,873

......... 161,762

......... 177,595

......... 173,527

......... 173,990

......... 192,008

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

186,477

202,325

55,676

55,676

2,319

2,319

3,198

3,198

3,237

3,237

11,820

13,110

13,207

24,628

25,766

25,908

......... 13,110

......... 13,207

......... 25,766

25,908

36,169

......... 197,524

......... 197,996

......... 213,595

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

38,541

38,541

38,717

47,942

50,799

........ (75,037)

........ (57,543)

........ (60,987)

........ (61,205)

........ (61,813)

........ (65,357)

(65,541)

(3,153)

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

........ (64,234)

........ (67,517)

........ (67,676)

........ (64,288)

........ (68,590)

........ (68,728)

........ (64,262)

........ (69,074)

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
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index

Received
(Paid)

"

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

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

RUSSELL 2000 PUTS 08/26/2015 Strike
@ 1116.75 464288022

RUSSELL 2000 PUTS 09/28/2015 Strike
@ 1107.33 464289035

RUSSELL 2000 PUTS 09/28/2015 Strike
@ 1116.14 464288011

RUSSELL 2000 PUTS 09/28/2015 Strike
@ 1116.75 464289023

RUSSELL 2000 PUTS 10/13/2015 Strike
@ 1061.81 464285059

RUSSELL 2000 PUTS 10/13/2015 Strike
@ 1094.51 464285047

RUSSELL 2000 PUTS 10/26/2015 Strike
@ 1169.39 464285060

RUSSELL 2000 PUTS 10/26/2015 Strike
@ 1171.77 464289061

RUSSELL 2000 PUTS 11/12/2015 Strike
@ 1185.13 464285062

RUSSELL 2000 PUTS 11/25/2015 Strike
@ 1158.65 464285063

RUSSELL 2000 PUTS 12/10/2015 Strike
@ 1175.63 464285064

RUSSELL 2000 PUTS 4/13/2015 Strike @
1061.81 46428$053

RUSSELL 2000 PUTS 4/13/2015 Strike @
1094.51 46428$041

RUSSELL 2000 PUTS 5/11/2015 Strike @
1061.81 46428$054

RUSSELL 2000 PUTS 5/11/2015 Strike @
1094.51 464283042

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

BNP Paribas.........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

ANGGYXNX0JLX3X63JN86....

KVQR4AN79VEWBJPSK1K14...

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNXO0JLX3X63JNSG....

ANGGYXNX0JLX3X63JNB8S....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNXO0JLX3X63JN8G....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

. KVQRANT9VEWBJPSK1K14...

KVQR4N79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

.09/29/2014

.09/30/2014

.09/26/2014

.09/29/2014

.10/10/2014

.10/08/2014

.11/05/2014

.11/05/2014

11122014

.12/01/2014

1211112014

.10/10/2014

.10/08/2014

.10/10/2014

.10/08/2014

.08/26/2015 | ......

.09/28/2015 | .....

.09/28/2015 ] .

.09/28/2015 1 .....

10/13/2015] ......

10/13/2015] ......

.10/26/2015 | .....

.10/26/2015] ......

112120151 ...

1112512015 .

1211012015 ......

.04/13/2015] ......

041132015 .......

.05111/2015 .......

.05111/2015] ......

2,149

2,167

2,149

2,260

2,193

2,052

4,096

4,050

4,083

2,260

2,193

2,260

2,193

...... 2,400,433

...... 2,398,869

399,400

...... 2,400,433

...... 2,400,120

...... 2,401,335

...... 2,398,788

...... 4,800,512

...... 4,799,250

7,202,026

...... 4,801,608

...... 2,400,120

...... 2,401,335

...... 2,400,120

...... 2,401,335

1,117.0000

....1,107.0000

....1,116.0000

1,117.0000

....1,062.0000

....1,095.0000

....1,169.0000

....1,172.0000

....1,185.0000

....1,159.0000

....1,176.0000

....1,062.0000

....1,095.0000

....1,062.0000

....1,095.0000

208,569

50,999

50,999

(69,198)

N/A

N/A

225,364

50,044

59,044

......... 219,504

......... 237,127

225,832

63,660

63,881

51,404

61,599

......... 215,045

......... 430,078

......... 427,700

652,320

......... 435,360

......... 161,520

......... 154,326

......... 174,721

......... 167,768

97,492

1

2

97,355

25,000

63,660

......... 61,599

......... 97,492

....... 197,355

225,000

3

08,216

2

33,525

....... 308,216

233,525

47

47

162

3,313

3,313

5,488

5,488

........ (64,525)

........ (68,974)

........ (69,087)

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

(59,354)

........ (64,931)

........ (77,645)

...(156,111)

....(158,822)

...(210,683)

...(143,815)

........ (38,890)

........ (48,864)

........ (47,431)

(56,737)

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
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

