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Statement as of March 31, 2016 of the OHIO NATIONAL LlFE 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 BONAS ittt | s 2,634,077,254 | ..o (U [ 2,634,077,254 | ........... 2,573,285,158
2. Stocks:
2.1 Preferred SIOCKS. .......cvurrreecrieeiecresessiessi s esess st essssensnns | coiensseneenns 13,106,000 | ...oorvvreererrerirereienss (U [P 13,106,000 | .cooovvverene. 16,106,000
2.2 COMMON STOCKS. ..ottt esnes | cveeesensneseseseseeneas 2,057 | oo (V1N [ 2,057 | oo 1,479
3. Mortgage loans on real estate:
31 FIESEIENS oottt | reeniniias 373,461,398 | oo (U [ 373,461,398 | ..o 383,523,479
3.2 Other than firSt lIENS. ...ttt nesenines | ertsestenieniseneseneeresenens (01 (01 (V1 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......vucvereeiecrsesseessisssessssessese s bes et ses s s st es s sessessssessessssasssssessessssessnsns | srsesissessesinsessesessssasens (0 U (01 [0 O 0
4.2 Properties held for the production of income (less §............ 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($....(6,194,788)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0) ettt enis | eereresienins (6,194,788) | ....cvvrerererersiiennd (VN I (6,194,788)] ....coevnne. (11,865,113)
6. Contract loans (including §.......... 0 Premium NOLES)......ccvucvreeieererieieieseie s sessssens | sesiesiesenns 103,440,450 |[...ccovcreirereierirerenad (0] I 103,440,450 | .............. 101,952,389
T. DBIVAIVES. ...ttt sttt nnntns | anteeetnn ettt nnns (01 (01 (V1 T 0
8. Otherinvested @SSets..........covuinciniiniininssnenenessssnessessessesesssssesssessses | oo 120,999 [0 | i 127,689 | 127,559
9. Receivables for SECUMHIES..........cvuurrirrirrierirrierieeienienieniessensessesssssssssssessessesssssessess | coneeneeoneesneenne LT3 [0 | el ITAT3 | e 553,934
10.  Securities lending reinvested collateral @SSets............coceieereiiererseeiessseeessssssesssienes | sversessesienns 59,824,045 | ..o (U] [P 59,824,045 | ....covveee. 65,582,865
11, Aggregate write-ins for INVESIEA @SSELS.........cvriurererieiieere et esssssseeees | snessssse st s snsssenes (01 (O [0 O 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvvvevveirrnrnnininrssenessisssesssesessesssnsees | evens 3,178,015,148 | oo (] I 3,178,015,148 | ........... 3,129,267,750
13. Title plants less §......... 0 charged off (for Title INSUFErs ONIY).........ccoeverieieireeieieieneieeesiens | e {1 RN (01 T (01 SR 0
14, Investment incOMe dug and @CCTUBM............cceveveveeecicieeiee ettt sssse s sssesesns | eveesesessinsaes 30,550,753 | oo (0] I 30,550,753 | .cocverne. 29,074,247
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccceeeeeis| cevvevvereivninens 9,205,604 | ..ovveveiereieeeeeeiaes (01 I 9,205,604 | ..cvvvevnne. 11,090,637
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccoeveeveveeeens | coverveirinns 116,415,315 [ .o (0] I 116,415,315 | ... 121,879,818
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0] OO PPN DU (01 N (O (O [ 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS............cueveveiveieviesie e | senvesesinsnns 17,014,259 | ..ooooecriecend (0] IO 17,014,259 | ..o 8,153,391
16.2 Funds held by or deposited with reinsured COMPANIES.........ccovevrierrnrerennnsesisseeees | ceensinsesesssnsesessnens {1 [0 (0 0
16.3  Other amounts receivable under reinsurance CONracts............coceeuvieivevevereereesiceniens | ceevvereseseeeenans 8,736 | .o (01 R 8,736 | oo 7,002,103
17.  Amounts receivable relating to UNINSUIEA PIANS..........ceucveieicriesieereese et sesssens | coreriesssseseesessese e sssens {1 [T (01 [T (01 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccccvvveevevevcens [ vevrieriesevenieeeiniceeennd0 [0 | (1N I 10,626,627
18.2 Net deferred tax @SSEt.........ocovveiueieicreeiecsee et sssssssesssssssessssssessenes | cereeennenn 109,812,264 | ............61,682,695 | ............... 48,129,569 | .....cccoucee. 50,806,241
19.  Guaranty funds receivable or on deposit............cc.ceeveeieieeierieiissesseesesssssssessssesssessesessnns | svesvesssnnernens BT 1,924 | ivoiieeeverierieeieenenn0 | e 1,877,524 | ..o 1,919,034
20. Electronic data processing equipment and SOfWATE............c.eueirrurenerneeneennineineneieeeseseieeees | ereereesesseesscensieessesse (01 (01 OO [0 SRR 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0)erveereeeeeeereeresrerienes | e () [T 0 [, (01 RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........c.cccoocvvieiverccniveee [ e {1 TN (01 TR (01 R 0
23. Receivables from parent, subsidiaries and affiliates..............cccovvvereerrerereriereesie s | cevveeieeienas 90,374,572 | covveevereereieerere e (0] I 90,374,572 | coevereee. 69,862,168
24. Health care (§.......... 0) and other amounts rECEIVADIE.............ccevuivcierieeissieeeeesiesissiesesiens | cereiesssies s (01 R (U1 I (V1 SRR 0
25. Aggregate write-ins for other than invested assets............ocvveeieeiicieieeeeseeeee s | s 63,632 | .o [N I 63,632 | oo, 67,903
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c..eveurrireirrriieeieresnesssessiesssessssesesssesssessssesses | eveneeeses 3,553,337,807 | oo 61,682,695 | ........... 3,491,655,112 | ........... 3,439,749,919
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccocovveees [ coveirirnes 244,771,501 | o (0] I 244,771,501 | ooocvneeee 248,777,027
28, Total (LINES 26 AN 27).......rveerrerreeriecerreereeessesesssesssesesssesssessssssssessssssssssssssssssssssssssssssssassssnns | cesneeenes 3,798,109,308 | ....oovvernnens 61,682,695 | ........... 3,736,426,613 | ........... 3,688,526,946
DETAILS OF WRITE-INS
1107, ettt R nenns | seesseens et (U (SR (U (U 0
T102. R | seebeen et (VN OO (U RS (U 0
1103, et nent s | seebs ettt (VN SR (U (U 0
1198. Summary of remaining write-ins for Line 11 from overflow page........c.cccoevevveveeeereeseeveivennns [ eeveeeeeeeeniseeseeeeeennQ [0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 @DOVE)........ccoveeiriiieririiieiiereeecieeneeerens | oo (U (V1 R (01 R 0
2501, FUNA rEVENUE FECRIVADIE. ........eoeveeeecicveeeee et sessssssnsenes | oevessesissessesesenes 63,632 | .o (0] 63,632 | oo 67,903
2502, R renes | eeti s (VN PO (U R (O 0
2503, ettt | eeet ettt (U SRR (U O 0
2598. Summary of remaining write-ins for Line 25 from oVerflow page........coceveeveeisrneieissesnens | ceveriessssisese s (01 (U1 (V1 SR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........riveireesimirsiiesinissiiesssisssnessie | covesssessssessnenaad 63,632 [ ..o [V 63,632 [ oo, 67,903




Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.

Aggregate reserve for life contracts $.....2,919,284,024 less §......... 0
included in Line 6.3 (including §.......... 0 Modco Reserve).........
Aggregate reserve for accident and health contracts (including $......... 0 Modco Reserve).

Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE)......ceurerieiieeeeeie ettt sttt eees
Contract claims:
41  Life
42  Accident and health....
Policyholders' dividends §.......... 0 and coupons §.......... 0 .dUE AN UNPAID.......ovceeceecieeieeceeeceee et eess s
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §..........0 MOCO)........ccvurvurreeieeiiciee ettt
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........
Amount provisionally held for deferred dividend policies not inCluded iN LINE B..........cuurureirereriireinireieieiseeseise e ieesssssseseesessenenes
Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....143,897 accident and health PremiUmS..............ccccuevveereeiieciiessss s
Contract liabilities not included elsewhere:
91 Surrender values 0N CaNCEIEA COMTACES. ...ttt sttt bbbttt
9.2 Provision for experience rating refunds, including the liability of $..........

refunds of which §
9.3 Other amounts payable on reinsurance, including $
9.4  Interest Maintenance Reserve...

Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds §.......... 01
Commissions and expense allowances payable on reinsurance assumed..
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.....(4,062,175) accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including §..........

Net deferred tax liability.
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 FatES.........cceveiciieiicce et
Liability for benefits for employees and agents if not included above

Borrowed money §.......... 0 and interest thereon §.......... [

Dividends to stockholders declared and UNP@IG. ..o sssssessssssessesssssssssessesssssssssessessassssssessessesssssessessssans
Miscellaneous liabilities:

24.01 ASSEE VAIULION TESEIVE..........vevieeieeeette et ettt e s ettt bbbt s st et s et en s s saes

24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09

Reinsurance in unauthorized and certified ($..........0) companies
Funds held under reinsurance treaties with unauthorized and certified ($...
Payable to parent, subsidiaries and affiliates.....

Drafts outstanding.......
Liability for amounts held under uninsured plans..
Funds held under coinsurance.............ccccc.....
Derivatives..........
Payable for securities.....

24.10 Payable for securities lending....
2411 Capital notes §.......... 0 and interest thereon §...
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)....
COMMON CAPILAI SEOCK. ...ttt ettt b bbb b s st s bbb bbbt sns
PrEfErTEd CAPIAI STOCK. .......vuveererierire sttt
Aggregate write-ins for other-than-special surplus funds.. .
SUPPIUS NOTES ..o veceaeseeseeetsee e tsees s e ese st as st s e b e84 E 5428252 b st en st res s
Gross paid in and CONTDULEA SUIMIUS.........c.cvuirciciicisiesieis sttt s bbbt
Aggregate write-ins for special surplus funds .
UN@SSIGNEA FUNAS (SUMPIUS)...vuvrvveieerireiseiiesicieie ittt sttt sttt
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0). ettt ettt
36.2 .. 0.000 shares preferred (value included in Line 30 §..........0)...
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement)..
Totals of LINES 29, 30 @N0 37 ...t
Totals of Lines 28 and 38 (Page 2, LiNe 28, 0l 3). ... ittt sttt sttt

...0) reinsurers.

2,919,284,024
...91,409,428

......................... 1,284,714

(4,545,400)
...4,154,031

3,208,996,157

244,771,501

..3,453,767,658

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

273,058,950

0]..

.282,658,955

...... 3,736,426,613

2501.
2502.
2503.
2598.
2599.

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.

Summary of remaining write-ins for Line 31 from overflow page..
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).

3401.
3402.
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page.. .
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE). ... uruiuuireireieusirsssssssseesssesesessesssesssssssses st st st ans sttt ensassnes

Qo3




Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts...........cceuerrrrrinineenrreiininrsssessessssesssessens | coreeeeeenns 51,242,329 | ............. 80,962,715
2. Considerations for supplementary contracts with life contingencies.................... 0 s 0].
3. NetinvestmentinCOME.........cocucveveiererrieeese e e ...38,466,137 ..39,077,907
4. Amortization of Interest Maintenance Reserve (IMR).........cc.oocveveierneneveierieninnn. ...617,869 | .. ..611,696 | ..
5. Separate Accounts net gain from operations excluding unrealized gains or losses.... 0 ] 0].
6. Commissions and expense allowances on reinsurance ceded..........c.covvvvrrrirernnes ..13,543,747 9,688,341
7. Reserve adjustments 0n reiNSUrANCE CEARM. ...........oviuiieiiiiieieieetce ettt bbb s s bnsnns | sressessssessesissesses s sanes (01 R 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPAALE ACCOUNES.... .o veererieireeecesreseisesises s sses st s s s s st s s s Rt nen
8.2 Charges and fees for depoSit-type CONMFACES.........ccvcviiiiiieiiiiece et ettt
8.3 Aggregate write-ins for miscellaneous income .
9. TOHAIS (LINES 110 8.3)...uuvuuieueeurieueerieeteeteesseesees st eb bbb bbbttt | ernniissees 108,348,928 | ........... 135,496,078 | ........... 450,722,231
10, DN DBNETIES. ... ettt s SRR bbbt
11. Matured endowments (excluding guaranteed annual pure endowments)...
12, ANNUIEY DBNETIES. ..ottt bbb

13. Disability benefits and benefits under accident and health con

17. Interest and adjustments on contract or deposit-type contract
18. Payments on supplementary contracts with life contingencies.
19. Increase in aggregate reserves for life and accident and healt

20. Totals (LINES 1010 19)....uuiieiiiieieiseie ettt bbbt bbbt sttt

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed
23, GENEral INSUIANCE BXPENSES.......o.cvuiveisrertiisssessssessesssssstessessstesse st ss s ss s s st e s bbbt s s s s bbb bbbt n st s s b st s st
BAXES.cvvuieerieteteit et

24. Insurance taxes, licenses and fees, excluding federal income
25. Increase in loading on deferred and uncollected premiums

26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate WIite-inS fOr ABAUCHIONS. .........c.ccvueiviicicieisctc ettt es

28. Totals (Lines 20 to 27)

29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)
30. Dividends t0 POCYNOIAETS..........ccvciiiiieiciies ettt sttt bbb bbbt bbbt

BTACES. ...
14. Coupons, guaranteed annual pure endowments and similar benefits.
15. Surrender benefits and withdrawals for life CONMTACES..........cvirerririeieisiee e
16, GIOUD CONVEISIONS......ouiveivisieiiisesseissesssesse s bt s ss s s s st b et b b s s a2 bR bbb s s n bbbt es bbbt nn

funds...

h contracts..

..36,583
..55,979,439

............. 92,547,434

31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... ...12,551,521 25,311,113
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccvveveerereiiereeereesse e sessssessens | ersssessssaneas 3,420,952 | .................603,336 [ ...ccco..... 3,688,829
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (I0sS€es) (LiNE 31 MINUS LINE 32).......c.ccuiuiieireiieie sttt sses bbb seesses s s ssessssasssens | svsessessassans 9,130,569 | ...ccvrnne. 2,992,975 | ....oue.. 21,622,284
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....92,692 (excluding taxes of §.....44,716 transferred to the IMR)...........cocoerverviecierieeeeeeeeeeeeeeeeeeeeeesieesiess s | eniessiiesiaesinas (96,555) (19,693) ..o (787,995)
35. Netincome (LIN 33 PIUS LINE 34).......ou ettt sttt se s s sssassss s ssessssssanssnnsns | veeveesesenaees 9,034,014 | ............... 2,973,282 | ... 20,834,289

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOr YEAN.........c.cveivevrireeeieiieiese ettt sss s ses s s s s ssssssssssessesnsessnns | svsessrsns 281,507,615 | ...........296,020,189 | ........... 296,020,189
37. NELINCOME (LINE 35)......uivieecieciieeiecte ettt sttt bbbt bbb bbbt ba s s bbb s st beesses st s ssessensans | seesaesssssanns 9,034,014 | .............2,973,282 | ............. 20,834,289
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....6,088 211,310 ....(39,318)

39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred iNCOME taX.......cocoveevenrerrernrrneeneernininns
41. Change in nonadmitted assets.........cccoevererrerrererereeiieneninns

42. Change in liability for reinsurance in unauthorized and certified companies.......

43. Change in reserve on account of change in valuation basis, (increase) or decrease..

44. Change in asset valuation reServe............ocooeenenseneneeneennenn
45, Change in treasury StOCK..........couvrurrerrerisereressesisesessesssssens

46. Surplus (contributed to) withdrawn from Separate Accounts during period.

47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)..

50.3 TranSfEITEA t0 SUMPIUS.......c.cuiveicicieie ettt sttt bbbt bbb bbbttt

51. Surplus adjustment;
51.1 Paidin
51.2 Transferred to capital (Stock Dividend)

51.3 Transferred from CAPIAL...........ccocuieieiiiie ittt bttt

51.4 Change in surplus as a result of reinsurance..
52. Dividends to stockholders

53. Aggregate write-ins for gains and I0SSES iN SUIPIUS...........euuevriirieiieieneeneeseseessesesse e ssesssessnensnensns | ssescsessnnes (7,887,388)

54. Net change in capital and surplus (Lines 37 through 53).
55. Capital and surplus as of statement date (Lines 36 + 54).

864,139
...(5,900,503)

.............................. 0 | (29,000,000)
.............. (2,371,516) | ovverenn(2,552,790)
..... 1,151,340 ee(14,512,574)

282,658,955

....281,507,615

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

Surrender Charges..
Administrative Charges....

Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3

Summary of remaining write-ins for Line 8.3 from overflow page

above

COPCRAIGES. .....cveeeveeieteee ettt s s b s ettt bbb s st et n st et s s bes s s s ssssnsessesnsnes | cosssesinsenean 2,933,313
.1,909,567

2701, Health SUMENEr BENETIS.........ccuevecicice sttt aen

2702.
2703.
2798.

Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

................................................................................................................ 1,160,280

6,567,892

5301.  Amortization of Coinsurance Gain

5302.  Prior PEriod @QJUSIMEN. ..ottt sttt es s est s essenssnssnssessanssnssnssassensas | sesessessnsees (1,984,408) 5,732,190
503, bbb R bbbt s R AR Aot bR A bbb s bbb e bbbt b ettt .0

5398.  Summary of remaining write-ins for Line 53 from overflow page VN

5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)........cveviuireiieiiieeis st sss s snssns s snssnsenssanes 7,887,388)

(5,902,980) | ..

...(8,284,980)
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Statement as of March 31, 2016 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 FEINSUIANCE............ccviiiiiiii s | essiesiensens 53,341,764 | ............... 87,755,332 | ............. 238,827,231
2. NetiNVESIMENTINCOME. .......ivieiieiicictcetee ettt bbb ettt s bt s s b s s sas s s stenans | saesnsessnsees 37,330,637 | .o 37,857,370 |............. 156,939,170
3. Miscellaneous income 7,982,597 .. 12,472,244 ....25,353,853
4. Total (LINES 1 hIOUGN 3).....vvorieriieceieiieeieieeesseees sttt sttt sesssesssssssesssnnnins | esesssessnns 98,654,999 | .....cocoe.. 138,084,946 | ............ 421,120,254
5. Benefit and [0SS related PAYMENES..........c.ccveieeveviiriecee ettt ss s bt s s s s s s s sasssasssenans | sresnsessnnees 26,639,096 | ............... 32,910,492 | ............. 121,634,907
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS.........cocvevvierereneeeievesiienies [ e (120,17 1) [ oo (1,282,079) ] coovvevvvrenn (6,951,717)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccvveevceriveieieieieeeee e | cereriesiniens 36,677,112 | covverereree 37,428,535 |............. 131,323,033
8. Dividends paid t0 POIICYNOIAETS. ........cuivieieirieieicieie ettt sssssntensessntns | sbessessessssessessnsensessnsan (01 (01 0
9.  Federal and foreign income taxes paid (recovered) net of $.....191,979 tax on capital gains (I0SSES)...........cco.rerrvrrrrres [ corrrssirenes (10,626,490) ....ooovvivrenenes (141,102)[ ..o 17,385,572
10, Total (LINS 5 HrOUGN 9).....ouuveueiiiieiirieriiiereicsses st | ceeriessenens 52,569,546 | .....ccco...... 68,915,846 | ............. 263,391,795
11. Net cash from operations (Line 4 MiNUS LINE 10)........cciuevruiieiieeiiisiieieiseteee ettt snsessesnnes | svsessssesenas 46,085,453 | ............... 69,169,100 | ............. 157,728,459
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ....50,830,628 | ...............55,117,145 | .............305,808,779
12,2 SHOCKS . vvtueeererereees ettt Rttt | seinenieneis 3,125,441 | oo (VN [P 1,766,180
123 MOMGAGE I0BNS......eveveeereerceseeseeeseees st eee sttt ssnns | cessnessasneens 18,097,090 | ..ccvorvrenne. 10,269,393 | ..ovvvvrceen. 65,081,737
124 REAIESIALE. ... | e (U [ (U N 0
12.5  OthEr INVESIEA @SSELS........oouiviuiiiiiiiii ittt bbb ssneennes | sestesiententseseenenenen (U [N (U RN 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 0 0
12.7 Miscellaneous proceeds ....18,280,881 | .. .0
12.8 Total investment proceeds (LINES 12.1 10 12.7).....ccucviercirisieeseeese et stes s s sesse s ssans | evessessssaens 72,435,919 | .o 83,667,419 |............. 372,656,696
13.  Cost of investments acquired (long-term only):
131 BONAS.eouvireeeiseti ettt et | crieenteneens 86,081,912 | ..cccovnves 146,057,090 | ............. 413,548,115
132 SHOCKS.cveueecri ettt enssnensensssensenssensins | eesennnnssnensnnnnnensnnQ) | vereeneneneennennnen 0| e 1,000,000
13.3 Mortgage loans.. ....710,375,000
134 REAIESIALE......coeveceeree ettt st ssentensanssnssensansennn | srsnsssnssessessenssnssesesseld | srseesesesssnsnnssessennnensQ | seressesssnensnsessensnens 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, 5,437,087 |........... 424,871
13.7 Total investments acquired (LINES 13.110 13.6).......cceirierierieieiersetee sttt stenns | aessssssenens 94,116,912 | ..ocvovvee. 168,599,177 | ............ 485,347,986
14.  Netincrease or (decrease) in contract 10ans and PremiUM NOLES.........c.ru et seseeseeessessesssssesssesns | sessessseenesnees 1,488,061 [ ..coovvrreenee (869,306) | .....oovvvvenee 1,675,872
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (23,169,053) (84,062,452) (114,367,162)
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 liabilities............cooveeueirienrnreninenrrnenereeeesee [ e (1,031,874) [ ..o 617,384 | oo 1,658,836
16.5 Dividends to stockholders ...29,000,000
16.6  Other cash provided (APPHEM)........ccuuervmrrireierieicrieesiessssi sttt essssensssessssennsens |ssssessseenas (16,214,201)] ...ocvveneve. 10,760,824 |.............. (22,165,171)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......c.... | ccooevvencen. (17,246,075)[ ..ovovvenenes 11,378,208 |.............. (49,506,335)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoccveeecneenee | cevreereirennns 5,670,325 | .ccoovverrenne. (3,515,144) [ ..ovvr (6,145,038)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......vvuurirreiiecirisieeeie ittt | enentnesnns (11,865,114)| c.oovevvrenne (CHPIKITL)) — (5,720,076)
19.2  End of period (LIN€ 18 PIUS LINE 19.1).......ccccrverireercereriirerceeeiisseeerseee e seeessseesseessseessssesenesssesssssesssesssssssnes | oeeesneeessneees (6,194,789)] ................ (9,235,220)] .............. (11,865,114)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Change in securities [ending COlIALETAL.............cciiuriveieiersceie sttt ess s ssesssnsas | essesssssansans (5,758,820) [ ..o (] I (28,519,520)
20.0002  PayabIle fOr SEOUNTIES. ... e reteuurrseriersers e sesssesseeseessesessesssessess e ses s sees et ses et et eee st st snb st sem st st sentens st sensnnsans | eressessssesa (25,826,740)[ ..o 0] e, 0
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Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year PriorZYear Prior3Year
To Date To Date Ended December 31
1o INAUSHHAITIFE...vvvoeerireriecii ittt nes | artsesss st n e 0 [ e 0 | oo 0
2. Ordinary life INSUFANGCE. ......cuuurereereesesieessesiseessse st seesssessseest st st sssssssssssssns | sessssessssssssssssesns M3A72178 | s 162,074,120 [ covvvoevererreceienns 560,240,626
3. Ordinary iNdiVIdUal BNNUILIES. ........c..cveveveieiie ettt st ssses s sessessesnes | eevessssssssssssessssessessssesseses 31453 | 27,858 | oo 97,843
4. Creditlife (group and iNAIVIAUA)............cceeieierieisiieessesiee st sssesentes | srsessessssesesiess s ssessessssssseses 0 | e L0 TR 0
5. GrOUP If INSUFANCE.......cvurerrerrireiieceneessise st seeee st sses st sass st ssss st essss s ssessesssnssnsss | sessessossssnessessasssssnssessessansnnssnes (0 SRS (0 OO 0
6. GIOUD ANNUIIES......oecvervieeieciiceese et tes ettt st st b s b esss st ss s sssssssssesssassessess | tevestissessesessessessssssssssessssessessesas (01 U (0 OO 0
T. AGH = GIOUP ..ottt sttt s et n s snsennes | ebntestesesest ettt 0 | oo (0 TP 0
8. A&H - credit (roup and iNAIVIAUAL)........ccevereriirrireieierssisieesseese s ssesssssssssesssssessns | sessessesssessssessessssssesssssesssssnssens (0 (0 U 0
0. ABH = ONBI .ottt | eeieeene e 5,047,040 | oo 4,813,056 | ..ovverreecniiiicnens 19,851,457
10.  Aggregate of all other lINES Of DUSINESS..........coueviviiieieiieeie et | eesiisiessses s aes 0 ] 0 ] 0
110 SUBLOTAL. ..ot | eenene e enes 118,550,671 | ..ovvvoverreriereins 166,915,034 [ oo 580,189,926
12, DepOSIt-tyPE CONTACES.......cucveeiieiicicseieie sttt sssessessnsens | ebisssssessessssassessssansesenas 228,375 | i 1,035,106 [ oo 3,399,737
13, T0tAl ettt | et 118,779,046 | ..o 167,950,140 [ oo, 583,589,663
DETAILS OF WRITE-INS
F00T. ettt bt | eeb ettt (O SRR (O R 0
1002, oo es sttt | reessieest ettt et nens st O O 0
T003. sttt | et 0 [ e (O TR 0
1098. Summary of remaining write-ins for Line 10 from overflow page..........ccooveveveveerieneieieeeiens [ e 0 | o 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE).......coviviiereiiiisiiiisierssisiesisisnens | ererisisisesissiseesessessss s sssssessesaaas 0 ] e 0 e 0
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Statement as of March 31, 2016 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

