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Statement as of June 30, 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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. et | eertenens 2,556,427,991 | o0 | e, 2,556,427,991 | .......... 2,466,038,395
2. Stocks:
2.1 Preferred SHOCKS. ..ottt sesst s esniens | eeseneesinees 15,860,000 | ..ooovereeerrirrireeninne (U I 15,860,000 | ...ccvvvnenne 16,863,997
2.2 COMMON SIOCKS.......oouriuuriiriiriirisiriir s ssinns | sebsnssnssnss s 2,943 | (U O 2943 | s 3,651
3. Mortgage loans on real estate:
31 FIISEIENS...coeevereere st | neesteneans 388,638,018 | ...oovereeerrerinenns (U I 388,638,018 | ....cccoouve 378,230,220
3.2 Other than firSt IENS........cvuurieriieiieiiieieieei ettt sestnns | eesnessness s nessnessensend (01 OO (01 RN (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veeeceneeneereeseeseeseeseaseesesseeseesessessessesses st esssessessessastsssessassessssssssessassane | stesssssssssessassssnssnssns (0 (01 (0 T 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cocvuiveieictii ettt st st b s s ssentens | onsssssssssssessssessessesanes (0 U 0 | e (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvvvieiceireierseieie st ieisssenes | sevtesessssessesssessensesad (0 U 0 | e (0 U 0
5. Cash ($.....(7,851,142)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0]ttt ntens | eberensenienes (7,851,142) | oo, (01 I (7,851,142) | .o (5,720,075)
6. Contract loans (including §.......... 0 PremMiUM NOES)......vvvreereirrieieisrieieireieseeessssesessssessessssnses | ersssessessens 99,898,754 | .ovvvveeeees 0| e 99,898,754 | ....ccouue. 100,276,517
T DEIVALVES.......ooiiiiiiii i | esbess s (O N (O N (O N 0
8. Other iNVESIEd @SSELS.........ocveerrceeeieeresrcr sttt eessssssas | seessseesssesssnns 129,157 | s (U 129157 | v 129,210
9. Receivables for SECUNEES. ..o nssnses | o 49,044 | o (U 49,044 | o 129,063
10.  Securities lending reinvested collateral @SSEtS............covvvevevrceievicieieeeees s | eeveereseiens 86,224,666 | ......coccvevvrireriiiinnd [0 86,224,666 | ............... 94,102,385
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 3,139,379,431 | oo (0 [ 3,139,379,431 | .......... 3,050,053,363
13. Title plants less §......... 0 charged off (for Title INSUIErs ONlY).........corveerereereerineerrireerseeeneenees | evereeseeeiseesseeseeeeeees (0 [0 U (0 0
14.  Investment iNCOME dUE aNd @CCTUBT............ooveeeeeeeeeeeeeeeeeeeeeee ettt ettt ee e enen e s s s enenenenens | ceereeseeeeeens 28,779,895 | ..oooveceeeeeereead (1 28,779,895 | ............... 28,382,229
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceeveeeees | oriereernneen 11,901,607 | o0 | e 11,901,607 | ..coovvneee 14,802,219
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccvevrvrereinires | oveerennes 115,713,032 | oo (01 I 115,713,032 | .o 118,792,603
15.3  Accrued retroSPeCtiVE PrEMIUMS........ccccveviviecteiieresee ettt be s sssesens | sesessesessssssessssesesesnans 0 [ oo 0 [ oo 0 [ oo 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTEIS............c.cucvevevcveeeie e sssses e sessenaens | oevesaessssanes 18,438,962 | ...cocvevvveereeiennd [0 18,438,962 | ........c...... 10,879,196
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 CONtraCtS............cocucvevevcvnisveeieisieceiees | evereeiseesiesesenns 1,321 | e [0 A 1,321 | oo 0
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.............cocoeererenens | overeereereenensnennen (0 (01 (0] 141,103
18.2 Net deferred taX @SSEL........cvuururrrerrireeieereeiieeie sttt ettt ssstnens | sesesssenes 112,859,451 | ..oovvvrennn 62,114,543 | ..cocovvvvnnee 50,744,908 | ............... 54,822,323
19.  Guaranty funds receivable or 0N dePOSt............cceurieeiciireicieeec e sens | cveresrenienens 2,484,459 | ..o (01 2,484,459 | ... 2,502,153
20. Electronic data processing equipment and SOtWAIE...........c.ocucvereiiiricierieeeseevsseseieis | veresesissesse s (0 U 0 | e (0 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereeerireereieeeseenenes | e (0 (0 (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoueeeiveeviveeiies | ceveeieveeeeeee s 0 [ oo 0 [ oo 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates...............cccocoeevieiiceiiccceeeeceeiee | e, 37737425 | oo [0 37,737,425 | ..o 53,776,308
24. Health care ($.......... 0) and other amouNts rECEIVADIE..............ccoviveevcirceeeecese e | eereseesessess s [0 U [0 U [0 0
25. Aggregate write-ins for other than iNVested @SSELS............ccvviieiriereeeeee e seseiees | sveisisseessssinees 95,044 | ool [0 95,044 | .o 92,130
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........cceervemererereeriecinermeessessseeseesessessssessssssssesssens | seseseenns 3,467,390,627 | ....ocvvvvenec 62,114,543 | .......... 3,405,276,084 | .......... 3,334,243,627
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........covvevrens | oveverennees 268,933,309 | ..o (1 I 268,933,309 | ............. 271,568,009
28.  Total (LINES 26 AN 27).......cvuurriririreriririieeeseemieesssessseesssessssssssessssessssesssesssesssesssssssssssses | sesessenns 3,736,323,936 | ...ocvvvvenen 62,114,543 | .......... 3,674,209,393 | .......... 3,605,811,636
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. Fund revenue reCeIVADIE.............c..viiiiiieece e
2502. State taxes recoverable....
2503. MiISCEIIANEOUS @SSELS.........oouieriiniiciii s
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeneeeninieeninnns | covveiseissenseessenenens (0 (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)..........rvwereieireneiesirinseieserisssirnenens | neeeesensssseesnees 95,044 | oo (O R 95,044 | .o, 92,130
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Statement as of June 30, 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....2,825,657,187 less §.......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE).......oocveieiiciie ettt st ssesans | onsessessssnssenans 2,825,657,187 | ..covveverenee. 2,738,554,701
2. Aggregate reserve for accident and health contracts (including $ ol 94,882,947 | .. ..97,556,955
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......oucvieieicieie sttt ssssssenss | ebsssssessessssessesnsan 3,078,831 | .o 3,346,196
4. Contract claims:
s T I OO OO PO PT OO PUOTTUPUOTE EFPUPTOPTOTTROO 11,842,743 ....1,893,469
4.2 Accident and health
5. Policyholders' dividends §..........
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO) 1. evecvrerectee ettt ettt s sstessesaes | ersesssssnssssssessssessssnsessesnaan [0 U 0
6.2  Dividends not yet apportioned (INCIUING §..........0 MOGCO).........cuurvurirririiisiiiesiesiisese sttt ssssssssssssss bttt sssssnsss | sbsesssssssssssssssssssssssssssesssssses
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including §.......... 0 accident and health PrEMIUMS...........cccueiieiieccee e snsess | ersssssssesssesessnsnsesees 818,447 | v 684,459
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES............ruurvueeeeeeeireiseeeseeeeseeseseseeseasessessse e s st s ss st sses s st ees e ssessessestssnssestenes | festsssessessassnssssssssessssnnsnnes [0 U 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............coevivviveiciiieiecceeeieiees | e 0 | oo 0
9.3
94
10. Commissions to agents due or accrued - life and annuity contracts $.....3,712,656, accident and health $
and deposit-type contract funds §.......... 0nteee et
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES QUE OF ACCTUBM.........evueuiierseisiieisesseessesseees sttt bbb s s s bbb bbb bbbttt
13. Transfers to Separate Accounts due or accrued (net) (including $.....(5,629,398) accrued for expense

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

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.....................
Unearned investment income............

Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances..

Remittances and items not allocated.
Net adjustment in assets and liabilities due to foreign EXChange FaES..........cvierrrieirirres e

Liability for benefits for employees and agents if not included above e
Borrowed money §......... 0 and interest thereon §......... (0O

Dividends to stockholders declared and UNPEIQ..............cccueviuiieiiiiieiiee et
Miscellaneous liabilities:

24.01
24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09
2410
2411

Aggregate write-ins for liabilities o
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)..........vurierrerrirrirnrirririsesneiseessesessssess e sssssssese s ssssssessessesssenns

Asset valuation reserve..........

Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas

Funds held under reinsurance treaties with unauthorized and certified ($..

Payable to parent, subsidiarie
Drafts outstanding..................

Liability for amounts held under uninsured plans.
Funds held under coinsurance

S AN AfIlIAES. ... ..ot

DIBIIVALIVES. ... vttt R Rt

Payable for securities
Payable for securities lending

Capital notes §.......... 0 and interest thereon §......... 0ttt ettt et tas

From Separate Accounts statement..

Total liabilities (Lines 26 and 27)

COMMON CAPILAI STOCK. ... ettt ettt ettt ee bbb s8R s bbbttt
Preferred capital stock.......................

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..

Unassigned funds (surplus)...............
Less treasury stock, at cost:

36.1
36.2

..... 0.000 shares common (val
..... 0.000 shares preferred (val

ue included in Line 29 §.......... 1) PO
lue included in Line 30 §.......... 0) OO

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

(5,629,398)
2,933,211

......................... (6,563,170)
.......................... 6,581,795

271,568,009

.3,309,791,442

...................... 274,745,526

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

....286,420,185

...284,345,531

296,020,190

.3,605,811,632

2501.
2502. .
2503.
2598.
2599.

Unclaimed funds

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

3101.
3102. .
3103.
3198.
3199.

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page.... o
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)..........cccuiiueiiiietiicicieiiesteeseaesss st tes et s s s b ssebes s s bansssesensnns
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Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© NSO N =

10.
11.
. Annuity benefits
13.
14,
. Surrender benefits and withdrawals for life contracts
16.
17.
18.
19.
20.
21.
22.
. GENETAl INSUFANCE EXPENSES.......oucvuiveiieisitesse i teise s ssss sttt bbb bbbt s b s s sttt bbb bas bbb sse st enes
24,
25.
26.
21.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital gains)...........c.cceeieeiriereeiieesseeees s
33.

34.

35.

36.
37.
38.

51.

52.
53.
54.
55.

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

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

Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar DENEItS...........c.cccveeeiicicciie s

GIOUD CONVETSIONS. .....voovvevvsressssesssesssesssesssesssesssssssesssesssesssesss st s s s s bbb b s bbb s sttt bbb bbbt
Interest and adjustments on contract or deposit-type contract fUNS............ccoveevvevieericieiieece e
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts..............ccccvevevevricccececcece e
TOIS (LINES 1010 19).uuruuerrucereeiseeseesrseeeeesessesese e ees st s s s et
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reiNSUraNCe aSSUME............uwurerrurerereeeeeiseesseeseseesessessseesessessessesssssessessesens

Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts net of reinsurance....
Aggregate write-ins for deductions
Totals (LINES 20 10 27)....uvuiverieieiieeicisisie sttt nnnn

Dividends t0 POIICYNOIAETS. .......c.vuiieireicieiecises sttt
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LiNE 31 MINUS LINE 32).......ccevevcieieieiiesieieisie ettt ettt st s et es s ne s
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(41,884) (excluding taxes of $.....61,600 transferred to the IMR)...........cccoevuerieriecierieciee e

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PIIOT YEAT........ciuivirieiriieieireieie ettt
Net income (Line 35)

Change in net unrealized capital gains (losses) less capital gains tax of $.....(3,789).....c..ccveverrerreririreresesserese s

. Change in net unrealized foreign exchange capital gain (I0SS)...........ccceueiieiiiieieieeseee e
40.
41.
42.
43,
44,
45,
46.
47.
48.
49,
50.

Change in net deferred income tax
Change in nonadmitted assets............cccccoevveveererereennnnns

Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccovveveevcvrevereieieee e s
Change in reserve on account of change in valuation basis, (increase) or decrease.

Change in aSSEt VAIURLION MESEIVE. ... iiesise ettt ss sttt

ChaNnGe iN rEASUNY STOCK. .......vurererrereiecereiseise ettt sttt
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNtS STAIEMENT..........c..vuiuririeiireireeeee ettt
ChaNGE N SUMPIUS NOTES. .....uveeeacercerrisiteeseise s ees sttt ee e s st E bbbttt
Cumulative effect of changes in acCOUNtING PHINCIPIES. .........cviviueiiiiieie et
Capital changes:

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

Dividends 10 SEOCKNOIAETS..........ccvueviiiecieiicc et bbbt b bbb se bbb es s

Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (LINES 36 + 54)..........c.cvcueieireirieieeceeteee et

............ 134,351,603

.............. 79,326,029
...1,233,871

.............. 10,064,323

....80,246,580

....17,865,119

................ 9,819,271

1,095,284 | ..

.............. 20,182,245

...243,705,373 | ..

.198,785,833 | ..

..516,153,972

.............. 31,126,038

.............. 90,835,702

............ 194,661,022

............ 167,470,592

...6,266,718 | ..
B I 4,118,336

....29,673,830

..5.259.830

6,335,178 | ..

............ 343,597,469

...16,596,216
................ 3,076,414
............... (2,639,103)
3,967,076

............ 474,148,726

...23,912,787

42,005,246

................ 5,797,866

................ 2,945,191

...23,912,787
................ 4,048,906

.............. 42,005,246
.............. 17,063,188

................ 2,852,675

.................. (716,006)

.............. 19,863,881

............... (9,353,985)

.............. 24,942,058

............... (6,839,409)

................ 2,136,669

.............. 10,509,896

.............. 18,102,649

............... (2,063,381)
.0

2,834,635)

..9,653,759 | ..

0.

...(11,674,656) | ..

147,594)] .

............ 284,345,533

............ 316,628,534

08.301.
08.302.
08.303.
08.398.
08.399.

COI CRAIGES......veeeiieieieise sttt s ettt bbbttt
SUIMBNAET CRAIJES. .....cuivciicectectcee ettt a bbbt s et bbb b s b ae b b s s bbbt enn b b e
Administrative Charges
Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 8D0VE).......c.ccivueieercriiieie ettt senaas

................ 5,894,530
................ 4,177,484

.............. 10,064,323

................ 5,964,605
3,794,686

9,819,271

59,980 |..

....(413,768)

.............. 20,182,245

2701.
2702.
2703.
2798.
2799.

Health Surrender Benefits

Summary of remaining write-ins for Line 27 from overflow page..
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @D0OVE).......cuuruueareireisiseessrssseseessssesssee s sessss s sesssssssssessssssssssssessas

...3,276,281

................ 3,276,281

..2,307,201

..3,967,076

— 3.067,076

5301.
5302.
5303.
5398.
5399.

Amortization Of COINSUIANCE GAIN........c..ruuiererireireeseereeeee ettt st e ss st
Prior period adjustment
Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)........cueriuiieriiiiierietieieie st es et sssnssnsenss

............... (5,735,229)

............... (1,640,737)

...4,094,492 | ..

............... (5,404,390)

............... (8,833,164)
.(1,803,043)
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Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANGCE............cccriiiiiisis s | soneiinsiies 136,261,061 | .....cocconeee 81,633,966 | ............. 275,593,846
2. Netinvestment income 79,655,727 | ..ovvovianeee 77,889,404 | ............. 153,622,333
3. Miscellaneous income ....23,058,641 ....34,174,460 ....69,576,835
4. Total (LINES 1 hIOUGN 3)....ueeueierriieceieiieeeieeisesisesis sttt es s sens sttt esssssenssensnens | conesesasneen 238,975,429 | ...cccoonneee 193,597,830 | ..ccvvvvenne 498,793,014
5. Benefit and [0SS related PAYMENES..........c.ccveveeievieiiecee ettt ss st st s s s e s s s s ssasssenans | sresnsassnnes 80,220,681 | .....ccou.e. 82,508,821 | ............. 153,425,839
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccveeeivriieieireeneiersesnies [ eeveieiieiinnns (3,934,227) | .ovvevrrrnnn (7,041,435)] ..coevrrnnn (8,675,488)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccvveeveerireieiieieeesce e | cevesieniniens 72,956,844 | .............. 66,615,874 | ............. 131,117,771
8. Dividends paid t0 POIICYNOIAETS. ........cuivieieirieieicieie ettt sssssntensessntns | sbessessessssessessnsensessnsan (01 (01 0
9.  Federal and foreign income taxes paid (recovered) net of $.....(49,883) tax on capital gains (I0SSES).........ccocvvevveeerveens [ corrieriiissiinnes (LS INI0X)] [— 2,003,040 | ..o 21,469,942
10, Total (LINES 5 HrOUGN 9).....ouuvireiiieciiiieieieei ettt eniens | ereseseesnns 149,102,195 | ......cc..... 144,086,300 | ............. 297,338,064
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccvueviurieiieiiiriieieiseteie ettt sssessesnnes | evsessssesenas 89,873,234 | ............... 49,511,530 | ...ccoveee 201,454,950
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..145,473,068 | ...............80,609,931 ..252,748,610
12,2 SHOCKS . vvtueveseriseiis ettt | seinene e 1,015,193 | oo (VN [ 2,767,938
123 MOMGAGE I0BNS......eveveeereesceseeeseeeseees st ees sttt nsnns | cessnestanesens 30,102,214 | oo, 30,270,435 | .oveeerennnnd 69,140,892
124 REAIESIALE. ... | e (U [ (U N 0
12.5  Other iNVESIEA @SSELS.......co.oecvviceecicteteeeece ettt ettt s s s st ss st sastesessnsesssessetesansnssssnnns || cresesisissesesssassssensesenan [0 [ 70,812 | oo 70,812
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 (01 0
12.7 Miscellaneous proceeds ..7,957,738 ....25,976,940 .209,666
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ccuvieiireieeesie et sssses s sssessens | eveesissenns 184,548,213 | ............. 136,928,118 | ............. 324,937,918
13.  Cost of investments acquired (long-term only):
131 BONAS. ottt ettt sttt | cenineesiees 237,050,389 | ..ovvvenneee 158,155,042 | ............ 450,116,176
132 SHOCKS . ceeueeercvici ettt ennsennin | sesenensnnesssensenensensnsQ [ eerererereenenns 2,986,000 | ...ovvvrrernnn 8,606,000
13.3 Mortgage loans.. ....12,160,000 ....55,535,000
1304 REAIESIALE......cveevececieicer ettt sttt n st nsensnsnssentensnnsnnnne | sessesessessessnnsessessensned | nevessessnneeeenteneenenees (01 0
13.5  Other INVESIEA @SSELS.......cvvuuverereiciisrrireir ittt neenes | eebseesisenesseens s (U R (U (TR 0
13.6  MiSCEllaNEOUS APPIICALIONS. .........cvvvecieeeieicietce ettt ss s s ssesenssntens | onsessesisssseessssessesssanes 0] i, 1,081,038 [...ccocvuvee. 15,312,075
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuvieieireiieeiesseeessste sttt ssessss s ssesssssnes |asssssssssans 277,560,389 |............. 174,382,080 | ............. 529,569,251
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOLES..........c.rureriererrennirneineireieeseeseeseee s ssessessesssessssnes | oeeessssseeneens (377,763)| .o 1,835,359 | .o 2,555,573
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (92,634,413) (39,289,321) (207,186,906)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIHAI NOES........covieciciecieecc sttt bbbt ssssens | ersestessssessessensnssesan (01 (01 0
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY STOCK..........ovururrirrirreirrireieiieeissisesess e essssessseasssessesssssessessesssssssssnsss | sesessessssessssessassnssnsan (01 U (01 U 0
16.3 BOMOWED fUNGS......oouveeriirieircii sttt enssnenins | eesseestenesssesseneseenseas (U R (U [ 0
16.4 Net deposits on deposit-type contracts and other insurance iabilities............cooveeverrrirririnineneenreresenene [ e (54,805) | .voeverereieieean (0] IS 1,822,019
16.5 Dividends to stockholders 8,000,000 ....10,000,000 ....31,000,000
16.6 Other cash provided (applied) 8,684,917 | ..o, (967,116) 33,721,572
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......cc.c.. | coovosrnrnnies 630,112 | .o (10,967, 116) [ ..ovooverenes 4,543,591
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......c.cocovrvrrneonee | covvrreenveens (2,131,067) [ +-voverereerenne (744,907)| ...ovvenve (1,188,365)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......cvuuviriiiciesicei ittt bbbttt | eenieesisnenes (CHPIKIT()) — (4,531,711) | oo (4,531,711)
19.2  End of period (LIN€ 18 PIUS LINE 19.1).......ccccrverireercereriirerceeeiisseeerseee e seeessseesseessseessssesenesssesssssesssesssssssnes | oeeesneeessneees (7,851,143)] ....cccnnv... (CRAGCKN)) p— (5,720,076)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 o | e [N 0] 0]
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Statement as of June 30, 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIAL TR ... | ettt 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. .........cuevvverieeieeieesie ettt s snsanes | evsesesssssesssssaesnsan 294,618,837 | .cevvveeicreieina 241,648,417 | oo 607,582,180
3. Ordinary individUal BNNUIIES. ...........rvvemerierrrieriiriieseie s ssssessssssie | ereseeessesssseesssesssesssenees 58,536 | cvooeeeercrirerierieenienens 54,363 | oo 100,816
4. Credit life (group and iNAIVIAUAL)...........cevrireieiiiicicee sttt sss st sebns | svsessssessessssssse et sstes s sensesaees 0 | oo 0 | e 0
5. GrOUP lifE INSUMANCE. ... vueerererieireiiesissisese sttt s st ess s ssssssesssssssessessanssns | sssesssssssssessasssnssnssessessassnnssessn L0 RN 0 | o 0
B, GrOUD @NNUILIES. .....cvcviecvveicicie ettt ettt bbb s bt bs s s nanaes | saetesssetessssssesesssteses s et saseebens 0 [ oo 0 [ o 0
T AGH = GrOUD .ottt sttt enes | Sefesseeteesee s st s e s st st st [0 N [0 N 0
8. A&H - credit (group and iINAIVIAUAL).........c.eveereriririerirniesiesiss st ssessssssessesssssssssssses | sssessssssssessssssssssssessessssssssessn [0 RN [0 R 0
0. ABH = OtNBI .o | ettt 9,631,379 | oo 9,027,915 | covvorrcrieinne 18,582,883
10.  Aggregate of all Other lINES Of DUSINESS.........c.reiirrerrieieieeineire s ssssesesseses | sssesssssssssessssssssssssssssssnesssssssad 0 | i [0 PN 0
11 SUBLOTAL ...ttt | e 304,308,752 | ..oovvveriiiinn 250,730,695 | ..o 626,265,879
12, DEPOSIt-tYPE COMIACES. ... .cvurviecieiiiieiicisiteie sttt sntenas | tessessessssessessssessesnsas 1,068,451 | oo [ P 2,154,699
13, TOMAl. vttt et nnnes | eresenessneenneet e 305,377,203 | .ooooveerreerernes 250,730,695 | .ovooveerriireennn) 628,420,578

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2015 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies
A. Accounting Practices

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

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

At June 30, 2015 and December 31, 2014 there were no permitted practices.

State of

Domicile June 30, 2015 December 31, 2014
Net Income
(1)  Net (Loss) Income OH $ 2,136,669 18,102,649
) State prescribed practices: NONE - -
3) State permitted practices: NONE - -
4) Net Income, NAIC SAP $ 2,136,669 18,102,649
Surplus
5) Statutory capital and surplus OH $ 284,345,533 296,020,189
(6) State prescribed practices: NONE - -
@) State permitted practices: NONE - -
(8) Statutory capital and surplus, NAIC SAP $ 284,345,533 296,020,189

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.

2. Accounting Changes and Corrections of Errors

The Company’s June 30, 2015 financial statements reflect a prior period adjustment relating to the recording of reinsurance
premiums and reserves with an affiliate. As of December 31, 2014, these reinsurance premiums were overstated by $86,377
and the reserves were overstated by $6,385,596. As a result, surplus was understated by $4,094,492. The events contributing
to the reinsurance premiums and reserves overstatements impact surplus as follows:

Premiums and annuity considerations for life and accident and

health contracts (P4, L1, C1) $ (86,377)
Increase in aggregate reserves for life and accident and health
contracts (P4, L19, C1) 6,385,596
Federal and foreign incomes taxes incurred (P4,L32,C1) (2,204,727)
Increase in surplus (P4, L53, C1) $ 4,094,492
3-4. No significant change
5. Investments

D. Loan-Backed Securities

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

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

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

Recognized Date of
Book/Adj Carry Other-than- Amortized Cost Financial
Value Amortized Present Value of temporary After Other-than- Statement
Cost Before Projected Cash Impairment in temporary Fair Value at Where
CUsIP Current Period OTTI Flow s Current Period Impairment Time of OTTI Reported
126694CV8 348,701 323,956 24,745 323,956 347,764 6/30/2015
03072SP90 1,879,725 1,823,276 56,449 1,823,276 1,873,647 6/30/2015
74927DALO 1,472,821 1,407,579 65,241 1,407,579 1,468,357 6/30/2015
94984FAV1 1,504,598 1,379,760 124,838 1,379,760 1,496,313 6/30/2015
Total $ 5,205,845 $ 4,934,571 $ 271,273 $ 4,934,571 $ 5,186,081
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Statement as of June 30, 2015 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

6-9.