RUSSELL 2000 PUTS 6/11/2015 Strike @
1061.81 464285055

RUSSELL 2000 PUTS 6/11/2015 Strike @
1094.51 464285043

RUSSELL 2000 PUTS 7/13/2015 Strike @
1061.81 464283056

RUSSELL 2000 PUTS 7/13/2015 Strike @
1094.51 464283044

RUSSELL 2000 PUTS 8/11/2015 Strike @
1061.81 46428$057

RUSSELL 2000 PUTS 8/11/2015 Strike @
1094.51 464283045

RUSSELL 2000 PUTS 9/11/2015 Strike @
1061.81 46428$058

RUSSELL 2000 PUTS 9/11/2015 Strike @
1094.51 464283046

S&P 500 PUTS 01/03/2017 Strike @
1438.24 78462F$25

S&P 500 PUTS 01/29/2021 Strike @
1286.12 78462F$68

S&P 500 PUTS 01/31/2017 Strike @
1380.71 78462F$26

S&P 500 PUTS 01/31/2018 Strike @
1723.00 78462F$39

S&P 500 PUTS 01/31/2020 Strike @
1380.00 78462F$56

S&P 500 PUTS 02/26/2021 Strike @
1327.22 78462F$69

2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)
Produc
tequity
Variable ANNUILIES...........vevevevreerevrerrenrereeeeens Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .10/10/2014 | .06/11/2015] ......2,260 | ...... 2,400,120 | ....1,062.0000 | ......... 188,395 0 0 11,067 | cooee [ oo 11,067 (52,606) 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUILIES...........veverevreeremrereenrereeneene Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .10/08/2014 | .06/11/2015 ......2,193 | ...... 2,401,335 | ....1,095.0000 | ......... 181,210 0 0 15,624 | oo | e 15,624 | ........ (60,817) 0 0 0 [N/A N/A
Produc
t equity
Variable Annuities.. .| Exhibit5 | risk | Credit Suisse........ ANGGYXNX0JLX3X63JN86.... | .10/10/2014 | .07/13/2015] ......2,260 | ...... 2,400,120 | ....1,062.0000 | ......... 201,595 0 0 20972 | ..... 20,972 (55,771) 0 0 0 [N/A N/A.
Produc
t equity
Variable ANNUILIES...........veverevreerenrereenrereeeeene Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .10/08/2014 | .07/13/2015 ......2,193 | ...... 2,401,335 | ...1,095.0000 | ......... 193,686 0 0 27,468 | ..o | oo 27468 | ....... (63,079) 0 0 0 [N/A N/A.
Produc
t equity
Variable ANNUItIES..............coovvvvvemvervenrereninens Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/10/2014 | .08/11/2015 ......2,260 | ...... 2,400,120 | ....1,062.0000 | ......... 213,349 0 0 30,558 | ..o | cooees 30,558 | ....... (57,671) 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUItIES..............c.covwvvvvvvevirrnreninens Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/08/2014 | .08/11/2015 ......2,193 | ...... 2,401,335 | ....1,095.0000 | .......... 204,475 0 0 38478 | ... | oo 38478 | ....... (64,308) 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUILIES. .........veverevreerevreeeenrereeeeene Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .10/10/2014 | .09/11/2015 ......2,260 | ...... 2,400,120 | ....1,062.0000 225,351 0 0 40,946 | ... oo 40,946 | ........ (58,894) 0 0 0 [N/A N/A.
Produc
t equity
Variable Annuities.. .| Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/08/2014 | .09/11/2015 ......2,193 | ...... 2,401,335 | ...1,095.0000 | ......... 215,044 0 0 50,100 |..... 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUItIES............cccovwvvvververvenrnreninnns Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .12/31/2008 | .01/03/2017 ......... 370 | . 532,060 | ....1,438.0000 | ......... 216,283 0 0 17,741 || 17,741 (3,358) 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUILIES............cocvvvveevemrervirivreninnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .01/29/2021 | ........... VETN - 96,450 | ....1,286.0000 | ..........21,324 0 0 10,369 | .oooo | oo 10,369 | oo 199 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUILIES............cocvevvvevvvvervirivneninnns Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | .12/31/2008 | .01/31/2017 ] ........ 375 | .o 517,875 | ...1,381.0000 | ......... 205,656 0 0 16,240 | .oooo | e 16,240 (3,019) 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUILIES.............ccvvvvvvvemververierennnnns Exhibit5 [risk [ JPMorgan........... 815DZWZKVSZI1NUHU748..... | .12/31/2008 | .01/31/2018 ......... 275 | ... 473,825 | ...1,723.0000 208,728 0 0 41,002 [ .| oo 41,092 (3,081) 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUILIES............cocwvvvvvvevvereinreneeinnns Exhibit5 [ risk [ Barclays Capital... AC28XWWI3WIBK2824319..... | .03/23/2010| .01/31/2020 ......... 15 | s 158,700 | ....1,380.0000 | ...........37,835 0 0 15,746 | ..ooo | oo 15,746 (9) 0 0 0 [N/A N/A
Produc
t equity
Variable ANNUILIES............cocvvvvevvenreieinreneenenns Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .02/26/2021] ........... 95 | s 126,065 | ....1,327.0000 28,446 0 0 14,301 | .o | 14,301 318 0 0 0 [N/A N/A
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)

Produc

S&P 500 PUTS 02/28/2017 Strike @ tequity

1439.00 78462F$27 Variable ANNUILIES...........vevevevreerevrerrenrereeeeens Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .12/31/2008 | .02/28/2017 ] ......... 780 | ...... 1,122,420 | ....1,439.0000 | ......... 455,992 0 0 41,630 [ .o | oo 41,630 (6,972) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 02/28/2018 Strike @ tequity

1653.00 78462F$40 Variable ANNUILIES...........veverevreeremrereenrereeneene Exhibit5 [ risk [ JPMorgan............ 8I5DZWZKVSZI1NUHU748..... | .12/31/2008 | .02/28/2018 ] ......... 450 | ......... 743,850 | ....1,653.0000 320,843 0 0 60,488 | ... | oo 60,488 | ......... (4,494) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 02/28/2020 Strike @ tequity

1380.00 78462F$57 Variable Annuities. .| Exhibit5 | risk [ Barclays Capital... AC28XWWI3WIBK2824319..... | .03/23/2010 | .01/28/2020 ....1,380.0000 21,385 0 0 9,058 |..... 9,058 1" 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 02/29/2016 Strike @ t equity

1383.00 78462F$16 Variable ANNUILIES...........veverevreerenrereenrereeeeene Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .12/31/2008 | .02/29/2016 | .....1,115 | ...... 1,542,045 | ....1,383.0000 | ........ 614,204 0 0 17488 | oo | e 17,488 (9,919) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 03/29/2018 Strike @ t equity

1653.00 78462F$41 Variable ANNUItIES..............coovvvvvemvervenrereninens Exhibit5 [risk [ JPMorgan........... 8I5DZWZKVSZI1NUHU748..... | .12/31/2008 | .03/29/2018 ......... 200 | ........ 330,600 | ....1,653.0000 | ......... 142,403 0 0 27,610 | .| v 27,610 | ......... (1,872) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 03/29/2019 Strike @ t equity

850.00 78462F$49 Variable ANNUItIES..............c.covwvvvvvvevirrnreninens Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .04/21/2009 | .03/29/2019 ......... 800 | ........ 680,000 | ...... 850.0000 | ......... 205,000 0 0 22,816 | ..... 22,816 | ......... (1,638) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 03/31/2017 Strike @ tequity

1423.00 78462F$28 Variable ANNUILIES. .........veverevreerevreeeenrereeeeene Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .12/31/2008 | .03/31/2017 .......... 90 | oo 128,070 | ....1,423.0000 | ..........51,711 0 0 4,901 | ... cereeeennn 901 | (771) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 03/31/2021 Strike @ t equity

1325.83 78462F$70 Variable ANNUItIES............c.coovveveerrvevevrninninnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .03/31/2021 | ......... 155 | ......... 205,530 | ...1,326.0000 | ...........46,387 0 0 23652 | ..... 23,652 582 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 04/27/2015 Strike @ t equity

1979.49 784625018 Variable ANNUItIES............cccovwvvvververvenrnreninnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .09/29/2014 | .04/27/2015 ......1,162 | ...... 2,299,598 | ....1,979.0000 | ......... 113,392 0 0 10,294 | ..o | e 10,294 | ........ (50,087) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 04/27/2015 Strike @ t equity

1982.47 784625006 Variable Annuities. .| Exhibit 5 | risk ANGGYXNXO0JLX3X63JN86.... | .09/26/2014 | .04/27/2015{ ......1,160 299,120 | ....1,982.0000 112,699 0 0 10,717 | ..... 10,717 (50,443) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 04/28/2017 Strike @ t equity