1.

2.

3-4.

5.

NOTES TO FINANCIAL STATEMENTS

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 March 31, 2016 and December 31, 2015 there were no permitted practices.

State of

Domicile March 31, 2016 December 31, 2015
Net Income
(1) Net (Loss) Income OH $ 9,034,014 20,834,289
2) State prescribed practices: NONE - -
3) State permitted practices: NONE - -
4) Net Income, NAIC SAP $ 9,034,014 20,834,289
Surplus
5) Statutory capital and surplus OH $ 282,658,955 281,507,615
(6) State prescribed practices: NONE - -
(@) State permitted practices: NONE - -
8) Statutory capital and surplus, NAIC SAP $ 282,658,955 281,507,615

Accounting Policy

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

Accounting Changes and Corrections of Errors

During the year, the Company elected to change the valuation method for reserves on universal life products. The Company
recorded a Change in reserve on account of change in valuation of $3,525,210 on Page 4, Line 43 as a result.

The Company’s March 31, 2016 financial statements reflect a prior period adjustment relating to the recording of BOLI
reinsurance ceded surrender benefits and expense allowances. As of December 31, 2015, benefits ceded and expense
allowances were understated by $3,052,935. As a result, surplus was overstated by $1,984,408. The events contributing to
the overstatement impact surplus as follows:

Surrender benefits and withdrawals for life contracts (P4, L15, C1) $ (2,536,935)
Commission and Expense allowance reinsurance ceded (P4, L6, C1) (516,000)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 1,068,527
Increase in surplus (P4,L53,C1) m

No significant change

Investments

D.

Loan-Backed Securities

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

(2) The Company had no other-than-temporary impairments on loan-backed securities due to the intent to sell the
security or the inability or lack of intent to retain the investment in the security for a period of time 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 Current Projected Cash Impairment in temporary Fair Value at Where
CuUsIP Period OTTI Flow s Current Period Impairment Time of OTTI Reported
Total $ - $ - $ - $ - $ -
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Statement as of March 31, 2016 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

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 $ 2,944,655
(2) 12 Months or Longer $ 713,196

(b) The aggregate related fair value of securities w ith unrealized losses
(1) Less than 12 Months $ 104,409,298
(2) 12 Months or Longer $ 41,766,807

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 $59,824,045.

I. Working Capital Finance Investments - NONE

J. Offsetting and Netting of Assets and Liabilities — NONE

No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

11.

12.

The Company has not paid any dividends in 2016.

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.g. 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 three months ended March
31, 2016 was $30,382 and $98,251 for the year ended December 31, 2015. The parties agree to indemnify one another for
any losses of any nature relating to a party's breach of its duties under the terms of the agreement. At March 31, 2016
ONLAC had $86,612,158 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.

Debt
B. FHLB (Federal Home Loan Bank) Agreements - NONE

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. Transfer and Servicing of Financial Assets - NONE

C. Wash Sales - NONE

18 - 19. No significant change
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Statement as of March 31, 2016 of the OHlO NAT'ONAL L”:E ASSURANCE CORPORAT'ON

NOTES TO FINANCIAL STATEMENTS

20. Fair Value

A

(1) Fair Value Measurements at March 31, 2016 are as follows:

@) @ ©) 4) ®)
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a. Assets at fair value
Cash $ (6,194,788) $ -$ -$ (6,194,788)
Short-term - - - -
Securities lending collateral - 59,824,045 - 59,824,045

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

Bonds
U.S. Governments - 841,830 - 841,830
Industrial and Misc - - - R
Hybrid Securities - - - _
Parent, Subsidiaries and Affiliates - - - R

Total Bonds - 841,830 - 841,830

Common Stock
Industrial and Misc - 2,057 - 2,057
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 2,057 - 2,057

Derivative assets
Interest rate contracts - - - R
Equity put options - - - _
Credit contracts - - - R
Futures contracts - - - -
Commodity forward contracts - - - R
Total Derivatives - - - R
Separate account assets 244,771,501 - - 244,771,501
Total assets at fair value $ 238,576,713 $ 60,667,932 $ - $ 299,244,645

b. Liabilities at fair value

Derivative liabilities $ -3 - $ - $ -
Total liabilities at fair value $ -3 - $ - $ -
(2) Fair Value Measurements in Level 3 of the Fair value Hierarchy — None
B. Other Fair Value disclosures — NONE
C  Fair Values for all Financial Instruments:
@ (2 (©)) 4 () (6) (7
Not Practicable
Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Assets at fair value:
Bonds $ 2,767,652,786 $ 2,634,077,254 $ 3,761,252 $ 2,744,466,017 $ 19425516 $ -
Cash (6,194,788) (6,194,788) (6,194,788) - - -
Common stock non-affilate 2,057 2,057 - 2,057 - -
Preferred stock 13,670,248 13,106,000 - 13,670,248 - -
Mortgage Loan 384,878,384 373,461,398 - - 384,878,384 -
Separate account 244,771,501 244,771,501 244,771,501 - - -
Liabilities at fair value:
Separate account 244,771,501 244,771,501 244,771,501 - - -

D. Not Practicable to Estimate Fair Values — NONE

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, 2015 were $70,230,591. As of March 31, 2016, $1,533,796 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 $67,266,348. 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 March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

2.1 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]

2.2 Ifyes, date of change:

3.1 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.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, 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

5. Ifthe 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[]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2010

6.2 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

6.3 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

6.4 By what department or departments?

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 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]

7.2 If yes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

8.4 Ifthe 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 0occC FDIC | SEC
Ohio National Equities, Inc. Cincinnati, OH YES
The O.N. Equity Sales Company Cincinnati, OH YES
9.1 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 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response t0 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

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

FINANCIAL

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

Yes[X] NoJ[ ]
90,374,572

INVESTMENT

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

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

11.2 Ifyes,

13.

141
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

give full and complete information relating thereto:

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

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

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parent included in Lines 14.21 to 14.26 above

If no, attach a description with this statement.

16.1
16.2
16.3
17.

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

Yes[ ] No[X]

0

0

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

Yes[ ] No[X]

1
Prior Year-End
Book/Adjusted Carrying Value

2
Current Quarter

$ $

Book/Adjusted Carrying Value
0

o|Oo|Oo(o|o|o|o|Oo

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

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

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

0
0
0
0
0
0
0
o

Yes|[ ]
Yes|[ ]

No[X]
No[ ]

59,824,045

59,824,045

59,824,045

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?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

17.2

173
174

175

18.1
18.2

Yes[X] Nol[ ]

1
Name of Custodian(s)

2
Custodian Address

U.S. Bank NA

P.0. Box 2054 Schilitz Park, Suite 300, Milwaukee, W1 53201

For all agreements that do not comply with the requirements of
location and a complete explanation:

the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3

Complete Explanation(s)

Have there been any changes, including name changes, in the

If yes, give full and complete information relating thereto:

custodian(s) identified in 17.1 during the current quarter?

Yes[ ] No[X]

1
Old Custodian

2
New Custodian

3
Date of
Change

4
Reason

Identify all investment advisors, broker/dealers or individuals ac

ting 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
Central Registration Depository

2
Name(s)

3
Address

Have all the filing requirements of the Purposes and Procedure

If no, list exceptions:

s Manual of the NAIC Investment Analysis Office been followed?

Q08.1

Yes[X] No[ ]



Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

3.1
32
33
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

TAT FAIMN MOMGAGES. .....vocveeieeiieeiieeiee ettt ettt sttt b4 s b s b4 s s s s s s bR b s bR s s s b e b s s s b s e s et G 0
112 RESIHENHAI MOMGAGES.......cvvecveecirciiciiciie st s s b s b s s s s b s st b ARttt G 0
113 COMMENCIAI MOMGAGES. .. ..uverreriiiseisesiesiesse et st es st s st st s s s b8 s £ s £ s SRRt bRttt 373,461,398

1.14  Total mortgages in good standing 373,461,398

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCUIEA tEIMS..........civiiiiieiire ettt s st enns TSSO 0

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

1,31 I MNOMAGES. ..ottt s s s s sS85 8585885858588 5858858858858 s sttt G 0
1.32  RESIAENHAI MOMGAGES.......cveocveeceeeeeeeeee ettt s et es s ee s es e es e s st es s es s es st e st s s st ens s st s s s s s s s s s s e st ssessseesseessenesessessessensnnen G 0
1.33  COMMEICIAl MOMGAGES. . .v.vveiretiteietcteise ettt sttt b st s bbbt st b bbb s s 428 b b s s bR s bbb s bbb s bbbt n st ensn e 0
1.34  Total mortgages with interest overdue more than three MONENS...........c.ciiueiiiice bbb bbb e 0

Long-term mortgage loans in process of foreclosure

TAAT I MOMGAGES. .. vvvorierireiiesiseeiseeeses ettt s sS85 8888888885888 s sttt TSN 0
142 RESIHENTAI MOMGAGES. ... vuvveieeiieiieiieeiseisee sttt ss st ss s ss st s sS4 8 s8R E bbb G 0
143 COMMEICIAI MOMGAGES. ... vuerueereereereieeetetetseeseetsesseeseseese et st eesee s e ssee st eee e s s e b bR s8R E e £ EE o848 R RS8R R a2 bR R 4R E et n bt TN 0
1.44  Total MOrtgages iN PrOCESS Of FOMECIOSUE.........cuuruuieieeireire ittt ettt E e E bbbttt s G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1+ 3.2) .ottt ssessesssssses G 373,461,398

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

R = Ty 1 1 4 (oo USSR
1.62  RESIABNTAI MOIGAGES. . v vrrveirerreiiiriseieistie sttt ss st s st s s e 8 e £ R AR bRt n et s et
1.63 Commercial mortgages....

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABHIOSS PEICENL........ouveieieticie ettt bbb s st s s s bbb 44 b s b2 44 b4 4 b s b A4 2 bR s st s AR bbb bR s bbb bR et ens _ebbisbinsistiesiessstiesestent st teens 8.2

2.2 A&H cost containment percent...........ccccvcuererrereriennnn.

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for Nealth SAVINGS BCCOUNES?...........c.uieiurieeiieeeiieie ittt et e et s bbb s bbb een Yes|[ ] No[X]
If yes, please provide the amount of custodial funds held as of the repOrting AAte...........ccviviiiriiiceec b e 0
Do you act as an administrator for health savings accounts?.............cccccoeveviereinnnne Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date............ccieeie s G 0

Qo9



Statement as of March 31, 2016 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

Q10




Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts

1. AlADAMAL......coc e AL{..... L.
2. Alaska..... JAK L.
3. Arizona.... WAZ L....
4. Arkansas. AR L.
5. California .CAJ... L.
6. Colorado..... COJl..... L.
7. Connecticut. .CT].... L.
8. DEIAWAIE. ..ottt s DE]|..... L.
9.  District of Columbia. .DC]..... L.
10.  Florida.....ccccovvuuncen. LFL.. L.
11, GBOIGi8.cueiecreeereeieeeeseseeseeeeess s esssssesssssssesssssssesensee OA | o L....
12. [leerverieresresreeseseses st seessessssssssessessesseessessessenseessesees | | oo L.
13, 1dah0..e s D [ e L.
14, HlNOIS ..ottt siesssssessessesssssessessesssssessen o | e L.[.
15, INAI@NA. ... N | e L.
16, JOWA...ooceciccrersce st ssssesessenseeee A | e L..|[.
17, KANSES......oeeeeeeceeeeeeeeeee e sesesnssesnssssensennen KO | o L.
18, KENMUCKY ... ses KY]..... L....
19. Louisiana. LLA L.
20. Maine...... ME]..... L..].
21.  Maryland......... MD..... L.
22. Massachusetts.... MA[.... L..|.
23.  Michigan..... WM L....
24.  Minnesota... MN..... L.
25.  Mississippi... .MS..... L.|[.
26, MISSOUI......cvveiiicrireseiereie ettt s bbb sae s MO]..... L.
27, MONEANA......ociieeieiec e MT{..... L..].
28. Nebraska .NE[..... L.
29. Nevada........ NV L..].
30. New Hampshire.. NH{.... L.
31.  New Jersey..... NI L..[.
32.  New Mexico NM{..... L.
33.  New York......... WNY] ... N...
34.  North Carolina. .NC{..... L.
35, NOMh DAKO......ceeerieireierereieiecseiseese sttt seeeenennns ND]|..... L.
36, ONI0...uiiiecicie st OH]..... L.
37, OKIANOMAL.......coocvieiiceceee e OK]..... L.
38.  Oregon........ .OR].... L.
39. Pennsylvania.. .PAJ..... L.
40. Rhode Island.. LRI L....
41, South Carolina............cceuevivereirereieeeeee e SC|..... L.
42, SOUth DAKOtA.......everireerieririsese st sens e SDJ..... L.
43. Tennessee...... LJIN L L....
44, Texas...... JTIX L.
45, Utah....... LUTH L.|[.
46, VEIMONL.......oeieivecieeieesie ettt s saenee VT|..... L.
A7, VIFGINIA..cccieriecieiee st VA[..... L....
48.  Washington. WA]... L.
49.  West Virginia... WV]..... L..].
50.  Wisconsin.... LW L.
51.  Wyoming......... WY ... L..[.
52.  American Samo: VAS| L N...
53.  Guam.............. GU]|..... N...
54. Puerto Rico......... .PR[.... L..].
55.  US Virgin Islands........ Y/} N...
56. Northern Mariana Islands WMP{..... N...
57.  Canada......ccoonrrrrnnnnee ..CAN]|.... N...
58.  Aggregate Other Alien LOT L. XXX
59, SUBLOtAL....oiveecteccce e (a)..51
90. Reporting entity contributions for employee benefit plans.............. XXX
91. Dividends or refunds applied to purchase paid-up

additions and aNNUILIES..........cvereererrrrinrsrieseeiesessseseeseseseesesseees 0.9 G [ (V1 IS (0] O (U1 (01 (01 I 0
92. Dividends or refunds applied to shorten endowment or

Premium Paying PEHOU........vwwererrerrrererrersesressesssseessssessssssessessnes 0.9, G [ (V1 IS (01 (01 (01 (01 I 0
93.  Premium or annuity considerations waived under disability

or other contract Provisions...............ccveveveveveeeereeeesie e e XXX ] e 164,053 [ 0 ] 275,987 | 0 | 440,040
94.  Aggregate other amounts not allocable by State............cocevvererees [ e XXX | oo |0 |0 [0 | i, 0
95.  Totals (Direct BUSINESS).......crvereerrureeerneeneereereieeseineeseersssnceneeneens [ 0 XXX | ... 115,987,464 | ...............31,453 | ... 5,078,471 [ o0 | 121,097,388
96. Plus Reinsurance Assumed XXX e [0 ] 140,385 | 0 | 140,385
97.  Totals (All BUSINESS).......covverreieiireiieieieie st 987,464 |..............31,453 | ..........5,218,856 | .....ccoecoeurernennl0 | 121,237,773
98. Less Reinsurance Ceded.........covmmmnminrininrinniessesesesessssssnenes 64,902,426 0]...... 67,455,969
99. Totals (All Business) less Reinsurance Ceded............ccooevercnnnee. XXX 51,085,038 | ...ccocvevneee 31,453 | .o 2,665,313 | oo 0. 53,781,804

DETAILS OF WRI

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

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

9498 Summary of remaining write-ins for line 94 from overflow page..:::
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

0
0
0
.0
0
0
0
0
0
0

0
0
0
.0
0
0
0
0
0
0

0
0
0
.0
0
0
0
0
0
0

0
0
0
.0
0
0
0
0
0
0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Quallﬂed 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.

Q11




[4%9)

Statement as of March 31, 2016 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

s ~
Ohio Mational Mutual Holdings, Inc. (ONMH)
(Top Holding Company — OH)
FEI No. 31-1614095
\. J
1
Ohio National Financial Services, Inc. (ONFS)
(Intermediate Holding Company — OH)
FEI No. 31-1614097
A J

-
Sycamore Re, Ltd (SYRE)
{Insurer — Cayman Islands)

FEI No. 98-0602966

\

4 ™
ON Foreign Holdings, LLC (ONFH)
{Holding Company — DE)
FEI No. 46-3873878
| J

s N
Ohio Mational International Holdings
Cooperatief UA. (ONIH)

{Holding Company — Dutch)

-

ON Netherlands Holdings B.V. {ONNH)
(Holding Company — Dutch)

o S

ONTech, LLC. (ONTE)
FEI No. 46-5464819

Financial Way Realty, Inc.

FEI No. 26-4812790

The Ohio Mational Life Insurance Company

ON Flight, Inc. (ONFL)

s FEI No. 31-1684349

(ONLI)
{Insurer — OH)
FEI No. 31-0397080

Fiduciary Capital Management, Inc.
(FCMI)
FEI No. 06-1187459

MAIC Group Code 0704

Suffolk Capital Management, LLC
(SUFF)
FEI No. 03-0374453

84.698% membership interest owned by
Ohio National Financial Services, Inc

e N
ON Global Holdings, SMLLC (ONGH)
{Holding Company — DE)
FEI No. 31-1702660

73 J
p | |
Ohio National Sudamerica S.A.
(ONSA)
{Holding Company — Chile)
g I ~N
Ohio National Seguros de Vida S.A.

(ONSV)

{Insurance Company - Chile)

K%ponsored mutual funds
advised by Ohio National
Investments, Inc.:

-Ohio National Fund, Inc.