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 $ (3,485)
(2) 12 Months or Longer $ (1,637)

(b) The aggregate related fair value of securities w ith unrealized losses
(1) Less than 12 Months $ 139,388
(2) 12 Months or Longer $ 41,665

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 $86,224,666.

Working Capital Finance Investments - NONE

Offsetting and Netting of Assets and Liabilities — NONE

No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

Dividends to the Company’s parent, Ohio National Life Insurance Company (ONLIC), for 2015 are summarized below:

2015
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 8,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) $ 8,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. ("ONMH") and most of its direct and
indirect subsidiaries whereby ONLIC shall maintain a common checking account. It is ONLIC's duty to maintain sufficient
funds to meet the reasonable needs of each party on demand. ONLIC must account for the balances of each party daily.
Such funds are deemed to be held in escrow by ONLIC for the other parties (e.9g. ONLAC). Settlement is made daily for each
party's needs from or to the common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or
short term highly liquid investments. ONLIC will credit interest monthly at the average interest earned for positive cash
balances during the period or charge interest on any negative balances. Interest credited for the six months ended June 30,
2015 was $50,709 and $164,102 for the year ended December 31, 2014. The parties agree to indemnify one another for any
losses of any nature relating to a party's breach of its duties under the terms of the agreement. At June 30, 2015 ONLAC had
$35,496,947 in the common account agreement. This amount was included in total assets, Page 2, Line 23.

ONLAC does not own any subsidiaries, controlled entities, or affiliates that exceed 10% of admitted assets.

11. Debt

B.

FHLB (Federal Home Loan Bank) Agreements - NONE

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

The Company uses the personnel of its parent and has no deferred compensation or retirement plans.

13.-16. No significant change

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

B.

C.

Transfer and Servicing of Financial Assets - NONE

Wash Sales - NONE

Q07.1



Statement as of June 30, 2015 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

18 - 19. No significant change

20. Fair Value

A.

(1) Fair Value Measurements at June 30, 2015 are as follows:

@ @ ©)] @ (©)]
Description (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ (7,851,142) $ - $ -3 (7,851,142)
Securities lending collateral - 86,224,666 86,224,666

Perpetual Preferred stock R
Industrial and Misc. - - - R

Parent, Subsidiaries and Affiliates - - - R

Total Perpetual Preferred Stocks - - - R

Bonds
U.S. Governments - - - R
Industrial and Misc 173,761 - 173,761
Hybrid Securities - - - R
Parent, Subsidiaries and Affiliates - - - R

Total Bonds - 173,761 - 173,761
Common Stock
Industrial and Misc - 2,943 - 2,943
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 2,943 - 2,943

Derivative assets
Interest rate contracts - - - R
Foreign exchange contracts - - - R
Credit contracts - - - R
Commodity futures contracts - - - R
Commodity forward contracts - - - R
Total Derivatives - - - R
Separate account assets 268,933,309 - - 268,933,309
Total assets at fair value $ 261,082,167 $ 86,401,370 $ - $ 347,483,537

b. Liabilities at fair value
Derivative liabilities $ -0 $ - $ - $ -
Total liabilities at fair value $ $ $ $

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

Total gains Total gains
and (losses) and (losses)
Balance at ~ Transfersin  Transfers out included in included in Balance at
3/31/2015 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2015
a. Assets:
Loan-backed &
structured $ - $ - $ - $ - $ - $ - $ - $ - $ - $ -
RMBS - - - - - - - - - -
Private

placements - - - - - - - - - R
Derivative - - - - - - - - - R

Total Assets $ - $ - $ - $ - $ - $ - $ - $ - $ - $ -

b. Liabilities: - - - - - - - R - R

Total Liabilites $ - $ - $ - $ - $ - $ - $ - $ - $ - $ -

As of June 30, 2015, the reported fair value of the reporting entity’s investment in Level 3 securities was $0.

C) Fair Values for all Financial Instruments:

@ @ ©)] @) (%) (6) U]
Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Bonds 2,688,090,496 2,556,427,991 - 2,688,090,496 - -
Common stock non-affiliate 2,943 2,943 - 2,943 - -
Preferred stock 15,502,567 15,860,000 - 15,502,567 - -
Mortgage loans 407,288,756 388,638,018 - - 407,288,756 -
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Statement as of June 30, 2015 of the OHlO NATlONAL L”:E ASSURANCE CORPORATlON

NOTES TO FINANCIAL STATEMENTS

21. - 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 $69,429,400. As of June 30, 2015, $3,255,505
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 $65,325,446. The decrease is normally the result of the
natural progression of a block of disability income claims and the increase or decrease in original estimates as additional
information becomes known regarding individual claims.

26. - 35. No significant change
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Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22

3.1

3.2
33

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code 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. Yes[ ] No[X] NAT[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2010
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2010
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). 03/01/2012
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? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
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? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB occC 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? Yes[X] No[ ]
(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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Statement as of June 30, 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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: $ 37,737,425
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[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
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) 0 $ 0
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[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 86,224,666
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 86,224,666
16.3 Total payable for securities lending reported on the liability page: $ 86,224,666
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
U.S. Bank NA P.O. Box 2054 Schilitz Park, Suite 300, Milwaukee, WI 53201
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] 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 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]
18.2 If no, list exceptions:
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Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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 388,638,011
114 Total MOrtgages iN GOOM STANGING. ........c.ruirrreiieiseisree ettt ees ettt es et s s b f 8 e E £ E bbbt en B 388,638,011

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 388,638,011

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 52.2

2.2 A&H COSt CONTAINMENE PEICENL..........ivitiiiiiiiei ettt a bbb s bbb bbb bbb b s s eS8k b8 bbb bbb s s s s st s bbb s s s e bs faebssesetantes et et essenssssns sttt anta 4.0

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNES?...........c..cciiiiiiieiiesi et et a et s s st s Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e 0
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Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6
NAIC Type of
Company ID Effective Domiciliary | Reinsurance
Code Number Date Name of Reinsurer Jurisdiction|  Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of June 30, 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama.......ooeecrreeereeesseesssisneseessesssssesesenenAL | i [ 2,559,196 120 | 178,206 | el |
2. Alaska.... LAK [ 9,376 | o0 00000236 | 0 |
3. Arizona... LAZ [ 2,832,602 | ..ovoovrerreeree 150 {100,629 | o0 |
4.  Arkansas.... AR | I ..2,603,110 | .. 0.
5. California.... .CA ... [ ....35,974,377 | .. . LB57.911 | 0 |
6.  Colorado.... .CO|...... Levevees [ e 7,093,370 | o0 |0 885,258 | 0 | 7 778, 628
7. Connecticut CT|...... I 5,505,789 | o0 | ieien91831 |0 | 5,597,320
8. DElAWArE......cocicecece s DE|...... Luvvreees | e 585,356 | .cocoeerierieiennn0 e 15,865 | 0 | i
9. District of ColUMbIa..........cccovveerveereeieieeecee e DC|...... Leveeeee [ e 351,561 551 | 0 [
10.  Florida.........co........ LFL L. ...12,443,277 | .. . 482,268 | ..ooveveieenl0 |
11. Georgia.. LGA|...... L. ...13,513,190 | .. . 204,692 | .ooovvvviieieen0 |
12.  Hawai... LGHH N.. ..57,057 | .. rervernenerieseneeeen 3,980 | veieieieiiienenn0 | e
13.  Idaho.. ..D]...... Lvvveiee [ 001,857,236 | o0 {106,382 | 0 |
14.  lllingis..... S | I Lvoveiee [0 11,135,796 | o0 000229172 | 0 | e
15.  Indiana LN Lo [ 00eennh,666,787 | o0 | e 145,990 | 0 |
16. lowa....... LA Lo [ 00000n3,655,549 | iiiieieieen0 |00 82,842 | 0 |
17.  Kansas.. .KS|..... Lvovree | 0000 3,473,809 | ...t 15,586 | o 165,717 | eieenn0 |
18.  Kentucky KY|...... L
19.  Louisiana LA|...... L
20. Maine......... ME|...... L
21, MArYIand.......coceeieieee e MD]...... L
22, MasSaChUSELES.........ccevriverrieiceee e MA[...... L
23.  Michigan......... WM L
24, MINNESOLA........ccovveveererererierereieereesie s eseseeseenens s MIN L
25, MISSISSIPPI..vurereeenceeeeireenneeneeeesseseesseeneeseesesssnssssssssessensnnsneenesseMS | i Lo [ 00 1,226,769 | o0 | 82,195 | 0 | 1,308,964
26, MiISSOUI.......ccvevererierecrereneesseeereenenesssesesenenesssnssesensennnned MO [ i Lo | 00005,931,561 | o0 [ 133,201 | 0 | 6,064,762
27, MONtANA.......ciierereereeeeeese e esseneene M | i Lo [ 000002,303,730 | o0 |00 36,219 | 0 | 2,339,949
28.  Nebraska..........ccccocceeeeceeeeeeeeeeeeeeeeeereeerereeeeeeeeeaNE | e Liveovoie | 02,527,027 | 0 | 55,789 | il0 | 2,582,816
29, NEVAQA....ccoooereeecreresseieeesesese e sessssesssssssesssssessesesnnes NV | i Levvoeoee [ 001,087,354 | o0 {030,249 | 0 | 1,117,603
30.  New Hampshire........cccocovrerreveerieveenesesnienessssensessiennenne NH | s L
31, NEW JEISEY..oiueicviecseeeseesessese s sssssssessssnsesseesd NG | s L
32, NEW MEXICO.....covereiriereireieneiiesssieeissiesseesssesessssensennenens s NM | L
33, NEW YOrK...oioeeereceneiesesseessienessensesssssssessesssssnseneslNY | s N
34, North Carolina.........ccccvvvevrierreseisesesnenseseiensessessesesnsen s NG | i L
35, North Dakota........cccoverereivreriesisieresiesessenessesensesnnens ND | s L
36, ORI0.....coieiirieerreeseeesssee e OH | s L
37.  Oklahoma... .OK|...... L
38, OFBUON.....ceveecreeereere e seisssessssssesesessessssssssssssesenssndOR | cris L
39, PennSYIVaNIa.......cocvveiiirieeree e PA|...... L
40. Rhode Island.. ..RI|...... L
41.  South Carolina SC...... L
42.  South Dakota SD]...... L
43.  Tennessee TN|...... | IS ....14,018,021
44,  Texas..... LTIX [ ...25,171,347
45, Utah UT L
46.  Vermont. WVT L
A7, VINGiNi. ..o VA L
48, WashinGtoN..........ccoeiveieieteie e WA[...... L
49.  West Virginia.. WV ... L
50.  Wisconsin...
51, WYOMING...tiiiiiieieeiete ettt
52, AMENCAN SAMOA.......ccoererirrreiiisrieieessiese st ssssessessssnees
53.  Guam.............
54. Puerto Rico.....
55.  US Virgin Islands.......
56. Northern Mariana Islands...
57.  Canada........ccccoorrrrnrnne.
58.  Aggregate Other Alien
59.  SUBOtAl...ccvrere s
90. Reporting entity contributions for employee benefit plans.............
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccvveereiicesece e e XXX | s
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOC. .......c.eureeerereeeeeeseeeeeseeseeseeesesseeseesssesnenn XXX s [ e
93.  Premium or annuity considerations waived under disability
or other CONtract ProVISIONS.........c.veverrereeirrerneeneireensiseseseeseieenns XXX
94.  Aggregate other amounts not allocable by State... o L XXX .
95.  Totals (Direct BUSINESS).........coeverrercrirricrennns | XXX
96. Plus Reinsurance Assumed... XXX . ]
97. Totals (All Business)........... XXX ....296, 010 ....306, 594 107
98. Less Reinsurance Ceded XXX 164 979,409 ....170,246,668
99. Totals (All Business) less Reinsurance Ceded............cccvvvvrinnne XXX ...131,613,601 ....136,347,439
DETAILS OF WRITE- INS
.0
0
. 0
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... 0
. 0
]
]
9498 Summary of remaining write-ins for line 94 from overflow page... | .... 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... .0 .
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non domiciled RRGs (Q) - Qualified - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@)  Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2015 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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

Sycamore Re, Ltd (SYRE)
(Captive Insurer — DE)

4 Ohio National Mutual Holdings, Inc. {ONH) A
{Top Holding Company — OH)
FEI Mo. 31-1614085
\ MNAIC Groupl Code 0704 J
f : - 5 : : ™
Ohio MNational Financial Services, Inc. (ONFS)
{Intermediate Holding Company — OH)
FEI Mo. 31-1614087
\_ NAIC Group Code 0704 )
he Chio MNational Life Insurance Comparny (GHLIY Suffolk Capital Managerment, LLC
Financial Way Realty, Inc. ' {Insurer — CH) Fiduciary Capital Management, Inc. '
ONTech, LLC. (ONTE) M Flight, Inc. (ONFL) (SUFF)
FEI Mo, 4B-54F4810 (FWRI) FEI No. 311604349 FEI Mo. 31-0397080 (FCMI) FEI Mo, 09-0374493
FEI Mo. 26-4812750 MAIC Mo, B7172 FEI Mo. 0B-1187458 84.698% bership interest 1 by

FEI No. 98-0602966

MAIC Group Code 0704

ma_ltiunal Security Life and Annuity Cumpam

Ohio National Financial Services, Inc

(" Ohin National Life Assurance Corparation {ONLA) )

{Insurance Company - Chile)

M Fareign Haldings, LLC (OMFH)
(Halding Campary — DE) (NSLA) {Insurer — QH)
FEI Mo. 46-3873878 (Insurer - N} FEI No. 31-0962485
\ J REL Mo 12 ialb08 NRIE No, 8500 Sponsored mutual funds \
| Deloehi ol \ WelZ S Cuds D700 advised by Ohio National
(: ™\ \ WA R eRde i / Investmer?ts, Inc.;
Ohio Mational International Holdings s
= tief ULA. (OMIH : . : :
(Huluciﬁgrgluempany(- Dutc)h) 4 Kenwood Re, Inc. (KENW) N Chio Mational Investments, Inc. (SN -Chio Mational 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) P ) ) "
{Holding Cormpary - Dutch) Chio Mational Equities, Inc. (ONEQH \ //
9 ) 4 Mantgamery Re, Inc. (MONT) A FEl Mo. 31-1454698
(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 S.A. [ [ ONSY do Brasil Participaces Ltda. FEI Mo. 31-0742113
{Holding Company — DE) (ONSF) _ (ONSB) : \
FEI No. 31-1702680 (Insurance Company - Peru) Eioing-Compaiy.Braz|)
I d | ]
Ohio Mational Sudamerica S A, Chio Mational Insurance Agency of
[ONSA) SR T Chio Mational Insurance Agency, Inc. (ONIA) M Investment Management Company (OMNIM) Alabama, Inc. (ONIAJAL)
Holding C - Chil M nernatonal oo bras FEI Mo. 32-0071428 FEI Mo. 31-0784369 FEI Ma. §3-1202147
(Holding Cormpany - Chile) Participactes Ltda (OHIO)
P 1 \ (Halding Campary - Brazil)
Ohio Mational SEgUrDS de Vida 5.4 S0% owner of Centauro — Brazilian Insurance Co.
[ONSW)
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Statement as of June 30, 2015 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 June 30, 2015 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 June 30, 2015 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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 June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1.

N o ok wbd

Bar Code:

A0 0D RO A0 0O 0 O
* 8 92 06 20154 900000 2 = * 8 92 06 2 0154470000 2 =
A0 0O 0 O A0 0O 0 0 O
* 8 92 06 20153650000 2 = * 8 92 06 2 0154480000 2 =
A0 0 R0 O A0 0O A0 0O
* 8 92 06 2 0154450000 2 = * 8 92 06 2 01544 90000 2 =
A0 0 A0 O

* 8 92 06 2 0154460000 2 =

Q14



Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
Overflow Page for Write-Ins

NONE

Q15



Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N oA W

- o

)

Book/adjusted carrying value, DECeMbEr 31 Of PHIOr YEAI..........ccevcvieereeeteee ettt ssssses s ssssennns | sresenns

Cost of acquired:
2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............

Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeereercirreenenns
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

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

Statement value at end of current period (Line 9 minus LiNe 10).......cceieiiieiisierisisssnerssiesessssssassesssssssesssssssssssssssessesses | sesssans

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..........ovvrerereeneenrersirnensereieeenens | ceeeenne

Cost of acquired:
2.1 Actual cost at ime Of ACQUISIHION. .........c.ruurerrireeeeerei ettt ettt
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other............. .
ACCTUBI OF BISCOUNL. ...
Unrealized valuation iNCrEASE (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

..................... 378,230,225

....40,510,000

............................. 391,901,955

55,535,000

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

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

Book/adjusted carrying value, DeCembEr 31 Of PHIOT YEAI........c.cvvuriiriieieireeieeise et ssntensens | srensens

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)

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 ...2,482,906,035

2. Cost of boNdS AN SLOCKS CUIFET. ......vuvureierririeetireie ettt sttt sttt enes

3. ACCTUAI OF QISCOUNL........cuiiiiieiciecieie ettt

4. Unrealized valuation iNCrEASE (ABCTEASE)..........cuuruueererereereeeeeeseeseeseesseessesessesseessesseesessesssessess st esssessessessessnssessessesssessessessnnes

5. Total gain (I0SS) ON QISPOSAIS.........ccvireviiiriieiicrciic ettt sttt bbb b b st s st bbbt et es s b st ebns

6. Deduct consideration for bonds and stocks disposed of... ..146,488,259

7. Deduct amortization of premium.... 1,374,913

8. Total foreign exchange change in book/adjusted carrying value... ..1,096,017

9. Deduct current year's other than temporary impairment recognized..... .0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ,572,290,934

11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s .0

12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccccuiiiiiieiiiieiiccesceisesetesseie et bennaens ...2,572,290,934 2,482,906,035
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Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (@)t st st nssnnes | stnstnssnstnnias 1,487,801,579 | ..vvverrvrieeiiienn 48,229,213 | ..o 33,596,560 | ....oovvvrerrirrirnens 12,889,925 | ...coovvvrirnn. 1,487,801,579 | ..covvvrrrrrrene 1,515,324,157 | oo | s 1,406,681,138
2. NAIC 2 ()-eueeuierieeiieiieeieeiseses et tnns | erssessnss st nnes 928,264,154 | ... 37,266,055 | ....ovverrerrieiins 36,450,055 | ...oovrreeiieiiienns (14,580,529) | ....oovvnrvnrinnen. 928,264,154 | ... 914,499,625 | ...ovvvvvererernrierieniieeend0 | e 922,288,757
30 NAIC 3 () euevuierieeeieeieeieeieei sttt sssnns | ertessess st eees 115,488,730 | ..oooovveerereiieieeenns 5,498,030 | ..oorveriririien. 16,127,978 | oo 1,519,340 | .o, 115,488,730 | ..oovvverireiieienns 106,378,122 | ...vovvvrvrrrrrrnrnnrrneineeenn | s 113,122,940
A NAIC 4 (8).eeeieeiee sttt sttt sttt entnns | stessess st 16,290,576 | ..oovvvrieeeeieeeieeiene (T 190,197 | oo (860,866) | .....cvvovvrrerienene 16,290,576 | ...ovovverivreiieienns 15,239,513 | o0 | e 15,375,179
B NAIC 5 (). euieeiirieiiseeiesieesesiesssess st nssens | srsessess st 4,891,934 | oo (O 2,899,960 |...oovvrrrerrierieiiene (530,293) | vooverriririninan 4,891,934 | oo 1,461,681 | .ovvceecernnrsersnnisninneeen0 | 4,924,123
B, NAIC B ()..euvveverierieseieseeiseeeeessesseeses s snssnns | srsssssssssssssssssssssees 3,642,624 | ..o, (O 740,634 | .o 622,902 | .o 3,642,624 | ..o 3,524,892 | ..o [ 3,646,258
7o TOtAI BONAS. ...ttt sttt esssennns | sessesssnsssnsssenees 2,556,379,597 | ...ovverrrerirrirns 90,993,298 |.....cccovrrrrirrrinns 90,005,384 | ......cccorvrrrrrirerirrinnns (CRIR:YA )] [——— 2,556,379,597 | ...ccovvrrrrrinne 2,556,427,990 | ...ovverrerrerrenrrersnrsnnennenc0 | e, 2,466,038,395
PREFERRED STOCK
8. INAIC 1| ettt 3,120,000 | ..oovenverierienieeieeeeeinenne (O L0 N (O 3,120,000 | ..oovvorerrriineieiiens 3,120,000 | oo | e 3,120,000
0. NAIC 2u sttt | eebtesst ettt 10,750,000 | oooverieieeieieeeieeieienne (O 1,000,000 | ..oooeeieiieiieiieeieeieiieees (O 10,750,000 | ..ooovonivrrireiiiinens 9,750,000 | ..oovverrerrerirnerrirnirsrneeenn0 | e 10,750,000
10, NAIC 3ottt sttt | estseni st 2,986,000 | ..oovvnierriiiieieeeieieeieneene 0 [ oo L0 N (O 2,986,000 | ...vvorerrirrrireninens 2,986,000 | ..oovvererrenrineieeeeeieeieend0 | e 2,986,000
110 INAIC 4ottt | enb sttt 8,000 | ..ooveuieeiieiieeiei e (O 4,000 | .o O 8,000 | ..oveurerierierierieeis 4,000 | o0 s 7,997
12, INAIC Beo bttt bbbttt | eebteebt ettt sttt L0 TR 0 [ e L0 OO 0 [ oo L0 T 0 [ o0 [ 0
130 INAIC Bttt bbbt | SeRE Rt 0 [ 0 [ 0 [ 0 [ 0 [ 0 [0 i 0
14, Total Preferred SIOCK........ oottt eessees | sessssssssssssssssnssssens 16,864,000 | ..o (O 1,004,000 | ..o [ 16,864,000 | ..oovirieirinniinnienas 15,860,000 | ...ovvorinrinrinninninninniinnens0 [ 16,863,997
15.  Total Bonds and Preferred SOCK...........oocriiiinriiiciiiesssessissienes | sevseesseesseseseens 2,573,243597 | ..oovvvrirrinrinann 90,993,298 |.....cocvirirriirriis 91,009,384 | .....ovverriir (939,521) | .voorvvrirrinnns 2,573,243,597 | .c.ovvrrrrniinnen 2,572,287,990 | ...ovverrrnrrnrrnrrnerinnnnnnennend0 | e 2,482,902,392
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

0;

NAIC 5§

0;