1469.00 78462F$29 Variable ANNUILIES............cocvevvvevvvvervirivneninnns Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | .12/31/2008 | .04/28/2017 ......... 265 | ........ 389,285 | ....1,469.0000 | ......... 159,657 0 0 16,852 | cooeo [ oo 16,852 (2,434) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 04/29/2016 Strike @ t equity

1435.00 78462F$17 2796 Variable ANNUILIES.............ccvvvvvvvemververierennnnns Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .12/31/2008 | .04/29/2016 ......... 385 | ........ 552,475 | ....1,435.0000 225,567 0 0 9,568 | ..... 9,568 (3,721) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 04/30/2018 Strike @ t equity

1129.00 78462F$42 Variable ANNUILIES............cocwvvvvvvevvereinreneeinnns Exhibit5 [ risk [ BNP Paribas........ KVQR4N79VEWBJPSK1K14...| .01/28/2009 | .04/30/2018 ] ......... 170 | oo 191,930 | ....1,129.0000 | ...........68,063 0 0 7,769 | ... crereeennn 1769 | (731) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 04/30/2019 Strike @ t equity

1149.00 78462F$50 Variable ANNUILIES............cocvvvvevvenreieinreneenenns Exhibit5 [ risk [ BNP Paribas........ KVQR4N79VEWBJPSK1K14...| .06/17/2009 | .04/30/2019 ......... 295 | ....... 338,955 | ....1,149.0000 90,323 0 0 20,749 | ... | v 20,749 | ..o (425) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 04/30/2021 Strike @ t equity

1363.61 78462F$71 Variable ANNUILIES............cocvevvevvevrvveinreneeienns Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .04/30/2021] ......... 120 | ......... 163,680 | ....1,364.0000 | ...........37,620 0 0 19,779 | oo | 19,779 547 0 0 0 [N/A N/A
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Description

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

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

9

Notional
Amount

10

Strike Price,
Rate of Index
Received
(Paid)

"

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

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying

Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

89030

S&P 500 PUTS 05/26/2015 Strike @
1979.49 78462$019

S&P 500 PUTS 05/26/2015 Strike @
1982.47 784625007

S&P 500 PUTS 05/28/2021 Strike @
1257.60 78462F$72

S&P 500 PUTS 05/31/2016 Strike @
1499.00 78462F$18 2796

S&P 500 PUTS 05/31/2017 Strike @
1500.00 78462F$30

S&P 500 PUTS 05/31/2017 Strike @
1562.43 78462F$31

S&P 500 PUTS 05/31/2019 Strike @
1149.00 78462F$51

S&P 500 PUTS 06/26/2015 Strike @
1979.49 78462$020

S&P 500 PUTS 06/26/2015 Strike @
1982.47 78462$008

S&P 500 PUTS 06/30/2015 Strike @
1366.40 78462F$09 2054

S&P 500 PUTS 06/30/2016 Strike @
1356.00 78462F$19

S&P 500 PUTS 06/30/2017 Strike @
1547.69 78462F$32

S&P 500 PUTS 06/30/2021 Strike @
1257.60 78462F$73

S&P 500 PUTS 07/27/2015 Strike @
1979.49 78462$021

S&P 500 PUTS 07/27/2015 Strike @
1982.47 78462$009

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Credit Suisse........ ANGGYXNX0JLX3X63JN86....

Credit Suisse........ ANGGYXNXO0JLX3X63JNSG....

Barclays Capital... AC28XWWI3WIBK2824319.....

Societe Generale. O2RNE8IBXP4R0TD8PUA41....

Barclays Capital... AC28XWWI3WIBK2824319.....

BNP Paribas.........

Credit Suisse........ ANGGYXNX0JLX3X63JNBS....

Credit Suisse........ ANGGYXNX0JLX3X63JNBS....

Barclays Capital... AC28XWWI3WIBK2824319.....

Societe Generale. O2RNE8IBXP4R0TD8PUA41....

Barclays Capital... AC28XWWI3WIBK2824319.....

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

Credit Suisse........ ANGGYXNX0JLX3X63JNBS....

Credit Suisse........ ANGGYXNX0JLX3X63JNB8S....

8I5DZWZKVSZIINUHU748.....

KVQR4AN79VEWBJPSK1K14...

.09/29/2014

.09/26/2014

.01/25/2012

.12/31/2008

.12/31/2008

.12/31/2008

.06/17/2009

.09/29/2014

.09/26/2014

.12/31/2008

.12/31/2008

.12/31/2008

.01/25/2012

.09/29/2014

.09/26/2014

.05/26/2015

.05/26/2015

.05/28/2021

.05/31/2016

.05/31/2017

.05/31/2017

.05/31/2019

.06/26/2015

.06/26/2015

.06/30/2015

.06/30/2016

.06/30/2017

.06/30/2021

0712712015

0712712015

2,299,598

2,299,120

1,214,190

......... 622,500

......... 851,290

......... 442,365

2,299,598

2,299,120

554,420

......... 345,780

......... 464,400

......... 781,218

2,299,598

2,299,120

....1,979.0000

....1,982.0000

....1,258.0000

1,499.0000

....1,500.0000

....1,562.0000

....1,149.0000

....1,979.0000

....1,982.0000

....1,366.0000

....1,356.0000

....1,548.0000

....1,258.0000

....1,979.0000

....1,982.0000

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

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

......... 509,129

......... 257,995

362,705

26,014

26,642

54,357

29,819

(46,492)

(46,692)

N/A

N/A

N/A

N/A

2,278

(8872)

N/A

N/A

N/A

N/A

(3,956)

N/A

N/A

......... 117,336

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

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

...... 1,012,004

......... 136,150

......... 196,568

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

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

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

......... 45,873

......... 27,848

6,071

(5,922)

N/A

N/A,

(2,038)

(41,998)

(11,419)

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

......... 25472

......... 87,230

55,045

55,828

N/A

N/A

(3,010)

3,829

N/A

N/A

(40,024)

(40,134)

N/A

N/A

N/A

N/A
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off

Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index

Received
(Paid)

"

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/Ad
Carrying

justed
Value

15

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

S&P 500 PUTS 07/29/2016 Strike @
1356.00 78462F$20

S&P 500 PUTS 07/30/2021 Strike @
1257.60 78462F$74

S&P 500 PUTS 07/31/2015 Strike @
1244.40 78462F$10 2054

S&P 500 PUTS 07/31/2017 Strike @
1562.43 78462F$33

S&P 500 PUTS 07/31/2018 Strike @
1129.00 78462F$45

S&P 500 PUTS 08/26/2015 Strike @
1979.49 78462$022

S&P 500 PUTS 08/26/2015 Strike @
1982.47 784625010

S&P 500 PUTS 08/31/2016 Strike @
1421.00 78462F$21

S&P 500 PUTS 08/31/2017 Strike @
1547.69 78462F$34

S&P 500 PUTS 08/31/2018 Strike @
1129.00 78462F$46

S&P 500 PUTS 08/31/2021 Strike @
1257.60 78462F$75

S&P 500 PUTS 09/28/2015 Strike @
1979.49 78462$023

S&P 500 PUTS 09/28/2015 Strike @
1982.47 78462$011

S&P 500 PUTS 09/29/2017 Strike @
1674.00 78462F$35

S&P 500 PUTS 09/30/2015 Strike @
1258.00 78462F§11 5031

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Societe Generale. O2RNE8IBXP4R0TD8PUA41....