Ohio National Seguros de Vida S5.A.
(ONSP)
(nsurance Company - Peru)

O N. International do Brasil

Ohio National Life Assurance Corporation (ONLA) "\
{Insurer — OH)
4 Montgomery Re, Inc. (MONT) N FEI No. 31-0982495
{Captive Insurer — VT)
FEI No. 26-3791519 HAKE No- 200
=l NAIC G Code 0704
NAIC No. 13575 R 4
\_ MAIC Group Code 0704 J
Mational Security Life and Annuity Company \
(NSLA)
4 Kenwood Re, Inc. (KENW) B (Insurer - NY)
(Captive Insurer — V/T) FEI No. 13-2740556
FEI No. 80-0955278 NAIC No. 85472
NAIC No. 15363 NAIC Group Code 0704 J
MAIC Group Code 0704
- vy 5
| Ohio National Investments, Inc. (ONIl)
(~ Camargo Re Captive, Inc. (CMGO) FEI No. 31-1454693
(Captive Insurer — OH) /
FEI No. 47-4249160
NAIC No. 15855 ( B
ke NAIC Group Code 0704 y, Ohio National Equities, Inc. (ONEQ)
FEI No. 31-1454699
L "
-
ONSV do Brasil Participacfes Ltda. ' '
(ONSB) The O.N. Equity Sales Company (ONES)
{Holding Company - Brazil) FEI No. 31-0742113
p \_ J

Maryland 1980

-Dow Target Variable Fund LLC

Ohio 1998

\

#

Participacdes Ltda. (OHIO)

(Holding Company - Brazil)
e

50% owner of Cent:

Cao.

Ohio Mational Insurance Agency, Inc. (ONIA)
FEI No. 32-0071428

O.N. Investment Management Company
(ONIM)
FEI No. 31-0784389

Ohio National Insurance Agency of
Alabama, Inc. (ONIA)AL)
FEI No. 63-1202147




Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11 i 13 14 15

Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity _ [Directly Controlled by (Name of Entity/Person)| Influence, Other) [ Percentage| Ultimate Controlling Entity(ies)/Person(s) *

Members

€10

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. 31-1614095.. [0..covvvrerrnne (0SSOI DO Ohio National Mutual Holdings, Inc................. OH....... UIP oo [t Management | ........ 0.000 [ ooiveeierirreieiers e [0

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. 31-1614097.. [0..ovvrvvrrrene (0SS PO, Ohio National Financial Sevices, Inc............... OH....... UIP............. Ohio National Mutual Holdings, Inc................. Management ....100.000 | Ohio National Mutual Holdings, Inc................. (O J—

Ownership,
Board of
Directors,
Sycamore Re, Ltd.......ccccocvvvveiereeeereceinns CYM...|[lA.. Ohio National Financial Services, Inc.............. Management ....100.000 | Ohio National Mutual Holdings, Inc

98-0602966.. (0....

0704...| Ohio National Mutual Holdings, Inc... | O....

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. 46-3873878.. [ 0. (0SS PO, Ohio National Foreign Holdings, LLC.............. OH....... NIA............ Sycamore Re LTD.......ovoveenvenrreincneireenenes Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 J—

Ownership,
Board of
Ohio National International Holdings Directors,
0704...| Ohio National Mutual Holdings, Inc... [ O....ccccovevee | covrrerreririieinns Qe Ourereereerienes e Cooperatief U.A. NLD...... NIA............. Ohio National Foreign Holdings, LLC.............. Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0

Ownership,
Board of
Ohio National International Holdings Directors,
0704...| Ohio National Mutual Holdings, INC... [ O...cevvvveves | covereennirrirniens [0 (0SS PO, ON Netherlands Holdings B.V.........ccccocveunenne NLD...... NIA............. Cooperatief U.A. Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 J—

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. 31-1702660.. [O.......ccevueee. Ouvreereerienes [ e ON Global Holdings, SMLLC..........ccccoevrrennee OH....... NIA............ ON Netherlands Holdings B.V........c..ccceeuunne. Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. [0 S (OIS 0ueeereeeereees | e Ohio National Sudamerica S.A.........cccoevvnne. CHL...... NIA............. ON Global Holding, SMLLC........cc.ccoeeevereneee. Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 S

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. [0S, [0 (0SSN OSSR Ohio National Seguros de Vida SA................ CHL...... NIA.....cocen. Ohio National Sudamerica S.A........cccocoeueneen. Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 J—




Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11 i 13 14 15

Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity _ [Directly Controlled by (Name of Entity/Person)| Influence, Other) [ Percentage| Ultimate Controlling Entity(ies)/Person(s) *

L'€Ll0

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. [0S, [0 [0SO DO Ohio National Seguros de Vida SA................ PER..... A ON Netherlands Holdings B.V........cc.cccvvvunnnne. Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0S

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...0.............. [0S [0 (0SS PSS, ONSYV do Brasil Participagdes Ltda................. BRA..... NIA.............. ON Netherlands Holdings B.V........ccccccvvvennenee Management ....100.000 | Ohio National Mutual Holdings, Inc................. (O J—

Ownership,
Board of
O.N. International do Brasil Participagbes Directors,
0704...| Ohio National Mutual Holdings, Inc...|0.............. [0 S (O S 0uvevrererees | e Ltda. BRA..... NIA............. ONSYV do Brasil Participagdes Ltda. ............... Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 S

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...0.............. 06-1187459.. [0...ccvvvrrrrene (0SSOSR PO, Fiduciary Capital Management, Inc................. CT....... NIA............ Ohio National Financial Services, Inc.............. Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 J—

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

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc... | 89206...... 31-0962495.. [0...ccvvvrrrrenene (0SSOI PO, Ohio National Life Assurance Coporation....... OH....... RE.....ccovenn. The Ohio National Life Insurance Company... | Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 JS—

Ownership,
Board of
Directors,
0704...| Ohio National Mutual Holdings, Inc...|85472...... 13-2740556.. | 0.....cevvveeene 0uveveerevees | e National Security Life and Annuity Company.. |NY........ A, The Ohio National Life Insurance Company... | Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 S

Ownership,
Board of
Directors,
0704...] Ohio National Mutual Holdings, Inc...| 13575...... 26-3791519.. | 0..oocvvvvee 0uveveererereees | e Montgomery Re, INC.......ocevveeververereicrerereaes VT........ A The Ohio National Life Insurance Company... | Management ....100.000 | Ohio National Mutual Holdings, Inc................. [0 S
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Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULEY

Group
Code

Group Name

NAIC
Company
Code

ID Number

Federal
RSSD

CIK

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

Name of
Securities
Exchange if
Public Traded
(US.or
International)

Name of Parent, Subsidiaries or Affiliates

Domi-
ciliary
Locatio
n

Relationship
to Reporting
Entity

Directly Controlled by (Name of Entity/Person)

12

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

If Control is
Ownership
Provide
Percentage

1

Ultimate Controlling Entity(ies)/P

erson(s)

15

0704...

0704...

0704...

0704...

0704...

0704...

0704...

0704...

0704...

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...

80-0955278..

47-4249160..

31-1454693..

31-1454699..

31-0742113..

32-0071428..

31-0784369..

63-1202147..

31-1684349..

Kenwood Re, INC....vvvveiereeeseeceseenes

Camargo Re Captive, InC........cccccvevvverrivercinae

Ohio National Investments, Inc............cccceene..

Ohio National Equities, INC..........c.ccoevvrvverernnae

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

Ohio National Insurance Agency, Inc..............

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

Ohio National Insurance Agency of Alabama,

Inc.

ON Flight, INC..vvvvvreereeecee e

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 O.N. Equity Sales Company.........c..cco......

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

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

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

Ownership,
Board of
Directors,
Management

....100.000

....100.000

....100.000

....100.000

....100.000

....100.000

....100.000

....100.000

....100.000

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc




Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULEY

Group
Code

Group Name

NAIC
Company
Code

ID Number

Federal
RSSD

CIK

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

Name of
Securities
Exchange if
Public Traded
(US.or
International)

Name of Parent, Subsidiaries or Affiliates

Domi-

ciliary

Locatio
n

Relationship
to Reporting
Entity

Directly Controlled by (Name of Entity/Person)

12

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

If Control is
Ownership
Provide
Percentage

1

Ultimate Controlling Entity(ies)/Person(s)

15

€€lLo

0704...

0704...

0704...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

Ohio National Mutual Holdings, Inc...

26-4812790..

03-0374453..

46-5464819..

Financial Way Realty, InC.........cccccvvevrerrrinnnnn.

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

ON Tech, LLC.....oviiieisic e

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

....100.000

....100.000

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc

Ohio National Mutual Holdings, Inc




Statement as of March 31, 2016 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. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

N o ok wbd

Bar Code:

A0 0 AL O A0 0 R OO
* 8 92 06 20164 900000 1 = * 8 92 06 2 016 447000O0O0 1 =
A0 0RO L A0 0 00 OO
* 8 92 06 2016 3 650000 1 = * 8 92 06 2 016 4480000 1 =
A0 0O IR LA A0 A0 AUARR OO A
* 8 92 06 2 0164450000 1 = * 8 92 06 2 016 44 90000 1 =
A0 0O AUARA LA AL

* 8 92 06 2 016 4460000 1 =

Q14



Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
Overflow Page for Write-Ins

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  LOSS ON FIXEA ASSELS.......ovorerrereirreirireieiseessissee st ssssssssssesesssssesssssssssessessesssssssssessessssssessessessssssessessesssessessssssssesessens | sessnssnsssnsssssessensnnssessQ [ vevrmerneenessesssssnnssnnensQ [ coveernnennns (6,742,912)
08.397.  Summary of remaining Write-inS fOr LINE 8.3..........oviviiiiieiiieieceessceee s ssssssesssssssensssssnsssssssssssssssesssssnsessnsenses | esessenssnsessnssesensessereld | eerersssesserssnsesessnseneesd | coereressenns (6,742,912)
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Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAT.........ccuiviieieeiieieie ettt ettty | stessessssiess s s st s (0 TR 0
2. Cost of acquired:
2.1 Actual cost at time of aCqUISItION............c.cceevereercieiiee e
2.2 Additional investment made after acquisition.............cccoeververreirereninns A
3. Current year change in eNCUMDBIaNCES.........cc.cvvvrrvevererinsireiiesesssieeeseneend
4. Total gain (I0SS) ON GISPOSAIS.........ccvviveerieieeieriiee ettt et s a ettt st bbbt st a sttt s e bt en s b s nasnsetans
5. Deduct amounts received 0N QISPOSAIS.............cccvuieevericveieie ettt ss s s s s ssses st sessesssssssssnsssans | serssssesesissessessssessssssssssssessnssesaQ | eeressesiesissese s ese et sssnee
6. Total foreign exchange change in book/adjusted Carmrying VAIUE............coueverurinrenririninsisese et ssessss s ssesseseens reverreerissesnsssssenssssnssensssssessens0 [ eeeereesess s 0
7. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c.rurrrirririnienrirrinesess s esseseans reerereereenssssnssesesesseseseeenens0 [ e 0
8. Deduct CUITENt YEAr'S EPIECIALION. .........cveivieiecietecte ettt st ss s bes s bes s sessnssssessnssnsessnsnses | aressssessessnsassesnsensesssssnssnsessnssnsa | eorissessesissessesssensessesnssssesansneas 0
9. Book/adjusted carrying value at end of current period (Lines 1#2+3+4-5+8-7-8)........cocovvururrrenrmreeneenreresseeeseeseeeeeeseeeeeesees ceveereeresreesnssssensesssnsensenseeseenl0 [ e 0
10. Deduct total nonadmitted amounts
11. _Statement value at end of current period (Line 9 MinUS LiNE 10)..... .. iuiiiiiiieii ittt
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEar..........c.ovvrinrrrireeernsireirserseesnninns | veereesssinseseessennenns 383,523,488 [ oo 378,230,225
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........c.euiveieiiiiecceec ettt en s snnas | sviessssessessssesses s sensenes 8,035,000 | ..ovoevcrrriieiiinne 70,375,000
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total Gain (I0SS) ON QISPOSAIS.........cuuevuieiteieiieiiesie ettt bbb bbb s bbb bbb bbbt nes
7. Deduct amounts reCeived 0N QISPOSAIS..........cuueuiuirrirrirrieieeieseiei ettt saessnsns
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment rECOGNIZEM..........covevrerieevriieeeieieeee ettt
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........co.| coovivrisrsnssssiisnenns 373,461,398 [ .o, 383,523,488
12, Total VAIUGHON GIIOWANCE. .......c.vveeeictieeietete ettt ettt s s sa st ss s b s s ssssesssssssassssnsessesas | dosbessssssssssesssssnsesses et ansesntantenes 0 ] 0
13, Subtotal (LINE 11 PIUS LINE 12)......vueiveieeciireeieiiesisseiessesssessesssesss s bbb ssssss bbb s st st ss s sss st sssesssesssssssesssnnss | ssesssssosssessssnssnses 373,461,398 | .o, 383,523,488
14.  Deduct total NONAAMItEEA AMOUNTS.........c.rueiiierriris ittt et s st s s s st s e ssessessensensnssessensensns | feessssssssossssssnssessenssnssnssessessanssns 0 ] 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)...... oo snssnessssssssnssnssnes | sosssssssssssssssssssessas 373,461,398 [ .o 383,523,488
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI.........ovureiirrireieieireieeieeeseisiseessstss e ssesssessessessssssssessessesssessessessans | svsessssssesssssesssssssssssesens 127,567 | oo 129,211
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCrease (ABCIEASE)..........cuueuereiieeieieiiesie et st ss bbb sses s s ssesss s ssessessssssessessenss | sessssssssisssessesssessessessssssessesessensQ | sressessiesessesssssessesssssessans (1,650)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted Carrying VAIUE............cc.cvevieiieeieireeeeeeeese ettt ssaes s sees
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cocovverrereerrrersiesieieeeesseeesssenesne | cveevessssessssssesessssesenns 127,567 | oo 127,561
12. Deduct total NONadMItEd AMOUNES..........c.ccuiveeiciiescecse ettt sttt st ssess s sses e besses s sssesanss | desbessssssssssessessssasses s ansesntantenas 0 ] 0
13. Statement value at end of current period (Line 11 MINUS LINE 12)......iuiiiiiieiiisisiss s sssssssssssssssnssssssssssssssssssssssensssss | sessssssssessssassssssessessaseas 127,567 | oo 127,561
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 PHiOr YEaT.........c.covreernrerririninresresssressssesessssssssssssssnses | soeesessssseesssnseens 2,589,392,603 | ..vovvrirrrininne 2,482,906,035
2. Cost 0of bonds and StOCKS ACQUITET............c.euiiuiiiiiieictcieie ettt sttt nssssnsenas | evsesssessssasssssssesans 111,908,685 | ..o 414,548,115
3. ACCIUAI OF QISCOUNL.........oeveete ettt bbb b s bbb s bbbt s st ssessnnns | evaebsssssessssassessessntessesas 383,063 | oo 1,942,157
4. Unrealized valuation INCTEASE (AECTEASE).........crururrrreeereeseesreeeeeeseseseesessessesssesseeseessssssesesse st st sses s ss st s bsess st ssbsessestastansns | sbsstssssessestassnessessessanssnenns 17,398 [ v (57,950)
5. Total ain (I0SS) ON QISPOSAIS........cveuruurereeeerrireiseeeseise et sseessee e bs sttt se e ss s bbbt et s st s s st ens e bsess st antsnsnnns | sbesbsssessessessnstsnssessastas 123,898 | oo 3,324,701
6. Deduct consideration for bonds and StoCkS dISPOSEA OF ...........cccuiueieiiieiecs st bssenes | etesesesse st 53,956,070 | covovvevererieieinas 307,574,959
7. Deduct amortization Of PIrEMIUM...........ccuiieieiiirie ettt bbb s bbb b s ss st snsens | evsebisssssessssssses et sntensesas 684,266 | ..oveveereeeeeaes 3,310,432
8. Total foreign exchange change in book/adjusted CaImYiNG VAIUE..........c..ccevueeurieiierieeiessstee st ssesssssessesans | sesssssessssessssssssses s ssssessessas (O TR 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEM..........covvueireiiiriirieiesseieesseessese s ssssssessess | eossesiesssssssesssssssessessesessessessnsenas (O 2,385,064
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovrerrrererieierssieisssssisesesessesssssenns | svesesssinesiesiesiens 2,647,185,311 | ceovververerrerninns 2,589,392,603
11, Deduct total NONadMItEd @MOUNTS.......c.cuieieiciiisecse ettt ss s sr s b s ses e sssensens | desbessesnssssessessnsansessnsansessnsansenas 0 i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.viiiiieiieiieiiisisieciscessiseseseesssssssesesnsssnsssssssnssnsesnssnsessns | sressnsesissssensasanes 2647185311 [ .o 2,589,392,603




Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
5

20ISO

Book/Adjus:ed Carrying Acquizsitions Dispo?sitions Non-Trad?ng Activity Book/Adjusted Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (). evvrrerenseeereeniseesieeieess s sessssessseesssesss st sssssssssssssssssssssssssseses | sessessnssssesssens 1,531,654,114 | oo 77,168,289 | ..ooonvvveerereceiens 19,892,741 | oo (5,087,701) [ cevvvvernrrererers 1,583,841,981 | ovvvvereeiceeineeinecinensinesesnens | sreeessesiseesssessseesssssssessssesssnes | seessssesnneessesens 1,531,654,114
2. NAIC 2 (@) ceeueerreeererereessereseesssesesseseseessesssssess st ssessssssssessssssssssses | sesssssssssssnsesssenes 921,594,428 | ...ovvoveeririeii 34,739,876 | ..cooovveeerereceiens 30,755,010 [ ..oovverrcrerecereeenns (21,851,659) | cvvooverrcrirecirnns 903,727,635 | ...cvoreeererireeeienimseessensneessees | crsressesessesssessssssssesssesssesssnes | seesseeesessesessnens 921,594,428
3o NAIC 3 (). vereeerrereeieeeseee sttt ettt nest et | eeeseeeesieeneeest s 98,275,735 [ oo (U [ 153,980 [ oo 14,792,444 | ... 112,914,199 [ oooreeeceeieeeseeieeesneeens | ceeeinssesnessseesssssseessesssesssssees | corneesssesesnesesesses 98,275,735
4. NAIC 4 (B)-ceoueerreeererireeeiseresee e sess st st sess st sesssssnsses | crsseessssssnessssessnas 18,351,007 | oo (U ST 22,626 | ..o 8,348,887 | ..o 26,677,268 [ .....vooeeererieceieeieeeineriseen [ e | o 18,351,007
B INAIC 5 (@) reeuueereeereeereeeseeessseeesseesssessseessssssseessssessssesssssssssessssssssssssssssssssssnns | seseesssmsssssssnessssesssnd 822,106 | wooovereeereeereeeeeeneeeenenen (O (O R 493,822 [ oo 1,315,928 | ooooeeeererreisecineeineeensninenens | ceveineesssessnsesssessesssssssssssssnnes | neeenenessessses s 822,106
B, INAIC 6 (@)-erueerreeermeresresseresseeesseesseesssseessessssessssssssesessssssssesssessssssssssessssesssnns | sossssssssssssssssssasees 2,587,761 | oo 487 | v, 7,816 | oo, 3,019,772 | oo 5,600,204 | .....coooiiririnirinsniisnissisnins | e | e 2,587,761
7. Total BONGS. ..o cerrreesriessrrerssnen s sasees s sssesssnssssessssessssssssssssssssssssssseses | nseessssesnssessssens 2,573,285,151 [ .ooovovinrirsnis 111,908,652 | ....cooovisvrrrrrinnnens 50,832,173 [ .o (PLLRK1))] — 2,634,077,195 [ oo 0| oo (0 IS 2,573,285,151

PREFERRED STOCK
8. INAIC Tttt ettt nes | eessssssness ettt O O L0 O O L0 0 [ evereererermeernressesssnesesenssnnees | seevsseesssessneesssessesssssssensssnnees | sesnesssnessssss s 0
9. NAIC 2ueoee ettt nns | eessenest st s 13,120,000 | cooovverreeeeereeeneeereeeeeend [V [ 3,000,000 | cvoooeeerrerreeeeereeeneeeeeenns (U [ 10,120,000 | ..ovvovmveerreereeereeeseeessesesneesssees | cosresseeessessssesssssssssessssssssssssnns | seesssesssassssneessnsenns 13,120,000
10, NAIC 3ottt et ssssssssssssssssssssssnnssss | sonessssesssassssnnssssssnns 2,986,000 | .oooveereereeeeereeen s L0 O O (V] [ 2,986,000 | ...veourerreerrreeseessenesenssenssens | reerensssesneseesssesnessesssssssses | eeeseessseseessennsenees 2,986,000
110 NAIC Attt ssss s ssssssssssssssasssss | tonsssssssssssssnesssassssesssssnsssanees O O L0 O O L0 0 [ oevereererermeerneersesssnesesesssnnees | seevsseesssessnessssssnesssssssenssssnees | sernesssnessssss st ensssnsssaee 0
12, NAIC Bttt ssssiins | sesesssi et O I (U R O O LU R 0 | eoeerirereeeeenmmeressseeensssesssens | seeresenenis s | e 0
13, NAIC Bttt sess st essss s senssssssessssesssns | _etssssasssssssssssssssasssssssssassssaees 0] oo 0 [ oo 0] oo [0 R 0 | o | s sssennes | serssns e 0
14, Total Preferred SOCK.........rrvreremririnrisieesssserssneserissesessessssssesssssnsenns | visssssnsssrsesisees 16,106,000 | oo (018 IR 3,000,000 | oo [0 13,106,000 | oo 0] e, (O T 16,106,000
15. _Total Bonds and Preferred Stock 1 I 2,589,391,151 | oo, 111,908,652 ....53,832,173 2,647,183,195 | i 0] e, [0 I 2,589,391,151

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:
NAIC1S......... 0; NAIC2$....1,000,000; NAIC3S§....... 0; NAIC4S....... 0; NAIC5S........ 0; NAIC6S...... 0.