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




Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Sch. DA-Part 1
NONE

Sch. DA-Verification
NONE

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt3
NONE

QsSI03, QS104, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of June 30, 2015 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type | Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
0325771 PHOENIX AZ 06/30/2015.... 4.392 1,300,000 0 3,250,000
0625761 GOLDEN CO. 05/22/2015.... 4170 3,500,000 0 7,400,000
1125746 ADEL GA 04/06/2015.... 3.640 2,200,000 0 4,920,000
1425750 NORTHFIELD. IL 04/30/2015.... 4.200 730,000 0 1,430,000
2125749 DISTRICT HEIGHTS MD 04/30/2015.... 4125 1,850,000 0 2,930,000
3425753 GARNER NC 05/01/2015.... 4.000 1,800,000 0 2,800,000
3625763 WASHINGTON TWP OH 06/04/2015.... 4.375 1,650,000 0 2,450,000
4325756 FRANKLIN N 05/11/2015.... 4.375 1,250,000 0 2,500,000
4425755 HOUSTON TX. 05/07/2015.... 3.875 1,500,000 0 6,000,000
4425767 SAN ANTONIO. TX. 06/15/2015.... 4.394 3,400,000 0 5,170,000
4825759 RICHLAND WA, 05/21/2015.... 4.250 4,225,000 0 16,520,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. XXX 23,405,000 0 55,370,000
0899999. Total - Mortgages in Good Standing XXX 23,405,000 0 55,370,000
3399999. Total Mortgage: XXX 23,405,000 0 55,370,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
0024885...........ccococumvevevenenennnn. | BEAVERCREEK TWP OH..oovvvvvvvnns [ v 05/11/2000.... | 06/02/2015.... 715,839 0 0 0 0 0 0 682,211 682,211 0 0 0
0024905..........ccocoooneceveveceee | BATTLE CREEK 1] S IO 08/30/2001.... | 06/29/2015.... 857,972 0 0 0 0 0 0 625,143 625,143 0 0 0
0024906...........ccccoeummevvvnnenennnns | OLIVE TWP. IN- s | e 08/30/2001.... | 06/29/2015.... 414,718 0 0 0 0 0 0 302,133 302,133 0 0 0
0024907.........ccocvevvvmrevernnenennn | TOWNSEND TWP OH..oovvvvvvines [ v 08/30/2001.... | 06/29/2015.... 536,566 0 0 0 0 0 0 390,990 390,990 0 0 0
0024909..........ccvwverererirerenene | KNOX COUNTY. L1\ SO IO 08/30/2001.... | 06/29/2015.... 188,246 0 0 0 0 0 0 91,014 91,014 0 0 0
0024910.. ROWAN COUNTY. NC 08/30/2001.... [ 06/29/2015.... 428,986 0 0 0 0 0 0 312,572 312,572 0 0 0
0325372.. SCOTTSDALE A 01/07/2008.... | 04/13/2015.... 1,006,842 0 0 0 0 0 0 998,234 998,234 0 0 0
0525241.. SANTA ANNA CA 06/07/2006.... | 05/29/2015.... 1,155,769 0 0 0 0 0 0 850,821 850,821 0 0 0
062523; DENVER CO.vevevvverines [ wvvrerens 04/25/2006.... | 05/08/2015.... 1,166,479 0 0 0 0 0 0 1,143,898 1,143,898 0 0 0
1425146..........cccccocooeeeeuneeeeee.. | KENILWORTH ISR IO 06/08/2005.... | 05/27/2015.... 892,198 0 0 0 0 0 0 877,256 877,256 0 0 0
2825251 LINCOLN NE..oooioenens | corveren 07/13/2006.... | 06/05/2015.... 909,099 0 0 0 0 0 0 886,870 886,870 0 0 0
3625197......cocevrenreririnenennn | WASHINGTON TWP OH..oovvvvvinns [ v 12/16/2005.... | 06/04/2015.... 1,427,809 0 0 0 0 0 0 1,400,646 1,400,646 0 0 0
4525162.........ccverirererirenennnns | SALT LAKE CITY. (U2 P R 08/15/2005.... | 06/02/2015.... 2,131,846 0 0 0 0 0 0 2,074,133 2,074,132 0 0 0
5025364...........cc.cc0e0eoeceneeeeeee. | PRAIRIE DU CHIEN Wi [ s 12/20/2007..... | 04/06/2015.... 1,569,327 0 0 0 0 0 0 1,422,386 1,422,385 0 0 0
X PRK T ——  [o)1//\ 1=\ o] A\ OH...ooovvivines | crvverens 11/28/2007..... | 06/29/2015.... 795,808 0 0 0 0 0 0 577,918 577,918 0 0 0
0199999. Total - Mortgages Closed by Repayment 14,197,504 0 0 0 0 0 0 12,636,225 12,636,223 0 0 0
Mortgages With Partial Repayments
0024695............ccccocoecccence. | COEUR D'ALENE. D | e 04/30/2001.... 1,204,388 0 0 0 0 0 0 0 31,144 0 0 0
0024750......c.cccmmrvermrmevrernennnnns | DOUGLASS TWP. PA. oo [ e 09/30/1997.... 633,835 0 0 0 0 0 0 0 51,408 0 0 0
0024762..........cccccoeveccvevice | SODDY-DAISY. LI\ SO O 04/30/2001.... 57,504 0 0 0 0 0 0 0 7,507 0 0 0
0024809..........cccuemmmmeeeernennenns | COLONIAL HGTS. L1 SOOI IS 10/30/1998.... 634,068 0 0 0 0 0 0 0 35,916 0 0 0




Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

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

1'2030

1 Location 4 5 6 7 Change in Book Value/Recorded 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

0024872....ccovvvvmrrerrerrrvsesssas OAKWOOD [TV B 10/22/1999.... 319,474 0 0 0 0 0 0 0 13,978 0 0 0
0024881 ELKTON MD.cvvvverns [ wevrerne 02/15/2000.... 2,181,509 0 0 0 0 0 0 0 57,161 0 0 0
0024884 LOUISA KY 04/28/2000.... 977,833 0 0 0 0 0 0 0 37,647 0 0 0
0024885.. BEAVERCREEK TWP OH 05/11/2000.... 715,839 0 0 0 0 0 0 0 13,589 0 0 0
0024893.. ALBUQUERQUE NM. 11/06/2000.... 923,385 0 0 0 0 0 0 0 30,044 0 0 0
0024902.. HALLS CROSSROAD. N 05/16/2001.... 151,643 0 0 0 0 0 0 0 24,564 0 0 0
0024905....covvveerrmnrerrrrsessses BATTLE CREEK. Ml [ eevrenne 08/30/2001.... 857,972 0 0 0 0 0 0 0 117,604 0 0 0
0024906......cvccccrrvvrverrrrsessres OLIVE TWP N [ e 08/30/2001.... 414,718 0 0 0 0 0 0 0 56,867 0 0 0
0024907.....covvveerrmmrverenrsesssies TOWNSEND TWP. OH.covvvvenns | o 08/30/2001.... 536,566 0 0 0 0 0 0 0 73,532 0 0 0
0024909....covvveerrrmrrerrrrsessses KNOX COUNTY. LI\ ISR B 08/30/2001.... 188,246 0 0 0 0 0 0 0 49,112 0 0 0
0024910....ccovvveerrvvrrerrrrsessrns ROWAN COUNTY. G [ 08/30/2001.... 428,986 0 0 0 0 0 0 0 58,802 0 0 0
0024913...ccovvvemrmrrerrrrsesssas KNOX COUNTY. LI\ ISR B 10/12/2001.... 1,141,670 0 0 0 0 0 0 0 32,143 0 0 0
0024917 MUSKOGEE [\ I 12/21/2001.... 915,380 0 0 0 0 0 0 0 30,563 0 0 0
0024922....covvvemrrerirerrrrsesssis BIRMINGHAM AL | e 04/09/2002.... 4,286,562 0 0 0 0 0 0 0 112,107 0 0 0
0024924 COLUMBUS. OH 05/01/2002.... 1,050,018 0 0 0 0 0 0 0 13,058 0 0 0
0024926 EL PASO X 05/17/2002.... 1,296,163 0 0 0 0 0 0 0 120,866 0 0 0
0125329....ccvvvveercmnrernnnsesssis MOUNTAIN BROOK Al 06/21/2007.... 2,154,259 0 0 0 0 0 0 0 29,358 0 0 0
0125488.....covvvverrrerrrrsesssas BIRMINGHAM AL | e 03/09/2011.... 834,059 0 0 0 0 0 0 0 34,712 0 0 0
0125523....ccovvvemrrcnrerernsesssis FORT PAYNE. AL | e 08/30/2011.... 1,343,837 0 0 0 0 0 0 0 30,535 0 0 0
0125659 DAPHNE. AL | e 10/30/2013.... 757,009 0 0 0 0 0 0 0 17,551 0 0 0
0125745 HOOVER AL [ s 03/26/2015.... 0 0 0 0 0 0 0 0 22,708 0 0 0
0325153....ccvvvveermnrerrensesssis GILBERT LY - 07/07/2005.... 933,999 0 0 0 0 0 0 0 9,402 0 0 0
0325357 LAVEEN LY A B 11/30/2007.... 737,319 0 0 0 0 0 0 0 15,888 0 0 0
0325372...cccrvvveerrernrereensesssas SCOTTSDALE YA P 01/07/2008.... 1,006,842 0 0 0 0 0 0 0 2,168 0 0 0
0325431 TUCSON YA B 12/05/2008.... 1,331,359 0 0 0 0 0 0 0 8,846 0 0 0
0325548 MESA YA P 03/20/2012.... 1,833,777 0 0 0 0 0 0 0 16,958 0 0 0
0425231...oovvrveernrernrnsesssis LITTLE ROCK AR 04/25/2006.... 2,332,970 0 0 0 0 0 0 0 63,717 0 0 0
0524994 TUSTIN CA 04/17/2003.... 2,251,373 0 0 0 0 0 0 0 52,336 0 0 0
0525142....ccvvvveerrcrrerrensesssis FRESNO. CA 05/31/2005.... 2,657,964 0 0 0 0 0 0 0 46,959 0 0 0
(V57457274 (O SAN DIEGO. (S-S 04/03/2006.... 1,292,675 0 0 0 0 0 0 0 11,661 0 0 0
0525241....oooooveevvevennneiiiniininnnns SANTA ANNA CA.oovevevererens | v 06/07/2006.... 1,155,769 0 0 0 0 0 0 0 99,759 0 0 0
0525295.....covvveccreirrerrrnsesssies MISSION VIEJO. [O7-WOUNRR I 12/28/2006.... 1,087,133 0 0 0 0 0 0 0 35,125 0 0 0
0525373....ccvvvveerrmnrernensesssas WINDSOR CA.oovevevererens | wrvverens 01/15/2008.... 3,163,560 0 0 0 0 0 0 0 24,498 0 0 0
0525396.......0.ocerrrrreriirnserinns MORGAN HILLS. CA e | s 05/22/2008.... 2,518,177 0 0 0 0 0 0 0 22,877 0 0 0
0525404 LOS ANGELES [O7-WOUNY I 07/09/2008.... 1,507,133 0 0 0 0 0 0 0 10,339 0 0 0
0525417 DEL MAR CA.ooveveverevens | wrvverens 09/30/2008.... 1,211,420 0 0 0 0 0 0 0 19,645 0 0 0
0525425 CHINO [O7- WO I 10/30/2008.... 2,379,343 0 0 0 0 0 0 0 16,355 0 0 0
0525452.. SUNNYVALE CA 06/17/2010.... 918,800 0 0 0 0 0 0 0 8,748 0 0 0
0525522.. DANA POINT. CA 08/19/2011.... 1,101,302 0 0 0 0 0 0 0 17,035 0 0 0
0525583.. VICTORVILLE. CA 11/02/2012.... 1,006,138 0 0 0 0 0 0 0 31,284 0 0 0
0525630 LOS ANGELES CA.oovevevererens | wrvrerene 06/19/2013.... 3,237,404 0 0 0 0 0 0 0 47,995 0 0 0
0625232 DENVER CO.vevevvvvrenes | wrvverens 04/25/2006.... 1,166,479 0 0 0 0 0 0 0 9,101 0 0 0
0625722....coceveveveeermnmeenmmeennennns GREENWOOD (GOSN DO 12/15/2014.... 1,000,000 0 0 0 0 0 0 0 20,580 0 0 0
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0625761 GOLDEN....ovvvevvenverrnrsesssssninrnsnesssssssesesessessessssnssssessssssssssessessessses | COhmmnnnnnnnrenes [ wevvere 05/22/2015.... 0 0 0 0 0 0 0 0 9,363 0 0 0
1025057 ....oovevverreressnninreneens LAKELAND......oovvvvvrimmererrnesssssnmsssnsenessssssssssssssssssssssssssesssssssssssneees | Flvveesssssinens [ ceeveree 02/27/2004.... 1,554,539 0 0 0 0 0 0 0 32,215 0 0 0
1025205.. PORT ST LUCIE 01/31/2006.... 571,485 0 0 0 0 0 0 0 7,888 0 0 0
1025264.. WEST PALM BEACH 09/07/2006.... 1,503,166 0 0 0 0 0 0 0 7,965 0 0 0
1025286.. FORT LAUDERDALE 12/18/2006.... 2,078,568 0 0 0 0 0 0 0 17,315 0 0 0
1025325.. PLANTATION 05/14/2007.... 650,754 0 0 0 0 0 0 0 12,812 0 0 0
1025349......cocvvvrrcressninrennees WINTER HAVEN.....ccooosriievnnnrermssrmensrnsesssssnssssssssssssssssssessessssssnes | Fluveennveessrsins | oo 09/28/2007.... 571,314 0 0 0 0 0 0 0 16,978 0 0 0
1025363.....cccvvvvrrereesniiirennens CORAL SPRINGS........oocvmmsmvernrnrcsmssmeersnsessessmsisssssssssssssssessessessses | Fluveenseeesssanns | oo 12/20/2007.... 1,440,626 0 0 0 0 0 0 0 25,798 0 0 0
1025381....ovvvevverecsessrninrenenes ROCKLEDGE.......coocscsvererrresssssmninnnsnesssssesssssesssssssssssssssesssssssssssseees | Floveesssssinens [ ceeverne 01/31/2008.... 2,168,973 0 0 0 0 0 0 0 36,329 0 0 0
1025398 TAMPA.......oovvrmmressmsminrnnssesssssesssssssssssssssssssssssessssssessessesnssssssess | Fluveennneesssinn | coovies 06/02/2008.... 652,609 0 0 0 0 0 0 0 41,419 0 0 0
1025434......coovverecreesriireneens POMPANO BEACH......cccovcerimernrrenssssssierensessessssmsssssssssssssssssssssessses | Floveessssiinens [ ceevenne 02/17/2009.... 609,244 0 0 0 0 0 0 0 11,654 0 0 0
1025473 JACKSONVILLE........coovvrrrrmssevernnsressssmsinnnssessssssssssssessessesmsesssssess | Fluveernveessssins | oo 11/01/2010.... 1,512,241 0 0 0 0 0 0 0 28,556 0 0 0
1025485........covvrrereesiiirernens GROVELAND......ccoessscevennreressrmnressssssssssnssssesssssssssssesssssessssssssssenees | Floveessssiinens [ ceeverne 01/26/2011.... 2,070,762 0 0 0 0 0 0 0 24,386 0 0 0
1025486.........covrvcreesrrinrerrrns GROVELAND......ccoesssccevevnsessssrmerersssssssssnssssssssssssssssssssssesssssssensnnees | Flossessssiinnns [ ceeverne 01/26/2011.... 388,258 0 0 0 0 0 0 0 4,573 0 0 0
1025489.. ORLANDO 03/24/2011.... 830,176 0 0 0 0 0 0 0 13,163 0 0 0
1025495.. ST PETERSBURG. 04/07/2011.... 1,153,360 0 0 0 0 0 0 0 27,302 0 0 0
1025503.. JACKSONVILLE 05/27/2011.... 1,295,239 0 0 0 0 0 0 0 20,469 0 0 0
1025515 KISSIMMEE......coooeessevveenresessmmesersnsssssssnsssssssssssssssssssssessssssissessees | Floveessssiinens [ ceeveree 07/07/2011.... 1,014,357 0 0 0 0 0 0 0 15,623 0 0 0
1025519 DESTIN...occevecrmvrrrnerssssssmissessesssssmmesssssssssssmsssssessssssssssssssssesssesnees | Flvseesssssinens [ ceeverne 07/27/2011.... 2,698,407 0 0 0 0 0 0 0 25,266 0 0 0
1025528......cccvvvrecreesninrernens ORLANDO.....ccoeeccvvnnrrnmssermmerensesssssmsssssssssssssssssssssssssssmsssssssssssssns. | Fluveeneeeessssins | coovones 09/29/2011.... 851,447 0 0 0 0 0 0 0 13,042 0 0 0
1025565 TAMPA.......oovvrmrreesmsminnnnssssssssessssssssssmssnssssssssssssssssssssessesmnssssssess | Floeerereessssin | oo 07/03/2012.... 2,595,496 0 0 0 0 0 0 0 23,605 0 0 0
1025575 TITUSVILLE ...ooooceeseevcveeneesssssssssssseesssssssssssessssssssssssnssssssssssens | Fluiinsveesssanes | convoins 09/26/2012.... 688,798 0 0 0 0 0 0 0 14,523 0 0 0
1025581.....ocvevvvrecseesnninrennens MARIANNA.......oooorrrrnnmrmerenneesssssmnsssssssssssssssssssssssssssmsssssssessssssees | Flvseesssssinens [ ceeverne 10/26/2012.... 1,434,474 0 0 0 0 0 0 0 20,411 0 0 0
1025622......c.ccvvrvereesninrernens BRADENTON......coceesscevrevrsesssssmmerernssssssssssssssssssssssssesssssessssssssnensess | Flvseesssssinnes [ ceeverne 05/13/2013.... 1,160,240 0 0 0 0 0 0 0 15,754 0 0 0
1025647 OCOEE.......cooiivveniesssssssessesssssssssssssssssssssssssssssssssssssssessessssssnns. | Floisvsvessssases | convons 08/29/2013.... 1,315,580 0 0 0 0 0 0 0 17,649 0 0 0
1025666..........ovrccreerrrvnrernrns MIRAMAR BEACH.......covvvccsssvvvennresessssmnesressessssssssenssssssssssssesssssessss | Flvesesssssinens [ ceeverne 12/02/2013.... 1,561,414 0 0 0 0 0 0 0 35,863 0 0 0
1025687.. INDIAN HARBOUR BEACH 05/28/2014.... 910,460 0 0 0 0 0 0 0 22,832 0 0 0
1025691.. ORLANDO 07/23/2014.... 1,285,156 0 0 0 0 0 0 0 9,129 0 0 0
1025695 NICEVILLE. 08/08/2014.... 969,346 0 0 0 0 0 0 0 5,799 0 0 0
1025698 OCALA.....oovvrrrerciimrnsnssssssssesssssssssssmsssssssssssssssssssssssssssssssssssesssss | Floveersreessssin | convnes 09/03/2014.... 1,736,602 0 0 0 0 0 0 0 20,539 0 0 0
1025703 NAPLES......cooscsivrrensessssmnsessssssssssssssssessessssmsssssssssssssssssessssssssassnses | Flvssesssssinees [ ceeverne 09/19/2014.... 1,538,280 0 0 0 0 0 0 0 17,978 0 0 0
1025736.....ocvvvverecseesrnnnrernnns LIVE OAK...ovvrrvesrimmernnrsesssssmsensssessssssmsssssssssssssmsssssssssssssssssssssssessses | Flvssesssssinees [ ceeveree 01/20/2015.... 0 0 0 0 0 0 0 0 21410 0 0 0
1025740 DORAL.......ovvvverresssssisisnensesssssssssesssssssssssssessessssssssssssessssssssssssessess | Floveesssssiiins [ vovveren 02/26/2015.... 0 0 0 0 0 0 0 0 21,740 0 0 0
1125112 TIFTON..cecesesneverrnsessssnmerssssesssssmmsssessssssssmssssnssssssssssssssesssssssssnnes. | Ouvevrveesssssn | covvnes 11/29/2004.... 265,018 0 0 0 0 0 0 0 11,548 0 0 0
1125183 OAKWOOD......cooorvermesmmmeernnseessssmeserssssessssmssssssssssssssessssssssssssssesess | Ouvevvveesssssn | covvines 11/01/2005.... 1,746,732 0 0 0 0 0 0 0 34,962 0 0 0
1125258....crerresssesesesen DALTON....oovvveverrrrrnnrnnrnsrnennesssssssesssssesssssesssssssssssssssssssssssssssssssssssssssssssss | GPvevvveneeenees [ nverens 08/21/2006.... 1,909,116 0 0 0 0 0 0 0 48,173 0 0 0
1125338...ccrsresesssessn OAKWOOD......coocvvsrevenssernsnsssesessssssssssssssssssssssssssssssssssssssesssssasssssosesssosins | GPuieevivevirenns | ceeveres 08/13/2007.... 437,381 0 0 0 0 0 0 0 6,194 0 0 0
1125362.. SAVANNAH 12/20/2007..... 1,878,486 0 0 0 0 0 0 0 23,762 0 0 0
1125483.. SAVANNAH 12/22/2010.... 1,222,969 0 0 0 0 0 0 0 20,173 0 0 0
1125531.. SAVANNAH 10/20/2011.... 632,902 0 0 0 0 0 0 0 20,800 0 0 0
1125597 MACON.....corerermrmamrmmmmmmmmmmmmmmmmmmmsmmsmssssmmsssssmsesssmmssssssessssnssssssssssesssessssnens | OPerervvnneeenees [ oevenens 01/22/2013.... 1,183,408 0 0 0 0 0 0 0 46,030 0 0 0
1125746 ADEL..ooooovssssssssmsssssmssssssmssssssssssssssssssssssssssssssssssssssesoss | OBurmnsnmnnssrnns | soeveens 04/06/2015.... 0 0 0 0 0 0 0 0 6,245 0 0 0
1325092.....ccoureesresersresssan COEUR D'ALENE..........cooommmveemmmsssssmssssssssssssssssssssssssssssssssssssssssssssessssoese | IDovevevevessserens | cveveie 09/16/2004.... 535,407 0 0 0 0 0 0 0 5,605 0 0 0
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1325224......covvvvcvcen COEUR D'ALENE........covmvmmsrirverrsnsssssssssssesssssssssssssssssssssssssssssessss | Diveveeesssssies | convnes 03/30/2006.... 404,419 0 0 0 0 0 0 0 3,653 0 0 0
1425146........ovvvcccen KENILWORTH....ccoocccccvrrnmessssnmeerernessssssssesensessessmmsssssessssssssssssseesees | Inermnneeenneeesss [ cevvenee 06/08/2005.... 892,198 0 0 0 0 0 0 0 6,020 0 0 0
1425236.. MIDLOTHIAN 05/15/2006.... 1,091,808 0 0 0 0 0 0 0 9913 0 0 0
1425304.. ARLINGTON HEIGHTS 02/01/2007.... 1,642,053 0 0 0 0 0 0 0 23,058 0 0 0
1425382.. EDWARDSVILLE 02/07/2008.... 1,799,873 0 0 0 0 0 0 0 12,968 0 0 0
1425385.. BOURBONNAIS. 02/28/2008.... 864,844 0 0 0 0 0 0 0 6,683 0 0 0
1425429......covvvvcrcen LINCOLNWOOD.......covvvvereesnmmvenrnrssssssmseseressessssssmssssssessssssessssssesess | Inermnneeenneeesss [ ceevenee 12/01/2008.... 1,521,761 0 0 0 0 0 0 0 16,968 0 0 0
1425458.......ovvvvcvcen CHICAGO........orvevrrrrenssssinnnnssesssssmessssessssssnsssssssssssssesssseesesssensnens | Ieesessssnenennns | coovines 07/16/2010.... 767,011 0 0 0 0 0 0 0 8,997 0 0 0
1425459 GURNEE.........covmrrrivennrnsessserinsssssessssssssssssesssssssssssssessssssnssessees | Inenmnneeenneeeess [ ceeverne 07/22/2010.... 797,934 0 0 0 0 0 0 0 13,576 0 0 0
142559..........00ccceee CHICAGO......cumvevvrrvesssssmisnnnnsssssssmessssessssssnsssssssssssssssssseeseessensnens | Ieesessssnenennns | coovines 12/26/2012.... 941,090 0 0 0 0 0 0 0 8,204 0 0 0
1425618......covvvvcrcen NORTHFIELD.....ccoocsvccerrrnvessssnienrensessssssssssensessessmmssessssssssssssssesseesess | Inormnneeenneeeens [ ceevenne 05/03/2013.... 1,238,494 0 0 0 0 0 0 0 35,756 0 0 0
1425631......cvvvvvcrcen FRANKLIN PARK ...ccovecvcrvrvrrssssssinenennsesesssenmmessesssssssssessssssessssssseness | Inermnneeenneeesss [ ceevenne 06/20/2013.... 1,166,201 0 0 0 0 0 0 0 15,564 0 0 0
1425632......ccvvvvcreren CHICAGO......courvevrrrresssssiinnnrsssssssmessssessssssnsssssssssssssesssseesesssessens | Ieesessssninenens | coovines 06/20/2013.... 1,166,201 0 0 0 0 0 0 0 15,564 0 0 0
1425650.........00vccceeee LAKE ZURICH.....oovvvrercrernrncesessssnnnsnsesssssssssssssssssssssmnsssssssessssssees | Inenmnneeenneecses [ veevenne 09/06/2013.... 1,135,153 0 0 0 0 0 0 0 14,567 0 0 0
1425673 CHICAGO. 01/24/2014.... 1,200,759 0 0 0 0 0 0 0 9,152 0 0 0
1425697.. NORTHBROOK 09/03/2014.... 1,194,062 0 0 0 0 0 0 0 9,108 0 0 0
1425704 CICERO 09/25/2014.... 2,238,251 0 0 0 0 0 0 0 17,983 0 0 0
1425750......000vvvereren NORTHFIELD.....ccooccvccerrrnvessssnieerersessssssssssessessessmmssessssssssssssssenseesess | Inermnneeenneeesss [ ceevenne 04/30/2015.... 0 0 0 0 0 0 0 0 1,380 0 0 0
1525229......ccvvvvcrcrsn STJOSEPH TWP...ccooccmierrrnressssmnernnssesssssmessessessesssissssssssssssssssnens | INevvreeesssssins | covvnes 04/07/2006.... 790,764 0 0 0 0 0 0 0 12,013 0 0 0
1525287 ...ovvvvvvvcrersn BROWNSBURG.......ocooesierernenssssssissineessssssssssssssssssssssssssensessssssos | Nevssssovicennes [ vovvene 12/20/2006.... 1,290,070 0 0 0 0 0 0 0 18,259 0 0 0
1525331.ccovvvvrrrcscrn INDIANAPOLIS......cccocoeeeeeeesceeseeeesesesecesesesesesssssssssssssssssnsnsmsssssmsssnsnns | Nveseeeeeeeeesess [ coeceie 06/26/2007.... 309,820 0 0 0 0 0 0 0 29,199 0 0 0
1525332...ccucvvvvrcrcrn MCCORDSVILLE...........oovmererssverenesmsssssissssensssssssisssssesssssssssssonees | Nevssssoviciennes [ vovvene 06/28/2007.... 1,589,353 0 0 0 0 0 0 0 16,924 0 0 0
1525371 INDIANAPOLIS......ccoceccvvvenresssssiinenesnsssssssssseseessssssssssssesssssssssssossees | INevssssovicennes [ vovvene 12/26/2007.... 1,651,628 0 0 0 0 0 0 0 20,583 0 0 0
1525491 FISHERS.....cccoooccvmrmmssssiirennsesssssssssesssesssssissssesssssssssssssseesssssssssons | INevssssevivenees [ vovvene 04/06/2011.... 834,165 0 0 0 0 0 0 0 13,114 0 0 0
1525499 CARMEL....ooooscecrvvveenensssssssesssssessssssssssssesssssssssssssenssssssssssessessssn | INevveeeesssssiiis | convons 04/28/2011.... 1,078,925 0 0 0 0 0 0 0 13,525 0 0 0
1525573...ccvcvvvrrcscssn GRIFFITH..ooooccceevverresesssneeressessssssssseressssssssmmssnssessssssssssssesesssessone. | Nevsseriviinnnes [ vevvenne 09/11/2012.... 1,794,972 0 0 0 0 0 0 0 25,430 0 0 0
1525629.. GREENFIELD, 06/14/2013.... 1,994,152 0 0 0 0 0 0 0 18,176 0 0 0
1525677.. MOORESVILLE 02/18/2014.... 1,403,040 0 0 0 0 0 0 0 41,970 0 0 0
1525696.. BLOOMINGTON 08/21/2014.... 790,663 0 0 0 0 0 0 0 9,552 0 0 0
1525707 FISHERS....ccccooccvmrmmssssiinennsesssssssssesssssssssissesesssssssssssssseesesssssssons | INevssssevicenees [ vovvene 10/10/2014.... 3,042,387 0 0 0 0 0 0 0 23,299 0 0 0
1525718 ZIONSVILLE........oooooereciccreereessssssisoseensssssssssssensssssssssssenssssssssnos | INeveeesesesssiii | convns 11/21/2014.... 1,040,000 0 0 0 0 0 0 0 21,474 0 0 0
1625230......c0vvvvcreren DAVENPORT......coovvvrmsssmsrernnesssssmmssssssssssssssssnssssssssssssssssssssssssss. | Buveeensesesssons [ ceeverne 04/24/2006.... 237,079 0 0 0 0 0 0 0 15,931 0 0 0
1625278......cvvvvvcrcrn ELLSWORTH......covvvvrrrrecssmerernsesssssmsssnenssssssssssssessessssssmmssssssessssses | Baveeensesesssons [ ceevenee 11/28/2006.... 692,825 0 0 0 0 0 0 0 12,610 0 0 0
1625419......ccvvccree DES MOINES........couvvevmvmreririrmrerernrsrensssssnsssssssnssssessssessessssssssssesssssesessess | Beveieevevisinenes [ e 10/09/2008.... 2,208,185 0 0 0 0 0 0 0 25,052 0 0 0
1825143....cocvvvvecrcn (RS C [0] TSRO [ |Q I PO 05/31/2005.... 722,884 0 0 0 0 0 0 0 12,625 0 0 0
1825599.......cvccrree L1107 07 =3 01,1\ SRR | Q SRR DO 01/30/2013.... 1,740,561 0 0 0 0 0 0 0 30,306 0 0 0
1825646...........cccc00. [R2411€3 6]\ SRR |Q SRR DR 08/22/2013.... 1,631,156 0 0 0 0 0 0 0 26,928 0 0 0
1825699 LOUISVILLE 09/05/2014.... 1,483,723 0 0 0 0 0 0 0 24,869 0 0 0
1825708.. LEXINGTON 10/10/2014.... 3,649,633 0 0 0 0 0 0 0 76,942 0 0 0
1925658.. BATON ROUGE. 10/30/2013.... 647,553 0 0 0 0 0 0 0 15,015 0 0 0
2125621...coovevevvviinnnnn ABERDEEN.........ccovovnerrrrnerernnnrenennscnssssssesssssssesssssessssssssssssssssssssssssssssssss | MDoevevvvereenns | coeveree 05/10/2013.... 745,499 0 0 0 0 0 0 0 11,305 0 0 0
PAVRYL: E— DISTRICT HEIGHTS......oovvvvvrvervnnenrrnnennnnnnrnnsenennsensessenssssesssssssssssssssssssss | MD oo [ e 04/30/2015.... 0 0 0 0 0 0 0 0 4974 0 0 0
2225508........cc0meerenene L2031 TC7 0] R /2 WS B 06/09/2011.... 1,259,914 0 0 0 0 0 0 0 19,716 0 0 0
2325307 ..ccvuveverivinnnens PLYMOUTH TWP.....evtrererareressseresasesesesssssasssssessssssssssmsssssmssssssssssssns | Mlevevasereverarers | oo 03/01/2007.... 1,439,612 0 0 0 0 0 0 0 40,098 0 0 0
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2325326....ccovvremrirerennsessiis ROMULUS MI 05/30/2007.... 784,428 0 0 0 0 0 0 0 13,506 0 0 0
2325550.....cc0ceererierereiisenenns ROCHESTER HILLS M 04/04/2012.... 1,840,579 0 0 0 0 0 0 0 27,264 0 0 0
2325669.. ST CLAIR SHORES Mi 12/17/2013.... 1,005,869 0 0 0 0 0 0 0 12,546 0 0 0
2325674.. CLARKSTON MI 01/28/2014.... 1,058,063 0 0 0 0 0 0 0 13,087 0 0 0
2325679 WARREN MI 03/13/2014.... 1,018,208 0 0 0 0 0 0 0 12,354 0 0 0
2325683....covvveeriinrernrnsessses AUBURN HILLS. MI 04/17/2014.... 1,216,797 0 0 0 0 0 0 0 15,336 0 0 0
2325725....covvvveerrerirernensesssis MADISON HEIGHTS Mi 12/17/2014.... 1,500,000 0 0 0 0 0 0 0 16,439 0 0 0
2425080.....covvveernrrerrrnsessses MINNETONKA. MN 06/18/2004.... 6,297,881 0 0 0 0 0 0 0 71,262 0 0 0
2425368 ST PAUL MN 12/21/2007.... 2,475,771 0 0 0 0 0 0 0 19,220 0 0 0
2425507 ....oovveveesrernverrensesssis GOLDEN VALLEY MN 06/14/2011.... 1,119,891 0 0 0 0 0 0 0 10,418 0 0 0
24255T2....covvvveesrerirerrensesssis MAPLE GROVE MN 09/04/2012.... 1,350,760 0 0 0 0 0 0 0 12,265 0 0 0
2425585......covveeerererrrrsesssis EDEN PRAIRIE MN 11/29/2012.... 769,663 0 0 0 0 0 0 0 12,308 0 0 0
2525738...cccvvvveesnversrnsesssis RIDGELAND, MS 02/05/2015.... 0 0 0 0 0 0 0 0 16,171 0 0 0
2625165....covveeererrerrrnsesssies LEE'S SUMMIT. MO. 08/22/2005.... 653,079 0 0 0 0 0 0 0 16,503 0 0 0
2625179....ccvvvveerrenrernnnsesssis JEFFERSON COUNTY. MO. 10/06/2005.... 671,618 0 0 0 0 0 0 0 6,491 0 0 0
625233 STLOUIS. MO. 04/26/2006.... 2,101,437 0 0 0 0 0 0 0 19,072 0 0 0
2625406.......vcccerrcrrrerrrrsessses EARTH CITY. MO. 07/23/2008.... 3,375,209 0 0 0 0 0 0 0 23,507 0 0 0
2725206.....covvvecrrrernrnsesssis BOZEMAN MT. 02/08/2006.... 1,393,849 0 0 0 0 0 0 0 22,520 0 0 0
2725366.....covvceercrrerrrrsessses BOZEMAN MT. 12/20/2007.... 908,818 0 0 0 0 0 0 0 22,287 0 0 0
AL o BOZEMAN MT. 11/29/2010.... 529,037 0 0 0 0 0 0 0 8,738 0 0 0
2825149 OMAHA. NE 06/22/2005.... 319,250 0 0 0 0 0 0 0 8,340 0 0 0
2825151 OMAHA. NE 06/29/2005.... 476,778 0 0 0 0 0 0 0 18,464 0 0 0
2825251 LINCOLN NE 07/13/2006.... 909,099 0 0 0 0 0 0 0 8,962 0 0 0
2825293 OMAHA. NE 12/28/2006.... 1,619,901 0 0 0 0 0 0 0 46,432 0 0 0
2825496.....covvveerrerrerrrnsessss PAPILLION NE 04/15/2011.... 759,748 0 0 0 0 0 0 0 7117 0 0 0
2925469.....ovvveerrerrerrrrsessses LAS VEGAS NV, 10/27/2010.... 1,697,587 0 0 0 0 0 0 0 28,335 0 0 0
2925600.. LAS VEGAS NV. 01/30/2013.... 943,312 0 0 0 0 0 0 0 8,229 0 0 0
3025334.. COLEBROOK NH 07/31/2007.... 683,651 0 0 0 0 0 0 0 4,646 0 0 0
3125190.. ELIZABETH NJ 11/15/2005.... 1,277,627 0 0 0 0 0 0 0 13,494 0 0 0
3225187..coovveeeveviiiiinieiiiniiiininns ALBUQUERQUE NM 11/09/2005.... 1,718,761 0 0 0 0 0 0 0 61,226 0 0 0
3225235 ROSWELL NM. 05/04/2006.... 2,006,806 0 0 0 0 0 0 0 61,775 0 0 0
3225664......ovveeccirrerrrrsessss SANTAFE NM 11/18/2013.... 2,707,393 0 0 0 0 0 0 0 23,988 0 0 0
3225728.....ccooeeeeiiiiiniiiiiniiiiiinns ALBUQUERQUE NM 12/19/2014.... 1,335,000 0 0 0 0 0 0 0 16,115 0 0 0
3325115.ceoeveeveeviiinmnnsssiniiiininns MORAVIA NY. 12/22/2004.... 704,414 0 0 0 0 0 0 0 12,375 0 0 0
3325129...cccrrrveinrernensessss AUBURN NY. 03/22/2005.... 647,841 0 0 0 0 0 0 0 11,542 0 0 0
7N PENFIELD NY. 09/22/2005.... 1,130,765 0 0 0 0 0 0 0 11,356 0 0 0
3325194.....ocoeuieniiiiinniiiiniiiininns MINEOLA NY. 11/18/2005.... 1,778,609 0 0 0 0 0 0 0 44579 0 0 0
3325269.....ccccummmeeeninieininiiniennns BOHEMIA. NY. 09/29/2006.... 1,933,142 0 0 0 0 0 0 0 41,297 0 0 0
3425202 DURHAM NC 01/19/2006.... 1,259,568 0 0 0 0 0 0 0 11,776 0 0 0
3425239.....cccuummiiiiiiiniiiiniiiininns GREENSBORO NC 05/31/2006.... 1,136,774 0 0 0 0 0 0 0 57,248 0 0 0
3425403......cooommeeeenennninnnniniinnns GOLDSBORO NC 06/24/2008.... 2,458,264 0 0 0 0 0 0 0 28,884 0 0 0
3425444........oooooeeiriinnns ROANOKE RAPIDS NC 03/01/2010.... 468,232 0 0 0 0 0 0 0 33,209 0 0 0
Y S, CHARLOTTE NC 07/13/2010.... 1,274,781 0 0 0 0 0 0 0 21,624 0 0 0
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B4254T5....oooveveesrereresesssis HOLLY SPRINGS [ [GRI [ 11/2212010.... 1,151,622 0 0 0 0 0 0 0 10,728 0 0 0
3425487 ASHEVILLE (G [ 01/26/2011.... 1,546,127 0 0 0 0 0 0 0 25,979 0 0 0
3425582 MONROE NC 10/26/2012.... 2,031,564 0 0 0 0 0 0 0 47,100 0 0 0
3425640 RALEIGH NC 08/01/2013.... 2,239,431 0 0 0 0 0 0 0 89,829 0 0 0
3425753 GARNER NC 05/01/2015.... 0 0 0 0 0 0 0 0 7,315 0 0 0
3625138....ccrvrrerrnnnrerernsessns VANDALIA OH 05/10/2005.... 1,341,653 0 0 0 0 0 0 0 52,929 0 0 0
3625166 COLUMBUS. OH.covvvvenns | o 08/30/2005.... 458,753 0 0 0 0 0 0 0 17,181 0 0 0
3625185.....covvveemnnrerrrnsesssns WASHINGTON TWP. OH.covvvvenns | o 11/01/2005.... 4,629,175 0 0 0 0 0 0 0 43,553 0 0 0
3625189 COLUMBUS. OH..es | e 11/10/2005.... 820,790 0 0 0 0 0 0 0 13,736 0 0 0
3625192....ccvvvveeinrernnnsessis GAHANNA OH.covvvvenns | o 11/18/2005.... 509,139 0 0 0 0 0 0 0 8,430 0 0 0
3625197 ....ocvreveemnrernrnsesssns WASHINGTON TWP. OH.covvvvenns | o 12/16/2005.... 1,427,809 0 0 0 0 0 0 0 13,681 0 0 0
3625240.....ccvvreereirerrrniessrns BROOK PARK OH.covvvenns | o 06/06/2006.... 1,581,031 0 0 0 0 0 0 0 14,261 0 0 0
3625246 ELYRIA OH.covvvvenns | o 06/27/2006.... 942,665 0 0 0 0 0 0 0 14,063 0 0 0
3625256.....covvveerrrnnrerrnnsessses HUBER HEIGHTS. OH.covvvvenns | o 08/08/2006.... 1,682,159 0 0 0 0 0 0 0 40,932 0 0 0
3625274.. GROVE CITY OH 10/31/2006.... 816,870 0 0 0 0 0 0 0 11,574 0 0 0
3625280.. CINCINNATI OH 11/28/2006.... 1,082,130 0 0 0 0 0 0 0 8,941 0 0 0
3625283.. BROOK PARK OH 12/05/2006.... 757,824 0 0 0 0 0 0 0 21,600 0 0 0
3625290.....c0vvremrrnmnrerrnnsessses FAIRFIELD OH.covvvvenns | o 12/22/2006.... 648,159 0 0 0 0 0 0 0 18,572 0 0 0
3625294.....covvveercrerrrrsessss WEST CHESTER OH.covvvvenns | o 12/28/2006.... 1,168,119 0 0 0 0 0 0 0 33,424 0 0 0
3625335....ccovrveeinnrerrnnsesses COLUMBUS. OH.covvvenns | o 07/31/2007.... 1,945,808 0 0 0 0 0 0 0 15,418 0 0 0
3625361 ....vcrvrveernnnrerrnnsessns CINCINNATI [0 IR IO 12/11/2007.... 1,363,976 0 0 0 0 0 0 0 47,189 0 0 0
3625388.....covvreerrnnrrerrrnsesses CARROLLTON OH.covvvvenns | o 03/24/2008.... 1,328,901 0 0 0 0 0 0 0 31,321 0 0 0
3625534....covvveereirernrnsessss FOREST PARK: OH.covvvvenns | o 10/27/2011.... 1,019,847 0 0 0 0 0 0 0 12,580 0 0 0
3625568.....covvrecrrnnrrerrrnsesses PATASKALA OH.covvvvenns | o 07/20/2012.... 1,228,316 0 0 0 0 0 0 0 48,398 0 0 0
3625569.....c0vveeerinnrerrrnsessses COLUMBUS. OH.covvvenns | o 07/20/2012.... 1,041,735 0 0 0 0 0 0 0 9,593 0 0 0
3625607.....covvveernnrrerrrnsessses SPRINGBORO [0 IR IO 03/18/2013.... 868,381 0 0 0 0 0 0 0 22,289 0 0 0
3625615.. CLEVELAND OH 04/30/2013.... 1,068,488 0 0 0 0 0 0 0 14,503 0 0 0
3625616.. CINCINNATI OH 05/01/2013.... 600,356 0 0 0 0 0 0 0 24,894 0 0 0
3625627.. CENTERVILLE. OH 06/05/2013.... 1,860,731 0 0 0 0 0 0 0 25,729 0 0 0
3625645.....ovreeerirrerrrnsessss CINCINNATI [0 IR IO 08/13/2013.... 2,055,390 0 0 0 0 0 0 0 27,526 0 0 0
3625656 MEDINA. OH..ooovvvvvvnnns | v 10/30/2013.... 574,587 0 0 0 0 0 0 0 13,324 0 0 0
3625672....ccrvrveerirrerrrnsessss SPRINGBORO [0 IR IO 01/09/2014.... 780,434 0 0 0 0 0 0 0 6,112 0 0 0
3625694......ovvveerrrerrrrsessses BEACHWOOD. OH..oooies | o 08/05/2014.... 2,232,542 0 0 0 0 0 0 0 17,854 0 0 0
3625714 ... PAINESVILLE [0 IR I 10/29/2014.... 996,747 0 0 0 0 0 0 0 9,946 0 0 0
3625726.....covvvecreirrerrrnsesssis CINCINNATI OH.covvvvenns | o 12/18/2014.... 3,200,000 0 0 0 0 0 0 0 25,014 0 0 0
3725181 TULSA [OL; MR I 10/31/2005.... 225,460 0 0 0 0 0 0 0 16,512 0 0 0
3725225 TULSA [0 R DR 03/31/2006.... 660,796 0 0 0 0 0 0 0 22,222 0 0 0
3725226 MUSKOGEE OK 03/31/2006.... 389,776 0 0 0 0 0 0 0 13,077 0 0 0
3725532 TULSA OK. 10/20/2011.... 1,164,296 0 0 0 0 0 0 0 15,808 0 0 0
3825553.....cccuummnniiiinniiiinniiiinnns PORTLAND OR 05/07/2012.... 911,724 0 0 0 0 0 0 0 9,624 0 0 0
3825732...ccuuvvevmvieeninnninnnnininnnns SPRINGFIELD. OR.oovvvererines | wrvverens 12/29/2014.... 2,350,000 0 0 0 0 0 0 0 18,472 0 0 0
3925244......ooooeeeererieiiiniiiiinnns CASTLE SHANNON BOROUGH |27 VT I 06/15/2006.... 463,640 0 0 0 0 0 0 0 6,932 0 0 0
3925248.......cooomeeeernrneinenneniennns QUAKERTOWN PA. o [ v 07/06/2006.... 2,847,725 0 0 0 0 0 0 0 32,383 0 0 0
3925289......cccummvneerenniinnnnininnnns PITTSBURGH {22 (S 12/21/2006.... 648,856 0 0 0 0 0 0 0 18,569 0 0 0
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3925551 ....vevverensinnrerennsessses PITTSBURGH PA 04/30/2012.... 796,751 0 0 0 0 0 0 0 17,087 0 0 0
3925552....ccvvvveesiinrernnnsessses PITTSBURGH PA 04/30/2012.... 547,783 0 0 0 0 0 0 0 11,745 0 0 0
3925682.. Philadelphia PA 04/17/2014.... 1,135,329 0 0 0 0 0 0 0 28,511 0 0 0
4125118.. MOUNT PLEASANT. SC 01/18/2005.... 1,669,072 0 0 0 0 0 0 0 17,639 0 0 0
4125271.. NORTH MYRTLE BEACH SC 09/29/2006.... 1,413,299 0 0 0 0 0 0 0 11,667 0 0 0
4125272.. CONWAY. SC 10/24/2006.... 1,177,854 0 0 0 0 0 0 0 34,072 0 0 0
4125365....ccovvreeirrerrrnsessss GEORGETOWN SC 12/20/2007.... 2,647,680 0 0 0 0 0 0 0 34,011 0 0 0
4125440.....covvvecrrerrrrseses GREENVILLE SC 12/23/2009.... 1,689,677 0 0 0 0 0 0 0 29,827 0 0 0
A125449....covveeecrereriesess GREENVILLE SC 06/03/2010.... 783,209 0 0 0 0 0 0 0 20,869 0 0 0
4125536....ccrveverinrerrrnsessses FORT MILL SC 10/31/2011.... 1,112,376 0 0 0 0 0 0 0 16,880 0 0 0
B125T42..cooveveerrcrirererrsesssis GAFFNEY. SC 03/17/2015.... 0 0 0 0 0 0 0 0 13,886 0 0 0
4325167 ... COLLIERVILLE N 08/30/2005.... 906,255 0 0 0 0 0 0 0 33,971 0 0 0
4325374 HENDERSONVILLE N 01/24/2008.... 781,788 0 0 0 0 0 0 0 9,958 0 0 0
4325675 MEMPHIS ™ 02/03/2014.... 1,468,718 0 0 0 0 0 0 0 28,105 0 0 0
LKLY 4 LAKELAND ™ 12/19/2014.... 1,550,000 0 0 0 0 0 0 0 18,712 0 0 0
4425058 ABILENE X 02/27/2004.... 3,657,604 0 0 0 0 0 0 0 50,986 0 0 0
4425107 DALLAS 1P 11/16/2004.... 746,767 0 0 0 0 0 0 0 32,641 0 0 0
B425120....ccoveeeeerernrrsessss LAREDO X 01/25/2005.... 948,129 0 0 0 0 0 0 0 31,938 0 0 0
A425161....ooovecnrerenress EL PASO X 08/10/2005.... 1,203,042 0 0 0 0 0 0 0 47,605 0 0 0
4425193....cooveeeecrernrrsess PASADENA 1P 11/18/2005.... 899,864 0 0 0 0 0 0 0 29,838 0 0 0
4425222 CONROE 1P 03/28/2006.... 1,376,473 0 0 0 0 0 0 0 8,386 0 0 0
4425228 TEMPLE 1P 04/06/2006.... 1,211,219 0 0 0 0 0 0 0 18,738 0 0 0
4425250 DALLAS X 07/12/2006.... 1,720,525 0 0 0 0 0 0 0 32473 0 0 0
4425284 LEWISVILLE. X 12/12/2006.... 1,172,748 0 0 0 0 0 0 0 6,256 0 0 0
4425299 CONROE 1P 01/19/2007.... 543,827 0 0 0 0 0 0 0 2,933 0 0 0
B425302....ccrvvveesrrerrensessss MCALLEN 1P 01/31/2007.... 889,346 0 0 0 0 0 0 0 25,206 0 0 0
4425312.. HOUSTON 1P 03/29/2007.... 837,558 0 0 0 0 0 0 0 6,834 0 0 0
4425316.. ADDISON 1P 04/16/2007.... 1,132,783 0 0 0 0 0 0 0 15,522 0 0 0
4425333.. HOUSTON X 06/29/2007.... 1,494,660 0 0 0 0 0 0 0 39,237 0 0 0
4425369.....covrvecrrerrersesss SUGAR LAND. 1P 12/21/2007.... 1,248,314 0 0 0 0 0 0 0 15,895 0 0 0
LT XY SAN ANTONIO X 01/29/2008.... 1,009,852 0 0 0 0 0 0 0 7,784 0 0 0
4425393 TEMPLE TX 05/12/2008.... 924,631 0 0 0 0 0 0 0 10,913 0 0 0
BA25415....ooveereresess HOUSTON 1P 09/26/2008.... 1,011,991 0 0 0 0 0 0 0 6,973 0 0 0
A425427 ... HOUSTON X 11/21/2008.... 2,873,519 0 0 0 0 0 0 0 32,284 0 0 0
BA25462.....coveecererrrsesn HOUSTON 1P 09/15/2010.... 1,002,560 0 0 0 0 0 0 0 17,054 0 0 0
4425493 DALLAS X 04/07/2011.... 1,221,036 0 0 0 0 0 0 0 21,967 0 0 0
4425511 ..o SAN ANTONIO X 06/30/2011.... 969,651 0 0 0 0 0 0 0 9,059 0 0 0
4425554.. PORTLAND X 05/14/2012.... 1,537,473 0 0 0 0 0 0 0 22,941 0 0 0
4425571.. EL PASO X 08/28/2012.... 1,276,767 0 0 0 0 0 0 0 14,776 0 0 0
4425592 LYTLE X 12/20/2012.... 967,641 0 0 0 0 0 0 0 25,246 0 0 0
4425602........ooooveeeverneeniniiiiinnns CARROLLTON X 02/11/2013.... 743,626 0 0 0 0 0 0 0 10,089 0 0 0
4425604..........ooooooeereeirinieniinnns HOUSTON X 03/01/2013.... 1,023,023 0 0 0 0 0 0 0 26,571 0 0 0
A425641 ... HOUSTON X 08/02/2013.... 2,161,860 0 0 0 0 0 0 0 29,002 0 0 0
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4425651 HUMBLE. TXevvvveerseriin | o 09/20/2013.... 1,847,240 0 0 0 0 0 0 0 16,240 0 0 0
4425665...........co0ccoeevrrrresnn. | LAREDO. [ R IR 11/26/2013.... 1,300,492 0 0 0 0 0 0 0 25,920 0 0 0
4425685.........ccoossrecerrrreenen | S@N Antonio. 1P 05/23/2014.... 1,464,853 0 0 0 0 0 0 0 18,085 0 0 0
4425715 EL PASO 1P 10/30/2014.... 1,196,073 0 0 0 0 0 0 0 12,004 0 0 0
4425724.. FREDERICKSBURG ™ 12/16/2014.... 1,400,000 0 0 0 0 0 0 0 21,125 0 0 0
4425735.. SAN ANTONIO. X 01/09/2015.... 0 0 0 0 0 0 0 0 20,301 0 0 0
4425737 ....coovvvvcesereirrernecrenner | ADDISON [ SR IR 01/20/2015.... 0 0 0 0 0 0 0 0 12,508 0 0 0
4425T41......covvecceverevvrerrecscnnes | NORTH RICHLAND HILLS [ S IR 03/13/2015.... 0 0 0 0 0 0 0 0 11,422 0 0 0
4525162......covcccrserecrrrrrecrenner | SALT LAKE CITY. (U1 U [ 08/15/2005.... 2,131,846 0 0 0 0 0 0 0 29,062 0 0 0
4525163 SANDY (U1 P [ 08/15/2005.... 845,058 0 0 0 0 0 0 0 14,463 0 0 0
4525380 PROVO. [U) USSR (- 01/31/2008.... 2,232,374 0 0 0 0 0 0 0 35,342 0 0 0
4525637 ....covvvcvvserecrernecrennes | SALT LAKE CITY. (U1 VY [ 06/27/2013.... 1,166,201 0 0 0 0 0 0 0 15,564 0 0 0
4525711 ROY. (U1 UV [ 10/21/2014.... 994,918 0 0 0 0 0 0 0 15,567 0 0 0
4525T44........ccoonureivcrrecsennnes | SALT LAKE CITY. U | e 03/26/2015.... 0 0 0 0 0 0 0 0 14,359 0 0 0
4625461 BARRE VT, 08/26/2010.... 2,977,016 0 0 0 0 0 0 0 29,081 0 0 0
4725131.. STERLING. VA 03/30/2005.... 2,021,553 0 0 0 0 0 0 0 84,053 0 0 0
4725134.. MIDLOTHIAN VA 04/28/2005.... 569,060 0 0 0 0 0 0 0 22,835 0 0 0
4725204......oococcereviierrerresnn. | POWHATAN VA oo | oo 01/30/2006.... 714,519 0 0 0 0 0 0 0 11,434 0 0 0
4725237 .....covvvecrseriiererrecsennnes | MECHANICSVILLE VA oo | e 05/15/2006.... 767,100 0 0 0 0 0 0 0 20,599 0 0 0
4725450.......occcceseresverrrrecnenes | VIRGINIA BEACH VA oo | e 06/07/2010.... 883,028 0 0 0 0 0 0 0 34,057 0 0 0
4725454..........ccoonssecrrevrecrenner | MIDLOTHIAN VA oooovevevionns [ s 06/23/2010.... 578,205 0 0 0 0 0 0 0 14,924 0 0 0
AT25467....covvcccvreriirrrrecsennes | PORTSMOUTH LTZ. Y U 10/27/2010.... 1,066,989 0 0 0 0 0 0 0 17,645 0 0 0
4725546 ROANOKE. LTZ. Y O 02/27/2012.... 1,577,241 0 0 0 0 0 0 0 16,838 0 0 0
4725634..........cccenernirrrrrcrnnes | VIRGINIA BEACH LTZ. Y U 06/26/2013.... 1,323,133 0 0 0 0 0 0 0 32,631 0 0 0
4725706.....covvcccrrericcrrrrecrennes | WOODBRIDGE VA oo | e 09/30/2014.... 2,350,427 0 0 0 0 0 0 0 50,522 0 0 0
4725720.....ccvvvvccsereirrevrecrenner | MIDLOTHIAN LVZ. SR O 12/03/2014.... 1,050,000 0 0 0 0 0 0 0 8,094 0 0 0
AT25T21...covevvvvceriivirerrenscssns | YORKTOWN VA 12/10/2014.... 1,225,000 0 0 0 0 0 0 0 14,788 0 0 0
4825262 TACOMA WA 09/01/2006.... 875,717 0 0 0 0 0 0 0 12,893 0 0 0
4825435.........cccoserierrrrreenenn | GIG HARBOR WA 02/19/2009.... 1,460,531 0 0 0 0 0 0 0 6,005 0 0 0
Ly A T T— (V] (1]} WA e | v 11/21/2014.... 1,800,000 0 0 0 0 0 0 0 21,807 0 0 0
4925383..........ccccccoencevenceeee | HEDGESVILLE LTATZSRSTRY I 02/11/2008.... 1,852,842 0 0 0 0 0 0 0 58,790 0 0 0
5025364........ccccereerserrrrseneees | PRAIRIE DU CHIEN Wl | o 12/20/2007.... 1,569,327 0 0 0 0 0 0 0 93,732 0 0 0
5025416......crcccceserecvererrecrenner | MADISON Wheovevorariie | e 09/30/2008.... 2,010,494 0 0 0 0 0 0 0 22,400 0 0 0
5025447........coovevevireririrenenenes | MADISON Wl | o 04/20/2010.... 867,199 0 0 0 0 0 0 0 8,537 0 0 0
5325355 TOWNSEND TWP. o] I [ 11/28/2007.... 795,808 0 0 0 0 0 0 0 109,865 0 0 0
0299999. Total - Mortgages With Partial Repayment: 374,971,640 0 0 0 0 0 0 0 7,196,598 0 0 0
0599999. Total Mortgage: 389,169,144 0 0 0 0 0 0 12,636,225 | .................19,832,821 0 0 0
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SCHEDULE BA - PART 3
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NONE
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Bonds - U.S. States, Territories and P