8I5DZWZKVSZIINUHU748.....

JP Morgan............

Barclays Capital... AC28XWWI3WIBK2824319.....

Barclays Capital... AC28XWWI3WIBK2824319.....

BNP Paribas.........

KVQRAN79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

Credit Suisse........

Credit Suisse........

ANGGYXNXO0JLX3X63JN8G....

Societe Generale. O2RNE8IBXP4R0TD8PUA41....

Barclays Capital... AC28XWWI3WIBK2824319.....

. KVQRANT9VEWBJPSK1K14...

8I5DZWZKVSZITNUHU748.....

JP Morgan............

Credit Suisse........ ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNB8S....

Credit Suisse........

Societe Generale. O2RNE8IBXP4R0TD8PUA41....

BNP Paribas........ KVQR4N79VEW8JPSK1K14...

.12/31/2008

.01/25/2012

.12/31/2008

.12/31/2008

.02/05/2009

.09/29/2014

.09/26/2014

.12/31/2008

.12/31/2008

.02/05/2009

.01/25/2012

.09/29/2014

.09/26/2014

.12/31/2008

.12/31/2008

.07/29/2016

.07/30/2021

.07/31/2015

.07/31/2017

.07/31/2018

.08/26/2015

.08/26/2015

.08/31/2016

.08/31/2017

.08/31/2018

.08/31/2021

.09/28/2015

.09/28/2015

.09/29/2017

.09/30/2015

162

160

162

160

......... 739,020

......... 255374

814,820

......... 624,800

......... 491,115

...... 2,299,598

...... 2,299,120

......... 717,605

......... 851,400

242,735

......... 280,534

...... 2,299,598

...... 2,299,120

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

...... 1,232,840

1,356.0000

....1,258.0000

....1,244.0000

1,662.0000

....1,129.0000

....1,979.0000

....1,982.0000

....1,421.0000

....1,548.0000

....1,129.0000

....1,258.0000

....1,979.0000

....1,982.0000

....1,674.0000

....1,258.0000

......... 290,971

coevnenn 15,313

14,191

28,891

28,891

520

520

N/A

N/A

N/A

N/A

303,606

265,607

36,482

......... 167,962

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

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

290,159

22,282

22,282

67,508

68,340

......... 67,508

68,340

359,756

17,503

50,491

82,984

83,041

11,455

32,038

......... 50,491

11,455

32,038

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

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

262,906

......... 448,262

78,864

79,727

43,636

3,247

......... 78,864

......... 79,727

3,247

(2,789)

(3.979)

N/A

N/A

N/A

N/A

(5,143)

N/A

N/A

N/A

N/A,

N/A

N/A

N/A

N/A

N/A

N/A

(673)

N/A

N/A

(5,115)

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 March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

Exchange,

5

Counterparty

or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index

Received
(Paid)

"

Cumulative
Prior Year(s)

Initial

| Cost of

Premium

(Re

ceived)

Paid

12

Current Year
Initial Cost of
Premium
(Received)
Paid

13

Current Year
Income

14

Book/Adjusted

Carrying

Value

15

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

S&P 500 PUTS 09/30/2015 Strike @
1272.00 78462F$12 8431

S&P 500 PUTS 09/30/2016 Strike @
1374.00 78462F$22

S&P 500 PUTS 09/30/2019 Strike @
1370.00 78462F$52

S&P 500 PUTS 09/30/2020 Strike @
1141.20 78462F$64

S&P 500 PUTS 09/30/2021 Strike @
1257.60 78462F$76

S&P 500 PUTS 10/13/2015 Strike @
1920.39 78462$059

S&P 500 PUTS 10/13/2015 Strike @
1965.61 784629047

S&P 500 PUTS 10/26/2015 Strike @
2016.94 784625060

S&P 500 PUTS 10/26/2015 Strike @
2020.44 784625061

S&P 500 PUTS 10/29/2021 Strike @
1257.60 78462F$77

S&P 500 PUTS 10/30/2015 Strike @
1052.00 78462F§13 8431

S&P 500 PUTS 10/30/2020 Strike @
1183.26 78462F$65

S&P 500 PUTS 10/31/2016 Strike @
1388.00 78462F$23

S&P 500 PUTS 10/31/2017 Strike @
1629.00 78462F$36

S&P 500 PUTS 10/31/2019 Strike @
1370.00 78462F$53

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Deutsche Bank.....

Societe Generale.

Credit Suisse........

JP Morgan............

Credit Suisse........

Credit Suisse........

Credit Suisse........

Credit Suisse........

Deutsche Bank.....

Credit Suisse........

Societe Generale.

Societe Generale.

BNP Paribas.........

TLTWFZYICNSX8D621K86.....

O2RNES8IBXP4R0TD8PUA41....

. KVQR4AN79VEWBJPSK1K14...

ANGGYXNXO0JLX3X63JNSG....

8I5DZWZKVSZITNUHU748.....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNXO0JLX3X63JN8G....

ANGGYXNX0JLX3X63JNBS....

ANGGYXNX0JLX3X63JNBS....

8I5DZWZKVSZITNUHU748.....

TLTWFZYICNSX8D621K86.....

ANGGYXNX0JLX3X63JNBS....

O2RNEB8IBXP4ROTD8PU41....

O2RNEB8IBXP4ROTD8PU41....

KVQR4N79VEW8JPSK1K14...

.12/31/2008

.12/31/2008

.01/05/2010

.05/18/2011

.01/25/2012

.10/10/2014

.10/08/2014

.11/05/2014

.11/05/2014

.01/25/2012

.12/31/2008

.05/18/2011

.12/31/2008

.12/31/2008

.01/05/2010

.09/30/2015

.09/30/2016

.09/30/2019

.09/30/2020

.09/30/2021

10/13/2015] ...

10/13/2015 ] ......

.10/26/2015] ....

.10/26/2015] ......