Statement as of March 31, 2016 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT|ON

Sch. DA - Pt. 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-Pt. 3
NONE

QsSI03, QS104, QSI05, QSI06, QSI07, QSI08, QE01
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Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

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
1025817......... NAPLES...... vttt FLu e 02/19/2016.... | covvovererererecerrrirnerenen 250 | i, 5,200,000 | cooooverrirreeereniere s (1 [ 6,930,000
1025819......... PORT ST LUCIE........cutieuieriieireisesiseise st esessss s ssses st FLuitiiieierieeieeeieens 03/14/2016.... | covovrvrerrrerirneinenrenneh 375 [ e 535,000 | coouvererrerierireeieeens e (1 730,625
2425812......... BUFFALO. ...ttt MN. s 01/14/2016.... 2,300,000 | oo [\ TR 3,300,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAgESs = All DT ...ttt ettt ettt ess st eessssesstsntens | fessesssssssassessnsansessessessnsansessessnssnsessessess | seessan XXX....... 8,035,000 | .vvvrieriieeee s [V 10,960,625
0899999. Total - Mortgages iN GOOA SEANGING. ... euueu sttt ettt ee st es et eeeheeE 08842801 E e84 ee e st e n et eb et ens | fetsessstsssansessessstessensessessnsensenssssnsensansens | cossean D0, ST [T .9 S I 8,035,000 | v [V 10,960,625
3399999, TOAl MOMGAGES. ........vvveeveeeseereieeeese it 8 kbbbt es | eebbee bttt | e 9 ., R RSRTRRIIND. o0, SRR IO 8,035,000 | .ooovenririieiseenes (V) [ 10,960,625
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
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
0024902........ccoevrrirerierinns HALLS CROSSROAD...........ceomeimerierierieseseesseessessesessens L1\ SO D 05/16/2001.... | 03/22/2016.... | .c.oovvvrrcrrrrernnne 52,379 (U I 0 (V1 ST 0 (U I 0 26,301 | ...... 26,301 .0 (V1 0
0525227 ..o SAN DIEGO......ccomeirrinrinriierireenns CA v [ 04/03/2006.... | 03/11/2016.... 1,249,471 LU IR 0 (V1 ST 0 (U IR (V1N I 1,237,257 | oo 1,237,257 .0 (11 R 0
1025205... ..| PORT ST LUCIE...... FL .| 01/31/2006.... | 03/14/2016.... ...539,800 [ I 0 (1N 0 0 | ecoeeereeniceeneen0 | 0. 532,766 | ... 532,766 .0 0
1525229... | STUOSEPH TWP.....oiiiiiriierssseeesisesssieissssensnis INC .1 04/07/2006.... | 02/01/2016.... 142,317 (VI N 0 {0 IO 0 0 138,138 | s 738,138 .0 0
2625179...cconvicerieiieri JEFFERSON COUNTY ...cccosvvimiimerierieereeisessesssessseseseenns MO [ e 10/06/2005.... | 01/07/2016.... ...645,455 [0 IR 0 (1N 0 0 | o0 [ 643,204 | .............. 643,204 .0 0
3425475 HOLLY SPRINGS........cocovvvrrnens NC.ovriirs .111/22/2010.... | 03/10/2016.... 1,108,367 (VI RN 0 0 [ e 0 0 ...363,659 .0 0
3625192..... GAHANNA.......covveririnerieiserissiis OH .| 11/18/2005.... | 02/05/2016.... ...475,168 0 | oo 0 (1N 0 0 472,246 | ... .0 0
3625569........cririeiciciins COLUMBUS........oooveiririnirsierinsiesinines OH..ooovvvvves v 07/20/2012.... | 01/22/2016.... 1,003,132 (VI N 0 0 [ e 0 0 [0 [ e 999,832 | ..ccovvenee 999,832 .0 0
3925248... ..| QUAKERTOWN........cooverrmrinnee PA.coois .| 07/06/2006.... | 01/08/2016.... 2,717,140 [ I 0 (1N O 0 0 ....2,705,878 ....2,705,878 .0 0
4125271... .|NORTH MYRTLE BEACH..........cccovvriiminrirriersnicierissiennns SC .109/29/2006.... | 03/03/2016.... 1,366,232 (VI RN 0 0 [ e 0 0 0] 1,353,967 | ...........1,353,967 .0 0 M
4425333..... HOUSTON. ....cooivririsirssrinninnas . I 06/29/2007.... | 03/18/2016.... 1,336,430 [0 0 {1 I 0 [V [V 1,295,269 | ..oovvenne 1,295,269 .0 {0 0
0199999. Total - Mortgages Closed by REPAYMENL........... ittt ies | eestisssssssess s ettt ..11,235,891 O IR 0 0 [ 0 (O IR 0] e 10,368,517 | ......... 10,368,517 .0 0 [ o 0
Mortgages With Partial Repayments
0024695.........covrverrierieiiin COEUR D'ALENE................ 1D | v 04/30/2001..... | covouvverrreerinns 1,078,535 [V IR 0 (V1 O 0 0 .0 (V1 0
0024750... ..| DOUGLASS TWP.................. .109/30/1997.... ...426,090 (I I 0 (1N 0 0 .0 0
0024762... ..| SODDY-DAISY.......... .| 04/30/2001.... 27,169 O IR 0 (V1 SRR 0 0 .0 0
0024809........ccomeerrirerieiinna COLONIAL HGTS......cccoevrvnnee 10/30/1998.... | oo ...489,043 LU I 0 (V1 TR 0 0 .0 0
0024872......ocovriiriririrerins OAKWOOD........... .110/22/1999.... ...263,063 O IR 0 (V1 O 0 0 .0 0
0024881..... ELKTON.....ovriereeieieriesienieeiseenns .102/15/2000.... 1,950,501 [ I 0 (1N O 0 0 . .0 0
0024884...... LOUISA.....ooivierireirisrierisrienes 04/28/2000.... | cooouvverrreirins ...837,919 [V IR 0 (V1 OO 0 0 0. 39,967 .0 0
0024902... .. | HALLS CROSSROAD..........ecoeimrinieierieseseesssissesissesees .1 05/16/2001.... 52,379 [ I 0 (V1 O 0 0 0. 26,078 .0 0
0024913... .| KNOX COUNTY......... .110/12/2001.... 1,011,821 O ISR 0 (V1 ST 0 0 L0 | 0 | oo 34,060 .0 0
0024917 MUSKOGEE.........coonmiimeiieineiniis 1212172001, | oo ...791,952 [V IO 0 (V1 SR 0 LU IR 0 0. 32,326 .0 0
0024922... ..| BIRMINGHAM.......... . 04/09/2002.... 3,833,718 O IR 0 (V1 ST 0 0 .0 0
0024924... .| COLUMBUS........oooveiicrieieeeieeieenne .105/01/2002.... ...997,285 0 | oo 0 (V1 SRR 0 0 .0 0 .
0024926..... EL PASO.....oviiimriirreniirinsiinniins 05/17/2002.... | covouvveerrveerins ...807,830 [V [N 0 (V1 SR 0 0 .0 (V1 0
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0125329 ... | MOUNTAIN BROOK.......... 06/21/2007.... | . 2,035,324 0 .0 [V [ 0 0 .0 0
0125488. ... | BRMINGHAM........ .103/09/2011.... ...694,317 0 .0 (U 0 0 .0 0
0125523 .| FORT PAYNE...... 08/30/2011.... | . 1,220,842 0 .0 [V [P 0 0 L0 .0 0
0125659..... DAPHNE.........cccouune. 10/30/2013.... |. ...686,406 0 .0 LV O 0 (0 IO RRRPOUON o N OO (U I 18,152 .0 0
0125745..... HOOVER......cooeiierierieeeieniesireeens 03/26/2015.... | . 1,831,141 0 .0 (V18 O 0 0 0. 23,448 .0 0
0325357..... LAVEEN......cooviiiniiniienieas 11/30/2007.... | . ...689,395 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 16,659 .0 0
0325431..... TUCSON......orirereeieieriesieeeieseeseneeens .| 12/05/2008... 1,295,673 0 .0 (V1N O 0 0 9,300 .0 0
0325548........conrvreirriicii MESA.......... 03/20/2012.... | . 1,765,515 0 .0 (V1 O 0 0 .0 0
0325771 v [PHOENIX ..ot 06/30/2015.... | . 1,278,347 0 .0 (V1N O 0 0 .0 (01
0425231 .| LITTLE ROCK.....ooorvvirriirs 04/25/2006.... | . 2,076,127 0 .0 () 0 0 .0 0 [ oo
052499%..... TUSTIN oo 04/17/2003.... | . 2,040,392 0 .0 (01 0 0 .0 (01
0525227 ..o, SAN DIEGO.......coovivviinrirciiirinens 04/03/2006.... | . 1,249,471 0 .0 () 0 0 .0 (V1
0525295.......cereereinerieiiis MISSION VIEJO.......cooverrrerieirierienes 12/28/2006.... ...891,493 0 .0 (01 O 0 0 .0 (01
0525373..... WINDSOR.......ovviiriniiiieriinns 01/15/2008.... | . 3,064,811 0 .0 0 [ e 0 0 .0 (V1
0525396........ccvmermrirerieiinn MORGAN HILLS..... 05/22/2008.... | . 2,425,967 0 .0 (01N 0 0 .0 (01
0525404..........ovvorirriciis LOS ANGELES.........cooviiiiiniiiciiinssicissiessseiniins 07/09/2008.... | . 1,465,418 0 .0 () 0 0 | covrerernrrennnen0 [ (V10 I 10,875 .0 0 | oo
0525417..... DEL MAR.....ovviimerierrineeienireenns 09/30/2008.... | . 1,132,177 0 .0 (010 O 0 0 0. 20,639 .0 (01
0525425..... CHINO.....oovvirininriceiis 10/30/2008.... 2,313,379 0 .0 () 0 (U (VI (U I 17,173 .0 (V1
0525452 o | SUNNYVALE.......oovoiveieeeeeeseeereesi 06/17/2010.... | . ...883,517 0 .0 (1N O 0 0 .0 (01
0525522 .| DANAPOINT....ovvrinriireriiens 08/19/2011.... | . 1,032,685 0 .0 () 0 0 .0 (11
0525583..... VICTORVILLE.........coovrrreerirrs 11/02/2012.... | . ...880,248 0 .0 (1N 0 0 .0 (01 N
0525630........c00rvvrrieiiciiinns LOS ANGELES........oivirrirriireriessiessisssis s 06/19/2013.... | . 3,044,638 0 .0 () O 0 0 .0 0 | oo
0525803..... PACOIMA......cooverierinrrireriscenns 12/03/2015.... 2,400,000 0 .0 (1N 0 0 .0 (01 N
0525805 oo |[HAYWARD......cooovvrrrrirnrrinnne 12/114/2015.... | . 5,675,000 0 .0 () O 0 0 .0 (V1
0625722 .| GREENWOOD........cocovvvrerrrrirnnns 12/15/2014.... | . ...924,034 0 .0 (1N 0 0 .0 (01
0625761..... GOLDEN ... 05/22/2015.... | . 3,443,335 0 .0 () O 0 0 .0 (V1
1025057 ....ouvveerrerierinceienes LAKELAND.......oovvmrerrvrenrnenerssnias 02/27/2004.... | . 1,424,699 0 .0 (1N 0 0 .0 (01
1025205........cvvreerierinciirnes PORT ST LUCIE.... FLoiiiiriiies [ 01/31/2008.... | ccvoovrerrrrcrines ...539,800 0 .0 (V1 ST 0 0 .0 (V1
1025264 ... | WEST PALM BEACH......... FLoiiiririinee e 09/07/2006.... | . 1,471,041 0 .0 (1N 0 0 .0 (01
1025286 ... |FORT LAUDERDALE..........ccocvurerirnnne FLoiiiieiines [ 12/18/2006.... | . 2,008,746 0 .0 (V1 SR 0 0 .0 (V1
1025325 <. |PLANTATION.....oovrvrrrrirennne FLoiiiririinee e 05/14/2007.... | . ...599,092 0 .0 (1N 0 0 .0 (1
1025349 e [WINTER HAVEN........ooiiiiiirininnin e FLoiiiieiines [ 09/28/2007.... | . ...502,832 0 .0 [V [P 0 0 .0 LV
1025363......cceeerrrieriicernes CORAL SPRINGS.........ccouvvnnee FLoiiiririinee e 12/20/2007.... 1,336,565 0 .0 (1N 0 0 .0 (01N N
1025398..... TAMPA......oovvvnrn FLoiiiieiines [ 06/02/2008.... | . ...485,547 0 .0 [V [P 0 0 .0 LV
1025434.......cooviveiernciens POMPANO BEACH................. FLoiriieiinee e 02/17/2009.... | . ...562,169 0 .0 (V1N 0 0 .0 LV TR
1025473 1o | JACKSONVILLE..........oooveveeiicissssssis s FLoiiiiniiies i 11/01/2010.... | . 1,406,452 0 .0 [V [ 0 0 .0 LV
1025485 <. | GROVELAND........cocoomrimrirerireinne FLoiriieiinee e 01/26/2011.... | . 1,972,518 0 .0 (V1N 0 0 .0 LU R
1025486.........covverieriririns GROVELAND.......ccvvveriieirinrirnes FLoiiiiniiies i 01/26/2011.... | ...369,835 0 .0 [V 0 0 .0 0
1025489. ORLANDO........cooomvierrrnreeeienriessins FL .103/24/2011... LT77,125 0 .0 (V1N 0 0 .0 0
1025495........ovvvereriniins ST PETERSBURG..........ccoounu. FLoiiiiniiies i 04/07/2011.... | . 1,043,359 0 .0 [V [P 0 0 .0 0
1025503......ccomrvrrieriineirnes JACKSONVILLE. ..ottt esesieseseeiseens FLoiririiinee [ e 05/27/2011.... | coooeeeriveins 1,212,776 0 .0 (V1 ST 0 0 .0 (V1 RO
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1025515, KISSIMMEE..........ccotiiiiieririieissieiessiesienessessessessneens FLoiiiiniiies i 07/07/2011.... | . ...951,407 0 .0 (V1 ST 0 0 .0 0
1025519. DESTIN FL .| 07/27/2011... 2,596,635 0 .0 (0 0 0 .0 0
1025528..... ORLANDO.......coovomrirrvienirrenriieiies FLoiiiriiines e 09/29/2011.....|. ...798913 0 .0 [V [P 0 0 .0 0
1025565..... TAMPA.......cccooevi FLoiriirirnes v 07/03/2012.... | . 2,500,490 0 .0 (V1 O 0 0 .0 0
1025575..... TITUSVILLE.......coooovvrerirnnes FLoriieiinee e 09/26/2012.... | . ...630,338 0 .0 (V18 O 0 0 .0 0
1025581 oo [IMARIANNA.......cooorrinrinrineinns FLuiirriiins | e 10/26/2012.... |. 1,359,017 0 .0 LV O 0 0 .0 0
1025622. | BRADENTON......commrirrirenieinerieenienienes FL .105/13/2013... 1,096,853 0 .0 (V1N O 0 0 .0 0
1025647..... OCOEE OO FLooiriirirnes i 08/29/2013.... | . 1,244,587 0 .0 L) 0 0 .0 0
1025666 vo [MIRAMAR BEACH..........cooiriiierierieeiseinesisesieseeseseenas FLorirreiinee e 12/02/2013.... |. 1,428,949 0 .0 (V1N O 0 0 .0 (01
1025687 .| INDIAN HARBOUR BEACH Pl | e 05/28/2014.... | . ...818,668 0 .0 () 0 0 [oorrrnrriinnninen0 | eeveriiniiiennn0 [ e 23,527 .0 0 [ oo
1025691..... ORLANDO.......covterirrererireinerissians FLorirreiinee e 07/23/2014.... | . 1,248,257 0 .0 (01 0 (O USRS | SRR I OO 6,329 .0 (01
1025695..... NICEVILLE............ FLoiriirirens v 08/08/2014.... | . ...946,002 0 .0 () 0 0 [ om0 | eiriieniienn0 [ s 6,022 .0 (V1
1025698..... OCALA......oviverierineeresissisesissnis FLoiiiieiinee [ 09/03/2014.... 1,653,950 0 .0 (01 O 0 0 | eoveeeercerieenieen0 [0 | e, 21,282 .0 (01
1025703.......cocvvveiericiis NAPLES.........ccouunne. T IO 09/19/2014.... | . 1,465,921 0 .0 0 [ e 0 0 | coeeeeeereenreeneen0 [0 | e, 18,649 .0 (V1
1025736..... LIVE OAK ..o FLoiiiieiinee [ 01/20/2015.... | . 2,528,034 0 .0 (V1 SR 0 L0 PO RPORPOUON | N ITPURPPURPURPOPOON | B OO 22,061 .0 (V1
1025740..... DORAL....ccoorrrirnnn. FLoiriirirans v 02/26/2015.... | . 1,950,668 0 .0 () 0 0 [0 | eiveriiniiienn0 [ e, 22,413 .0 0 | oo
1025784.......coovvverirerinceines CLEARWATER.......ccvuieeerinrrnerieniseesssnisssssessesssssssnssnnes | Fluveeiineenie | e 08/18/2015.... | . 2,473,352 0 .0 (010 O 0 0 | eoveeeereerreeeieen0 [0 | e, 13,466 .0 (01
1125112..... TIFTON....ootivrrrinrriersinessnessisessisessisessssssssssesssnnees | GAiiieciiinnns [ v 11/29/2004.... ...218,452 0 .0 () 0 0 | eoeveeeereenrieeneen0 [0 | e, 12,106 .0 (V1
1125183 OAKWOOD.........coomrvmermerireereensseserssessesssnessssssssesessnsses | OAiseiinnnins [ v 11/01/2005.... | . 1,607,035 0 .0 (1N O 0 0 [ ooemreremeiierreeen0 | eeeeeceeercieeen0 [ e 32,811 .0 (01
1125258..... DALTON. ...otviririnrinniienienisnissisesesisnessnsississneenns | OAiiiiieiiins [ 08/21/2006.... | . 1,714,767 0 .0 () 0 0 | om0 [0 s 50,657 .0 (11
1125338 vee | OAKWOOD.......coorvinrirrireersrierserissesnensssissensssssssssnssnes | GPuvivinevinens | cvvvenens 08/13/2007.... | . ...412,386 0 .0 (1N 0 (O SRR 4 N SOURRORRRORRN | I IO 6,524 .0 (01 N
1125362 o [ SAVANNAH. .....oovviririnniinnicsnivcnenssessssisesssiseninns. | GAuiiiiciiens | i 12/20/2007.... | . 1,782,677 0 .0 () O 0 0 | o0 [0 | s 24,902 .0 0 | oo
1125483....c.vrericis SAVANNAH. ......ocvirierrnrinerinererieseseesssissnssesssssnennnee. | GPuvivinerinens | cvvveens 12/22/2010.... 1,141,686 0 .0 (1N 0 0 | eoeeeeeecerreenieen0 [0 | e, 21,060 .0 (01 N
1125531 oo SAVANNAH.......cvvirriinnnrinrnneieennissssissssisssssssssinsssnneees. | G [ v 10/20/2011.... | . ...549,119 0 .0 () O 0 0 21,674 .0 (V1
1125597..... MACON......coririririeinerineenensssesensssissnsessesssesssssesnens | OAisvienniins [ v 01/22/2013.... | . ...998,118 0 .0 (1N 0 0 .0 (01
1125746..... ADEL.....coooriiniieieriesisseissiesisssiesssnsssssesssssssssessnssnes | Gueiiveiiens | vevveens 04/06/2015.... | . 2,155,888 0 .0 (V1 ST 0 0 .0 (11 RO
1325092....c.vvirrerierinceienes COEUR D'ALENE.........c.cosuvmmirmerierineensninnererisesenensnsninsees | Do | cvvviens 09/16/2004.... | . ...512,808 0 .0 (1N 0 0 .0 (01
1325224.......ovvvireris COEUR D'ALENE...........coouvemirmerrerirnnennnnnireneninennensnes | 1D | v 03/30/2008.... | cccoovveerrerrrine ...389,690 0 .0 (V1 ST 0 0 .0 (V1
1425236 wee [MIDLOTHIAN. ..c.ooovvveirinerinninnas I | s 05/15/2006.... | . 1,051,853 0 .0 (1N 0 0 .0 (01
1425304 v | ARLINGTON HEIGHTS......ovorierieriniieieissiesssesisnens oo | v 02/01/2007.... | 1,549,084 0 .0 [V [ 0 0 .0 LV
1425382 vor |EDWARDSVILLE..........ooevoeeeeeeeeeeceeeeseese e I | s 02/07/2008.... |. 1,747,561 0 .0 (1N 0 0 .0 (1
1425385 ... |BOURBONNAIS.........ccoovrmrrrrrirrnnns oo | v 02/28/2008.... | . ...837,906 0 .0 [V [P 0 0 .0 LV
1425429......voiiis LINCOLNWOOD......ooomiveirriiriiineiiereiiesesieseseeseseeseenes I | s 12/01/2008.... 1,453,316 0 .0 (1N 0 0 .0 (01N N
1425458..... CHICAGO......comvivieirineriierins I | s 07/16/2010.... | . ...730,726 0 .0 [V [P 0 0 .0 LV
1425459......coovieiercis GURNEE.........coooiiiieiieiiesieess et ssessnsens I | e 07/22/2010.... | . ...743,204 0 .0 (V1 O 0 (0 IOTORRRTRPOON B OO (V10 I 14,213 .0 (V1
1425596..... CHICAGO......ccmviveirieiierins /SOOI PP 12/26/2012.... | . ...908,067 0 .0 [V [ 0 0 0 ... 8,514 .0 LV
1425618....c.veeeeierinrins NORTHFIELD........... [ ESSSRRRRTS DR 05/03/2013.... | . 1,130,411 0 .0 (V1N 0 0 0. 27,788 .0 LU R
1425631....oorrercis FRANKLIN PARK.........ccconrririrnnns e | s 06/20/2013.... | . 1,103,568 0 .0 [V 0 0 16,128 .0 0
1425632. CHICAGO.......cmeeeieirerieiins IL .| 06/20/2013... 1,103,568 0 .0 (V1N 0 0 16,128 .0 0
1425650.......covrrerierinciis LAKE ZURICH /SOOI PP 09/06/2013.... | 1,076,517 0 .0 [V [P 0 0 15,117 .0 0
1425673..... CHICAGO.....ccomieeieinerieiis I | e 01/24/2014.... | . 1,163,901 0 .0 (V1N 0 0 [ ooereremecieneeeen0 | eeeeeieeieee0 [ 9,528 .0 LU TR
1425697 ... NORTHBROOK..... e | v 09/03/2014.... |. 1,157,405 0 .0 (V1 [P 0 0 [ ooerieemriienieeenn0 | eeveeicieeiiieenn0 | 9,446 .0 LV
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1425704..... CICERO s [OOSR DU 09/25/2014....|. 2,165,918 O IR 0 [V [ 0 0 .0 0
1425750. ... |NORTHFIELD.... IL .| 04/30/2015... ...7120,238 [0 IO 0 (U 0 0 .0 0
1525229 ... | ST JOSEPH TWP. RN INGien | e 04/07/2006.... | . .T42,317 [V IO 0 (V1 SRR 0 0 .0 0
1525331 ... | INDIANAPOLIS. 06/26/2007.... | . ...191,509 0 | oo 0 (V1 O 0 0 .0 0
1525332 ... |MCCORDSVILLE 06/28/2007.... | . 1,521,105 O IR 0 (V18 O 0 0 .0 0
1525371 oo INDIANAPOLIS. 12/26/2007.... | . 1,568,615 [0 IO 0 LV O 0 0 .0 0
1525491, FISHERS........cccoonnu. .| 04/06/2011... ..781,317 O I 0 (V1N O 0 0 .0 0
1525499.......cvvirs CARMEL......... 04/28/2011.... | . 1,024,419 (O 0 L) 0 0 .0 0
1525573..... GRIFFITH 09/11/2012.... | . 1,692,604 (O 0 (V1N O 0 0 .0 (01 0
1525629.......cvverrrirrieneens GREENFIELD.......... 06/14/2013.... | . 1,884,265 [V IO 0 () 0 0 0. 28,252 .0 0 [ oo 0
1525677 ... MOORESVILLE 02/18/2014.... |. 1,219,862 O IR 0 (01 0 (0 TR RPN 1 N ISR (V10 I 43,484 .0 (01 0
1525696 ... |BLOOMINGTON 08/21/2014.... | . ..752,232 (O 0 () 0 0 0 ... 9,885 .0 (V1 0
1525707..... FISHERS.......cccounnue 10/10/2014.... 2,948,626 O I 0 (01 O 0 (0 TN 1 N ISR (11 I 24,147 .0 (01 0
1525718..... ZIONSVILLE 11/21/2014.... | . ...953,669 O IO 0 0 [ e 0 0 0. 22,127 .0 (V1 0
1525783 INDIANAPOLIS 08/04/2015.... | . 2,926,544 (U IO 0 (V1 SR 0 0 0. 23,708 .0 (V1 0
1525807 ...|FORT WAYNE....... 12/22/2015.... | . ...875,000 [V IR 0 (V1 0 0 0 ... 6,966 .0 0 | oo 0
1625230 ... | DAVENPORT 04/24/2006.... | . . . 172,841 (O 0 (010 O 0 (0 IR RPN N ISR (V10 I 16,700 .0 (01 0