792905 DW 8|HEALTH PARTNERS 4.189% 07/01/27

I ............. | ....... 05/29/2015 | Piper Jaffray Inc

3,000,000 3,000,000 0 |1FE
1799999. Total Bonds - U.S. States, Territories and Possession: 3,000,000 3,000,000 0 XXX
Bonds - U.S. Special R e and Special A
914692 X6 0 | UNIV OF NEW MEXICO HOSPITAL 3.532% 06/. I ............. | ....... 05/07/2015 | RBC Capital Markets. 2,500,000 2,500,000 0 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessr 2,500,000 2,500,000 0 XXX
Bonds - Industrial and Miscell:
00287Y AQ 2 [ABBVIE INC 3.600% 05/14/25..........cosvveereeesreeeseassseesssssseessssssssssssssssssssssssssssssssssssssssssssssssesssssssssesssssssssssssssnss | svssessssnss | sosend 05/05/2015 | Bank of America 1,996,500 2,000,000 0 [2FE.
05523U AK 6 | BAE SYSTEMS HOLDINGS INC 144A  3.800% T.....uvvevmumrremmmermismeresssnesesssnssessssessesssseessssssesssssnsesssssssessssssessses | soomeessesens | seved 06/15/2015 | Citi. 2,002,880 2,000,000 14,989 | 2FE
064058 AD 2 [ BANK OF NEW YORK MELLON 4.950% Perpet 4/23/2015 | Goldman Sachs & Co. 2,000,000 2,000,000 0 [2FE
07177M  AA 1| BAXALTAINC 144A 4.000% 06/23/25..........covvoumerrrerererirsesmsissesssisssesssssssssssssssssssesssssessssssessssssessssssessssnse | soneeesssens | sevond 06/18/2015 | Citi. 3,476,340 3,500,000 0 [2FE
14040H BH 7| CAPITAL ONE FINANCIAL CORP  3.800% PEIP........oocourmeerireeerirreminseeessssesssasnsssssssssssssnessseseesssssesssssssennss | coneesssenees | coveeed 05/11/2015 | J P Morgan & Co 1,000,000 1,000,000 0 | 3FE
172967 UM 4| CITIGROUP INC SERIES P 5.950% PEIPEL........cvvvurmrrerermrreiererriseessssessssseessssssesesssssssssssesssssesssssssssessneens | cveeesssnees | coneend 04/20/2015 | Citi. 2,500,000 2,500,000 0 [3FE
17323T AC 4| CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A.........cvvvirerirerinsrerisseesmsessssessssssesessssseessssssssssssennsens | cvessnnseens | seveees 06/09/2015 | Citi 3,067,336 3,000,000 14,167 | 1FE.
184692 C# 6| CLEARBRIDGE ENERGY MLP FUND INC  3.460% .......coourmrrevmmmereemmeresmssssssssesesssseesessssessssssssssssssssssssssssssssns | cveeesssnees | coneend 06/11/2015 | Morgan Stanley & Co. 3,000,000 3,000,000 0 |1Z
198280 AE 9| COLUMBIA PIPELINE GROUP 144A 4.500% 06. 5/19/2015 | J P Morgan & Co 998,470 1,000,000 0 [2FE
20030N BN 0| COMCAST CORP  3.375% 08/15/25.......cooeeveeeeeeeereeseeeseseesesssseessssssesesssssssssssssesssssssessssssessssssssesssssssssssssssae | soeimsesesnss | sevennd 05/19/2015 | Citi 1,997,500 2,000,000 0 [1FE
22822R BD 1| CROWN CASTLE TOWERS LLC 144A 3.663% 05..........corervreemrrreierrreiseserisnessssssssssssssssessssesssssnsssssssesssenns | coneesssnees | coneend 04/30/2015 | Morgan Stanley & Co. 1,500,000 1,500,000 0 |1FE
24821V AA 6 | DENALI BORROWER/FIN CORP 144A 5.625% 1......ccccrvveviviinsicnssisisisisssesssssssssssissssssssssssssssssssssssssssssnssens | svessssssssss | soseeed 05/04/2015 | Bank of America 2,677,500 2,500,000 7,656 | 2FE.
25389) AL O |DIGITAL REALTY TRUSTLP  3.950% O7/01/2..........cccoccciicicccceiccesiicscsisciissccscscsssisscssscsssssssssssisssasasssasasasmsssssnns | cvssesosenens | coveend 06/18/2015 | Citi 1,488,540 1,500,000 0 [2FE
29273R  BG 3| ENERGY TRANSFER PARTNERS  4.750% 01/15/......ccvuuiiiiriiiiiiiiiesiiissiiesiisssiessisssssssssssssssssssssssssssesssnns | cosensieness | covened 06/18/2015 | Mitsubishi UFJ 1,489,125 1,500,000 0 [2FE
29379V BH 5| ENTERPRISE PRODUCTS OPERATING  3.700% O....covvvvvvvvrerercrererccenenenesesenesesenesssssssssssssssssssssssssssssssssssssssssssssss | cossosssosess | coveeed 05/04/2015 | Wells Fargo Securities 1,992,700 2,000,000 0 [2FE
337738 AP 3| FISERVINC 3.850% 06/01/25.........comvererirerirseiesisssisssissssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss | vesssssnsens | onnins 05/19/2015 | Bank of America 1,998,660 2,000,000 0 [2FE
37045X AW 6| GENERAL MOTORS FINL CO' 3.450% 04/10/22.......ccocvcvmvmvermrevmrmvmsmsnsssnnssnsssnsssssssssssssssssssssssssssssssssssssssssssssssssssees | sissesssesess | cosis 04/07/2015 | Deutsche Bank Securitie: 998,030 1,000,000 0 [3FE
40414L AN 9| HCP INC 4.000% 0B/071/25......ccmvuurrirerirnrioesissssisesisssssssesssssssssesssssssssssssassssssssessssssssssssssesssssssssesssssssssmsssensssinss | sossssssssens | veveeed 05/29/2015 | Goldman Sachs & Co. 250,825 250,000 361 [2FE
42217K BF 2 |HEALTH CARE REITINC 4.000% 06/01/25..........coovvvvvmscierererciesescssssscsssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | covvevesesens | coveeed 06/03/2015 | UB S 2,492,885 2,500,000 2,000 |2FE
526057 BV 5 [LENNAR CORP 4.750% 05/30/25.........cooimmrviiinriiiissriiiscssisssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssinss | sossessnsses | seveees 04/21/2015 | Citi 1,000,000 1,000,000 0 | 3FE
53359# AC 6| LINCOLN ELECTRIC HOLDINGS INC SERIES C......oovvvvvvvvvvrrnrcvnnrnnnennsnnsnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | cisiesesesiss | cosies 04/01/2015 | Bank of America Merrill Lynch 2,000,000 2,000,000 0 [1Z
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A 4/24/2015 | Deutsche Bank Securities. 1,950,000 1,950,000 0 [1FE
565849 AL 0 [MARATHON OIL  3.850% OB/01/25........couucrrrvveemmmmmmmensseresisssissssssssssesssssssssssssssssssssssssssssssssssssssssssssssssnsssessses | sosessssesees | voneeed 06/01/2015 | J P Morgan & Co 1,995,420 2,000,000 0 [2FE
580645 AG 4 |MCGRAW HILL COS INC 144A  4.000% 06/15/.......ccoereuiriieriiiniireriinsiiesiissiissssisssissssssssssssssssssssesssssssssesssssses | soessisnesees | oneies 05/20/2015 | J P Morgan & Co. 992,540 1,000,000 0 [2FE
626717  AF 9| MURPHY OIL CORP  3.700% 12/01/22.......oooovveveveveveveeeeeseseseeeeeeeeeeseeeseeesesssssesesesesesesesesesesssesessesssessssssssssessseseseeeees | sossessssss | soveeed 04/17/2015 | Morgan Stanley & Co. 957,730 1,000,000 14,492 | 2FE
674599 CG 8| OCCIDENTAL PETE CORP  3.500% 06/15/25.........ccvvuervirerieeesisesessessissessessssssssssssssssessssssssssssssesssssssssessssssssns | sessssnsssons | eeveeed 06/18/2015 | J P Morgan & Co. 2,992,260 3,000,000 0 [1FE
68389X  BC 8| ORACLE CORP  2.950% 05/15/25.......cvvvevevmresmrersreresssmsmsesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssnens. | svesesssesses | soneeed 04/28/2015 | J P Morgan & Co 5,972,580 6,000,000 0 [1FE
69353R EQ 7|PNCBANKNA 3.250% 06/01/25 5/27/2015 | Citi 1,496,820 1,500,000 0 [1FE
740189 AM 7 | PRECISION CASTPARTS CORP 3.250% 06/15/......ccovvvvvvvvvrrncnnennennncecnincnsnsnensesssssesesesssesssesesssesssesesesssesesssesesesesess | cvssesesenens | covvend 06/01/2015 | Citi 2,993,880 3,000,000 0 [1FE
761713 BG 0 |REYNOLDS AMERICAN INC  4.450% 06/12/25..........oovoorvveerereessisssssessssssssessssssssssssssnsssssssssssssssssssssessssssssessses | vosssssnsens | sonnens 06/09/2015 | J P Morgan & Co 2,990,910 3,000,000 0 [2FE
771196 BE 1 |ROCHE HOLDING INC 144A 3.350% 09/30/24..........ccoovovvvmmenrrenercrerenincnsssssssssssssssssssssssssssssssssssssssssssissssssssssssssssss | cvosovesinons | coveend 05/29/2015 | Jeffries & Co 1,026,580 1,000,000 5,863 |1FE
846502 AA 0 [ SPARC EM SPC LEGAL STLMNT HLDG 2015-TA A.....oocvvieireiinrcinsseiisssscssssssssnssssssssssssssssssssssssssssssssses. | sossesnssess | seveees 05/08/2015 |UB S. 3,000,000 3,000,000 0 [1FE
90131H AP 0 [21ST CENTURY FOX AMERICA  5.650% 08/15/.......cccoovevevevereveverevenasssessssssssssssssssssssssssssssssssssssssssssssssssssssssssesssiees | cossesssesens | coveeed 04/06/2015 | Tax Free Exchange. 990,345 1,000,000 8,004 |2FE
907818 ED 6 | UNION PACIFIC CORP  3.250% 0B/15/25..........oooooummmmmemmmmmmmmmmmmmsmsmsssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsees | cossssesesess | coveecd 06/16/2015 | Bank of America 1,987,560 2,000,000 0 |1FE
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Show all Long-Term Bonds and St
4