.10/29/2021

.10/30/2015

.10/30/2020

.10/31/2016

.10/31/2017

.10/31/2019

1,198

1,170

1,140

2,217

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

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

328,800

......... 143,412

...... 2,300,160

...... 2,300,220

...... 2,299,380

...... 4,599,540

265,438

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

........... 29,575

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

...... 1,140,300

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

1,272.0000

....1,374.0000

....1,370.0000

1,141.0000

....1,258.0000

....1,920.0000

....1,966.0000

....2,017.0000

....2,020.0000

....1,258.0000

....1,052.0000

....1,183.0000

....1,388.0000

....1,629.0000

....1,370.0000

231,924

329,719

1,362

81,238

42,517

178,249

168,135

163,764

327,986

19,746

29,706

1,960

16,586

68,705

80,374

coereennnn1,362

29,706

corven1,960

......... 68,705

80,374

(2,736)

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

........ (34,036)

(35,418)

N/A

N/A

N/A

N/A,

N/A

N/A

1

2

00,277

02,915

....... 100,277

202,915

78,819

108,202

6,185

31,075

397

31,075

397

2,719

2,719

........ (35,906)

........ (71,937)

26

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

345,759

490,100

103,102

22,696

22,696

(5,260)

N/A

N/A

79,597

38,468

330

N/A

N/A

N/A

N/A
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

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

Schedul
el
Exhibit
Identifier

Type(s
) of
Risk(s)
(a)

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,
Rate of Index
Received
(Paid)

"

Cumulative
Prior Year(s)

Initial

| Cost of

Premium

(Re

ceived)

Paid

12

Current Year
Initial Cost of
Premium
(Received)
Paid

13

Current Year
Income

14

Book/Adjusted

Carrying

Value

15

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectivenes
sat
Inception
and at Year-
end (b)

S&P 500 PUTS 11/12/2015 Strike @
2038.04 784628062

S&P 500 PUTS 11/25/2015 Strike @
2057.13 784628063

S&P 500 PUTS 11/29/2019 Strike @
1370.00 78462F$54

S&P 500 PUTS 11/30/2015 Strike @
1369.00 78462F$14 6815

S&P 500 PUTS 11/30/2016 Strike @
1402.00 78462F$24

S&P 500 PUTS 11/30/2017 Strike @
1644.00 78462F$37

S&P 500 PUTS 11/30/2020 Strike @
1180.55 78462F$66

S&P 500 PUTS 11/30/2021 Strike @
1257.60 78462F$78

S&P 500 PUTS 12/10/2015 Strike @
2050.94 784625064

S&P 500 PUTS 12/29/2017 Strike @
1723.00 78462F$38

S&P 500 PUTS 12/31/2015 Strike @
1361.00 78462F§15 2438

S&P 500 PUTS 12/31/2018 Strike @
850.00 78462F$48

S&P 500 PUTS 12/31/2019 Strike @
1380.00 78462F$55

S&P 500 PUTS 12/31/2020 Strike @
1257.64 78462F$67

S&P 500 PUTS 12/31/2021 Strike @
1257.60 78462F$79

Variable ANNUItIES..........coccvvevveveeicrnerreriiennes

Variable ANNUItIES..........vvrvevveeeerinerrerreeinns

Variable Annuities.

Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns

Variable ANNUItIES..............coovvvvvemvervenrereninens

Variable ANNUItIES..............c.covwvvvvvvevirrnreninens

Variable ANNUILIES..........errevveeeerirerrerreennns

Variable AnNUIties..........ooovvvvvvvvviiirnenreririnnns

Variable AnNUIties.......c.ooovvvvvvveviiirnenreririnnes

Variable Annuities.

Variable AnNUIties..........coovvvvvvveviicinnnrrrisinnes

Variable ANNUIties........c.ooovvvvvvvvvicinnnrrriiinnes

Variable AnNUIties........c.covvvvvveeviiinnnnieriiinnns

Variable ANNUIties........c.coovvvvvvevviiiinnnrnriiinnns

Variable ANNUIties........c.coovvvvvvevviiinnnnieriiinnns

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

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Credit Suisse........

BNP Paribas.........

BNP Paribas.........

Societe Generale.

Societe Generale.

Credit Suisse........

JP Morgan...........

BNP Paribas.........

Barclays Capital...

Barclays Capital...

Barclays Capital...

Credit Suisse........

JP Morgan...........

ANGGYXNX0JLX3X63JN86....

KVQR4AN79VEWBJPSK1K14...

. KVQR4AN79VEWBJPSK1K14...

KVQR4AN79VEWBJPSK1K14...

O2RNESIBXP4ROTD8PU41....

O2RNEB8IBXP4ROTD8PU41....

ANGGYXNXO0JLX3X63JN8G....

8I5DZWZKVSZITNUHU748.....

KVQR4AN79VEW8JPSK1K14...

8I5DZWZKVSZITNUHU748.....

AC28XWWI3WIBK2824319.....

AC28XWWI3WIBK2824319.....

AC28XWWI3WIBK2824319.....

ANGGYXNX0JLX3X63JNBS....

8I5DZWZKVSZITNUHU748.....

111212014

121012014

.01/05/2010

.12/31/2008

.12/31/2008

.12/31/2008

.05/18/2011

.01/25/2012

1211112014

.12/31/2008

.12/31/2008

.04/21/2009

.03/23/2010

.05/18/2011

.01/25/2012

111212015

1112512015

111292019

111302015

.11/30/2016

1113012017

.11/30/2020

1113012021

1211012015

122912017

1213112015

123112018

121312019

1213172020

1213172021

257

354

243

600

...... 4,599,766

...... 6,899,178

205,500

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

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

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

........... 53,145

......... 295,630

...... 4,600,393

370,445

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

....2,038.0000

....2,057.0000

....1,370.0000

....1,369.0000

....1,402.0000

....1,644.0000

....1,181.0000

....1,258.0000

....2,051.0000

....1,723.0000

....1,361.0000

....... 850.0000

....1,380.0000

....1,258.0000

....1,258.0000

320,165

2

28,475

228,475

481,620

50,664

357,972

163,035

138,306

11122

..88,085

339,940

3

70,838

19,293

6,040

....... 370,838

19,293

6,040

........ (69,661)

.....(110,203)

211

N/A

N/A

N/A

N/A

(5,495)

N/A

N/A

N/A

N/A

11,767

23,566

23,566

4,950

35,114

2

50,966

163,433

339,097

31,281

6,340

coeeeennnn4,950

31,281

6,340

N/A

N/A

(2,478)

52

N/A

N/A,

N/A

N/A

........ (72,874)

(2,547)

N/A

N/A

N/A

N/A

N/A

N/A

(5,195)

N/A

N/A

409,728

62,700

40,295

25,555

......... 40,295

25,555

N/A

N/A

(3,357)

(71)

N/A

N/A

.17,796

194,165

8,416

8,416

78,280

......... 78,280

3,687

N/A

N/A

N/A

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

21’9030

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)