1625278....ccvveiverierieriies ELLSWORTH 11/28/2008.... | cooovvereririirnns ...641,965 (U IO 0 (V1 ST 0 (0 IO PRTRPRON N OO (11 13,240 .0 (11 OO 0
1625419..... DES MOINES 10/09/2008.... | . 2,107,145 [V IR 0 (V1 ST 0 0 0. 26,298 .0 (V1 O 0
1825599.....covviririins MIDDLETOWN 01/30/2013.... | . 1,618,627 (O 0 () 0 (0 IOTOORRTRPOON o N OO 0 | oo 31,373 .0 (11 0
1825646 ... |LEXINGTON 08/22/2013.... | . 1,522,840 (O 0 (1N 0 0 0. 27,834 .0 (01 N 0
1825699 ... |LOUISVILLE........... 09/05/2014.... | . . 1,383,742 (O 0 () O 0 0 0 ... 25,628 .0 0 | oo 0
1825708.......coeeverierieernes LEXINGTON 10/10/2014..... | coooeverrcirns 3,340,310 LU IO 0 (V1 ST 0 (U IR (V1 S (V1 I 79,275 .0 (V1 R 0
1825780 ... |LEXINGTON 07/28/2015.... | . 1,780,902 [V IR 0 (1 0 0 14,504 .0 (V1 0
1925658 ... | BATON ROUGE 10/30/2013.... |. ...587,149 [ I 0 (1N 0 0 15,530 .0 (01 0
2125621 ...| ABERDEEN 05/10/2013.... | . ...700,021 (O 0 (V1 R 0 0 .0 (V1 0
2125749 ... | DISTRICT HEIGHTS 04/30/2015.... | . . 1,814,824 (O 0 (1N 0 0 .0 (01 0
2225508........ccnvviirieieiiin BURLINGTON 06/09/2011.... | covouverrriris 1,180,485 [V [T 0 (V1 ST 0 0 .0 (V1 0
2225809..... BRAINTREE 12/29/2015.... | 2,815,000 [ I 0 (1N 0 0 .0 (01 0
2325307 ..o PLYMOUTH TWP 03/01/2007.... | . 1,277,925 (O 0 [V [ 0 0 .0 (V1 0
2325326 e [ROMULUS......ovvviierierinennniseineniesiseeenissessensssssnensns | Ml oo 05/30/2007.... | . ...729,968 (U I 0 (V1 ST 0 0 .0 (11 0
2325550 . [ROCHESTERHILLS........ovverveerreeeieeeereeneesnresnsenneesneene | Ml | e 04/04/2012.... | . . 1,730,831 O ISR 0 [V [P 0 0 .0 (V1 0
2325689........ceonerirerieiii ST CLAIR SHORES........cconvvineinernnrinerinerirneenenssssesessnensnns | Ml v 1211712013 | oo ...955,368 (U I 0 (V1 O 0 0 .0 (11 0
2325674.......coevirieii CLARKSTON......coovvirrierinnrienieneserisnisenienenesensnsenenes | Ml v 01/28/2014.... | . 1,005,382 (O 0 [V [P 0 0 .0 .0 LV 0
2325679..... WARREN......oooeirrimrinnninnineesnsinnisenenesenssssesesssessesesnes | Ml | oo 03/13/2014.... | . ...968,475 (O 0 (V1 0 0 .0 .0 LV TR 0
2325683 v [AUBURN HILLS.......oevviirierirrinnncnninerienienesenisnisseneensns | Ml v 04/17/2014.... | . 1,105,476 (O 0 [V [ 0 0 .0 .0 LV 0
2325725 ... |MADISON HEIGHTS...... . e ML | s 12117/2014.... | . 1,439,282 (O 0 (V1 0 0 .0 .0 LU R 0
2325789 v | SHELBY TOWNSHIP........vverrvvrrrerirmrinerrerinneesniserineeines | Ml v 09/09/2015.... | . 1,840,447 (O 0 [V 0 0 .0 .0 0
2425080. ... | MINNETONKA . .| 06/18/2004... 6,010,794 (O 0 (V1 0 0 0 .0 0
2425368 e [ STPAUL...tvrirrcrnrcrseineieennnenenesesssnisssnessenssenes | MN e | e 12/21/2007.... | . 2,398,295 (O 0 [V [P 0 0 .0 .0 0
2425507 1o | GOLDEN VALLEY........ccosvrmmrimernrirseesnrinsernerienenesnsnnnes | MNuoiiiiciicis | e 06/14/2011.... | . 1,081,323 (O 0 (V1 0 0 .0 .0 LU TR 0
2425572 .| MAPLE GROVE.......... ceevnerennnenneneennnenonens | MNcis [ 09/04/2012.... | . 1,301,404 (O 0 (V1 [P 0 0 .0 .0 LV 0
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2425585 ... |EDEN PRAIREE......... 11/29/2012.... | ...720,149 (O 0 [V [ 0 (0 TP RORPORON N IR (V1 IR 12,730 .0 0
2425812. v |BUFFALO......oosivirinrireniies .101/14/2016... 0 [0 IO 0 (U 0 0 0 5,960 .0 0
2525738 v |RIDGELAND......ccoouvirrirriieninireiieirieninenes 02/05/2015.... | . ...950,980 (O 0 [V [P 0 0 w0 (V1 I 16,681 .0 0
2625165 w [LEE'S SUMMIT.....oovviiiiiiniriiciis 08/22/2005.... | . ...561,633 0 | i 0 (V1 O 0 0 .0 0. 25,810 .0 0
2625179 ... | JEFFERSON COUNTY 10/06/2005.... | . ...645,455 (O 0 (V18 O 0 0 .0 0 ... 2,251 .0 0
2625233 ..|STLOUIS........... 04/26/2006.... | . 2,024,554 [0 IO 0 LV O 0 0 .0 .0 0
2625406. | EARTH CITY ..o .107/23/2008... 3,280,385 O I 0 (V1N O 0 0 0 .0 0
2725206..... BOZEMAN.......ccooveriniiciiiriiens 02/08/2006.... | . 1,303,088 0 | i 0 (V1 O 0 0 .0 .0 0
2725366..... BOZEMAN.........coneveerreeierierereenns 12/20/2007.... | . ...818,939 (O 0 (V1N O 0 0 .0 .0 (01
2725477.... BOZEMAN........omvrvimrrinrriianiianns 11/29/2010.... | . ...490,978 (O 0 () 0 0 .0 .0 0 [ oo
2825149 ... | OMAHA. 06/22/2005.... | . ...273,031 (O 0 (01 0 0 .0 .0 (01
2825151 ... | OMAHA. 06/29/2005.... | . ...402,372 [0 IO 0 () 0 0 .0 .0 (V1
2825293.......ceeiirieii OMAHA.......c.ccvvvnnee 12/28/2006.... 1,432,671 (O 0 (01 O 0 0 .0 (01
282549%..... PAPILLION. ...t 04/15/2011.... | . ...731,070 (O T 0 0 [ e 0 0 .0 (V1
2925469..... LAS VEGAS........ccoovvrererrnerienes 10/127/2010.... | . 1,583,394 O IO 0 (01N 0 0 .0 (01
2925600..... LAS VEGAS........ccovvirmrirerrinns 01/30/2013.... | . ...910,193 O IR 0 () 0 0 .0 0 | oo
3025334......orereirierieiii COLEBROOK........ccorrermrenne 07/31/2007.... | . ...667,893 [V IO 0 (V1 TR 0 0 .0 (11
3225187 ..., ALBUQUERQUE 11/09/2005.... 1,472,048 O ISR 0 () 0 0 | om0 [0 | s 63,941 .0 (V1
3225235....ccnveeeiirineiieii ROSWELL......... 05/04/2006.... | . 1,758,863 (O 0 (1N O 0 0 [ ooemreremeiierreeen0 | eeeeeceeercieeen0 [ e 86,933 .0 (01
3225664..... SANTAFE.....oiimmirneirnrineinns 11118/2013.... | . 2,610,946 0 | oo 0 () 0 0 | eoeeeeeereenreeneen0 [0 | e, 24,730 .0 (11
3225728......oveeerrriicrieiis ALBUQUERQUE 12119/2014.... | 1,275,490 [V I 0 (V1 ST 0 0 16,636 .0 (U R
3325115..... MORAVIA........ooiieciniirerinninns 12/22/2004.... | . ...654,473 (O 0 () O 0 0 13,037 .0 0 | oo
3325129..... AUBURN........ootiirrrrineinerieeiseeienes 03/22/2005.... ...597,562 (O 0 (1N 0 0 [ oooreeeercieneeeen0 | o0 [ 8,037 .0 (01 N
332517 PENFIELD.......... 09/22/2005.... | . 1,085,019 [V IR 0 (V1 R 0 0 . 11,841 .0 [V R
332519%4..... MINEOLA........ovrierrrrerrireenns 11/18/2005.... | . 1,598,963 (O 0 (1N 0 0 .0 (01
3325269..... BOHEMIA.........coovniicinnicnis 09/29/2006.... | . 1,766,555 (U IR 0 () O 0 0 .0 (V1
3425239.....ciiieriieii GREENSBORO.......ccoveereririnnes 05/31/2006.... | . ...905,963 (O 0 (1N 0 0 .0 (01
3425403.........onveriieii GOLDSBORO......... 06/24/2008.... | ccooovveerrrririns 2,341,766 [V [T 0 (V1 ST 0 LU IO SPORPOUR N IVSPPORPPUORSPUPPORPOOR | B OOOON 30,326 .0 (V1
3425444 ... |ROANOKE RAPIDS.......oovorrererririneriserierinenes 03/01/2010.... | . ..334,314 (O 0 (1N 0 0 | eoeeeeerrcenreenieen0 [0 | e, 34,831 .0 (01
3425457 <. |CHARLOTTE......ovvririirirnnne 07/13/2010.... | . 1,187,582 O ISR 0 [V [ 0 0 [ oooreiverriieerieen0 | evveriiesiiiennnn0 [ e, 22,680 .0 LV
3425475, HOLLY SPRINGS.........cccoomrrnnes 11/22/2010.... | . 1,108,367 [ I 0 (1N 0 0 | eoveeeeereriienenn0 |0 [ i 744,708 .0 (1
3425487..... ASHEVILLE.........ccooorvrrrnns 01/26/2011.... | . 1,441,517 O ISR 0 [V [P 0 0 [ oovriveeriinerieen0 o0 [ 27,020 .0 LV
3425582.....coieerrieiieii MONRCE.............. 10/26/2012.... | cooovereriririns 1,842,088 (U I 0 (V1 O 0 0 | om0 [0 | s 48,714 .0 (11
3425640..... RALEIGH.........cooiiirinrieiieerirerieinns 08/01/2013.... | . 1,878,389 (O 0 [V [P 0 0 [0 | evverieeiiiiennn0 [ e, 92,421 .0 LV
3425753..... GARNER.......ovtrirrieieriseisenieees 05/01/2015.... | . 1,595,928 (O 0 (V1 0 0 [ ooemeeeemecierreeen0 | eeveecieeceee0 [ 23,844 .0 LV TR
3425802..... ASHEVILLE..........ccoovrrrirns 11/23/2015.... | . 2,200,000 O IR 0 [V [ 0 0 21,457 .0 0 | oo
3425806..... DURHAM. ... 12/18/2015.... | 1,450,000 [ I I 0 (V1 0 0 11,568 .0 (0
3625138 v [VANDALIA.....coooivirrirririnne 05/10/2005.... | . 1,128,371 [V IO 0 (V1 O 0 LU PO PPORPOUR 1 N IUOPPORPPOPSPUPPPORPOON | I OOON 55,280 .0 0
3625166. ..| COLUMBUS, . 08/30/2005... ...389,521 [ I 0 (V1 0 0 17,945 .0 0
3625192..... GAHANNA.......covverinrieririntiieiis 11/18/2005.... | . ...475,168 (O 0 [V [P 0 0 0 0 2,922 .0 0
3625240........ccneerrrieieii BROOK PARK......... 06/06/2008.... | .ceouveervrncrnnns 1,523,549 [V [N 0 (V1 ST 0 LU I (V1 O (V1 14,915 .0 (V1 RO
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3625246..... ELYRIA ..o OH..ooovvvvvee [ v 06/27/2006.... | . ...885,950 (O 0 [V [ 0 0 .0 0
3625256. ... |HUBER HEIGHTS OH .| 08/08/2006... 1,517,024 [0 IO 0 (U 0 0 .0 0
3625274 +o |GROVE CITY...oocvvvrvirirrirrinne OH..oovvvviees [ v 10/31/2006.... | . ...728,700 (O 0 [V [P 0 0 .0 0
3625280 oo | CINCINNATL oo OH.oovvvveees | e 11/28/2006.... | . 1,046,070 0 | oo 0 (V1 O 0 0 .0 0
3625283 ... |BROOK PARK......... OH..oovvvveees [ 12/05/2006.... | . ...670,706 (O 0 (V18 O 0 0 .0 0
3625290 ... |FAIRFIELD............... OH..oovvvvvve [ 12/22/2006.... | . ...573,269 LU IO 0 (V1 0 0 .0 0
3625294. ... |WEST CHESTER.......ccconirirrrrnns OH .| 12/28/2006... 1,033,333 (O 0 (V1N O 0 0 .0 0
3625335 o [COLUMBUS.......cooiiicniiciccinrici OH..oovvvvveens | e 07/31/2007.... | . 1,883,644 0 | oo 0 L) 0 0 .0 0
3625361 v+ | CINCINNATL e (0] ISP RN 12/11/2007.... | . 1,173,715 O IO 0 (V1N O 0 0 .0 (01
3625388 ...|CARROLLTON...... OH..oovvvvvves [ 03/24/2008.... | . 1,191,768 (O 0 () 0 0 .0 0 [ oo
3625534 ... |FOREST PARK.......covvririrrirnnne (0] ISR RN 10/27/2011.... | . ...969,183 (O 0 (01 0 0 .0 (01
3625568 .| PATASKALA........covvveririnns OH..ovvvvvve [ 07/2012012.... | . 1,033,620 (U IO 0 () 0 0 .0 (V1
3625569..... COLUMBUS.......oooevereeieeeeesisiis OH.ooveeees [ 07/20/2012.... 1,003,132 O I 0 (01 O 0 0 .0 (01
3625607 ... |SPRINGBORO.........ccoourvmrrians OH..oovvvvvee [ 03/18/2013.... | . .T78,773 (O T 0 0 [ e 0 0 .0 (V1
3625615 v | CLEVELAND.......coovvrerrieiiecieeeieniesineenns OH.oovveeen [ 04/30/2013.... | . 1,010,126 (O 0 (01N 0 0 | eoveeeerenreenieen0 [0 | e, .0 (01
3625616........ccnrviciins CINCINNATL ..o (] TR IOV 05/01/2013.... | . ...500,211 O IR 0 () 0 0 [0 | eiveriiniiienn0 [ e, 25,747 .0 0 | oo
3625627..... CENTERVILLE. ..o (0] ISR RN 06/05/2013.... | . 1,757,260 O IO 0 (010 O 0 0 [ om0 | o0 [ e 26,561 .0 (01
3625645.........oiiricii CINCINNAT ..o (] TR NN 08/13/2013.... 1,944,637 O ISR 0 () 0 0 [0 |0 [ e 28,501 .0 (V1
3625656..... MEDINA. ..ottt (0] ISV RN 10/30/2013.... |. ...520,986 (O 0 (1N O 0 0 | eoveeeerrenreenieen0 [0 | e, 13,780 .0 (01
3625672........cciiieiin SPRINGBORO.........ccocoururriianns OH..oovvvvvvi [ 01/09/2014.... | . ...755,826 LU IO 0 () 0 0 [ o0 | eiiiniiieenn0 [ s 6,351 .0 (11
3625694........cooeerrinrieiii BEACHWOOD.........cccconmerrrrinnes (0] ISV RN 08/05/2014.... | . 2,160,717 [ I 0 (1N 0 0 18,466 .0 (01 N
3625714..... PAINESVILLE......c.covverrrrnne. OH.ovvivven [ v 10/29/2014.... | . ...956,734 0 | oo 0 () O 0 0 10,291 .0 0 | oo
3625726........ccoeerrrircrieiinn CINCINNAT ..o (0] ISV RN 12/18/2014.... 3,107,585 [ I 0 (1N 0 0 [ oorreveeeiierreeen0 | o0 [ 25,871 .0 (01 N
3625763 ..| WASHINGTON TWP. OH..oovvvvvve [ 06/04/2015.... | . 1,617,250 (O 0 () O 0 0 19,938 .0 (V1
3625785.......ccvrererrerineeines | DAYTON coccccnecscesnisenenssesesesesssssensensesssnssnes | OHeiviisiins [ e 08/26/2015.... | . ...988,327 (O 0 (1N 0 0 11,807 .0 (01
3725181 | TULSA e | O v 10/31/2005.... | . ...114,921 O IO 0 () O 0 0 [0 | eeiveriiniiiennn0 [ e 25,966 .0 (V1
3725225......ccesvvnnernerrneine | TULSAscnrsceriseeenssissnsssesensssssensensnsens. | O e 03/31/2006.... | . ...578,889 (O 0 (1N 0 0 [ ooereremriiereeeen0 | o0 [ 23,144 .0 (01
3725226........cccouveververvniines [MUSKOGEE..........cooiiiiceiriscieicenivcrenseiesnisenvenenenes | O v 03/31/2006.... ...341,573 (O 0 [V [P 0 0 | om0 [0 | s 13,628 .0 (0
3725532....ccveivrnnerneriineeines | TULSAcscnsseeriseeseeissesesissnssenssssnenssnsnsees. | O e 10/20/2011.... | 1,100,623 (O 0 (1N 0 0 16,472 .0 (01
3825553.......ccuvverrrrerinenines | PORTLAND cooiireccsnieniesenesessnissisesennnns | ORuvvviiniies v 05/07/2012.... | . ...872,964 (O 0 [V [ 0 0 10,019 .0 0 | o
3825732.....cvvevvrnnernerirneeines | SPRINGFIELD......vtvveivecricriececniseiserssesiesinseneniseenenes | ORuciviisiins | v 12/29/2014.... | . 2,281,761 [ I 0 (1N 0 0 | eoveeeeercenreeeieen0 [0 | e, 19,098 .0 (1
3925244 ... | CASTLE SHANNON BOROUGH.........ccccovevemremricnnrnerrennns [ PRt | e 06/15/2006.... | . ...435,686 (O 0 [V [P 0 (0 TPOOPPOTSUORPORPOOOR | N IOUPPURPPORPPORSPORPOON | B OO 7,272 .0 L0
3925248.......coeeriieii QUAKERTOWN......cooovvvrrrrnns PA oo [ 07/06/2008.... 2,717,140 [ I 0 (1N 0 0 | eoveeeerreenreeeieen0 [0 | e, 11,262 .0 (01N N
3925289 v |PITTSBURGH.......ccvvririricieiieris 12/21/2006.... | . ..573973 (O 0 [V [P 0 0 19,476 .0 0 | oo
3925551 v |PITTSBURGH......ccvvriieieieisieeies 04/30/2012.... | . ...727,993 (O 0 (V1 0 0 17,705 .0 (01
3925552 v |PITTSBURGH......ccvvririricierinerines 04/30/2012.... | . ...500,518 (O 0 [V [ 0 0 | o0 [0 | s 12,170 .0 0 | oo
3925682 ... | Philadelphia... . 04/17/2014.... | . 1,020,672 (O 0 (V1 0 0 [ ooereeemecierreeen0 | o0 [ 29,432 .0 LU R
4125271 ... INORTH MYRTLE BEACH........ccovmiimrirriiririsnieiinniiens SCvvvvveis [ 09/29/2006.... | . 1,366,232 (O 0 [V 0 0 .0 0
4125272. ... | CONWAY......cccoeuc. .1 10/24/2006... 1,040,358 (O 0 (V1 0 0 .0 0
4125365 1o | GEORGETOWN.......oovrvrrieririrrrinrinerierienessenississsnnnies | SCuiiiiiveriins | vvviens 12/20/2007.... | . 2,510,590 O IR 0 [V [P 0 0 .0 0
4125449....... GREENVILLE...... SCi | e 06/03/2010.... | . ...699,093 [ I I 0 (V1 0 0 .0 LU TR
4125536..... FORT MILL. ..o SCvvvevees [ v 10/31/2011.... | . 1,044,384 O IO 0 (V1 [P 0 0 .0 LV
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4125742..... GAFFNEY.....ooviriirierierinerienes 03/17/2015.... | . 3,443,914 0 .0 [V [ 0 0 .0 0
4325167..... COLLIERVILLE .| 08/30/2005... ...769,372 0 .0 (U 0 0 .0 0
4325374 HENDERSONVILLE 01/24/2008.... | . ...741,648 0 .0 [V [P 0 0 .0 0
4325675..... MEMPHIS.......coooovviiiirinns 02/03/2014.... | . 1,355,599 0 .0 LV O 0 0 29,155 .0 0
4325727 ..o LAKELAND.......oovomererrvierirrenerieriens 12119/2014.... | . 1,480,899 0 .0 (V18 O 0 0 19,317 .0 0
4325756..... FRANKLIN......cooeriiiieriens 05/11/2015.... | . 1,230,214 0 .0 LV O 0 0 10,056 .0 0
4425058..... ABILENE, .102/27/2004... 3,452,037 0 .0 (V1N O 0 0 53,419 .0 0
4425107 ..., DALLAS............... 11/16/2004.... | . ..615,177 0 .0 L) 0 0 45,691 .0 0
4425120..... LAREDO........coovmriereseissiessiessiessienns 01/25/2005.... | . ...819,300 0 .0 (V1N O 0 0 33,556 .0 (01
4425161..... EL PASO......ooocvieiiiiiiinrinnisii 08/10/2005.... | . 1,011,164 0 .0 () 0 0 49,794 .0 0 [ oo
4425193 v [PASADENA. ....coooirieririeririeenns 11/18/2005.... | . ..738,711 0 .0 (01 0 0 .0 (01
4425222 ..|CONRCE......... 03/28/2006.... | . 1,325,627 0 .0 () 0 0 .0 (V1
4425228..... TEMPLE......ooeeeeeeeeeeeeee e 04/06/2006.... 1,135,680 0 .0 (01 O 0 0 .0 (01
4425250........ovvvierii, DALLAS.......ccc..... 07/12/2006.... | . 1,589,522 0 .0 0 [ e 0 0 .0 (V1
4425284..... LEWISVILLE.......c.covrrerrrenes 12/12/2006.... | . 1,147,523 0 .0 (01N 0 0 .0 (01
4425299.......cmvivrii, CONRCE........ 01/19/2007.... | . ...526,034 0 .0 () 0 0 .0 0 | oo
4425302..... MCALLEN. ..ot 01/31/2007.... | . ..787,719 0 .0 (010 O 0 0 .0 (01
4425312..... HOUSTON......coovvvinricrirniis 03/29/2007.... ...810,001 0 .0 () 0 0 .0 (V1
442531B....coeeeii ADDISON......c.covvvnnee 04/16/2007.... | . 1,070,205 0 .0 (1N O 0 0 .0 (01
4425333..... HOUSTON......covvvinriinrinniis 06/29/2007.... | . 1,336,430 0 .0 () 0 0 .0 (11
4425369 ... |SUGAR LAND.....c..oovvrirrrrirnnns 12/21/2007.... | . 1,189,720 0 .0 (1N 0 0 .0 (01 N
4425377 .. | SAN ANTONIO.....c.ccrvrrrrrirrrrirnne 01/29/2008.... | . ..978,473 0 ] (0 RO 0 0 .0 0 | oo
4425393..... TEMPLE....oceeeeeeeeeeeeeeeeeeeeee 05/12/2008.... ...880,612 0 .0 (1N 0 (0 TN 1 N ISR (V1 I 11,464 .0 (01 N
4425415..... HOUSTON......covvvinricricniis 09/26/2008.... | . ...983,866 0 .0 () O 0 0 0 ... 7,324 .0 (V1
4425427 ..... HOUSTON. .....ccoririrnrireninnes 11/21/2008.... | . 2,743,312 0 .0 (1N 0 (0 IR OPOUON 1 N IO (V1 I 33,892 .0 (01
4425462.... HOUSTON.....coovvvinriciirniis 09/15/2010.... | . ...933,843 0 .0 (V1 R 0 (0 RSO | N IO (V1 I 17,804 .0 [V TR
4425493........oi DALLAS...........c... 04/07/2011.... | . 1,132,530 0 .0 (1N 0 0 0. 22,921 .0 (01
4425511 oo SAN ANTONIO....ccooovvrrrirriieriens 06/30/2011..... | covorverrierins ...933,156 0 .0 (V1 ST 0 0 0. 9,448 .0 (V1
4425554........ooii PORTLAND........ccoe... 05/14/2012.... | . 1,445,155 0 .0 (1N 0 0 0. 23,772 .0 (01
4425571.... EL PASO.....ooivimrinirreniirinsiieiins 08/28/2012.... | . 1,217,276 0 .0 [V [ 0 (0 IO RORPOOON | N IO (V1 I 15,354 .0 0 | o
4425592..... LYTLE oo 12/20/2012.... |. ...866,079 0 .0 (1N 0 0 0. 26,111 .0 (1
4425602..........ocvrrieiin CARROLLTON.... 02/11/2013.... | . ...703,012 0 .0 [V [P 0 0 | coverrrrnrreeneen0 [, (V1 IR 10,474 .0 L0
4425604..... HOUSTON. ..o 03/01/2013..... | cevorverrvreriens ...916,199 0 .0 (V1 O 0 0 0. 27,379 .0 (11
4425641..... HOUSTON. ..o 08/02/2013.... | . 2,045,626 0 .0 [V [P 0 0 0 ... 39,919 .0 LV
4425651..... HUMBLE.......ooveeeveeeceeceeeeeeae 09/20/2013.... | . 1,781,929 0 .0 (V1N 0 (0 IOTORRRTRPOON B OO (V10 I 16,767 .0 (01
4425665..... LAREDO........oivieriieiirinrierissiienienes 11/26/2013.... | 1,196,193 0 .0 [V [ 0 0 0. 26,850 .0 LV
4425685........ooeereieri San Antonio..........c.erreerennee 05/23/2014.... | . 1,392,091 0 .0 (V1N 0 (0 IOPORRORPOON 1 B OO (V1 I 18,719 .0 (0
4425715..... EL PASO......ovivmriirieniirinsiineiins 10/30/2014.... | . 1,147,784 0 .0 [V 0 0 .0 0
4425724. ... | FREDERICKSBURG .112/16/2014... 1,322,004 0 .0 (V1N 0 0 .0 0
4425735 <o | SAN ANTONIO....ccooovvviirirircris 01/09/2015.... | . ..931,732 0 .0 [V [P 0 0 .0 0
B425T3T i ADDISON.......cccoo. 01/20/2015.... | coooererivreirens 1,062,868 0 .0 (V1 ST 0 0 .0 (V1 RO
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B425T4 oo NORTH RICHLAND HILLS 03/13/2015.... | . 2,153,798 0 .0 [V [ 0 0 .0 0