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)
92345Y AD 8| VERISK ANALYTICS INC 4.000% 06/15/25.........cvocemrrrerermreresmneeressmessessnessssssessssssessssssssssssssssssssssnsssssssssssssese | coeeerssnees | coneend 05/11/2015 | Bank of America 994,630 1,000,000 0 [2FE
92927K  A# 9| WABCO HOLDINGS INC SERIES C 3.180% 06/...........cveeeumcreeerererirrercisnsvessnssessessssssessssssessssssssssssssssssssns | coneesesnnes | coneend 06/25/2015 | Mitsubishi UFJ 5,000,000 5,000,000 0 [1FE
05530Q AK 6 | BRITISH AMER TOBACCO INTL FIN 144A 3.9 Fros 06/10/2015 | J P Morgan & Co 1,744,698 1,750,000 0 [1FE
12626P AM 5| CRH AMERICA INC 144A 3.875% 05/18/25. 5/12/12015 | Bank of America. 1,498,155 1,500,000 0 | 2FE
51817T AA 0 |LATAM AIRLINES 2015-1 A 144A 4.200% 11 Fros 05/14/2015 | Citi. 2,000,000 2,000,000 0 |1FE
87124V AE 9| SYDNEY AIRPORT FINANCE 144A 3.375% 04/. Foies el 04/23/2015 | Bank of America. 990,780 1,000,000 0 | 2FE.
G7332# AF 0| RRPF ENGINE LEASING LIMITED SENIOR SECUR | SR 04/13/2015 | Barclays Capital Inc 1,000,000 1,000,000 0 [1FE
3899999. Total Bonds - Industrial and Miscellaneou: 82,502,179 82,450,000 67,532 XXX
Bonds - Hybrid Securities
00206R CN 0 [AT&TINC 3.400% 05/15/25. 4/23/2015 | J P Morgan & Co 2,991,120 3,000,000 0 [2FE
4899999. Total Bonds - Hybrid 2,991,120 3,000,000 0 XXX
8399997. Total Bonds - Part 3 90,993,299 90,950,000 67,532 XXX
8399999. Total Bond 90,993,299 90,950,000 67,532 XXX
9999999. Total Bonds, Preferred and Common Stocks. 90,993,299 XXX e 67,532 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 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 5103 .. 06/01/2015| Paydown 76,879 76,879 82,056 81,863 (4,985) 0 (4,985) 0 76,879 0 0 0 1,019 |.03/01/2043 [ 1..........
3136AA 3R 4| FANNIE MAE 2012-149 LV 3.000% 03/25/36.... | ..... | 06/01/2015| Paydown 40,216 40,216 41,422 41,073 (858) 0 (858) 0 40,216 0 0 0 503 | .03/25/2036
36202B U9 4| GNMA Il SF POOL# 001508 10.000% 11/20/2... | ..... 06/01/2015{ Paydown 17 17 17 17 0 0 0 0 17 0 0 0 11.11/20/2020 | 1...........
36202B  UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/2... | ..... 06/01/2015| Paydown 42 42 42 4 0 0 0 0 42 0 0 0 2 (.10/20/2020 [ 1...........
36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/2... | ..... 06/01/2015| Paydown 29 29 30 30 0 0 0 0 29 0 0 0 11.12/20/2020 | 1...........
CANIUN LEASE FINANCE IKUST-GSA US
36235 AB 7|(GOVTL | 06/15/2015| Redemption  100.0000 62,249 62,249 62,249 62,249 0 0 0 0 62,249 0 0 0 1,227 |.06/15/2030 | 1...........
38373M  2F 6| GNMA2008-80 10 1.011% 04/16/50........cccvverers | e 06/01/2015{ Paydown 0 0 47,934 45,934 (45,934) 0 (45,934) 0 0 0 0 0 4,698 | .04/16/2050 | 1...........
38373M 3S 7 GNMA2008-86 10 0.499% 10/16/48........ccouccrec. | cree 06/01/2015{ Paydown 0 0 23434 23,116 (23,116) 0 (23,116) 0 0 0 0 0 2,828 |.10/16/2048 | 1...........
38373M 7D 6| GNMA2009-37 10 0.789% 05/16/49.......cccouccrec | cree 06/01/2015| Paydown 0 0 3,365 3,280 (3,280) 0 (3,280) 0 0 0 0 0 1,422 |.05/16/2049 [ 1...........
38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32......cccoeeeres | vevee 06/01/2015] PaYAOWN......c.vvevevereremrirrrssisisssins | covvrresssssssssssssssssssss | ninnns 186,098 | .oevevererens 186,098 | .oooveveenes 184,545 | .oovvvvvr 185,132 966 0 966 0f.......186,098 0 0 0 4,112 |.09/16/2032 | 1...........
38376G AN 0| GNMA 2009-86 A 3.536% 03/16/35................... | ... 05/01/2015{ Paydown 8,119 8,119 8,129 8,125 (6) 0 (6) 0 8,119 0 0 0 111 |.03/16/2035 [ 1.........
38376G QY 9| GNMA2010-72B 3.459% 05/16/36...........c.coooo. [ vovee 06/01/2015{ Paydown 67,901 67,901 67,712 67,726 175 0 175 0 67,901 0 0 0 979 |.05/16/2036 | 1...........
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B 5.944% 0] ..... 05/10/2015f Redemption  100.0000... 9,824 9,824 9,824 9,824 0 0 0 0 9,824 0 0 0 290 |.08/10/2018
0599999. Total Bonds - U.S GOVEIMMENL.......oovvoeeeeeeeees e | e 451374 | ... 451,374 530,759 528410 (77,038) 0 (77,038) 0f.....451374 0 0 0 .. 17,193 XXX XXX
Bonds - U.S. States, Territories and Possessions
130333 CA 3| CALIFORNIA HOUSING 2013 SERIESA 2.900]..... 06/01/2015 Redemption  100.0000...........c. | coovermscesicsssssmsicssccss | s 124,404 | ............. 124,404 | ........... 124404 | ... 124,404 0 0 0 0 ......124404 0 0 0 1,519 |.02/01/2042 | 1FE......
DELAWARE S1 HSG AU TH REV 2013-1
246395 YC 5(27%0% - |.. 06/01/2015| Redemption  100.0000. 90,000 90,000 90,000 90,000 0 0 0 0 90,000 0 0 0 1,020 |.12/01/2041 | 1FE......
25477P  NF 8| DIST OF COLUMBIA HSG FIN AGY 2014-AA.... | .... 06/15/2015| Redemption ~ 100.0000. 7,982 7,982 7,982 7,982 0 0 0 0 7,982 0 0 0 129 |.06/15/2045 | 1FE.......
45201Y  YJ O ILLINOIS ST HSG DEV AUTH REV 2012A 26..{ ... 06/01/2015| Redemption  100.0000. 53,592 53,592 53,592 53,592 0 0 0 0 53,592 0 0 0 555 |.12/01/2042 | 1FE......
KENIUCKY S 1 HSG CURP HSG REV 2013
49130T PS 9|SERES | 06/01/2015| Redemption  100.0000. 95,000 95,000 95,000 95,000 0 0 0 0 95,000 0 0 0 1,213 | .11/01/2041 | 1FE......
MASSACHUSE | 15 51 HSG FIN AGY SERIES
57586P R4 Oyt57  |.. 04/13/2015| Redemption ~ 100.0000. 95,000 95,000 95,000 95,000 0 0 0 0 95,000 0 0 0 1,504 |.12/01/2027 | 1FE......
59465M C9 4 [MICHIGAN ST HSG DEV AUTH 2012 B-2 5.62.{ ..... 05/01/2015| Redemption ~ 100.0000. 605,000 605,000 598,950 599,298 84 0 84 0 599,382 0 5618 5,618 ....18,357 |.10/01/2036 | 1FE.......
60416Q EP 5| MINNESOTA ST HSG FIN AGY 2011 SERIESE | ..... 06/01/2015| Redemption ~ 100.0000. 30,000 30,000 30,000 30,000 0 0 0 0 30,000 0 0 0 1,113 |.07/01/2031 | 1FE......
60637B CN 8| MISSOURIHOUSING 2013 SERIESA 2.650% | ..... 06/01/2015| Redemption ~ 100.0000 85,000 85,000 85,000 85,000 0 0 0 0 85,000 0 0 0 950 |.11/01/2040 | 1FE......
60637B CP 3| MISSOURIHOUSING 2013 SERIESB 2.650% | ..... 06/01/2015| Redemption ~ 100.0000. 80,000 80,000 80,000 80,000 0 0 0 0 80,000 0 0 0 773 |.11/01/2041 | 1FE......
64469D WP 2| NEW HAMPSHIRE HOUSING 3.855% 07/01/30] ..... 06/01/2015| Redemption ~ 100.0000. 35,000 35,000 35,000 0 0 0 0 0 35,000 0 0 0 461 |.07/01/2030 | 1FE.......
647200 W8 3| NEW MEXICO ST MTGE FIN AUTH 2012B-3 3| ..... 06/01/2015| Redemption  -300.0000............. 15,000 (5,000 (5,000 (5,000) 0 0 0 0 (5,000) 0 20,000 20,000 622 |.09/01/2032 | 1FE.......
KRHUDE ISLAND HSG & MG FIN CUR SERIES
76229R RB 1|63 | 06/26/2015| Redemption  100.0000 235,000 235,000 249,048 245,967 (478) 0 (478) 0 245,489 0 (10,489) (10,489) 5,456 | .10/01/2040 | 1FE.......
83712T DA 6| SOUTH CAROLINA ST HOUSING FIN 2013-1 J..... 06/01/2015| Redemption ~ 100.0000. 45,000 45,000 45,000 45,000 0 0 0 0 45,000 0 0 0 651 ].01/01/2041 | 1FE......
IEXAS 51 AFFURDABLE HSG CURP 2U13A
8827tH FL 8)27 .. 06/01/2015| Redemption ~ 100.0000 50,000 50,000 50,000 50,000 0 0 0 0 50,000 0 0 0 911 ].09/01/2041 | 1FE......
92812U Q4 3] VIRGINIA HOUSING DEV AUTH 2014-AA 35.]..... 06/01/2015f Paydown...........ccccccevucvevracvivsicns | covveresesesccssescsessecees | s 156,634 | ....oocvvven 156,634 | ............. 156,634 0 0 0 0 0 ......156,634 0 0 0 2,352 | .10/25/2037 | 1FE.......
WASHINGION S| HSG FIN COMMN 2011
93978X EM 8|SERES .. 04/01/2015f Redemption  100.0000......ccccoce | eovvvvcvicsicsnscccicccscces | v, 110,000 | oo 110,000 | et 110,000 | oo 110,000 0 0 0 0].......110,000 0 0 0 2,530 | .10/01/2033 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS..........oooioioiosiiiiisssiici | s 1912612 .........1,892612 | .......... 1,900,610 | ...oooooee 1,706,243 (394) 0 (394) 0 ... 1,897,483 0 15,129 15,129 ....40,116 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
SEE -
076523 AA  T7|APPALA  |.. 05/01/2015| Redemption  100.0000 45,000 45,000 45,000 45,000 0 0 0 0 45,000 0 0 0 1,757 |.05/01/2026 | 2...........
31340Y 4Z 9| FHLMC REMIC93H 8.500% 11/15/20.. .106/01/2015] Paydown 1,809 1,809 1,893 1810 (1) 0 (1) 0 1,809 0 0 0 64 |.11/15/2020
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31358P HV 2| FNMAREMIC G92-35 EB 7.500% 07/25/22......[ ..... 06/01/2015| Paydown 2,743 2,743 2,749 2,735 9 0 9 0 2,743 0 0 0 86 |.07/25/2022 | 1...........
31358Q EU 5|FNMAREMIC 1992-162D 7.000% 09/25/22..... ..... 06/01/2015{ Paydown 17,421 17,421 16,882 17,215 206 0 206 0 17 421 0 0 0 533 |.09/25/2022 | 1...........
3136A6 P9 9|FNR2012-76 VG 4.000% 03/25/29.... .106/01/2015| Paydown 25272 25272 27,293 27,209 (1,937) 0 (1,937) 0 25,272 0 0 0 421 | .03/25/2029
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38...... ] ..... 06/01/2015| Paydown 49,471 49,471 53,583 52,401 (65) 0 (65) 0 52,336 0 (2,865) (2,865) 722 |.02/25/2038 | 1..........
3136AE  TT 4| FANNIE MAE 2013-54 BA 3.000% 06/25/43..... | ..... 06/01/2015| Paydown 99,906 99,906 | .cccoccov 103,371 | oo 102,916 (3,010) 0 (3,010) 0 99,906 0 0 0 1,361 |.06/25/2043 | 1...........
3136AG HV 7| FANNIE MAE 2013-94 CV 3.500% 07/25/33..... | ... 06/01/2015| Paydown 23,187 23,187 23,041 23,058 129 0 129 0 23,187 0 0 0 338 |.07/25/2033 | 1...........
3137AR WS 1| FHR4073 HC 3.500% 03/15/35........ccommevrmrmevnnes | e 06/01/2015| Paydown 38,021 38,021 41,134 40,129 (2,108) 0 (2,108) 0 38,021 0 0 0 555 |.03/15/2035 | 1...........
3137B3 4W 5| FHR4215LV 3.500% 04/15/33......cccoeveverererrrenes | wevee 06/15/2015| Paydown 27,987 27,987 27,869 27,880 107 0 107 0 27,987 0 0 0 408 |.04/15/2033 | 1...........
3138L4 EQ 2| FANNIE MAE AM3742 3.150% 09/01/25........... | ... 04/01/2015| Redemption  100.0000 (4,900) (4,900) (4,589) (4,632) 0 0 0 0 (4,632) 0 (268) (268) 0 [.09/01/2025 | 1...........
31392D 2B 7| FNMA2002-59 ZB 6.000% 09/25/32.......ccccvvvee | e 06/01/2015) Paydown 239,307 239,307 230,037 235,871 3,436 0 3,436 0 239,307 0 0 0 6,216 |.09/25/2032 | 1...........
31392R WT 4| FHLMC 2492 Z 5.500% 08/15/32.....cccvrerecureres | covee 06/01/2015| Paydown 95,615 95,615 86,271 92,396 3,219 0 3,219 0 95,615 0 0 0 2,323 |.08/15/2032 | 1....cvvvees
31393A 5P 8| FNMA2003-43 PE 5.500% 05/25/33.................. | ..... 06/01/2015f Paydown............ccccccccccvecvsvvcciccriccs | covvmrmssssscssscsssissscias | v 134,565 | ...oovoveen 134,565 | ............. 132,147 | oo 133,279 1,286 0 1,286 0f.......134565 0 0 0 3,140 | .05/25/2033 | 1..........
31393N  4A 4| FHLMC 2589 GM 5.500% 03/15/33.......cccvevrrerers | covee 06/01/2015| Paydown 220,246 220,246 218,526 219,396 850 0 850 0 220,246 0 0 0 4,995 |.03/15/2033 | 1...........
31405W QT 5| FNMAPOOL 801566 5.000% 01/01/20.. .1 06/01/2015] Paydown 2,494 2,494 2,509 2,495 (1) 0 (1) 0 2,494 0 0 0 52 |.01/01/2020
36230T B2 7] GN 758157 4.550% 05/15/38.......oooocovvvvvicccccicicn | oo 06/01/2015f Paydown 35,849 35,849 39,882 0 (4,033) 0 (4,033) 0 35,849 0 0 0 544 |.05/15/2038 | 1...........
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt........... .. | v 1,053993 | .........1,053993 | ... 1047598 | .......... 1,019,158 (1913) 0 (1,913) 0f ... 1,057,126 0 (3,133) (3,133) 23515 XXX XXX
Bonds - Industrial and Miscellaneous
00228# AA 0] AVCINGULAR LLC CINGULAR WIRELESS LL(] ..... 06/15/2015| Redemption ~ 100.0000. 55411 55411 58,182 56,776 (68) 0 (68) 0 56,708 0 (1,297) (1,297) 1,722 |.08/15/2021 | 1..........
AGE SECUKITIES CURP 20U3-MH1 B1
00442Q AG 3/6500% 06/01/2015{ Paydown 50,381 50,381 53,215 50,754 (373) 0 (373) 0 50,381 0 0 0 1,401 |.08/15/2030 | 3AM......
AGAIE BAY MUK | GAGE LUAN IRUS | 2013-1
008414 AA 2fA0 | 06/25/2015{ Paydown 67,632 67,632 64,694 65,055 2,577 0 2,577 0 67,632 0 0 0 925 |.07/25/2043 | 1FM..
015271 AF 6| ALEXANDRIA REAL ESTATE EQUITIE 2.750%| ..... 05/06/2015 Jeffries & CO..........cuwwmmmmvevvemvereaenns [ e | v 1,989,080 | .........2,000,000 | .......... 1,995,860 | .......... 1,996,143 288 0 288 0f .. 1,996,431 0 (7,351) (7,351) ....44,764 | .01/15/2020 | 2FE......
02377A  AA 6| AMERICAN AIRLINES 2014-1 APT TRUST 3.. | ..... 04/01/2015 Redemption  100.0000.........c... | coovermsesercsssssmsiccsacas | s 102,580 | .oovoveveren 102,580 | ..ooovvveeens 102,580 | coovvvvve 102,580 0 0 0 0f.......102,580 0 0 0 4,112 |.10/01/2026 | 1FE.......
AMERICAN HUMES 4 KEN| 2014-SFKZ A
026650 AA 31378 06/01/2015{ Paydown 14,306 14,306 14,305 14,304 1 0 1 0 14,306 0 0 0 226 |.10/17/2036 | 1FE.......
AMERICAN HUMES 4 KENT 2015-SFK1 A
02666A AA 6346 | 06/01/2015{ Paydown 8,975 8,975 8,974 0 0 0 0 0 8,975 0 0 0 60 |.04/17/2045 | 1FE......
AMERICKEDI AU TOMUBILE KEG 2011-2 G
03064N AF 313 .. 05/08/2015f Paydown............ccvccccevecvecvacvcviicns | covvermsssescssscssisssscces | i 411,974 | ... A11974 | 411,951 | e 411,972 1 0 1 0 ...411,974 0 0 0 4,835 |.10/12/2016 | 1FE.......
04542B MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4| ..... 06/01/2015{ Paydown 48,287 48,287 47,653 47,893 10 0 10 0 47,904 0 383 383 965 |.06/25/2035 | 1FM..
049164 AK  2[ATLASAIRINC 7.380% 01/02/18........cccouvcccrcccs | eeee 06/02/2015 Redemption ~ 100.0000.........c.c. | coovermssecrcsssssssccsscces | s 153,552 | .oovoveveen 153,552 | ..ooovveenes 154,654 | .....ocooeeee 153,794 31 0 31 0 ...153,824 0 (272) (272) 4,641 |.01/02/2018 | 3..........
049164 BE  5|ATLAS AIR INC 2000-1 PASS THROUGH CERT| ..... 06/02/2015 Redemption ~ 100.0000.........c.c. | coovermsesercessmscsiesscces | vviririnens 120,988 | ...oovoveven 120,988 | ..o 120,988 | ...ooovvvee 120,988 0 0 0 0 ...120,988 0 0 0 4,379 |.07/01/2021 | 3...........
05606T AA  1]|BXG RECEIVABLES NOTE TRUST 2010-AA 5] E...| 06/02/2015| Paydown 74,356 74,356 74,299 74,230 125 0 125 0 74,356 0 0 0 1,586 |.03/02/2026 | 1FE.......
05606U AA 8| BXG RECEIVABLES NOTE TRUST 2012-AA 2] ... 06/02/2015{ Paydown 38,344 38,344 38,344 38,344 0 0 0 0 38,344 0 0 0 422 |.12/02/2027 | 1FE.......
BANK UF AMERICA MUK | GAGE SEG 2004-4
05949A EC Of1A2 06/01/2015{ Paydown 392,442 392,442 388,579 390,838 1,604 0 1,604 0 392,442 0 0 0 8,896 | .05/25/2034 | 1FM..
BANG UF AMERICA FUNDING CURP 2009-
05955Q AE 6|R173A  [|.. 06/01/2015{ Paydown 45,085 45,085 45,310 45,013 71 0 71 0 45,085 0 0 0 986 |.02/26/2020 | 1FM..
05955R  AA 2| BANC OF AMERICA LARGE LOAN 2009-FDG A ..... 06/01/2015{ Paydown 5,450 5,450 5,754 5721 (3) 0 (3) 0 5,719 0 (268) (268) 118 1.01/25/2042 [ 1FM..
073914 VK  6|BEAR STEARNS MTGE SEC INC 1997-4 A4 2. ..... 06/01/2015{ Paydown 13,425 13,425 12,955 13,224 201 0 201 0 13,425 0 0 0 149 |.10/25/2025 | 1FM..
BERKLEY (WR) CORPORATION
084423 AM  4|PROPERTY/CASUAL |... 05/15/2015] MAtUIHY....vvvvvveevvverevereeenreeneencenreeees | vevsvsseresssereseseresesins | vevevene 2,750,000 | ..........2,750,000 | ......... 2,747,883 | .......... 2,749,901 99 0 99 0 2,750,000 0 0 0 ...77,000 | .05/15/2015 | 2FE.......




2’5030

Statement as of June 30, 2015 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE D - PART 4

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

099738
10623*
116663
1248P8
125634
126185
126185
126186
12642M
12646W
126673
12667F

12668A
126694
12669F
12669G
149162
16165T
172967
172973
172973
17309N
17312D
17321L
17322N

17323T
19416Q
20846Q
209115
21075W
210795
22540A
22540A
22541N
22541Q

AA
AA
AC
AD
AN
AA
AB
AA
AQ
AH
Z8
VF

MN
cv
c7
C8

B
A
BW
2R
5F
AD
AC
AA
AA

AC
EC
HE
A
BF
QB
A
cP
5Z
VG

CUSIP Identification

© s~ b

© B N W W W »an»