Produc

S&P 500 PUTS 3/31/2020 Strike @ tequity

1089.41 78462F$58 Variable ANNUILIES...........vevevevreerevrerrenrereeeeens Exhibit5 [ risk | Barclays Capital... AC28XWWI3WIBK2824319..... | .06/17/2010 .03/31/2020] ......... 315 | . 343,035 | ...1,089.0000 | ...........93,410 0 0 25,060 | .ooe. | v 25,060 (317) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 4/13/2015 Strike @ tequity

1920.39 78462$053 Variable ANNUILIES........cocccccccvverrrscsssiirrinns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .10/10/2014 | .04/13/2015 ......1,198 | ...... 2,300,160 | ....1,920.0000 | ......... 117,527 0 0 995 | ... 995 | ...o.en (41,042) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 4/13/2015 Strike @ tequity

1965.61 784625041 Variable Annuities. .| Exhibit 5 | risk ANGGYXNXO0JLX3X63JN8G.... | .10/08/2014 | .04/13/2015 . 300,220 | ....1,966.0000 0 0 2,751 | ... 2,751 | oo (48,691) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 4/27/2015 Strike @ t equity

1971.42 784625030 Variable ANNUILIES...........veverevreerenrereenrereeeeene Exhibit5 [ risk [ BNP Paribas........ KVQRAN7IVEWBJPSK1K14...|.09/30/2014 | .04/27/2015] ......1,167 | ...... 2,300,157 | ...1,971.0000 | ......... 116,375 0 0 8514 | ... 8514 | ... (48,324) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 4/30/2020 Strike @ t equity

1089.41 78462F$59 Variable ANNUItIES..............coovvvvvemvervenrereninens Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .06/17/2010 | .04/30/2020 ......... 250 | ......... 272,250 | ...1,089.0000 | ...........74,010 0 0 20,270 | ..... 20,270 | .oovovevee (193) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 5/11/2015 Strike @ t equity

1920.39 784625054 Variable ANNUItIES..............c.covwvvvvvvevirrnreninens Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/10/2014 | .05/11/2015 ......1,198 | ...... 2,300,160 | ....1,920.0000 | ......... 127,648 0 0 10,129 | .o | e 10,129 | ........ (42,387) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 5/11/2015 Strike @ tequity

1965.61 78462$042 Variable ANNUILIES. .........veverevreerevreeeenrereeeeene Exhibit 5 [ risk | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/08/2014 | .05/11/2015 ......1,170 | ...... 2,300,220 | ....1,966.0000 | ......... 118,451 0 0 15,910 | oo [ ovveenns 15910 | ........ (46,856) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 5/26/2015 Strike @ t equity

1971.42 784625031 Variable ANNUItIES............c.coovveveerrvevevrninninnns Exhibit5 [ risk [ BNP Paribas........ KVQR4N7IVEWBJPSK1K14... | .09/30/2014 | .05/26/2015] ......1,167 | ...... 2,300,157 | ...1,971.0000 | ......... 126,957 0 0 23761 | .| v 23,761 | ....... (45,108) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 5/29/2020 Strike @ t equity

1049.00 78462F$60 Variable ANNUItIES............cccovwvvvververvenrnreninnns Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010 | .05/29/2020 ......... 135 | s 141,615 | ....1,049.0000 | ..........41,303 0 0 10,191 | oo [ e 10,191 (91) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 5/31/2018 Strike @ t equity

1129.00 78462F$43 Variable Annuities. .| Exhibit 5 | risk . KVQR4AN79VEWBJPSK1K14... | .01/28/2009 | .05/31/2018] ......1,530 1,727,370 | ....1,129.0000 612,719 0 0 72,967 | ..... 72,967 (6,233) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 6/11/2015 Strike @ t equity

1920.39 784628055 Variable ANNUILIES............cocvevvvevvvvervirivneninnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/10/2014 | .06/11/2015 ......1,198 | ...... 2,300,160 | ....1,920.0000 | ......... 139,145 0 0 23,788 | .o | v 23,788 | ....... (40,350) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 6/11/2015 Strike @ t equity

1965.61 784625043 Variable ANNUILIES.............ccvvvvvvvemververierennnnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/08/2014 | .06/11/2015 ......1,170 | ...... 2,300,220 | ....1,966.0000 | ......... 129,720 0 0 32,037 |..... 32,037 | ....... (43,164) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 6/26/2015 Strike @ t equity

1971.42 784628032 Variable ANNUILIES............cocwvvvvvvevvereinreneeinnns Exhibit5 [ risk [ BNP Paribas........ KVQR4N7IVEWBJPSK1K14...|.09/30/2014 | .06/26/2015] ......1,167 | ...... 2,300,157 | ...1,971.0000 | ......... 137,772 0 0 39,461 | ... | ccccees 39461 | ....... (41,489) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 6/29/2018 Strike @ t equity

1129.00 78462F$44 Variable ANNUILIES............cocvvvvevvenreieinreneenenns Exhibit5 [ risk [ BNP Paribas........ KVQR4N79VEWBJPSK1K14...| .01/28/2009 | .06/29/2018 ] ......... 640 | ....... 722,560 | ....1,129.0000 | ......... 256,288 0 0 31,652 | .o | v 31,652 (2,339) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 6/30/2020 Strike @ t equity

1049.00 78462F$61 Variable ANNUILIES...............oovvvvvvivivisisisisinnns Exhibit 5 | risk Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010 | .06/30/2020 ......... 120 | ......... 125,880 | ....1,049.0000 35,208 0 0 9,264 | ..... 9,264 (10) 0 0 0 |N/A N/A
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)

Produc

S&P 500 PUTS 7/13/2015 Strike @ tequity

1920.39 784625056 Variable ANNUILIES........c.cccccccvvvrrssssciiiiinnns Exhibit 5 [ risk | Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .10/10/2014 | .07/13/2015] ......1,198 | ...... 2,300,160 | ....1,920.0000 | ......... 149,505 0 0 36,259 | ..... 36,259 (38,548) 0 0 0 | N/A N/A
Produc

S&P 500 PUTS 7/13/2015 Strike @ tequity

1965.61 78462$044 Variable ANNUILIES........cocccccccvverrrscsssiirrinns Exhibit 5 [ risk | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/08/2014 | .07/13/2015 .....1,170 | ...... 2,300,220 | ....1,966.0000 | ......... 140,075 0 0 45,790 ... | oo 45,790 | ........ (40,707) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 7/27/2015 Strike @ tequity

1971.42 784625033 Variable Annuities. .| Exhibit 5 | risk . KVQR4AN79VEWBJPSK1K14... | .09/30/2014 | .07/27/2015] . 300,157 | ....1,971.0000 0 0 51,669 | ..... 51,669 (39,113) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 7/31/2020 Strike @ t equity

1049.33 78462F$62 Variable ANNUILIES........c.ccccccvvvrerrssiieriens Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010 | .07/31/2020 ......... 0L (- 110,145 | ....1,049.0000 | ...........30,864 0 0 8,266 | ... 8,266 16 0 0 0 |N/A N/A.
Produc