4425755. HOUSTON......cooovvinricricniis .1 05/07/2015... 1,419,231 0 .0 (U 0 0 .0 0

B425T67 ... SAN ANTONIO......ccvverrririrrirrenne 06/15/2015.... | . 3,355,337 0 .0 [V [P 0 0 .0 0

4425774..... RED OAK.....cooiiricciinriiciis 07/10/2015.... | . 1,339,815 0 .0 (V1 O 0 0 .0 0

4525163..... SANDY ..o 08/15/2005.... | . ...786,776 0 .0 (V18 O 0 0 .0 0

4525380..... PROVO 01/31/2008.... | . 2,089,871 0 .0 LV O 0 0 .0 0

4525637. ..| SALT LAKE CITY. .| 06/27/2013... 1,103,568 0 .0 (V1N O 0 0 .0 0

4525711..... 1300 S 10/21/2014.... | . ...932,252 0 .0 L) 0 0 .0 0
4525T44.......ooci SALT LAKE CITY 03/26/2015.... | . 1,741,948 0 .0 (V1N O 0 0 .0 (01
4625461..... BARRE.......coommrrimnrriiinriinnens 08/26/2010.... | . 2,859,255 0 .0 () 0 0 0. 20,304 .0 0 [ oo
4725131 ... |STERLING............. 03/30/2005.... | . 1,710,406 0 .0 (01 0 (0 TR RPN 1 N ISR (V10 I 87,696 .0 (01
4725134 wo [MIDLOTHIAN......covvviviririniis 04/28/2005.... | . ...477,040 0 .0 () 0 0 0. 23,856 .0 (V1
4725237 ..o MECHANICSVILLE 05/15/2008.... | ccvoureerrnrerenns ...684,056 0 .0 (V1 SRR 0 (0 TN 1 N ISR (11 I 21,572 .0 (11
4725450 ... [VIRGINIA BEACH.........oocvniriiirinne 06/07/2010.... | . ...745,759 0 .0 0 [ e 0 0 0. 35,620 .0 (V1
4725454 wee [MIDLOTHIAN. ..c..oovvrrirrinirinninnes 06/23/2010.... | . ...517,984 0 .0 (01N 0 (0 IR N ISR (V1 I 15,710 .0 (01
4725467 ... |PORTSMOUTH 10/27/2010.... | . ...995,844 0 .0 () 0 0 | covrerernrrennnen0 [ (V10 I 18,490 .0 0 | oo
4725546 ... |ROANOKE.......... 02/2712012.... | . 1,515,205 0 .0 (010 O 0 0 0. 23,362 .0 (01
4725634 VIRGINIA BEACH........ooviinrieiiricinns 06/26/2013.... | cooovrvrrirrirns 1,191,927 0 .0 (V1 ST 0 0 0. 33,655 .0 (11 OO
4725706 ...| WOODBRIDGE.... 09/30/2014.... | . 2,147,367 0 .0 (1N O 0 (0 TR 1 N ISR (V1 I 51,980 .0 (01
4725720 wo [MIDLOTHIAN......ovvviririnriiniis 12/03/2014.... | . 1,020,090 0 .0 () 0 0 0 ... 8,379 .0 (11
A725721 oo YORKTOWN......ooeririerrirerierrienienes 12110/2014.... | . 1,170,388 0 .0 (1N 0 0 .0 (01 N
4825262..... TACOMA......coooviirinnircciis 09/01/2006.... | . ...823,730 0 .0 (V1 R 0 0 .0 0 | oo
4825719..... TUKWILA. ..o 112172014 . | oo 1,712,301 0 .0 (V1 ST 0 0 .0 (V1 R
4825759 v |RICHLAND ..ot 05/21/2015.... | . 4,157,205 0 .0 (V1 R 0 0 .0 (01 RN
4825775 ..| SILVERDALE... 07/13/2015.... | . 2,968,198 0 .0 (1N 0 0 .0 (01
4925383..... HEDGESVILLE 02/11/2008.... | . 1,675,529 0 .0 () O 0 0 .0 (V1
5025416..... MADISON......ovvrrererrrrireenns 09/30/2008.... | . 1,920,111 0 .0 (1N 0 0 .0 (01
5025447..... MADISON......ovvrviiriiririens 04/20/2010.... | cooovviriiniris ...832,782 0 .0 {01 RO 0 0 .0 0 [ oo
0299999. Total - Mortgages With Partial REPAYMENES..............rveiriiieeieseessiesisessisesiiens evassssssssesss st s st s sttt es b s st enaes 383,523,480 0 .0 (] 0 0 .0 (O IO
0599999, TOtAl MOMGAGES. .........vvverevererrereieeieeseeseiee et ete | eest e it e b s es ettt 394,759,371 0 .0 (V) [ 0 0 .0 (V) [
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Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

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

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

NONE
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Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
3136AR YV 4 |FNR2016-21 BV 3.000% 06/25/39 OSSP PTORSPORPTORPORRTOTOR VPPN 03/31/2016.... | WEIIS FArgO SECUMHIES.........vvurereeiuiieiisiieriieeisisiiesiessssess s esstens | sertessessnsssessesssessssenssssesesiens | cesenes 10,568,572 | ...cooveeiiirieris 10,355,000 | coooverrvrrrierirrirreinniens 3,452 | 1FE ..o
3137BN BP 8| FHR 4557 VB 3.000% 05/15/39..... OO OT OO OTOOPTRRURRTOORl [PPTRRTOON 03/31/2016..... | Wells FArgo SECUMHIES. .......cererrirrieisisieiiiesississsisssnssnessnennes 6,077,499 5,954,000 | .o 1,985 |1FE. i,
0599999, TOtal BONAS = U.S GOVEIMMENE. .. ...vveereserestesiasssarssesss e stesesssses st 8 88804818 £ 80881084080 E £ R 8 H0E 4R 880k 0EEE  1oLE 88608 E oL LR LR EEEE 0L EHEE LR EE LR E L E 0L LE £ EE £ LR E 0L LRttt | crnnias 16,646,071 | .o 16,309,000 | oo 5,437 XXX
Bonds - All Other Government
91086Q BG 2| UNITED MEXICAN STATES 4.125% 01/21/26........ccccosvnviinnrinnrincessnississsnsnnsssensssessensssnes | Feonrnne | Q113201600 s | Gl ivesiiisiiiiiissiiiesis st 1,993,520 [ ovvveriirinininnnennn2,000,000 | i | 2FE
1099999. Total BONAS = All OtEr GOVEINIMENL..............cvovieivevieeieteecieteeeetee ettt ettt eaet et esest et eaeteresaesesesseeesssesesesassesessssesesesassessssesesesassesasses  4absssessssesessessssasassseesessssesesesseees s sesesasassee e e seses s setee e s ee et s seseses s set et ssesesesesseeesssset et s est et s etesesansnsanssseessees .1,993,520 XXX
Bonds - U.S. States, Territories and Pc
24917D AG 8 |DENVER TAX REVENUE 2016B  3.818% 08/01/........ccurvueurivirrerirriieneieeseineeniseseissesessnssies | eeveeenees 03/24/20716.... | Cill....oveoeerrieeeirciieeeieeeees s .3,000,000 | .eovonriniercirinne 3,000,000 | ccooorvrriirnnne 0 [1FE. s
341271 AB  0|FLORIDA ST BRD OF ADMIN TAX  2.838% 07/........ccoerrererierirererneeiinenneriesiesssenssssessssssssnenes. | aeeseeens 03/28/2016.... | FTN FINANCIAL.......ccoureeiveaiirereieiseniseeseriesssess sttt .3,034,350 3,000,000 | coooorerrrirrireeieniene 5,056 [1FE.....ccoimivrirerrri
641494 DU 0|NEVADA HIGHER EDUCATION 2016B 4.721% O.. [ 03/10/2018.... | Clleueveererreriiseiseiiesiiee st .5,000,000 AFE oo
914301 7L 4|UNIV OF HOUSTON TX 2016B 3.310% 02/15/. .101/22/2016.... | Raymond James & ASSOCIALES. ... ..uuvuurresrrserssareserssissssss s 4,995,000 1FE
1799999. Total Bonds - U.S. States, TEITIHONES ANA POSSESSIONS............ccceiiiiiiieiietietiiisisssetietessessetsesssessessesesasssssessessessssassessessessesessessssassessess | fessessessssassessessessssassessesasssssessessesassessesssssesassessessssassessessessssessessesasssssessessesassessessessesassessessssssessessessnsassessesssssssessessesnsessessssnssssassessnsanss | consenes 16,029,350 | .. XXX
Bonds - Industrial and Miscellaneous
02377B  AB 2| AMERICAN AIRLINES 2015-2 AA 3.600% 03/.......cvvvurvrrrirrirriineisciiesesesisseissssessssssesssssesens | aveseisens 02/25/2016.... | Cantor FitZgerald..............cocuvereieneerneieieiiesiseeseiseeiseis AMB750 | e 1,100,000 | ovooovvrrririrciseieii 17,270 [ 1FE i
035242 AP 1|ANHEUSER-BUSCH INBEV FIN 3.650% 02/01/........ccvoiverrerrrenerierirneeierissesesssesiessssessssennes | aeeseeens 01/13/2016.... | BACIAYS. .....vvveererieeiiiieee et :3,993,320 | v 4,000,000 | cooorvrrerirnenne 0 [1FE. s
037833 BW  9|APPLE INC 4.500% 02/23/36...........cccmmvumiriciiriiiiiisiiiiissiesie s esssssssssesssiens .1 02/16/2016.... | GOIAMAN SACNS & CO.....ucvvveerriiririiiiieiiee st 1,990,600 | oo 2,000,000 | ccooovrerrcrirnnne 0 [1FE. s
073568 AA 5|BEACON CONTAINER FINANCE LLC 3.720% 09.......cccovevrrvererrrrinn .102/03/2016.... | Deutsche Bank SECUMHES. ............werrerreremmerierieeierieenerieeien .1,954,048 1,974,877 | oo 3,673 [1FE i
10112R  AX 2|BOSTON PROPERTIES LP  3.650% 02/01/26.........cccvvuirrirrirnrirerinsisinsieisssssiesssssssessssessnsens | avssessenes 01/08/2016.... [ J P MOFGAN & CO..uvuiviirriirireriieiesie e 1,994,160 | v 2,000,000 | .coovvvrerrrerinne 0 [2FE...ooiieirrerne
12635T AA  2|CRG ISSUER 2015-1 A 4.070% 07/10/22........ccoivemieereriserieeirseesesisseesssssessesssseessssssssssssssesins | aeesseeens 01/21/2016.... | GOIAMAN SACHS & CO....vvuvvririerierriietieeieeieissise bbbt .3,473,530 3,500,000 | coooverrreirrereereeireae 4,353 | 1FE ...
14040H BF 1|CAPITAL ONE FINANCIAL CORP  3.750% 04/2.........ccomvvurrireiierirnerineirsseissisessiesssesssssesssssnnes | sveseisns 02/12/2016.... | GOIAMAN SACNS & CO.....vuvveviiraieaiiiiiieiieeise st 3377594 | e 3,400,000 | oo 40,375 [2FE.....ccoooniirriiiniinne
233046 AC 5|DB MASTER FINANCE LLC 2015-TA A2l 3.26........vvuuererieerierieesesisenisssssssieesssesssssesesssnnnes | seesseeinns 01/29/2016..... | GUGZENNEIM CAPItAL.........overrrrrerrereeiriieriei et 4,924,700 | .o 4,962,500 | ..o 32,825 [2AM......ocvovirrcrirnns
25389 AQ 9|DIGITAL REALTY TRUST LP 4.750% 10/01/2....... .1 03/08/2016.... | TAX FrEE EXCRANGE. .......vuuiirririisiriierissiciresisisss st ssssnssssns | stessnssessesssssssssesssssessesssesssnses | sooessessssssesssssssosssessans 979,285
25746U CE 7 |DOMINION RESOURCES INC  3.900% 10/01/25.........ccvomeererieinerisseieesesessisessesssesssensssens .102/12/2016.... | GOIAMAN SACNS & CO.....uvvvveerrrirsirieeesiesiseris st .1,015,080
26875P AP 6|EOG RESOURCES INC  4.150% 01/15/26........ocovvermeireriiissirnnierssieseessssesessssssssessessssesessnns | avsessenes 01/11/2016.... [ J P MOFGAN & C0..uvevivuiriiicireiiisissieris sttt snsanine | nessssssssessessessssssesssssensessessans | osssesssssnssensesssssessses 998,540 | .ovvreviriccs 1,000,000 2FE..iiien
28501* AY 1|ELECTRIC TRANSMISSION TEXAS LLC SENIOR N.......ccoriumrrmerrerereersniseesnsssssssessseesssssnees | aeesneesnns 03/17/2016.... | MitSUDIShi UFJ SECUIHIES........vvuvereiesiiaieieiierisesisseessees st .3,000,000 | .eovonrirrireereineenne 3,000,000 2....
29364D AU 4 |ENTERGY ARKANSAS INC  3.500% 04/01/26..........ccrvurmierviririerniisiresisisssesssssssssssesssssessessns | reveessnns 01/05/2016.... | GOIAMAN SACNS & CO........cvereiriieeiieicicies ettt 1,993,420 | v 2,000,000 AFE e,
30219G AM 0 [EXPRESS SCRIPTS HOLDING CO 4.500% 02/2. [ 02/22/2018.... | Cllleoeveererrerceieiseeseriessesi s st 11,492,005 .1,500,000 2FE i
30231G AT 9|EXXON MOBIL CORP 3.043% 03/01/26 [ 02/2912018.... | Cilleooveeririrciieieiieiies s .6,000,000 .6,000,000 1FE
36246M AU 3 |GTP ACQUISITION PARTNERS 144A 3.482% 0........ .1 03/31/2016.... | BNP Paribas..........ocuuuivuerierieereeseeiseeriesssesssssisssnssssans .3,040,500 3,000,000 1FE
37045V AH 3| GENERAL MOTORS CO  5.000% 04/01/35........ccmrvureverieririiiieriieseieessessssienessesssessesesssesnns | aveseiins 03/22/2016.... | Cili...oovereerrrireieiieriieeieeiesssis et 1,390,890 | oo 1,500,000 2FE i
37045X BG 0| GENERAL MOTORS FINL CO  5.250% 03/01/26..........ccvumrremerinerireirseiseisssisssisesessessssessssssnees | sveseesns 02/25/2018.... | J P MOTGAN & CO...oucvvvirernieaeiseiieriseiseeisse st ensnnns | eebssessesses s ness s ess s stentns | oeeesessseise st enens 996,390 | ..ovevreerierieniens 1,000,000 | ..ovvvrrirrrinnes (N 172 S
42251% AU 8 |HEB GROCERY COMPANY SENIOR UNSECURED NOT.......ccovevimrimrimriirierieneiesienessessenns | coeeenenens 03/30/2016.... | GOIAMAN SACHS & CO......uvvririeeierririiiiisiiie st 5,000,000 | .o 5,000,000 | ...ooovvrrrrrinnns 0 |1Z....
44106M AU 6 |HOSPITALITY PROPERTIES 4.250% 02/15/21 [ 01/29/2016.... | BENK Of AMEIICA. ....vvuvrvesersreseeseeseesesesesssesssesis st seb st entn | 2bsesssesessessnsss s ess st enssnessns | erbsesssesssessssensssssensan 989,900 .1,000,000 (N 172
44929@ AK 0|ICRE REIT HOLDINGS SENIOR NOTE DUE 2028 .101/05/2016.... | Bank of America. 14,000,000 .4,000,000 0 [1Z....
49427R AL 6 |KILROY REALTY LP  4.375% 10/01/25.......ccouerereeereeieireeiseesesiesisseessssssisssssessssssssssssessssins .1 03/31/2016.... | Wells Fargo SECUMHES...........c.rverererrereerneieiseriesissesieniseenns .1,052,770 1,000,000 | .oooovvreercrireinnes 486 [2FE.....oooiiiieiieis
574754 AL 1|MASHANTUCKET WESTERN PEQUOT 144A 6.350........cc.ceuverrerrrirnierieniinenienesseessnieninenins | aveneiis 03/30/20716.... | NO BIOKET.......ouuverririieniieiiisiie ittt snsennte | sebesssieniensesss s ssessensieenine | areins (V1 TN 6,004 | ..coooovrirrs 06....
574754 AL 1|MASHANTUCKET WESTERN PEQUOT 144A 8.350........cccsvuumrererrneineriesisnensenessesssssesssnsssns | seeseenns 03/30/2016.... | INtErest CAPIAZALION. .........vvureeciireriscereeisi ittt | ceseisnsisses st ss s enies | fireisnsssesssees s ss s ABT | oo A87 | s 016....
67103H AE 7 |OREILLY AUTOMOTIVE INC  3.550% 03/15/2........cvumrvinirierireeriesseinerineriessesessessssesssssesnes | coeesnnens 03/01/2016.... | DO NOt USE = US BANCOID........cuvvurireeerrerneeireisiesesssesisesisesesessssesssessesssesss s essssessenssesens 2,495,800 | ..o 2,500,000 | cooorvrrrirnenne 0 | 2FE ..
69144V AA 1| OXFORD FINANCE FUNDING TRUST 2014-TA A......ouiviiiriirieineineiiesiiesieessessseisessessssssns | seeseinns 01/26/2016.... | GUGZENNEIM CAPItAL........ooerereirrrireirreieieiee e 4,981,250 5,000,000 | .oeorirniereierienieiind 6,757 |1FE ..o