NN W

- N © - o s O

o~

N © O N © N D o N
o

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
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SUCIATEDLP 7.260%
L2 06/30/2015 Redemption ~ 100.0000.........ccc. | coeveressrssesssssssssssssss | ovrererennns 158,499 | ..ooovererens 158,499 | ..occcoccne. 158499 | ..oovvvvre 158,499 0 0 0 0f......158499 0 0 0 5,754 | .06/30/2022 | 4FE.......
BRAZUS SANDY CREEK ELEC COUP
6540%06 | 06/30/2015| Redemption  100.0000 45,833 45,833 45,833 45,833 0 0 0 0 45,833 0 0 0 1,499 |.06/30/2024 | 1FE.......
BRUCE MANSFIELD 6.850% 06/01/34 .106/01/2015 Redemption  100.0000.. 124,196 124,196 124,196 24,196 0 0 0 0 ..124,196 0 0 0 4,254 |.06/01/2033 | 2FE.......
CREDII-BASED ASSE | SER & SECU
MHT 06/01/2015| Paydown 238,088 238,088 251,183 238,274 (792) 0 (792) 0 237,482 0 606 606 6,075 | .10/25/2036 | 1FE.......
CLI FUNDING LLC 2014-1 A 3.290% 06/18..... | ..... 06/18/2015) Paydown 85,727 85,727 85,692 85,694 1 0 1 0 85,695 0 32 32 1,179 1.06/18/2029 | 1FE.......
CPSAUTO TRUST 2012-AA 2.780% 06/17/1..1 ..... 06/15/2015| Paydown 50,590 50,590 50,584 50,588 2 0 2 0 50,590 0 0 0 576 |.06/17/2019 | 1FE......
CPS AUTO TRUST 2012-AB 5.010% 06/17/1.. | ..... 06/15/2015| Paydown 52,352 52,352 52,345 52,350 2 0 2 0 52,352 0 0 0 1,074 |.06/17/2019 | 1FE......
CPS AUTO TRUST 2011-A A 2.820% 04/16/1.. ..... (USTRTTZI0ES) a6 [o 1 Y [N [N 141,502 | woovevererens 141,502 | oo 141,483 | oo 141,500 2 0 2 0 ...141,502 0 0 0 1,610 |.04/16/2018 | 1FE.......
CREDI1 SUISSE MUK | CAFIIAL CER 2009-
2R 06/01/2015{ Paydown 16,104 16,104 16,285 16,085 (12) 0 (12) 0 16,053 0 50 50 399 |.05/27/2037 | 1FM..
CREDII SUISSE CUMMIGE IRUS | 2013
IVR2A | 06/01/2015| Paydown 59,241 59,241 60,224 60,033 (792) 0 (792) 0 59,241 0 0 0 767 |.04/25/2043 | 1FM..
CUUNIRYWIDE ASSE I-BACKED CER | 20U5-
3AF4 06/01/2015] PaYAOWN......c.vvevevereremrirrrssisisssins | covvrresssssssssssssssssssss | ninnns 137,260 | woevevererens ATV [— 134,344 | oo 136,453 151 0 151 0 ....136,605 0 656 656 3,077 |.08/25/2035 | 1FM.
CUUNIRYWIDE ALTERNAIIVE LUAN 2004-
Jtio4«c |.. 06/01/2015{ Paydown 48,428 48,428 43,374 44,647 3,781 0 3,781 0 48,428 0 0 0 1,168 |.10/25/2034 [ 1FM..
COUNTRYWIDE ALTERNATIVE LOAN 2005-
49CBA 06/01/2015f Paydown...........ccccecverucesesacicssaens | coreeeesseeecesseessseescens | s 129,340 | ..oovvevenen 140,274 | ... 114,225 | oo 119,039 211 0 211 0 ...119,250 0 10,090 10,090 3,312 | .11/25/2035 | 1FM......
COUNIRYWIDE HOME LOANS 2005-21 A1/
55 06/01/2015| Paydown 28,970 30,902 28,938 28,938 53 0 53 0 28,991 0 (21) (21) 709 |.10/25/2035 | 1FM......
CUOUNIRYWIDE HOME LOANS 2004-10 A/
500 L 06/01/2015| Paydown 22,294 22,294 21,625 22,130 164 0 164 0 22,294 0 0 0 472 |.07/25/2034 | 1FM......
COUNIRYWIDE HOME LOANS 2005-13 A8
550 L 06/01/2015| Paydown 62,874 62,874 61,401 61,702 2 0 2 0 61,704 0 1,170 1,170 1,104 |.06/25/2035 | 1FM......
CATHULIC HEALIHUARE WES | SERIES B
..... 05/15/2015| Maturity. 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 0 2,000,000 0 0 0 .106,237 |.05/15/2015
CHASEFLEX TRUST 2005-1 2A4  5.500% 02/2 | ..... 06/01/2015{ Paydown 38,616 38,616 32,438 34,970 69 0 69 0 35,039 0 3,577 3,577 760 |.02/25/2035 | 1FM..
CITIGROUP INC SUBNOTES 4.875% 05/07/1 | ..... 05/07/2015| Maturity. 250,000 250,000 245,125 249,807 193 0 193 0 250,000 0 0 0 6,094 | .05/07/2015 | 2FE.......
CIHICURP MURIGAGE SECUKRITIES 2005-6
s 06/01/2015f Paydown...........ccccuuerucesesacicssiens | coreereeseescesssessseescens | s 103,275 | coovvvrrnns 103,275 98,601 98,601 0 0 0 0 98,601 0 4,674 4,674 2,419 |.09/25/2035 | 1FM..
CITICURP MUR I GAGE SECUKRIIIES 2006-1
7 06/01/2015{ Paydown 6,930 6,930 6,796 6,879 51 0 51 0 6,930 0 0 0 145 1.02/25/2021 | 1FM..
CITICORP RESIDENTIAL MORT SEC 2006-1 A4] ..... 06/01/2015{ Paydown 92,994 92,994 84,159 90,033 242 0 242 0 90,274 0 2,719 2,719 2,297 |.07/25/2036 | 1FM..
CIHICURP MORIGAGE SECURITIES 200/-8
L1 N P 06/01/2015| Paydown 6,836 6,836 6,801 6,805 0 0 0 0 6,805 0 31 31 161 |.09/25/2037 | 1FM..
CIIGROUP MK 1GE LOAN IRUS | INC 2013~
JIA 06/01/2015f PaydoWn...........ccueueeerscrsssasicssaces | coreeeesseseessssessssseeess | s 138,356 | ..ooovererens 138,356 | ..ooovvveeens 135,535 | coovvcvenns 135,741 2,615 0 2,615 0f.......138356 0 0 0 2,053 |.10/25/2043 | 1FM..
CITIGROUP MUR I GAGE LUAN IRUS | 2014-
L 06/01/2015f PaydoWN...........ccueveuerricrssrasrcssices | corvreessesscesseenssesesees | s 131,715 | v 131,715 | v 132,250 | coovviienes 132,220 (505) 0 (505) 0. 131,715 0 0 0 1,970 |.06/25/2044 | 1FM...
CITIGROUP MORTGAGE LOAN TRUST 2015-
rRP2A | 06/25/2015| Paydown 46,579 46,579 47,624 0 (1,045) 0 (1,045) 0 46,579 0 0 0 164 |.01/25/2053 | 1FE.......
COLGATE-PALMOLIVE CO  2.100% 05/01/23.. | ..... 05/07/2015f RW Baird 2,399,225 2,500,000 | ......... 2,462,625 | ......... 2,468,284 1,216 0 1,216 0f .. 2,469,500 0 (70,275) (70,275) 27,271 |.05/01/2023 | 1FE.......
CONSECO FINANCE SEC 2001-2 M1 MH.......... | ... 06/01/2015{ Paydown 8,789 8,789 8,789 8,789 0 0 0 0 8,789 0 0 0 0 [.02/01/2033 | 6FE.......
CONSOLIDATED EDISON INC  8.710% 06/30/2] ..... 06/30/2015( Various. 10,408 10,408 10,408 10,408 0 0 0 0 10,408 0 0 0 453 |.06/30/2022 | 1.....
CONTI MTGE HOME EQUITY 1995-2 A5 8.100] ..... 06/01/2015{ Paydown 2,782 2,782 2,663 2,666 235 119 116 0 2,782 0 0 0 91 |.08/15/2025 | 6FM...
CONTINENTAL AIRLINES 2012-2 AEETC 4.0.]..... 04/29/2015| Redemption  100.0000 90,845 90,845 92,208 92,141 (48) 0 (48) 0 92,092 0 (1,247) (1,247) 1,817 |.10/29/2024 | 2FE.......
ASSUCIAIES MANUF HOUSING 199/-1 B1
6 06/15/2015f Paydown...........cccccccevucvevsacvcvsicns | covvercsesesccsssscssssecces | s 132,749 | oo 132,749 | ..o 119,889 | ..oovvvv 129,805 2,944 0 2,944 0f ... 132,749 0 0 0 4,131 |.06/15/2028 | 1FE.......
ASSUUIAIES MANUF HOUSING 199/-2
CLASSM 06/15/2015f Paydown...........ccccvevecvevsacvcvnicns | corvermsesesccssescssssscces | s 121,415 | v 121,415 | e 111,095 | oo 117,992 3422 0 3422 0f......121415 0 0 0 3,602 |.03/15/2028 | 1FE.......
CS FIRS | BUSTUN M1G SEC CURP 2003-10
2 06/01/2015{ Paydown 13,559 13,559 13,762 13,579 (20) 0 (20) 0 13,559 0 0 0 242 |.05/25/2018 | 1FM..
CS FIRST BOSTON MORTGAGE 2003-23 1A4 | ..... 06/01/2015] Paydown 202,885 202,885 200,206 201,121 1,764 0 1,764 0 202,885 0 0 0 4,810 |.10/25/2033 | 1FM..
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RTGAGE SECUR 2005~
411N ] 06/01/2015] PaYAOWN......c.eveveverereerarisssssicssinss | covreresssssessssessssssssss | inennns 151,617 | woevevererens AL A [ 149,026 | ..ovvvvvree 149,026 2,592 0 2,592 0f.....151617 0 0 0 3,394 | .02/25/2035 | 1FM......
6] CS FIRST BOSTON MRTGE SEC 2004-7 6A1 § ..... 06/01/2015| Paydown 16,797 16,797 17,175 16,846 (50) 0 (50) 0 16,797 0 0 0 368 |.10/25/2019 | 1FM......
CRUCKE | CUGENERATION 144A  5.869%
710330 06/30/2015| Redemption  100.0000 12,251 12,251 12,251 12,251 0 0 0 0 12,251 0 0 0 539 |.03/30/2025 | 2FE.......
CREDI| SUISSE M1G GAPHIAL GER I 2008-3K
{2 |.. 06/01/2015| Paydown 84,228 84,228 81,754 82,138 28 0 28 0 82,166 0 2,062 2,062 963 |.08/27/2037 | 1FM..
8| BGS BNSF Series 2015-1 CTL PT 4.070% 0.... | ..... 06/15/2015| Redemption  100.0000 18,808 18,808 18,808 0 0 0 0 0 18,808 0 0 0 136 |.05/15/2034 | 1Z.........
5| JOHN DEERE CAPITAL CORP 5.250% 06/15/1] ..... 06/15/2015| MAHUTHY......ccccccccrverercsreervernrnresi | coveesssviinrenrnesessii | covevinns 1,000,000 | ..........1,000,000 | .......... 1,000,000 | ccvcce 1,000,000 0 0 0 0 | 1,000,000 0 0 0 26,250 |.06/15/2015 | 1FE......
DEIRUII INIL BRIDGE CUMPANY SERIES U
96 | 06/02/2015) Redemption ~ 100.0000........ccoe. | covvvrvrveermmremmnrerrenne | wovrrrineens 147497 | oo 147497 | o 147497 | oo 147,497 0 0 0 0 ... 147,497 0 0 0 3,862 |.09/02/2017 | 2FE.......
ULTRAMAR DIAMOND SHAMROCK
2|DEBENTURES 8  [|... 06/15/2015| Maturity 5,875,000 5,875,000 5,868,694 5,874,655 345 0 345 0 5,875,000 0 0 0 257,031 | .06/15/2015 | 2FE.......
2| RRDONNELLEY & SONS 5.500% 05/15/15..... | ..... 05/15/2015| Maturity 684,000 684,000 682,909 683,948 52 0 52 0 684,000 0 0 0 .....18,810 | .05/15/2015 | 3FE.......
EAS| PENN MANUFAC IURING CU SERIES A
2. L 05/22/2015f MAULHY......cvovvevveeecererveeneeneeneeneeeees [ ceveerseressseneseseresiien | v 1,000,000 [ ..........1,000,000 | .......... 1,000,000 | ...oocooee 1,000,000 0 0 0 (U I 1,000,000 0 0 0 34,400 |.05/22/2015 | 2.....
EVERBANK M1GE LUAN IRUS | 2013-1 AZ
226 L 06/01/2015{ Paydown 58,128 58,128 58,474 58,407 (279) 0 (279) 0 58,128 0 0 0 629 |.03/25/2043 | 1FM..
EVERBANK M1GE LUAN IRUS| 2013-2 A
1300 |.. 06/25/2015] Paydown...........ccccccevucvecracicvsacns | covveresesercesseesssesecees | s 117,644 | ..o 117,644 | ............. 116,686 | ......cooceee 116,758 886 0 886 0f......117,644 0 0 0 1,444 |.06/25/2043 [ 1FM..
0| EXETER AUTOMOBILE REC TRUST 2012-1ABY| ..... 05/15/2015| Paydown 220,593 220,593 220,541 220,586 8 0 8 0 220,593 0 0 0 2,484 |.03/15/2017 | 1FE.......
BNSE RAILWAY COMPANY SERIES A 5.960%
6f«+ 05/15/2015| Redemption ~ 100.0000. 44,458 44,458 44,458 44,458 0 0 0 0 44,458 0 0 0 1,325 |.10/15/2027 | 1.....
BNSE RAILWAY CUMPANY SERIES B 5.960%
M 05/15/2015| Redemption ~ 100.0000. 4,468 4,468 4,468 4,468 0 0 0 0 4,468 0 0 0 133 1.10/15/2027 | 1.....
BNSE RAILWAY COMPANY SERIES C
2[59%0%1 | 05/15/2015| Redemption ~ 100.0000. 28274 28,274 28,274 28,274 0 0 0 0 28,274 0 0 0 843 |.10/15/2027 | 1.....
BNSH RAILWAY COMPANY SERIES U
7159%0%1 | 05/15/2015| Redemption  100.0000. 11,450 11,450 11,450 11,450 0 0 0 0 11,450 0 0 0 341 |.10/15/2027
BNSE RAILWAY COMPANY SERIES £ 5.960%
51+ | 05/15/2015| Redemption ~ 100.0000. 15,189 15,189 15,189 15,189 0 0 0 0 15,189 0 0 0 453 |.10/15/2027 | 1.....
FIRST SERVICE CORPORATION SENIOR
O[SECURED | 04/01/2015 Redemption ~ 100.0000...........c. | coovrrmsesrrmsssssmsicssacss | ovrrrinnnens 400,000 | ............ 400,000 | ............ 400,000 | ............ 400,000 0 0 0 0 .......400,000 0 0 0 .....10,880 |.04/01/2015 ] 2.....
FIRSTKEY MUK IGAGE IRUST 2015-1 A3
930 |.. 06/01/2015{ Paydown 141,000 141,090 143,824 0 (2,734) 0 (2,734) 0 ...141,090 0 0 0 822 |.03/25/2045 | 1FE.......
1| FLAGSHIP CREDIT AUTO TRUST 2012-1B 3.{.... 06/15/2015f Paydown............cccuccccevecvscvacvcvsicns | covvevesssescssscssscssscces | i 159,931 | .oovvveve 159,931 | ..o 159,928 | ..oovvvvve 159,931 1 0 1 0f......159931 0 0 0 2,221 1.10/16/2017 | 1FE.......
3| GE CAPITAL MTG 1999-HEM 6.705% 04/25/.. | ..... 06/01/2015{ Paydown 31,698 31,698 26,982 28,225 3473 0 3473 0 31,698 0 0 0 878 |.04/25/2029 | 4FM..
GMAC MORTGAGE CORP LOAN TRUST 2004-
sls62 | 06/01/2015| Paydown 106,147 106,147 103,787 05,224 923 0 923 0 ..106,147 0 0 0 2,431 |.02/25/2035 | 1FM..
9| GATX FINANCIAL CORP GMT5.7 4/15/15 5.7..1 ..... 04/15/2015| Maturity. 2,000,000 2,000,000 | .......... 1,993,360 ....1,999,755 245 0 245 0 2,000,000 0 0 0 57,000 |.04/15/2015 | 2FE.......
GENERAL MOTURS FINL GO 3.450%
6|o411022  |.. 04/08/2015f Citi.....vovvvvveveveeesveeessvesssssssssssssssssneens | eosssssssssssssssssssssssss | vevevenens 1,002,650 ....1,000,000 998,030 0 2 0 2 0 998,032 0 4,618 4,618 288 |.04/10/2022 | 3FE.......
7| HSI ASSET LOAN OBLIGATION 2007-2 1A1 5.]..... 06/01/2015{ Paydown 12,084 12,084 10,997 11,510 17 0 17 0 11,527 0 557 557 266 |.09/25/2037 | 1FM..
8| HEALTH CARE REIT INC REITS 5.875% 05/1. | ..... 05/15/2015f VATIOUS......cvvvvvvvereverrrererernensenneneeees | vevsssseresssereseserasisins | vevevenens 4,000,000 ...4,000,000 3,998,625 3,999,950 50 0 50 0 | 4,000,000 0 0 LU 117,500 |.05/15/2015 | 2FE......
HERCULES CAPITAL FUNDING IRUST 2012-
7MAA ] 04/16/2015| Paydown 63,187 63,187 63,187 63,187 0 0 0 0 63,187 0 0 0 699 |.12/16/2017 | 1FE.......
5| HOME DEPOT INC  2.700% 04/01/23...........ccoe. | covee 05/06/2015] Jeffries & Co 998,290 ....1,000,000 998,440 998,681 51 0 51 0 998,732 0 (442) (442)] ...........16,500 |.04/01/2023 | 1FE.......
IMPAC SECURED ASSE 1S CMN OWNEKR
0]2004-2A6 | 06/01/2015| Paydown 56,485 56,485 55,532 55,787 " 0 1 0 55,798 0 687 687 1,151 |.08/25/2034 [ 1FM..
5| RESIDENTIAL ASSET SEC TRUST 2003-A5 A7 | ..... 06/01/2015] PaYAOWN......c.ccevevereremrmiscrisicssinns | covvrvessessessssesssssssees | ininens 163,706 | .vovevererens 163,706 | ..ooovvverens 161,506 | .oovvvvvre 162,313 1,393 0 1,393 0f.......163706 0 0 0 3,969 |.06/25/2033 | 1FM..
2[INTELCORP 2.700% 12/15/22......ccvvevrvvccrecucss | wovee 05/08/2015| Susquehanna Financial Group..... | .....cccceccvevecerevevers | vovevenens 1,000,260 ...1,000,000 | .ooove 1,006,480 ....1,005,284 (215) 0 (215) 0[.....1,005069 0 (4,809) (4,809)] ............10,950 |.12/15/2022 | 1FE.......
INTERNATIONAL GAME TECHNOLOGY
165000 |.. 05/13/2015 Redemption ~ 101.0000.........cco. | cocecsccvecsccveveccrevecens | o 2,020,000 2,000,000 2,003,600 2,002,204 (128) 0 (128) 0 2,002,076 0 17,924 17,924 .....45,222 | .06/15/2020 | 3FE.......
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ABLES LLC ZUTU-3A A
3, 06/15/2015| Paydown 31915 31915 31,716 31,769 146 0 146 0 31915 0 0 0 504 |.12/15/2048 | 1FE.......
JP MORGAN CHASE & CO SUB NOIES
5250% 05/01/2015] MALUIHY...vvvvvvvvvvvrrrrrvrnrvrnrernrnrereeneees | cesssssssesssssssessssssssss | ovsermnenens 125,000 | woovevererens 125,000 | ..oovovecves 125,748 | oo 125,029 (29) 0 (29) 0 .......125,000 0 0 0 3,281 | .05/01/2015 | 1FE.......
JP MORGAN MIGE IRUS | 2013-1 1AZ
3000% 06/01/2015| Paydown 89,813 89,813 91,866 91,395 (1,582) 0 (1,582) 0 89,813 0 0 0 1,123 |.03/01/2043 [ 1FM..
JP MUKGAN MUK | GAGE |RUS | 2013-2 AZ
35 06/01/2015| Paydown 310,935 310,935 314,870 313,688 (2,753) 0 (2,753) 0 310,935 0 0 0 4,312 |.05/25/2043 | 1FM..
JP MUKGAN MUK | GAGE [RUS | 2U14-1 1A1
3, 06/01/2015] PaYAOWN......c.vvevevereremracisssssicssins | covrrressessesssssssssssssss | innns 189,164 | ..ovovererens 189,164 | ..ooovvverees 193,923 | oo 192,780 (307) 0 (307) 0f....192,472 0 (3,308) (3,308) 2,875 |.01/25/2044 | 1FM..
JP MORGAN MOUR | GAGE IRUS | 2014-1A11
39 ] 06/01/2015| Paydown 517,588 517,588 517,588 517,588 0 0 0 0 517,588 0 0 0 7,547 | .01/25/2044 | 1FM..
KIOWA POWER PARTNERS LLC 144A SNR
SECURE  |.. 06/30/2015( Various. 84,622 84,622 85,115 84,769 (17) 0 (17) 0 84,752 0 (131) (131) 2,427 | .03/30/2021 | 2FE.......
LEGG MASON CAPITAL CORP HUNTINGTON
NATL ] 06/05/2015| Redemption ~ 100.0000 55,601 55,601 55,601 55,601 0 0 0 0 55,601 0 0 0 1,679 |.12/05/2020 | 1.....
LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/] ..... 06/01/2015{ Paydown 73,270 73,270 68,768 68,768 4,502 0 4,502 0 73,270 0 0 0 1,497 | .11/25/2035 | 2FM...
LEHMAN MTG TRUST 2005-1 2A4 5.500% 09/] ..... 06/01/2015f Paydown............ccccccccccveccevvcciccriecs | covvevmssesicssscscsicsscias | i 138,970 | woovevevee 138970 | ..oovvvveees 129,993 | oovvvvve 129,993 8,977 0 8,977 0f.......138970 0 0 0 2,839 |.09/25/2035 | 2FM..
LENNAR CORP  5.600% 05/31/15........rccerereciers | cevee 05/31/2015| Maturity. 5,000,000 5,000,000 | .......... 4,989,174 | ......... 4,999,385 615 0 615 0. e 5,000,000 0 0 (U I 140,000 | .05/31/2015 | 3FE.......
MASTR ASSET SEC TRUST 2003-11 10A1 5. |..... 06/01/2015{ Paydown 14,105 14,105 14,157 14,088 2 0 2 0 14,090 0 14 14 294 |.12/25/2018 | 1FM..
MASTR ASSET SEC TRUST 2003-4 3A1 4.750] ..... 06/01/2015{ Paydown 7,237 7,237 7,137 7,193 40 0 40 0 7,232 0 4 4 122 |.05/25/2018 | 1FM..
MMAF EQUIPMENT FINANCE LLC 2009-AA A4 | ..... (STRETPIES) a6 (o1 Y [N [N 133,293 | woevevererens 133,293 | oo 133,268 | .ovvvvvvvee 133,290 3 0 3 0f......133293 0 0 0 1,917 |.01/15/2030 | 1FE.......
MAKRIOT I VACATIUN CLUB UWNK 1K 2009-
2AA 04/20/2015f Paydown............cccccceceevecvevvccvccriecs | covvevmsseescsssesnsiccsccas | i 151,388 | .oovvvevee 151,388 | oo 151,386 | ..oovvvve 151,388 1 0 1 0f......151388 0 0 0 2,427 | .07/20/2031 | 1FE.......
MAKRRIOI I VAUATIUN CLUB UWNK 1K 2012-
AA 06/20/2015{ Paydown 63,978 63,978 63,969 63,973 5 0 5 0 63,978 0 0 0 651 ].05/20/2030 | 1FE......
MAKRIUI I VACATION CLUB UWNK 1K 2012-
ws - |.. 06/20/2015{ Paydown 63,978 63,978 63,974 63,976 2 0 2 0 63,978 0 0 0 908 |.05/20/2030 | 2AM......
MASTR ASSET SEC TRUST 2004-11 5A3 5.75] ..... 06/01/2015{ Paydown 82,264 82,264 66,634 78,183 299 0 299 0 78,482 0 3,782 3,782 1,627 |.12/25/2034 [ 1FM..
MID-STATE TRUST 6 A4 7.790% 07/01/35....... | ..... 04/01/2015{ Paydown 23,329 23,329 22,163 22,692 637 0 637 0 23,329 0 0 0 909 |.07/01/2035 | 1AM......
MID STATE TRUST SERIES 11 A1 4.864% 07.] ..... 06/15/2015{ Paydown 22,842 22,842 21,643 22,071 | 0 771 0 22,842 0 0 0 454 |.07/15/2038 | 1AM......
MID-STATE TRUST 2004-1 A 6.005% 08/15/... | ..... 06/01/2015{ Paydown 26,642 26,642 27,262 27,126 (484) 0 (484) 0 26,642 0 0 0 663 |.08/15/2037 | 3AM......
MID-STATE TRUST 2010-1 M 5.250% 12/151...] ..... 06/01/2015{ Paydown 36,992 36,992 36,941 36,935 57 0 57 0 36,992 0 0 0 818 |.12/15/2045 | 1FM..
MILLENNIUM PIPELINE LLG SENIOK
SECUREDN  |.. 06/30/2015| Redemption  100.0000. 27,203 27,203 27,203 27,203 0 0 0 0 27,203 0 0 0 725 |.06/30/2027 | 2FE.......
MURPHY OIL CORP 4.000% 06/01/22.............. | ..... 04/17/2015| Morgan Stanley & Co 660,332 675,000 699,766 694,422 (703) 0 (703) 0 693,719 0 (33,387) (33,387)]| ............10,575 | .06/01/2022 | 2FE.......
MYERS INDUSTRIES INC SERIES B 5.250% 0] ..... 06/19/2015( Stifel NICOIaUS...........ccocvcveeerersecrcrss | covscsicvicsccriveciiaviiins | v 4,000,000 ...4,000,000 | ......... 4,000,000 | ......... 4,000,000 0 0 0 0 f 4,000,000 0 0 0 201,250 |.01/15/2024 | 2Z.........
NATIUNWIDE HEAL IH PRUPEKIIES REITS
eo |.. 05/20/2015( Various. 3,000,000 3,000,000 3,019,480 3,000,992 (992) 0 (992) 0 3,000,000 0 0 0 90,000 |.05/20/2015 | 2FE.......
NEWS AMERICA INC  5.650% 08/15/20............ | ..... 04/06/2015| Tax Free Exchange 998,349 ....1,000,000 997,125 998,281 68 0 68 0 998,349 0 0 0 28,250 |.08/15/2020 | 2FE.......
NORTHEAST GENERATION CO SENIOR
SECUREDS .. 04/15/2015| Redemption ~ 100.0000. 53,438 53,438 53,438 53,438 0 0 0 0 53,438 0 0 0 2,354 | .10/15/2026 | 3FE.......
ODYSSEY RE HOLDINGS P/C / Reinsurance.... | ..... 05/01/2015f MALULHY.....vvvvvve e [ cerverseressserersserereiens | vevevinnns 1,000,000 ....1,000,000 993,570 999,708 292 0 292 0 ......1,000,000 0 0 0 34,375 |.05/01/2015 | 2FE.......
ORACLE CORP  2.950% 05/15/25..........ccocvvvrvees | cevee 04/29/2015| Wells Fargo Securitie: 994,490 ....1,000,000 995,430 0 0 0 0 0 995,430 0 (940) (940) 0 [.05/15/2025 | 1FE.......
ORANGE LAKE TIMESHARE TRUST 2012-AA A ..... 06/10/2015| Paydown 59,787 59,787 59,783 59,785 2 0 2 0 59,787 0 0 0 849 |.03/10/2027 | 1FE.......
ORANGE LAKE TIMESHARE TRUST 2012-AAB] ..... 06/10/2015| Paydown 44,840 44,840 44,831 44,835 5 0 5 0 44,840 0 0 0 899 |.03/10/2027 | 2AM......
ORIGIN MANUFAC | URED HOUSING 2005-5 A
Y 06/01/2015| Paydown 56,243 56,243 57,579 57177 (934) 0 (934) 0 56,243 0 0 0 1,265 |.06/15/2036 | 1FE.......
ARIZONA PUBLIC SERVICE 8.000% 12/30/15.] ..... 06/30/2015| Redemption  100.0000 7,658 7,658 8,471 7,740 (78) 0 (78) 0 7,662 0 (3) 3) 306 | .12/30/2015 | 1FE.......
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74160M BP 6| PRIME MORTGAGE TRUST 2003-2 1A10 5.00| ..... 06/01/2015] PaYAOWN......c.eveveverereerarisssssicssinss | covreresssssessssessssssssss | inennns 141,574 | coovevereren 141,574 | oo 135,336 | woovvvvrreen 139,382 0 2,192 0 2,192 0. 141,574 0 0 0 3,170 | .10/25/2033 | 1FM......
RBSSP RESECURITIZATION [RUS| 2010-4
74927D AL Oj6A1 06/01/2015| Paydown 48,566 48,566 47,788 48,060 0 506 0 506 0 48,566 0 0 0 1,183 |.02/26/2036 | 1FM......
RESIDEN AL FUNDING M1G SEC | 2006-S10
749580 AH 112 .. 06/01/2015| Paydown 25,952 25,952 24 670 25,423 0 529 0 529 0 25,952 0 0 0 567 |.10/25/2021 | 1FM......
760985 7E 5| RESIDENTIAL FDG SEC CORP 2004-RS7 Al5.. | ..... 05/01/2015{ Paydown (U [ (113,237) (98,324) (98,324) 0 0 0 0 0 (98,324) 0 98,324 98,324 497 | .07/25/2034 | 1FM......
RESIDEN AL FDG SEC CURF 2003-KS11
760985 L6 6{A€B 06/01/2015| Paydown 36,067 36,067 36,067 35,970 0 97 0 97 0 36,067 0 0 0 1,064 |.12/25/2033 [ 1FM......
RESIDEN AL ACCREDI I LOANS 2002-QS6
761106 z0 6(A7 06/01/2015| Paydown 345,116 345,116 343,613 343,027 0 6 0 6 0 343,033 0 2,083 2,083 9,833 | .05/25/2031 | 1FM......
RESIDEN [ IAL ACUREDI LUANS ING 20U4-
76110H T™W 9|Qs7 06/01/2015| Paydown 36,291 36,291 35,327 35,652 0 640 0 640 0 36,291 0 0 0 913 |.05/01/2034 | 1FM......
KESIDEN [IAL ASSE | M1G PRODUCG TS 2004~
76112B EN 6fSP3  |.. 06/01/2015) Paydown 262,271 262,271 262,270 261,616 0 (7) 0 (7) 0 261,609 0 662 662 5,885 |.09/25/2034 | 1FM......
78392N  AC 5| SNAAC AUTO REC TRUST 2013-1AB 2.090%]| ..... 06/15/2015| Paydown 624,144 624,144 624,061 624,125 0 19 0 19 0 624,144 0 0 0 5998 |.07/16/2018 | 1FE.......
SVU VUI MUR I GAGE CURF 20T0-AA A
78487Y AA  1]3650% 06/01/2015| Paydown 44,870 44,870 44,870 44,814 0 56 0 56 0 44870 0 0 0 674 |.07/20/2027 | 1FE.......
SVU VUI MUK I GAGE CURP 2012-AA A
78488B AA  0/2000% 06/01/2015| Paydown 31,763 31,763 31,759 31,761 0 2 0 2 0 31,763 0 0 0 265 |.09/20/2029 | 1FE.......
SANIANDER DRIVE AUTU REC TRUS | 2012-
80281A AE 9I1C 06/15/2015{ Paydown 614,448 614,448 614,379 614,438 0 10 0 10 0 614,448 0 0 0 9,572 | .11/152017 | 1FE.......
SANIANUER DRIVE AUTU REC 1K 2012-2 G
80282v. AE 23 06/15/2015| Paydown 379,723 379,723 379,685 379,717 0 6 0 6 0 379,723 0 0 0 5,005 |.02/15/2018 | 1FE.......
SAXUN ASSE | SECURITIES TRUS | 2003-3
805564 PA 3f(AFS | 06/01/2015{ Paydown 81,368 81,368 81,368 81,368 0 0 0 0 0 81,368 0 0 0 1,603 |.12/25/2033 [ 1FM......
SEARS RUEBUUK AGUEP IANCE  7.500%
812404 AX 9fto1y 05/14/2015{ Morgan Stanley & Co 997,500 | ..........1,425,000 | ............. 684,000 | ........... 722,799 0 6,264 0 6,264 0f.......729,063 0 268,437 268,437 63,531 |.10/15/2027 | 6FE........
SEWUUIA MUK I GAGE IRUST 2012-1 ZA1
817447 AB 3347 06/01/2015{ Paydown 33,167 33,167 33,166 33,136 0 30 0 30 0 33,167 0 0 0 450 |.01/25/2042 | 1FM......
SEWUUIA MUK I GAGE TRUST 2013-5 AZ
81745A AB 3|3000 |.. 06/01/2015f Paydown............cccccccccevecvecvaccccriess | covvmvmsssescssscscsiccsccas | s 105,087 | ..ovvveveen 105,087 | ..oooovveees 106,914 | c.ovvvvv 106,832 0 (1,745) 0 (1,745) 0f.......105087 0 0 0 1,295 |.05/25/2043 [ 1FM......
81783R  AA 1| SETTLEMENT FEE FINANCE LLC 2013-1AA 3| ..... 04/25/2015{ Paydown 49,291 49,291 49,291 49,291 0 0 0 0 0 49,291 0 0 0 981 |.01/25/2044 | 1FE......
SHELLPUIN | ASSE | FUNDING IRUS | 2013-1
822804 AA 8fAT 06/01/2015{ Paydown 82,482 82,482 80,675 81,123 0 1,359 0 1,359 0 82,482 0 0 0 1,254 |.07/25/2043 [ 1FM......
SIERRA RECEIVABLES FUNDING CU 2010-3A
82651IN AA 7JA 06/20/2015{ Paydown 14,854 14,854 14,853 14,854 0 1 0 1 0 14,854 0 0 0 217 | .11/20/2025 | 1FE......
SIERRA RECEIVABLES FUNDING GU 2011-
82651R AA 8|1AA 06/20/2015{ Paydown 21,620 21,620 21,617 21,619 0 1 0 1 0 21,620 0 0 0 298 |.06/20/2018 | 1FE......
SIERRA RECEIVABLES FUNDING CU 2012-1A
82652A AA 41A |.. 06/20/2015{ Paydown 23,082 23,082 23,077 23,080 0 2 0 2 0 23,082 0 0 0 272 | .11/20/2028 | 1FE......
826671 AD  1|SIGNAL SEC CORP MFD HSG 1998-2A 742 .... 06/01/2015{ Paydown 53,386 53,386 53,356 53,308 0 79 0 79 0 53,386 0 0 0 1,622 |.04/15/2030 | 2AM......
82838U AA  7|SILVERLEAF FINANCE LLC 2012-DA 3.000% | ..... 06/15/2015{ Paydown 91,371 91,371 91,123 91,204 0 167 0 167 0 91,371 0 0 0 1,116 |.03/17/2025 | 1FE......
82838U AB 5| SILVERLEAF FINANCE LLC 2012-DB 4.450% | ..... 06/15/2015{ Paydown 36,549 36,549 36,541 36,543 0 5 0 5 0 36,549 0 0 0 662 |.03/17/2025 | 2AM......
82838W AA 3| SILVERLEAF FINANCE LLC 2010-BA 6.000% | ..... 04/01/2015{ Paydown 405,160 405,160 404,933 404,706 0 454 0 454 0f.......405160 0 0 0 8,103 | .05/16/2022 | 1FE.......
82838W AB 1| SILVERLEAF FINANCE LLC 2010-BB 8.475% | ..... 04/01/2015f Paydown............cccccccevecvsvsacvcvsicns | covvevessscscssssssicssscces | i 101,290 | wooveveveen 101,290 | oo 101,240 | coovvvvv 101,155 0 135 0 135 0f.......101290 0 0 0 2,861 |.05/16/2022 | 2AM......
SOUTHERN ILLINOIS POWER COOP SENIOR
84314# AB T7|SECU | 06/15/2015| Redemption ~ 100.0000. 35,714 35,714 35,714 35,714 0 0 0 0 0 35,714 0 0 0 1,027 |.06/15/2040 | 2...........
SOUTHERN ILLINOIS POWER COOP SENIOR
843144 AC 5|SECU 06/15/2015| Redemption  100.0000 38,462 38,462 38,462 38,462 0 0 0 0 0 38,462 0 0 0 962 |.06/15/2025 | 2...........
SIRUC IURED ASSE | SECURIHIES 2003-29
86359A X7 3|A2 06/01/2015f Paydown...........ccccvcccevecvvcvacvcvsicns | covvevessscscssssssisssscces | v 135,809 | .oovoveveen 135,809 | ..ooovvveeens 122,695 | ..oovvvvee 133,631 0 2,178 0 2,178 0f.......135809 0 0 0 2,494 |.09/25/2033 | 1FM......
SIRUC IURED ASSE | SECURIIIES 2005-1
86359B 3A 7|5A1 06/01/2015{ Paydown 29,214 29,214 27,680 28,569 0 645 0 645 0 29,214 0 0 0 639 |.02/25/2020 | 1FM......
SIRUC IURED ASSE | SECURIIIES 2004-20
86359B J8 5)8A2 06/01/2015{ Paydown 98,879 98,879 96,001 97,883 0 996 0 996 0 98,879 0 0 0 2,253 | .11/25/2034 | 1FM......
SIRUC IURED ASSE | SECURIIHIES 2005-10
86359D GT 8|5A9 06/01/2015{ Paydown 24212 24,212 23,697 23,828 0 384 0 384 0 24,212 0 0 0 585 |.12/25/2034 | 1FM......
SIRUC IURED ASSE | SECURIIIES 2005-14
86359D JT 5|2A1 06/01/2015f Paydown...........cccccecvucvecsacvcvnicns | covvevesesesccsssscssssecces | s 169,979 | ..ovvveveen 169,979 | ... 164,478 | .ooovvve 166,285 0 3,694 0 3,694 0f.......169979 0 0 0 4,062 |.07/25/2035 | 1FM......
S1RUC IURED RECEIVABLES FINANGE 2010-
8e5L A8 7fBB | 06/15/2015| Paydown 47,328 47,328 48,837 48,701 0 (1,373) 0 (1,373) 0 47,328 0 0 0 1,565 |.08/15/2036 | 1FE.......
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87407P AE 0| TALADVANTAGE LLC 2013-2A A 3.550% 11/. ] ..... 06/20/2015| Paydown 62,500 62,500 62,473 62,474 26 0 26 0 62,500 0 0 0 924 | .11/20/2038 | 1FE.......
87407P AJ 9| TALADVANTAGE LLC 2014-1AA 3.510% 02| ..... 06/20/2015| Paydown 62,500 62,500 63,594 63,524 (1,024) 0 (1,024) 0 62,500 0 0 0 914 | .02/22/2039 | 1FE.......
IENASKA VIRGINA PAR INERS 144A  6.119%
88031Qq AA 80 06/30/2015| Redemption  100.0000 63,445 63,445 63,445 63,445 0 0 0 0 63,445 0 0 0 1,941 |.03/30/2024 | 2FE.......
IENASKA ALABAMA Il AR | NEKS 144A
88031R AA 6|SENOR .. [LTRITPA0KES] RVE SO TT NS IS I 156,834 | ..ovovererens 156,834 | ...oovvverenr 157475 | oo 157,147 (23) 0 (23) 0f......157124 0 (290) (290) 4,803 |.03/30/2023 | 2.....
88162F B@ 3| TETRATECHNOLOGIES 6.560% 04/30/15...... | ..... 04/30/2015| MALUTHY.....ccccevevevererreennernenres | ceveesssriinrenseesessiis | v 1,000,000 ...1,000,000 | .oovvvees 1,000,000 | cccvee 1,000,000 0 0 0 0 | 1,000,000 0 0 0 32,800 |.04/30/2015 | 3....
89656C AA 1| TRINITY RAIL LEASING LP 2010-1AA 5.19..... | ..... 06/16/2015| Paydown 20,797 20,797 20,797 20,797 0 0 0 0 20,797 0 0 0 451 1.10/16/2040 | 1FE.......
90333W AC 2| USBANKNASUBNOTES 4.800% 04/15/15.... | ..... 04/15/2015] MALUIY...vvvvvvvvrverrrrvvrrrvrnrernrereeereeees | cessssesssssssssssssssssssss | onrenenennns 125,000 | woevevererens 125,000 | .eoovvvverenr 122,936 | woovvvvreeen 124,933 67 0 67 0f.......125,000 0 0 0 3,000 |.04/15/2015 | 1FE.......
907818 ED 6| UNION PACIFIC CORP 3.250% 08/15/25......... | ..... 06/18/2015| Morgan Stanley & Co 993,530 ...1,000,000 993,780 0 4 0 4 0 993,784 0 (254) (254) 361 |.08/15/2025 | 1FE.......
UNIFAC VI SENIUK SECUKED NUIES
90919@ AA 7]|5000% 06/02/2015| Redemption  100.0000 62,400 62,400 24,960 24,960 0 0 0 0 24,960 0 37,440 37,440 | ............13,753 | .05/31/2020 | 5.....
ARMY LUUGING FUND SENIUK SECURED
91155@ AA 8INOTES 05/23/2015| Redemption  100.0000 2,569,170 2,569,170 2,569,170 2,569,170 0 0 0 0 2,569,170 0 0 (U I 570,202 |.09/23/2030 | 1.....
UNITED 1ECHNULUGIES CURF 4.8/5%
913017 BH tfos0t/ | 05/01/2015f MALULY...vvvvvevvevvvereerrevrrreeneereeneeeees | vevsssssressseresessrasisins | veverenens 1,750,000 ..1,750,000 | ......oves 1,831,218 | ovvvevee 1,755,056 (5,056) 0 (5,056) (I [ 1,750,000 0 0 0 ....42,656 |.05/01/2015 | 1FE......
WAWA INC SENIOR UNSECURED NOTES
94403* AY 2|5870% |.. 05/04/2015| Redemption ~ 100.0000. 220,000 220,000 220,000 220,000 0 0 0 0 220,000 0 0 0 6,457 | .05/04/2016 | 2FE.......
949456 AA 5| WELKRESORTSLLC 2013-AA 3.100% 03/15 | ..... 06/15/2015] Paydown...........ccccuierucemeracicssaens | coreeeesreeecesssesssesseens | s 157,028 | .ooooverere 157,028 | ..oooovvenes 157,006 | .ooovvvece 157,024 3 0 3 0 ...157,028 0 0 0 2,034 |.03/15/2029 | 1FE.......
94978# JF 5| ZC AVIATION 2014 CLASS A-1 3.620% 09/2... | ..... 06/20/2015| Redemption ~ 100.0000. 53,816 53,816 53,816 53,816 0 0 0 0 53,816 0 0 0 812 |.09/20/2024 | 2FE.......
94978# JH  1|ZC AVIATION 2014 CLASS A-1 3.620% 09/1... | ..... 06/16/2015| Redemption ~ 100.0000. 54,199 54,199 54,199 54,199 0 0 0 0 54,199 0 0 0 818 |.09/16/2024 | 2FE.......
94980K AG 7| WELLS FARGO MBS 2004-4 A7 5.500% 05/25 | ..... 06/01/2015f Paydown...........ccccecerucrmsracicesiens | coveeeeeneescesssesssesecens | s 193,221 | oo 193,221 | oo 180,843 | .oooovvvce 192,075 212 0 212 0 ...192,287 0 934 934 4,294 |.05/25/2034 | 1FM..
94982W AZ 7| WELLS FARGO MB TRST 2005-9 2A6 5.250% | ..... 06/01/2015| Paydown 233,400 233,400 222,911 222,911 0 0 0 0 222,911 0 10,489 10,489 5452 |.09/25/2035 | 1FM..
94982W BB 9| WELLS FARGO MB TRST 2005-9 2A8 5.500. | ..... 06/01/2015{ Paydown 224,181 224,181 212,902 221,460 59 0 59 0 221,519 0 2,662 2,662 5486 |.10/25/2035 | 1FM..
94984F AV 1| WELLS FARGO MBS 2006-11 A20 6.000% 09/ ..... 06/01/2015f PaydoWN...........ccuereumeracissracrcssacns | corereessesscssssenssssssees | s 1479 | v 112,064 | ...ooooveeees 106,190 | woovvvvrvee 107,339 9 0 9 0 ...107,348 0 4,131 4,131 2,628 |.09/25/2036 | 3FM..
WESIGAIE RESURIS 2012-2A A 3.000%
96032T AA  4|01/2 E...| 06/01/2015] Paydown...........ccccoovvceeermcecermcnccccens | covvevennvevennnnnennennnnes | covvesceenes 111,422 | oo 111,422 | o 1M1,422 | i 111,422 0 0 0 0 11,422 0 0 0 1,383 |.01/20/2025 | 1FE.......
WINWATER MUR I GAGE LUAN IRUS| 2014-1
97652P AA 9|A1 06/01/2015f PaydoWN...........ccuuueueeracrsssasrcssicns | coreeeessesscenssesssesesees | s 176,511 | covvevereren 176,511 | oo 182,468 | cooovcveee 182,244 (5,733) 0 (5,733) 0 ..A76,511 0 0 0 2,879 | .06/27/2044 | 1FM..
WYNN LAS VEGAS LLU/CURP 144A  5.500%
983130 AV 7f03 |.. 04/29/2015( Deutsche Bank Securities............ | cooorereccroreiens | vovevenens 1,002,500 ..1,000,000 | ..........1,000,000 0 0 0 0 0 ....1,000,000 0 2,500 2,500 ...11,611 1.03/01/2025 | 3FE.......
G0620B AB  4|ATLAS2014-1A 4.875% 12/15/39. .1 06/15/2015] Redemption ~ 100.0000 46,800 46,800 46,800 0 0 0 0 0 46,800 0 0 0 570 |.01/15/2031
30217V AC 1| EXPRESS PIPELINE LPLP 144A 7.390% 1... | A...| 06/30/2015| Redemption  100.0000. 229,532 229,532 229,532 229,532 0 0 0 0 229,532 0 0 0 ...10,333 |.12/31/2017 | 2FE.......
87425E AG 8| TALISMAN ENERGY INC 5.125% 05/15/15...... | A...] 05/15/2015f MatUFity.........covvvvvreverrrvrnrcenencccnnceees | cereesseressieresssererisens | v 1,000,000 ...1,000,000 | .........1,014,430 | .........1,001,063 (1,063) 0 (1,063) 0 ....1,000,000 0 0 0 25,625 |.05/15/2015 | 2FE.......
CARIER HULI HARVEY LID DEBEN [URES
146230 AD 9]8.37 R.. | 04/15/2015| Maturity. 2,875,000 2,875,000 | .......... 3,451,811 2,894,514 (19,514) 0 (19,514) 0 2,875,000 0 0 (U I 120,391 | .04/15/2015 | 5*FE..
26971H AC  6|EAGLELTD 2014-1AB 5.290% 12/15/39.......... F...| 06/15/2015] Paydown 31,250 31,250 31,445 0 (195) 0 (195) 0 31,250 0 0 0 670 |.12/15/2039 | 3AM......
377372 AH 0| GLAXOSMITHKLINE CAPITAL INC 2.800% 03/| R.. | 05/29/2015| Jeffries & Co. 995,600 ....1,000,000 989,920 991,518 386 0 386 0 991,904 0 3,696 3,696 ...19,833 |.03/18/2023 | 1FE.......
377373 AD 7| GLAXOSMITHKLINE CAPITAL 2.850% 05/08/2| F...| 06/24/2015] US Bancorp 2,968,560 3,000,000 2,985,530 2,988,963 668 0 668 0 2,989,631 0 (21,071) (21,071) 54,863 |.05/08/2022 | 1FE.......
379520 AD 5| SEACO CONTAINER 2014-1A A1 3.190% 07/ | F...| 06/17/2015] PAYAOWN.......ooceevevevevevevevmnevenerenenens | eovsesensmssmmessnmmenennnes | evvverenneens 150,000 | .oovevererens 150,000 | ..oovvvverens 150,110 | wovvvvvrree 150,106 (5) 0 (5) 0]......150,101 0 (101) (101) 1,994 [ .0717/2029 | 1FE......
OMEGA LEASING LLC GUARANTOR ROLLS
68210* AC 7|ROYCE R.. | 04/12/2015| Redemption ~ 100.0000. 7974 7974 7974 7974 0 0 0 0 7,974 0 0 0 238 |.07/12/2016 | 1.....
SUUIEDAD CUNC AUTUPISTA CENTRA 144A
83363R AA 5| SENI R.. | 06/15/2015| Redemption  100.0000. 58,750 58,750 58,750 58,750 0 0 0 0 58,750 0 0 0 1,828 |.12/15/2026 | 2FE.......
88314R  AA 4| TEXTAINER MARINE CONTAINERS 2013-1A A | R.. | 06/20/2015| Paydown 25,000 25,000 24 872 24,888 112 0 12 0 25,000 0 0 0 406 |.09/20/2038 | 1FE.......
88314R  AC 0] TEXTAINER MARINE CONTAINERS 2014-1A A | F... | 06/20/2015| Paydown 62,500 62,500 62,479 62,479 21 0 21 0 62,500 0 0 0 852 |.10/20/2039 | 1FE......
89675* AN 7| TRITON CONTAINER INVEST LLC SERIES A-1| F...] 04/30/2015] Redemption ~ 100.0000............. | coovereveeercsscceccscscecns | ovvivinanans 428,571 | ............ 428,571 | oo 428,571 | .. 428,571 0 0 0 0f....428571 0 0 0 ...13,007 |.04/30/2020 | 2.....
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Statement as of June 30, 2015 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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 Descggﬂc:{]tu SECORED 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)
I'RISE ZUT&-TAASSET
G7572L AB 5| TERM F...| 06/15/2015| Redemption ~ 100.0000 53,498 53,498 54,635 54,539 0 (55) 0 (55) 0 54,483 0 (986) (986) 1,057 |.02/15/2021 | 1FE.......
SBM DEEP PANUKE SA SNK SEC NOIES
H4777*  AA  3|3.500 F...] 06/15/2015] Redemption ~ 100.0000............. | cevverevvrererrrererrrrrenes | covvererrre 186,667 | ..evevererens 186,667 | ...ccccccve. 186,667 | ..ovvvvveee 186,667 0 0 0 0 0f.......186,667 0 0 0 3,267 |.12/15/2021 | 2FE.......
NASSAU AIRPUR | DEVELOPMEN | CO
P7077@ AF _ 1]7.000% 1 F...] 06/30/2015] Redemption _ 100.0000............. 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 525 | .11/30/2033 | 2FE.......
3899999. Total Bonds - Industrial and Miscellaneous o 17,137,944 | 77617792 | ........ 77,290,239 | ........ 72,494,887 0 19917 119 19,798 0. 76,799,400 0 338,541 338541 | ........ 2,642,433 XXX XXX
Bonds - Hybrid Securities
05565A AA 1| BNP PARIBAS 144A 1.964% 06/29/15.............. F...] 06/29/2015] Call  100.0000.........crcrrvvrerrrrreers | covvrrreerrrrereeeneseneeese | ererenens 4,900,000 | .........4,900,000 | ......... 4,654,069 | .......... 4,883,430 0 16,570 0 16,570 0 4,900,000 0 0 (I I 127,057 | .06/29/2015 | 3FE.......
65557A AB 3| NORDEA BANK AB 144A 1.866% 04/20/15...... F...] 04/20/2015] MatUrity......ooooooovvocsecrocccnicscscice | oo | o 4,900,000 | .........4,900,000 | ........ 4713408 | ......... 4,892,177 0 7,823 0 7,823 0 ... 4,900,000 0 0 (/] [ 132,888 | .04/20/2015 | 2FE.......
4899999, Total Bonds - Hybrid SECUMHES.....ooiosoocicriisiis i | 9,800,000 | ..........9,800,000 | ......... 9367477 | ......... 9,775,607 0 24,393 0 24,393 0 ... 9,800,000 0 0 0 259,945 XXX XXX
8399997. Total Bonds - Part 4 .......90,355923 | ... 90,815,771 | ....... 90,136,683 | ........ 85,524,305 0 (35,035) 119 (35,154) 0. 90,005,383 0 350,537 350537 | ........ 2,983,202 XXX XXX
8399999. Total Bonds 290,355,923 | ....... 90,815,771 | ....... 90,136,683 | ........ 85,524,305 0 (35,035) 119 (35,154) 0 ... 90,005,383 0 350,537 350,537 | ........ 2,983,202 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
02005N 60 5] ALLY FINANCIAL INC 144A.. 04/10/2015| Redemption  1000.0000.. 4.000 4,000 0.00 4,000 3,998 2 0 0 2 0 4,000 0 0 0 112 XXX P4LFE..
064058 20 9 BANK OF NEW YORK MELLON PFD 5.20%...... | .... 04/23/2015| Goldman Sachs & Co. .......40,000.000 | ......... 1,011,193 0.00 | .. 1,000,000 | .......... 1,000,000 0 0 0 0 0. .. 1,000,000 0 11,193 11,193 | ............13,000 XXX P2LFE..
8499999. Total Preferred Stocks - Industrial and MiSCEllaN@OUS. ..o | s 1,015,193 XXX e 1,004,000 | ..o 1,003,998 2 0 0 2 0. 1,004,000 0 11,193 11193 | .. 13112 XXX XXX
8999997, Total Preferred Stocks - Part4.. ..o s | 1,015,193 XXX e 1,004,000 | ... 1,003,998 2 0 0 2 0. 1,004,000 0 11,193 11193 ] ... 13112 XXX XXX
8999999. Total Preferred StOCKS........ooocooooioioioiiioie i e | 1,015,193 XXX e 1,004,000 | .......... 1,003,998 2 0 0 2 0 ... 1,004,000 0 11,193 11193 ] .. 13112 XXX XXX
9899999. Total Preferred and CoMMON SIOCKS. ...vvvvuuucee e e | 1,015,193 XXX e 1,004,000 | ... 1,003,998 2 0 0 2 0. 1,004,000 0 11,193 11193 ... 13112 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. 291,371,116 XX ... 91,140,683 | ....... 86,528,303 361,730 | o 361,730 | ........ 2,996,314 XXX XXX