S&P 500 PUTS 8/11/2015 Strike @ t equity

1920.39 784628057 Variable ANNUItIES..............coovvvvvemvervenrereninens Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/10/2014 | .08/11/2015 ......1,198 | ...... 2,300,160 | ....1,920.0000 | ......... 158,703 0 0 47420 [ ....| oo 47420 | ... (36,608) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 8/11/2015 Strike @ t equity

1965.61 784625045 Variable ANNUItIES..............c.covwvvvvvvevirrnreninens Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/08/2014 | .08/11/2015 ......1,170 | ...... 2,300,220 | ....1,966.0000 | ......... 149,038 0 0 57,834 | ... | oo 57,834 | ....... (38,380) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 8/26/2015 Strike @ tequity

1971.42 784625034 Variable ANNUILIES. .........veverevreerevreeeenrereeeeene Exhibit5 | risk [ BNP Paribas........ KVQR4N7IVEWBJPSK1K14... | .09/30/2014 | .08/26/2015] ......1,167 | ...... 2,300,157 | ...1,971.0000 | ......... 156,859 0 0 64,038 [ ... | ooorend 64,038 | ....... (37,304) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 8/312020 Strike @ t equity

1049.33 78462F$63 Variable ANNUItIES............c.coovveveerrvevevrninninnns Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010 | .08/31/2020 ......... 120 | ......... 125,880 | ....1,049.0000 35,348 0 0 9612 | ... 9,612 5 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 9/11/2015 Strike @ t equity

1920.39 784625058 Variable ANNUItIES............cccovwvvvververvenrnreninnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .10/10/2014 | .09/11/2015 ......1,198 | ...... 2,300,160 | ....1,920.0000 | ......... 169,051 0 0 58,476 | .....| oo 58,476 (35,289) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 9/11/2015 Strike @ t equity

1965.61 784625046 Variable Annuities. .| Exhibit 5 | risk ANGGYXNXO0JLX3X63JN86.... | .10/08/2014 | .09/11/2015{ ......1,170 300,220 | ....1,966.0000 159,160 0 0 69,612 | ... 69,612 | ....... (36,845) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 9/28/2015 Strike @ t equity

1971.42 784628035 Variable ANNUILIES............cocvevvvevvvvervirivneninnns Exhibit5 [ risk [ BNP Paribas........ KVQR4N7IVEWBJPSK1K14... | .09/30/2014 | .09/28/2015] ......1,167 | ...... 2,300,157 | ...1,971.0000 | ......... 166,285 0 0 75,332 | e | v 75,332 (35,915) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 9/28/2018 Strike @ t equity

1129.00 78462F$47 Variable Annuities Exhibit5 | risk | BNP Paribas......... KVQR4N7T9VEW8JPSK1K14... | .02/05/2009 | .06/28/2018] ......... 655 ] ....... 739,495 | ...1,129.0000 | ........ 252,601 0 0 s 35830 |.o] e 35,830 (2,015) 0 0 0 [N/A N/A

0099999. Total-Purchased Options-Hedging Other-Put Options ...36,586,832 0 0 8,865,181 [XXX] ...8,865,181 |...(8.740,714) ..... (518,183) 0 0 0 XXX XXX

0149999. Total-Purchased Options-Hedging Other. ....36,586,832 0 0 8,865,181 [XXX] ...8,865,181 |...(8.740,714)| ..... (518,183) 0 0 0 XXX XXX

0379999. Total-Purchased Options-Put Options ....36,586,832 0 0 8,865,181 [XXX] ...8,865,181 |...(8.740,714)| ..... (518,183) 0 0 0 XXX XXX

0429999. Total-Purchased Options. ...36,586,832 0 0 ....8,865,181 [XXX] ....8,865,181 |..(8,740,714)] ..... (518,183) 0 0 0 XXX XXX

Swaps - Hedging Effective - Foreign Exchange
Curren

Cross currency swap Euro bond hedge. SchD.... fcy Credit Suisse........ ANGGYXNX0JLX3X63JN8G.... | .09/18/2014 | .11/12/2024 0 0fo 0 0 0 0. 0 0 0 0 0 0 100
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Statement as of March 31, 2015 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B./AC.V. ) [ Accretion ltems Exposure Entity end (b)
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 0 0 |XXX 0 0 0 0 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 0 0_[XXX} 0 0 0 0 0 0 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 0 0_|XXX 0 0 0 0 0 0 XXX XXX
1209999. Total-Swap: 0 0 0 0 |XXX 0 0 0 0 0 0 XXX XXX
1399999. Total-Hedging Effective. 0 0 0 0 [XXX 0 0 0 0 0 0 XXX XXX
1409999. Total-Hedging Other. ....36,586,832 0 0].....8865181 [XXX ...8,865181 |...(8.740,714)] ..... (518,183) 0 0 0 XXX XXX
1449999. TOTAL ....36,586,832 0 0 8,865,181 [XXX] ...8,865,181 |...(8,740,714)] ..... (518.,183) 0 0 0 XXX XXX