1'¥030

Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
828807 CW 5|SIMON PROPERTY GROUP INC  3.300% 01/15/......oucvumrereirnrerneiserineesesisseessssssssssesesensssessnes | seesseennns 01/08/2016.... | MOTGAN SEANIEY & CO....couvvvuvreenrirrirciseeiaeiseessee st eesseisses bbb entes | erbssessesssesssness b sseesbenstenins | oeeesessssssessessseesssenens 994,010 | coovereerererins 1,000,000 | ..oovorrvernenne 0 [1FE. s
857477 AQ 6|STATE STREET CORP Jr SUDOIINGted SEMES........vvuuverrermirirriiiinriieniesisesisiaesisssiesienenns | cvvneiins 02/02/2016.... | Wells Fargo SECUIIHIES............ccrveuriieerierireiririseriesiienienes 2,512,500 2,500,000 | ..o 51,042 | 2FE.......cccovviririrens
89171U AC 3| TOWD POINT MRTGE TRUST 2015-4 A2 3.750.........ccnieumeireiineireiiesisesiseissesisssessseessssesees | coesinnnes 02/12/2016.... | Bank Of AMEICA. .........cvururirririiieiieeieissese s 4,956,250 5,000,000 | .eoveoeernrireirerieeiieiiees 8,854 |1FE.....coovvnirrniins
91324P  CV 2| UNITEDHEALTH GROUP INC  3.100% 03/15/26........cccvermrreeirierirerererisesserieriessssessenesssesnnns | avesseeies 02/22/2016.... | WEIIS FArGO SECUIES........cevueeereesiiirrisereieesseis et essesssss e ssstenssenssne | sesesessesssesssnsesssssssssessseessensns | reeesssssnsssesssesssesssesens 999,210 | oo 1,000,000 | ..ovvvrvernnne 0 [1FE. s
92277G AG 2 |[VENTAS REALTY LP  4.125% 01/15/26.........cooreereireiinieieiiesiseeisesssiseessessses s esssisesssees .1 03/31/2016.... | Wells Fargo SECUMHES............crvemererrercirrrieiserieseseesiesiseenas 2,057,340 2FE i
95040Q AC 8|WELLTOWER INC 4.250% 04/01/26.........oovoeverieririiineriesieceieniseessesieeseseninenes .102/23/2016.... | Wells Fargo Securities..... 1,488,405 0 | 2FE ..
780082 AD 5|ROYAL BANK OF CANADA GMTN 4.650% 01/27 01/22/2018.... | RYN BECK & CO0....uvvviiraiiaiiiiiisiieiieei ittt snbsenins | eebinessssssestssess st esstsessteenins | oeeesessseissssessseesssenens 997,860 .1,000,000 0 [1FE s
71654Q BV 3 |PETROLEOS MEXICANOS 4.250% 01/15/25. Fe 03/29/2016..... | TaX Fre@ EXCRANGE. ... vurresiessiiissirssese e ssas sttt senssnisne | sosssssssenssenssnesssnssssnsssnsssssssenss | oonessssssssssessensssensseness 986,117 | ... 1,000,000 [ oo 8,736 |2FE.....cooviiinirens
3899999. Total Bonds - INAUSHTIAl @NA MISCEIIANEOUS...............ccvveeveveeiteiiectetetceetetetetete ettt et eveteteeseeaeseaesessaeeesseetesessesesesessesesesassesassssess | eessesesesassssassssesesassesesassseseessssesesassssesessesetesesssseesesesesesessesesseseses s sesesessssesesseses et s sesessesetetesessesessnsesesessesesassesesassssesesnssaesnsnsetesrassannsess | crreen 77,239,711 | oo T7,443868 | .....co.coovvvever 271,697 XXX
83099997, TOtAI BONMAS = PAN 3.ttt 188808 E S EE k6 HeEE 8oL 8oL R oEE o0 LR HEEESH0E  HEEE oL EE 4L E LR EEE 0L oL f SRR E LR E L8 E LR E 0L LR 111,908,652 | ..o 111,752,868 | .ovoovvvirienienincniens 282,190 XXX
8399999, TOAI BONGS........eveeieeitetiseeitees stttk 18488288 E £ 8448 E 8oL EeLE e840k 14 E 80k eE8oeEEoeEtoeeE oL s eeEEeeeEeeEEs  4LE8eeEEeLEeeEE oL L eeE s EE oL oeEE LA eLEE L 4L E L1 L E LS4 LE ARt 111,908,652 | ..o 111,752,868 282,190 XXX
9999999. Total Bonds, Preferred and Common Stocks....... 111,908,652 XXX ..282,190 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2016 of the OHIO 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

E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

Bonds - U.S. Government

3132H3 7A 5| FREDDIE MAC GOLD POOL U90889 3.500% 03....... . 103/01/2016. | Paydown 52,772 52,7172 56,326 56,127 (3,356) 0 (3,356) 0 52,772 0 0 0 247 103/01/2043.... | 1....

3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36.............. . | 03/01/2016. | Paydown 41,130 41,130 42,363 41,871 (742) 0 (742) 0 41,130 0 0 0 206 |03/25/2036.... | 1....

36202B U9 4| GNMA Il SF POOL# 001508 10.000% 11/20/2............ . 103/01/2016. | Paydown 19 19 19 19 0 0 0 0 19 0 0 0 0 | 11/20/2020.... [ 1....

36202B  UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/2. . | 03/01/2016. | Paydown 36 36 36 36 0 0 0 0 36 0 0 0 1 110/20/2020....

36202B VT 9| GNMA Il SF POOL# 001526 10.000% 12/20/2............ . 103/01/2016. | Paydown 30 30 30 30 0 0 0 0 30 0 0 0 0 [12/20/2020.... | 1....

36235 AB 7| CANTON LEASE FINANCE TRUST-GSA US GOVT L.. | . | 03/15/2016. | Redemption  100.0000. 64,493 64,493 64,493 64,493 0 0 0 0 64,493 0 0 0 509 |06/15/2030.... | 1....

38373M  2F 6| GNMA2008-80 10 1.072% 04/16/50..............cc.ovurennen | . | 03/16/2016. | Paydown 0 0 1,040 986 (986) 0 (986) 0 0 0 0 0 27 | 04/16/2050.... [ 1....
38373M  3S  7|GNMA2008-86 10 0.259% 10/16/48............ccccouvvurneeer | . | 03/16/2016. | Paydown 0 0 27,304 26,858 (26,858) 0 (26,858) 0 0 0 0 0 2,658 | 10/16/2048.... [ 1....
38373M 7D 6| GNMA2009-37 10 0.910% 05/16/49..............ccoovureerer | . | 03/16/2016. | Paydown 0 0 116 112 (112) 0 (112) 0 0 0 0 0 4 105/16/2049.... | 1....

38373V PY 0| GNMA 2002-64 ZH 6.000% 09/16/32.. . | 03/01/2016. | Paydown ..128,913 29,389 610 0 610 0 ..129,999 0 0 0 09/16/2032....

831641 EM 3| SMALL BUSINESS ADMIN 2008-10B 5.944% O......... . | 02/10/2016. | Redemption  100.0000 5,118 5,118 5,118 5,118 0 0 0 0 5,118 0 0 0 77 |08/10/2018.... [ 1.....
0599999. Total Bonds - U.S Government. 293,597 293,597 325,758 325,039 (31,444) 0 (31,444) 0 293,597 0 0 0 [ . 4,947 XXX XXX
Bonds - U.S. States, Territories and F

130333 CA 3| CALIFORNIA HOUSING 2013 SERIES A 2.900.......... . | 03/01/2016. | Redemption  100.0000 60,706 60,706 60,706 60,706 0 0 0 0 60,706 0 0 0 301 |02/01/2042.... | 1FE........

246395 YC 5| DELAWARE ST HSG AUTHREV 2013-1 2.750%....... | . | 03/01/2016. | Redemption  100.0000 40,000 40,000 40,000 40,000 0 0 0 0 40,000 0 0 0 [ 160 | 12/01/2041.... [ 1FE........

25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-AA.. . | 03/15/2016. | Redemption  100.0000 8,363 8,363 8,363 8,363 0 0 0 0 8,363 0 0 0 54 |06/15/2045....

45201Y  YJ 0] ILLINOIS ST HSG DEV AUTH REV 2012A 286............ | . | 03/01/2016. | Redemption  100.0000 LABBATE | 144475 | oo 144175 | oo 144,175 0 0 0 (I [ 144,175 0 0 0 596 |12/01/2042.... | 1FE........

49130T PS 9| KENTUCKY ST HSG CORP HSG REV 2013 SERIES... | . | 03/01/2016. | Redemption ~ 100.0000. 80,000 80,000 80,000 80,000 0 0 0 0 80,000 0 0 0 ...438 | 11/01/2041.... | 1FE........

54627R  AH 3| LOUISIANA LOC GOVT ENVRNMNTL 2014-EGSLA... | . | 02/01/2016. | Paydown 2 A03479 | 103,479 | oo 103,453 | .ooovevevene 103,473 7 0 7 (I [ 103,479 0 0 0 ...1,480 | 08/01/2028.... | 1FE........
57419P  MC 0| MARYLAND ST CMNTY DEV ADMIN 2007 SERIES..... . 1 03/01/2016. | Redemption ~ 100.0000. 200,000 200,000 201,000 200,242 (33) 0 (33) 0 200,209 0 (209) (209) 6,500 | 03/01/2043.... | 1FE........
57563R  JN 0| MASSACHUSETTS EDL ING AUTH ED LN REV SER.. |. | 01/01/2016. | Redemption  100.0000 225,000 225,000 225,563 225,348 0 0 0 0 225,348 0 (348) (348) ...8,188 | 07/01/2026.... | 1FE........
57563R  KE 8| MASSACHUSETTS EDL ING AUTH ED LN REV SER.. |. | 01/01/2016. | Redemption  100.0000 75,000 75,000 75,000 75,000 0 0 0 0 75,000 0 0 0 ...1,800 [07/01/2027.... | 1FE........
57586P R4 0| MASSACHUSETTS ST HSG FIN AGY SERIES 157..... .| 03/01/2016. | Redemption  100.0000 ..100,000 | coovvvvviee 100,000 | covvveverene 100,000 | wooovvvevene 100,000 0 0 0 (I [ 100,000 0 0 0 ...1,088 | 12/01/2027.... [ 1FE........
60416Q EP 5| MINNESOTA ST HSG FIN AGY 2011 SERIES E.......... |. [01/01/2016. | Redemption ~ 100.0000. 30,000 30,000 30,000 30,000 0 0 0 0 30,000 0 0 0 668 |07/01/2031.... | 1FE........
60636Y HL 8| MISSOURI ST HSG 2012 SERIES 1 3.723%............. | . | 02/01/2016. | Redemption ~ 100.0000 5,000 5,000 5,000 5,000 0 0 0 0 5,000 0 0 0 ... 109 | 07/01/2028.... | 1FE........
60637B CN 8| MISSOURI HOUSING 2013 SERIES A 2.650%.......... . 103/01/2016. | Redemption ~ 100.0000. 65,000 65,000 65,000 65,000 0 0 0 0 65,000 0 0 0 287 | 11/01/2040.... | 1FE........
60637B  CP 3| MISSOURIHOUSING 2013 SERIES B 2.650%.......... .| 03/01/2016. | Redemption  100.0000 50,000 50,000 50,000 50,000 0 0 0 0 50,000 0 0 0 ..199 | 11/01/2041.... [ 1FE........
64469D WP 2 | NEW HAMPSHIRE HOUSING 3.855% 07/01/30......... . 1 03/01/2016. | Redemption ~ 100.0000. 50,000 0 0 0 0 50,000 0 0 0 ....1,285 | 07/01/2030.... | 1FE........

646080 MV 0 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 .| 01/04/2016. | Redemption  100.0000 39,153 1 0 1 0 .139,154 0 846 846 690 |12/01/2024....

647200 W8 3| NEW MEXICO ST MTGE FIN AUTH 2012B-3 3......... |. | 03/01/2016. | Redemption  100.0000. 10,000 10,000 10,000 10,000 0 0 0 0 10,000 0 0 0 .......178 [ 09/01/2032.... [ 1FE........

76221R  RB  1|RHODE ISLAND HSG & MTG FIN COR SERIES 63..... .| 01/01/2016. | R ion 100.0000. .100,000 | coovevverien 100,000 | covvveverere 105,978 | .ooovvvevene 104,038 0 0 0 (I [ 104,038 0 (4,038) (4,038) ...1,000 |10/01/2040.... | 1FE........

762315 MC 0 |RHODE ISLAND ST STUDENT LOAN 2012 A 4..........|. | 02/02/2016. | Redemption  100.0000 570,000 570,000 564,044 565,351 34 0 34 0 565,384 0 4,616 4,616 3,863 | 12/01/2025.... [ 1FE........

83712T DA 6| SOUTH CAROLINA ST HOUSING FIN 2013-1 2.........|. | 03/01/2016. | Redemption  100.0000. 70,000 70,000 70,000 70,000 0 0 0 0 70,000 0 0 0 283 [01/01/2041.... | 1FE........

88271H  FL 8| TEXAS ST AFFORDABLE HSG CORP 2013A 2.7...... |. | 03/01/2016. | Redemption ~ 100.0000 45,000 45,000 45,000 45,000 0 0 0 0 45,000 0 0 0 551 |09/01/2041.... | 1FE........