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



Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 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 I | U 86,224,666 86,224,666
7499999.  Total - Common Stocks - Money Market Mutual Funds 86,224,666 86,224,666 XXX
7599999.  Total - Common Stock 86,224,666 86,224,666 XXX
7699999. Total - Preferred and Common Stock 86,224,666 86,224,666 XXX
9999999. ....86,224,666 | ...........................86,224 666 XXX
General Interrogatories:
1. The activity for the year: Fair Value $.....86,224,666  Book/Adjusted Carrying Value $.....86,224,666
2. Average balance for the year: Fair Value $.....93,288,841  Book/Adjusted Carrying Value $....93,288,841
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....86,224,666 NAIC 2: §........0NAIC 3: §........0 NAIC4: §.......ONAICS: §.......... ONAICE: §......... 0

QE10



Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
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

QE11



Statement as of June 30, 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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 Depositori
US Bank NA Cincinnati, OH vvveennn0.000 0 0 (9,110,263) | .............(12,434,043) | .....
0199999. Total Open Depositorie: XXX XXX 0 0 (9,110,263) | .............(12,434,043) | .....
0399999. Total Cash on Deposit. XXX XXX 0 0 (9,110,263) | .............(12,434,043) | .....
0599999. Total Cash, XXX XXX 0 0 (9,110,263) | .............(12,434,043) | .....

QE12
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Statement as of June 30, 2015 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5

1

6
Description

Book/Adjusted Carrying Value

7 8
Code | Date Acquired | Rate of Interest | Maturity Date

Amount of Interest Due & Accrued Amount Received During Year

NONE




	Q01 - Jurat
	Q02 - Assets
	Q03 - Liabilities, Surplus & Other Funds
	Q04 - Summary of Operations
	Q05 - Cash Flow
	Q06 - Exhibit 1
	Q07 - Notes
	Q08 - General Interrogatories-Part 1
	Q08.1 - General Interrogatories-Part 1
	Q09 - General Interrogatories-Part 2
	Q10 - Sch. S
	Q11 - Sch. T
	Q12 - Sch. Y-Part 1
	Q13 - Sch. Y-Pt. 1A
	Q13.1 - Sch. Y-Pt. 1A
	Q13.2 - Sch. Y-Pt. 1A
	Q14 - Supplemental Exhibit & Sch. Interrogatories
	Q15 - 
	QSI01 - Sch. A-Verification
	QSI01 - Sch. B-Verification
	QSI01 - Sch. BA-Verification
	QSI01 - Sch. D-Verification
	QSI02 - Sch. D-Part 1B
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DA-Part 1
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DA-Verification
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DB-Pt A-Verification
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DB-Pt B-Verification
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DB-Pt C-Sn 1
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DB-Pt C-Sn 2
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. DB-Verification
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. E-Verification
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. A-Pt 2
	QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01 - Sch. A-Pt 3
	QE02 - Sch. B-Pt 2
	QE02 - Sch. B-Pt 3
	QE02.1 - Sch. B-Pt 3
	QE02.2 - Sch. B-Pt 3
	QE02.3 - Sch. B-Pt 3
	QE02.4 - Sch. B-Pt 3
	QE02.5 - Sch. B-Pt 3
	QE02.6 - Sch. B-Pt 3
	QE02.7 - Sch. B-Pt 3
	QE03 - Sch. BA-Pt 2
	QE03 - Sch. BA-Pt 3
	QE04 - Sch. D-Pt 3
	QE04.1 - Sch. D-Pt 3
	QE05 - Sch. D-Pt 4
	QE05.1 - Sch. D-Pt 4
	QE05.2 - Sch. D-Pt 4
	QE05.3 - Sch. D-Pt 4
	QE05.4 - Sch. D-Pt 4
	QE05.5 - Sch. D-Pt 4
	QE05.6 - Sch. D-Pt 4
	QE05.7 - Sch. D-Pt 4
	QE06, QE07, QE08, QE09 - Sch. DB-Pt A-Sn 1
	QE06, QE07, QE08, QE09 - Sch. DB-Pt B-Sn 1
	QE06, QE07, QE08, QE09 - Sch. DB-Pt D-Sn 1
	QE06, QE07, QE08, QE09 - Sch. DB-Pt D-Sn 2
	QE10 - Sch. DL-Pt. 1
	QE11 - Sch. DL-Pt. 2
	QE12 - Sch. E-Pt 1-Cash
	QE13 - Sch. E-Pt 2-Cash Equivalents