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation
Gain (Loss) Cumulative | Margin Gain Hedge
Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at
Ticker | Numberof | Notional Description of Item(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Date Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential | Inception and at| Value of One
Symbol [ Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure Year-end (b) (1) Point
Short Futures
Hedging Other .
BPMS....... (1,704) |(1,065,000) | BP CURRENCY FUTURE. Variable Annuitie: Exhibit 5. ::\ghy .06/17/2015 | CME...............c........ SNZ20JLFKBMNNCLQOF39. | .03/10/2015 | ..........145.8255 | .......... 148.3700 | ... 2,709,881 | ........2,709,881 0 0 0 [ ...2,709,881 | .....2,709,881 | ...(2,982,000) | .cocooverererererc Na| s 625
)| ....(23,112) | DJ EURO STOXX 50. Variable Annuitie: Exhibit 5. jﬁhy .06/19/2015 | EUX .03/11/2015 ...(1,578,801) | .......(1,578,801) 0 0 0| ..(1,578,801) ] ...... (1,578,801) | ....(6,390,601)
) EURO FX CURRENCY FUTURE Variable Annuitie: Exhibit 5. jﬁhy .06/17/2015 | CME........................ SNZ20JLFKBMNNCLQOF39. |.03/10/2015{ .............1.0667 | ............1.0754 | ........ 667,413 667,413 0 0 0 ...667,413 ...667,413 | ....(1,909,600) | ....
)| ....(23,351) | FTSE 100 Variable Annuitie: Exhibit 5. jﬁhy .06/22/2015 | LIF. .03/11/2015 (1,138,856) .(1,138,856) 0 0 0 | ...(1,138,856) 1,138,856) | ...(7,122,111)
) | ..(456,250) | JPN YEN CURRENCY FUTURE Variable Annuitie: Exhibit 5. jﬁhy .06/17/2015 | CME.............ccccccc..... SNZ20JLFKBMNNCLQOF39. | .03/10/2015 ............84.2219 | ............83.4600 | ....... (347,631) (347,631) 0 0 0| . (347,631) )| -..(1,095,000) | ....
)| ....(18,660) | NASDAQ 100 EMINI Variable Annuitie: Exhibit 5. jﬁhy .06/19/2015 | CME.............ccccccc..... SNZ20JLFKBMNNCLQOF39. | .03/11/2015 .......4,335.6965 | .......4,329.5000 | ....... (115,627) | .....ccc.e. (115,627) 0 0 0| . (115,627) )| -...(3,358,800)
...... (1,951) | NIKKEI 225 Variable Annuitie: Exhibit 5. jﬁhy .06/12/2015 | OSE .03/12/2015 .....19,875.9658 | .....19,210.0000 | ....(1,299,445) | ........(1,299,445) 0 0 0 | ...(1,299,445) )| .(1,287,804) | ..ooooovccccccDfA | i 8
TAMS....... cveeeene(2,280) | ..(228,000) | RUSSELL 2000 MINI FUT. Variable Annuitie: Exhibit 5. jﬁhy .06/19/2015 | NYF 03/11/2015 | ....... 1,267.8879 | ...... 1,248.9000 | ....(4,329,240) | ........(4,329,240) 0 0 ....(4,329,240) ) [ ..(11,628,000) | .....oocovrerenenen Na| s 100
ESMS....... <vee..(3,261) | ..(163,050) | S&P500 EMINI FUT Variable Annuitie: Exhibit 5. ?isky .06/19/2015 | CME........................ SNZ20JLFKBMNNCLQOF39. | .03/11/2015] ....... 2,066.5042 ,060.8000 | ....... (930,065) | ........... (930,065) 0 0 0 .. (930,065) ) [ .(15,000,600) | .....oocovrenenenen 02| s 50
13429999. Total-Short Futures-Hedging Other. ...(6,362,372) (6,362,372) 0 0 0 | ...(6,362,372) ) | ..(60,774,516) XXX XXX
1389999. Total-Short Future ...(6,362,372) (6,362,372) 0 0 0 | ...(6,362,372) ) | ..(60,774,516) XXX XXX
1409999. Total-Hedging Other. 6,362,372) (6,362,372) 0 0 0 | ...(6,362,372) ) | ..(50,774,516) XXX XXX
1449999. TOTAL ...(6,362,372) (6,362,372) 0 0 0| ..(6,362,372) | ...... (6,362,372) | ..(50,774,516) XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Goldman Sachs .(19.472,502) | ....13,110,130 | ....(6,362,372)
Total Net Cash Deposits. .(19.472,502) | ....13,110,130 | ....(6,362,372)
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Statement as of March 31, 2015 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable | Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded | XXX XXX | XXX 3,377,293 (9,739,665) 3,377,293 3,377,293 (9,739,665) 3,377,293 (50,774,516) 3,377,293
NAIC 1 Designation
BARCLAYS CAPITAL AC28XWWI3WIBK2824319 Y Y 0 399,872 0 399,872 399,872 0 399,872 0 0
SOCIETE GENERALE O2RNEB8IBXP4R0OTD8PUA41... 1Y Y 0 383,444 0 383,444 383,444 0 383,444 0 0
JP MORGAN CHASE 815DZWZKVSZITINUHU748 Y. Y 0 524,042 0 524,042 524,042 0 524,042 0 0
DEUTSCHE BANK 7LTWFZYICNSX8D621K86 Y Y 0 1,759 0 1,759 1,759 0 1,759 0 0
BNP PARIBAS. KVQRAN79VEWBJPSK1K14........... | Y. Y. 3,150,000 3,950,544 0 800,544 3,950,544 0 800,544 0 0
CREDIT SUISSE ANGGYXNX0JLX3X63JINSS............ Y Y. 4,850,000 3,605,520 0 0 3,605,520 0 0 0 0
0299999. Total NAIC 1 Designation 8,000,000 8,865,181 0 2,109,661 8,865,181 0 2,109,661 0 0
0999999. Gross Totals 8,000,000 12,242,474 (9,739,665) 5,486,954 12,242474 (9,739,665) 5,486,954 (50,774,516) 3,377,293
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 12,242,474 (9,739,665)
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Statement as of March 31, 2015 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)

Collateral Pledged to Reporting Entity
BNP PARIBAS. KVQR4N79VEWBJPSK1K14... | MONEY MARKET FUND. 31846V 73 2 | FIRST AMERICAN TREASURY. 3,150,000 3,150,000 XXX N/A... |
CREDIT SUISSE ANGGYXNX0JLX3X63JN8E.... | MONEY MARKET FUND 31846V 73 2 | FIRST AMERICAN TREASURY. 4,850,000 4,850,000 XXX NA. e | ]
0299999. Total 8,000,000 8,000,000 XXX XXX XXX




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

General Interrogatories:

1
2.
3.

The activity for the year:  Fair Value $.....164,906,686  Book/Adjusted Carrying Value $.....164,906,686

Average balance for the year: Fair Value $.....153,844,712  Book/Adjusted Carrying Value §.....153,844,712

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §$.....164,906,686 NAIC 2: §.........0 NAIC 3: §........ 0 NAIC4: §........ONAIC5: §.......0NAICE: §......... 0

QE10

2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Common Stocks - Money Market Mutual Funds
000000 00 0 | MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO | U 164,906,686 164,906,686
7499999.  Total - Common Stocks - Money Market Mutual Funds 164,906,686 164,906,686 XXX
7599999.  Total - Common Stock 164,906,686 164,906,686 XXX
7699999. Total - Preferred and Common Stock 164,906,686 164,906,686 XXX
9999999. .....164,906,686 | ... 164,906,686 XXX




Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC
Designation
| Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value $.......... 0 Book/Adjusted Carrying Value §.........
Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.

NONE
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Statement as of March 31, 2015 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Dep
U.S. Bank Cincinnati, OH o (1[0 0 0 ...108,287,445 | ..........100,782,222 | ...........128,617,302 | XXX
Goldman Sachs. New York, NY. crreeen.0.000 0 0 86,719,084 96,495,587 | .......cco.... 74,529,481 | XXX
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 0 0 349,883 (15,140) 349,853 [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 ....195,356,412 | ...........197,262,669 | ...........203,496,636 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ...195,356,412 | ...........197,262,669 | ...........203,496,636 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 4,498 4,498 4,498 | XXX
0599999. Total Cash XXX XXX 0 0 ....195,360,911 | ...........197,267,167 | ...........203,501,134 | XXX
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Statement as of March 31, 2015 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

Book/Adjusted Carrying Value

7 8

Amount of Interest Due & Accrued Amount Received During Year

NONE
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