1’6030

Statement as of March 31, 2016 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
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
92812U Q4 3| VIRGINIAHOUSING DEV AUTH 2014-A A 3.5.......... |. | 03/01/2016. | Paydown e 133,017 | s 133,017 | oo 133,017 | v 133,017 0 0 0 0 | oo 133,017 0 0 0 842 |10/25/2037.... | 1FE........
1799999. Total Bonds - U.S. States, Territories and Possession 2,304,740 2,304,740 2,305,169 2,303,866 9 0 9 0 2,303,873 0 867 867 | .oovene 28,560 XXX XXX
Bonds - U.S. Special R e and Special A
31340Y 4Z  9|FHLMCREMIC93H 8.500% 11/15/20.............cccc.0...... | . | 03/01/2016. | Paydown 1,846 1,846 1,931 1,844 2 0 2 0 1,846 0 0 0 27 | 11115/2020.... | 1....
31358 HV 2| FNMA REMIC G92-35EB 7.500% 07/25/22 . | 03/01/2016. | Paydown 2,054 2,054 2,058 2,047 7 0 7 0 2,054 0 0 0 26 |07/25/2022....
31358Q EU 5| FNMAREMIC 1992-162D 7.000% 09/25/22............... . | 03/01/2016. | Paydown 10,632 10,632 10,303 10,528 104 0 104 0 10,632 0 0 0 ....144 | 09/25/2022.... | 1....
3136A6 P9 9|FNR2012-76 VG 4.000% 03/25/29...........ccomuuvveemneene | . | 03/01/2016. | Paydown 26,040 26,040 28,123 27,703 (1,663) 0 (1,663) 0 26,040 0 0 0 ...174 | 03/25/2029.... | 1.....
3136A8 DP 2| FANNIE MAE 2012-104 V 3.500% 02/25/38................ | . | 03/01/2016. | Paydown 50,785 50,785 55,006 53,454 (14) 0 (14) 0 53,439 0 (2,654) (2,654) 297 |02/25/2038.... | 1....
3136AE  TT 4| FANNIE MAE 2013-54 BA 3.000% 06/25/43............... . | 03/01/2016. | Paydown 83,675 83,675 86,577 86,001 (2,326) 0 (2,326) 0 83,675 0 0 0 382 |06/25/2043.... | 1....
3136AG  HV 7| FANNIE MAE 2013-94 CV 3.500% 07/25/33............... . | 03/01/2016. | Paydown 23,803 23,803 23,653 23,685 118 0 118 0 23,803 0 0 0 ....139 | 07/25/2033.... | 1....
3137AR WS 1|FHR4073HC 3.500% 03/15/35.. . | 03/01/2016. | Paydown 39,177 39,177 42,384 40,945 (1,768) 0 (1,768) 0 39,177 0 0 0 229 |03/15/2035....
3137B3 4W  5|FHR4215LV 3.500% 04/15/33............cccccoeeee0neeeeecccce. | . | 03/15/2016. | Paydown 28,730 28,730 28,609 28,627 103 0 103 0 28,730 0 0 0 .168 | 04/15/2033.... | 1....
3138L4  J3 8| FANNIE MAE AM3881 3.830% 08/01/25..........ccoeeuuueee . [01/01/2016. | Paydown (213) (213) (210) (213) 0 0 0 0 (213) 0 0 0 0 [08/01/2025.... | 1.....
31392D 2B 7|FNMA2002-59 ZB 6.000% 09/25/32..........ccccoccoeeceoeee | . | 03/01/2016. | Paydown L A49143 | 149,143 | oo 143,366 | ..oovovevene 146,780 2,363 0 2,363 (I [ 149,143 0 0 0 1,497 | 09/25/2032.... | 1.....
31392R WT 4 |FHLMC 2492Z 5.500% 08/15/32..........cccovvcrmmerverneenees | . | 03/01/2016. | Paydown 68,736 68,736 62,019 66,487 2,249 0 2,249 0 68,736 0 0 0 ..765 |08/15/2032.... | 1....
31393A 5P 8|FNMA2003-43 PE 5.500% 05/25/33...........cccommmmvmnenens . | 03/01/2016. | Paydown 2108612 | e 108,612 | covvvevere 106,660 | ..oooovoveve 107,799 813 0 813 (I [ 108,612 0 0 0 05/25/2033.... [ 1....
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33. . | 03/01/2016. | Paydown 209,702 209,702 208,064 208,973 729 0 729 0 209,702 0 0 0 03/15/2033....
31405W QT 5|FNMAPOOL 801566 5.000% 01/01/20........cccoerrvercveee .1 03/01/2016. | Paydown 2,598 2,598 2,614 2,597 1 0 1 0 2,598 0 0 0 22 {01/01/2020.... | 1....
36230T B2 7 |GN 758157 4.550% 05/15/38.........cccoomurvverrreriennnnenn | . | 03/01/2016. | Paydown 37,174 37,174 41,356 41,198 (4,024) 0 (4,024) 0 37,174 0 0 0 282 | 05/15/2038.... | 1....
841215 AA 4| SOUTHAVEN CMBD CYCLE GEN LLC 3.846% 08.... | . | 02/15/2016. | Redemption  100.0000. 76,248 76,248 76,248 76,248 0 0 0 0 76,248 0 0 0 ...1,466 | 08/15/2033.... | 1FE........
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 918,742 918,742 918,761 924,703 (3,306) 0 (3,306) 0 921,396 0 (2,654) (2,654) 8,397 XXX XXX
Bonds - Industrial and Miscell
00228# AA  0[AVCINGULARLLC CINGULAR WIRELESS LLC..........|. | 03/15/2016. | Redemption ~ 100.0000. 60,757 60,757 63,795 62,065 (28) 0 (28) 0 62,037 0 (1,279) (1,279) ...756 | 08/15/2021.... [ 1....
00442Q AG 3| ACE SECURITIES CORP 2003-MH1 B1 6.500%........ |. | 01/01/2016. | Paydown 17,788 17,788 18,788 17,788 0 0 0 0 17,788 0 0 0 96 |08/15/2030.... | 2AM...
008414 AA 2| AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1.... |. [ 03/25/2016. | Paydown 42,434 42,434 40,591 41,130 1,304 0 1,304 0 42,434 0 0 0 220 | 07/25/2043.... | 1FM.....
02660T BU 6| AMERICAN HOME MORTGAGE INV TR 2004-3 6A5... | . | 03/01/2016. | Paydown 19,626 19,626 16,266 16,266 3,360 0 3,360 0 19,626 0 0 0 ...184 | 10/25/2034.... | 1FM.....
026650 AA 3| AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78........ |. | 03/01/2016. | Paydown 14,306 14,306 14,305 14,302 4 0 4 0 14,306 0 0 0 90 |10/17/2036.... [ 1FE........
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1A 3.46........ |. | 03/01/2016. | Paydown 13,462 13,462 13,461 13,460 2 0 2 0 13,462 0 0 0 78 |04/17/2045.... | 1FE........
04542B  MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4.......... . 103/01/2016. | Paydown 64,505 64,505 63,659 64,026 4 0 4 0 64,030 0 475 475 622 | 06/25/2035.... | 1FM.....
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14.. | . | 03/31/2016. | Redemption  100.0000. 6,000 6,000 6,000 6,000 0 0 0 0 6,000 0 0 0 06/30/2035....
05606T AA  1|BXG RECEIVABLES NOTE TRUST 2010-AA 5.......... E| 03/02/2016. | Paydown 63,639 63,639 63,591 63,523 117 0 117 0 63,639 0 0 0 529 |03/02/2026.... | 1FE........
05606U AA  8|BXG RECEIVABLES NOTE TRUST 2012-AA 2. . | 03/02/2016. | Paydown 31,316 31,316 31,316 31,316 0 0 0 0 31,316 0 0 0 ...144 112/02/2027.... | 1FE........
05955Q AE 6| BANC OF AMERICA FUNDING CORP 2009-R17 3A.... | . | 03/01/2016. | Paydown 25,275 25275 25,401 25,203 "l 0 il 0 25,275 0 0 0 235 |02/26/2020.... | 1FM.....
05955R  AA 2 [BANC OF AMERICA LARGE LOAN 2009-FDGA.......... . | 03/01/2016. | Paydown 5,695 5,695 6,012 5,970 (1) 0 (1) 0 5,969 0 (274) (274) 49 |01/25/2042.... | 1FM.....
073568 AA 5| BEACON CONTAINER FINANCE LLC 3.720% 09...... . | 03/20/2016. | Paydown 48,559 48,559 48,046 0 512 0 512 0 48,559 0 0 0 222 |09/20/2027.... | 1FE........
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073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 A4 2........... |. | 03/01/2016. | Paydown 13,322 13,322 12,856 13,181 0 141 0 141 0 13,322 0 0 0 59 [10/25/2025.... | 1FM........
111320 AH 0| BROADCOM CORP-CLA 3.500% 08/01/24................ . | 02/01/2016. | Redemption ~ 101.0000 verern3,030,000 | ...........3,000,000 2,992,300 2,993,239 0 57 0 57 0 2,993,296 0 36,704 36,704 | ......... 52,792 | 08/01/2024.... | 1FE........
1248P8 AD 1| CREDIT-BASED ASSET SER & SECUR 2006-MH1...... . 1 01/01/2016. | Paydown 58,080 58,080 61,275 58,080 0 0 0 0 0 58,080 0 0 0 268 |10/25/2036.... | 1FE........
1248P8 AH 2| CREDIT-BASED ASSET SER & SECUR 2006-MH1...... . | 03/01/2016. | Paydown coevenn 115,948 | 115948 | .o 117,108 | ..o 116,443 0 (495) 0 (495) (V) IR, 115,948 0 0 0 [ .1,232 [ 10/25/2036.... | 1FE........
12502Y AP 8| CCRINC MT100 PYMT RIGHTS MAST 2012-CA C. . | 03/10/2016. | Paydown 71,447 71,447 71,447 71,447 0 0 0 0 0 71,447 0 0 0 566 |07/11/2022....
125634 AN 5| CLIFUNDING LLC 2014-1 A 3.290% 06/181............... . | 03/18/2016. | Paydown 75,694 75,694 75,663 75,667 0 1 0 1 0 75,668 0 26 26 398 |06/18/2029.... | 1FE........
126185 AA 5| CPSAUTO TRUST 2012-AA 2.780% 06/17/1............ . | 03/15/2016. | Paydown 34,567 34,567 34,563 34,567 0 1 0 1 0 34,567 0 0 0 | .. 160 | 06/17/2019.... | 1FE........
126185 AB 3| CPS AUTO TRUST 2012-AB 5.010% 06/17/1............ . | 03/15/2016. | Paydown 91,918 91,918 91,908 91,917 0 1 0 1 0 91,918 0 0 0 [ oo 794 1 06/17/2019.... | 1FE........
12642M AQ 3| CREDIT SUISSE MORT CAPITAL CER 2009-12R........ | . | 03/01/2016. | Paydown. 92,468 92,468 93,509 92,468 0 0 0 0 0 92,468 0 0 0 827 |05/27/2037.... | 1FM........
12646W  AH 7| CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A..... . 103/01/2016. | Paydown 52,551 52,551 53,130 0 (579) 0 (579) 0 52,551 0 0 0 236 | 04/25/2043.... | 1FM........
126673 ZS 4| COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4.. | . | 03/01/2016. | Paydown ...146,228 ...146,228 45,476 0 30 0 30 0 ..145,506 0 722 722 08/25/2035....
12667F R5 6| COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2... | . | 03/01/2016. | Paydown cerrneneeen 113,028 | 118,599 | oo 98,454 | ... 101,428 0 107 0 107 LV [P 101,535 | o0 | e 11,493 | 11,493 | il 1,075 | 02/25/2035.... | 1FM........
12667F  VF 9| COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C... | . | 03/01/2016. | Paydown v 173,635 | 173,635 | oo 155,512 | wovvvevevee 165,042 0 8,593 0 8,593 (I [ 173,635 0 0 0 ....1,990 |10/25/2034.... [ 1FM.......
12668A MN 2| COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A.. | . | 03/25/2016. | Paydown v 108,258 | 113,157 92,144 97,134 0 31 0 31 0 97,165 0 8,093 8,093 | .......1,030 |11/25/2035.... [ 1FM.......
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17 55...... |. | 03/25/2016. | Paydown 15,771 17,514 15,268 15,560 0 1 0 1 0 15,561 0 210 210 | ............183 | 10/25/2035.... | 1FM........
12669F C7 6| COUNTRYWIDE HOME LOANS 2004-10 A7 5.00...... .| 03/01/2016. | Paydown 11,333 11,333 10,993 11,289 0 44 0 44 0 11,333 0 0 0 97 |07/25/2034.... [ 1FM........
12669G  C8 2| COUNTRYWIDE HOME LOANS 2005-13 A8 5.50...... . 1 03/01/2016. | Paydown 44,677 44,605 40,661 40,661 0 69 0 69 0 40,730 0 3,948 3,948 | ..........461 | 06/25/2035.... | 1FM........
152314 MV 9| CENTEX HOME EQUITY LOAN TRUST 2005-B AF5.... | . | 03/01/2016. | Paydown 57,429 57,429 57,429 57,366 0 63 0 63 0 57,429 0 0 0 507 |03/25/2035.... [ 1FM........
16165T AJ 2| CHASEFLEX TRUST 2005-1 2A4 5.500% 02/2........... . 1 03/01/2016. | Paydown 30,213 30,213 25,379 26,685 0 7 0 7 0 26,692 0 3,521 3,521 229 | 02/25/2035.... | 1FM........
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5....... | . | 03/01/2016. | Paydown 84,416 84,416 80,595 80,595 0 0 0 0 0 80,595 0 3,820 3820 | ......1,105 |09/25/2035.... [ 1FM.......
172973  5F 2| CITICORP MORTGAGE SECURITIES 2006-1 2A1....... | . | 03/01/2016. | Paydown 4,710 4,710 4,619 4,679 0 0 0 0 0 4,679 0 31 31 40 |02/25/2021.... | 1FM........
173090N  AD 3| CITICORP RESIDENTIAL MORT SEC 2006-1 Ad......... . | 03/01/2016. | Paydown 89,019 89,019 80,562 87,353 0 48 0 48 0 87,401 0 1,618 1618 | ............778 | 07/25/2036.... | 1FM........
17312D  AC 2| CITICORP MORTGAGE SECURITIES 2007-8 1A3....... | . | 03/01/2016. | Paydown 46,251 46,251 46,020 46,048 0 0 0 0 0 46,048 0 202 202 | ............484 [09/25/2037.... | 1FM........
17321L  AA 7| CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A...... | . | 03/01/2016. | Paydown 62,525 62,525 61,250 61,592 0 933 0 933 0 62,525 0 0 0 393 |10/25/2043....
17322N  AA 2| CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1... | . | 03/01/2016. | Paydown cervereren 109,885 | i 109,885 | ..covveeeae 110,331 | o 110,091 0 (206) 0 (206) (VI [P 109,885 0 0 0 639 | 06/25/2044.... | 1FM........
173237 AC 4| CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A.. | . | 03/25/2016. | Paydown cerrneneen 162,228 | 162,228 | ..ocoovvvnnee 165,869 | .....ccccc... 165,821 0 (45) 0 (45) (VI [P 165,776 0 (3,548) (3,548) | ..........1,054 | 01/25/2053.... | 1FM........
20846Q HE 1| CONSECO FINANCE SEC 2001-2 M1 MH .| 03/01/2016. | Paydown 7,816 7,816 7,816 7,816 0 0 0 0 0 7,816 0 0 0 0 |02/01/2033....
21075W  BF 1 |CONTIMTGE HOME EQUITY 1995-2A5 8.100.......... . 103/01/2016. | Paydown 26,204 26,204 25,082 26,204 0 0 0 0 0 26,204 0 0 0 | o497 | 08/15/2025.... [ 1FM.......
22540A  AJ 7 |ASSOCIATES MANUF HOUSING 1997-1B1 76........ |. | 03/15/2016. | Paydown v 11T,832 | 17,832 | oo 106,417 | oo 115,479 0 2,353 0 2,353 (I [ 117,832 0 0 0| ....1513 | 06/15/2028.... | 2FE......
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M..... | . | 03/15/2016. | Paydown corveennnn 126,254 | 126,254 | ooovvrrnnee 115,523 | oo 123,318 0 2,936 0 2936 (V) I, 126,254 0 0 0 [ ... 1,470 | 03/15/2028.... | 1FE........
22541N 52 8| CSFIRST BOSTON MTG SEC CORP 2003-10 2A1..... . | 03/01/2016. | Paydown 11,721 11,721 11,896 11,720 0 1 0 1 0 1,721 0 0 0 | o130 | 05/25/2018.... | 1FM........
22541Q VG 4| CSFIRST BOSTON MORTGAGE 2003-23 1A4.......... . 103/01/2016. | Paydown 0 387 0 387 0 58,173 0 0 0 617 |10/25/2033.... | 1FM........
225458  AY  4|CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A.. |. | 03/01/2016. | Paydown 0 2,512 0 2,512 0 ..146,957 0 0 0 02/25/2035....
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2254W0 KD 6| CS FIRST BOSTON MRTGE SEC 2004-7 6A1 5........ . | 03/01/2016. | Paydown 15,946 15,946 16,304 16,020 (3) 0 (3) 0 16,017 0 (71) (71) ..141 1 10/25/2019.... | 1FM........
226829 AA 7| CROCKET COGENERATION 144A 5.869% 03/30..... . | 03/30/2016. | Redemption  100.0000 12,251 12,251 12,251 12,251 0 0 0 0 12,251 0 0 0 ....180 | 03/30/2025.... | 2FE........
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL CERT 2009-3R 2....... . | 03/27/2016. | Paydown v 104,698 | 104,698 | ..o 101,622 | ..ccoovenenee 102,198 10 0 10 (VI [P 102,208 0 2,490 2,490 444 | 08/27/2037.... | 1FM.....
22970 AA 8| BGS BNSF Series 2015-1 CTLPT 4.070% O.............. . | 03/15/2016. | Redemption ~ 100.0000 20,765 20,765 20,765 20,765 0 0 0 0 20,765 0 0 0 ...141 | 05/15/2034.... | 1FE........
233046 AC 5| DB MASTER FINANCE LLC 2015-1A A2 3.26. . | 02/20/2016. | Paydown 12,500 12,500 12,405 0 95 0 95 0 12,500 0 0 0 02/20/2045.... | 2AM..
24736X  AA 6 |DELTA AIRLINES 2015-1 AA2015-1 AA 3................. . 101/30/2016. | Redemption  100.0000. 19,807 19,807 19,807 19,807 0 0 0 0 19,807 0 0 0 311 |07/30/2027.... | 1FE........
24736Y AA 4 |DELTAAIRLINES 2015-1 A2015-1 A 3.87......ccccoooeee | . | 01/30/2016. | Redemption  100.0000 19,796 19,796 19,796 19,796 0 0 0 0 19,796 0 0 0 332 |07/30/2027.... | 1FE........
25087* AB 9| DETROIT INTL BRIDGE COMPANY SERIESC 6....... . 103/02/2016. | Redemption ~ 100.0000. 380,096 380,096 380,096 380,096 0 0 0 0 380,096 0 0 (1] 17,616 | 09/02/2017.... | 2FE........
25400L AC  0|DIGITAL DELTA HOLDINGS 144A 4.750% 10!........... | . | 03/08/2016. | Tax Free Exchange. cireeena1,000,000 | s 1,000,000 | ........... 1,000,000 | ...........1,000,000 0 0 0 0f......1,000,000 0 0 0 0 | 10/01/2025.... | 2FE........
25755T AE 0| DOMINOS PIZZA MASTER ISSUER 2015-1A A2Il....... . | 01/25/2016. | Paydown 12,500 12,500 12,500 12,500 0 0 0 0 12,500 0 0 0 146 | 10/25/2045.... | 2AM..
299770 AB 2| EVERBANK MTGE LOAN TRUST 2013-1 A2 2.5. . | 03/01/2016. | Paydown 42,667 42,667 42,921 42,787 (119) 0 (119) 0 42,667 0 0 0 03/25/2043....
29977K  AA  1|EVERBANK MTGE LOAN TRUST 2013-2A 3.00........ . | 03/01/2016. | Paydown 47,921 47,921 47412 47,464 458 0 458 0 47,921 0 0 0 06/25/2043.... | 1FM.....
30256Y AA  1|FPL ENERGY MARCUS HOOK LP 144A 7.590%....... . 101/10/2016. | Redemption ~ 100.0000. 22,002 22,002 22,002 22,002 0 0 0 0 22,002 0 0 0 835 |07/10/2018.... | 1FE........
31331F AL 5|FEDEXPRESS CORP A2 8.060% 01/05/16.............. .| 01/05/2016. | Redemption  100.0000 348,963 348,963 348,963 348,963 0 0 0 0 348,963 0 0 0| s 14,063 | 01/05/2016.... | 1FE........
32055R AN 7 |FIRST INDUSTRIAL LP REITS 5.750% 01/15............. . | 01/15/2016. | Maturity. 2,500,000 2,500,000 | ............ 2,491,325 | ..........2,499,957 43 0 43 0 2,500,000 0 0 (] 71,875 |01/15/2016.... | 2FE........
33767C AD 9| FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50........ | . | 03/01/2016. | Paydown 63,905 63,905 65,143 65,030 (8) 0 (8) 0 65,021 0 (1,116) (1,116) ...412 | 03/25/2045.... | 1FM.....
33843B  AC  1|FLAGSHIP CREDIT AUTO TRUST 2012-1B 3. . | 01/15/2016. | Paydown 9,674 9,674 9,674 9,674 0 0 0 0 9,674 0 0 0 27 [10/16/2017....
36157R D9 3| GE CAPITAL MTG 1999-HEM 6.705% 04/25I............ . | 03/01/2016. | Paydown 25,255 25,255 21,497 22,620 5 0 5 0 22,626 0 2,630 2,630 22 | 04/25/2029.... [ 4FM..
36185N 5V 8| GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A. | . | 03/01/2016. | Paydown 63,690 63,690 62,275 63,134 556 0 556 0 63,690 0 0 0 561 |02/25/2035.... | 1FM.....
362338 AQ 8| GTE SOUTHWEST INC 1ST MORTGAGE 8.500%.... |. | 03/17/2016. | Millennium 84,113 75,000 94,388 90,030 (123) 0 (123) 0 89,907 0 (5,794) (5,794) 2,249 | 11/15/2031.... | 1FE........
40432B  AA 7| HSIASSET LOAN OBLIGATION 2007-2 1A1 5........... . | 03/01/2016. | Paydown 7,649 14,334 13,044 14,131 10 0 10 0 14,141 0 (6,492) (6,492) | .............163 | 09/25/2037.... | 3FM...
42770Q  AA  0|HERO FUNDING TRUST 2014-2A A 3.990% 09......... . 103/20/2016. | Paydown L7943 | 117,943 | oo 117,862 | oo 117,860 83 0 83 (VI [P 117,943 0 0 0 2,353 | 09/21/2040.... | 1FE........
427717 AA 3| HERO FUNDING TRUST 2015-3A A 4.280% 09......... .| 03/20/2016. | Paydown 92,696 92,696 92,689 92,689 0 0 0 0 92,689 0 6 6 ....430 | 09/20/2041.... [ 1FE........
45254T PM 0| IMPAC SECURED ASSETS CMN OWNER 2004-2 A6.. | . | 03/01/2016. | Paydown 51,932 51,932 51,056 51,239 1 0 1 0 51,240 0 692 692 344 108/25/2034.... | 1FM.....
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7........... | . | 03/01/2016. | Paydown 47,103 47,103 46,470 46,725 377 0 377 0 47,103 0 0 0 ...431 | 06/25/2033.... | 1FM.....
46616M  AA 8 | HENDERSON RECEIVABLES LLC 2010-3AA 3......... . 103/15/2016. | Paydown 39,988 39,988 39,738 39,817 17 0 171 0 39,988 0 0 0 246 |12/15/2048.... [ 1FE........
46639G AL 0| JP MORGAN MTGE TRUST 2013-1 1A2 3.000% . | 03/01/2016. | Paydown 47,904 47,904 48,999 48,491 (3) 0 (3) 0 48,488 0 (584) (584) 220 |03/01/2043....
46640B AC  8|JP MORGAN MORTGAGE TRUST 2013-2A2 35...... |. | 03/01/2016. | Paydown ..165436 | .............. 155,436 | ..oovveevee 157,404 | ... 156,706 (1,269) 0 (1,269) (V) I, 155,436 0 0 0 884 | 05/25/2043.... | 1FM.....
46641C  AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1A1 3.......|. | 03/01/2016. | Paydown 129,829 | oo 129,829 | oo 133,095 | wovovevevene 131,719 (37) 0 (37) (I [ 131,682 0 (1,853) (1,853) LT77 | 01/25/2044.... | 1FM.....
46641C  AK  7|JP MORGAN MORTGAGE TRUST 2014-1A11 3.9..... |. | 03/01/2016. | Paydown 310,633 310,633 310,633 310,633 0 0 0 0 310,633 0 0 0 11,681 | 01/25/2044.... | 1FM.....
472319 AB 8| JEFFERIES GROUP INC SENIOR NOTES 5.500....... . | 03/15/2016. | Maturity. ....700,000 700,000 684,551 699,606 394 0 394 0 700,000 0 0 (I I 19,250 | 03/15/2016.... | 2FE........
47715 AA 5| JETBLUE AIRWAYS 2013-1 CLASSAEETC 4........... |. [ 03/05/2016. | Redemption ~ 100.0000 .. 131,468 | .. 131,468 | .............. 131,468 | .............. 131,468 0 0 0 (VI [P 131,468 0 0 0 2,905 | 03/05/2023.... | 1FE........
478366 AR 8| JOHNSON CONTROLS INC 5.500% 01/15/16... .| 01/15/2016. | Maturity 3,900,000 3,900,000 3,902,574 3,900,012 (12) 0 (12) 0 3,900,000 0 0 0| ....107,250 |01/15/2016....
485260 BH  5|KANSAS GAS & ELEC 5.647% 03/29/21................... | . | 02/16/2016. | Call ~ 99.0686 50,168 50,640 50,640 50,640 0 0 0 0 50,640 0 (472) 472)] .........1,078 | 03/29/2021.... [ 1FE........
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49327X  AB 6| KEYBANKNA 5.450% 03/03/16............cccocvcrurcrcrcncncns | . | 03/03/2016. | Maturity 2,090,000 2,090,000 | .......... 1,967,045 2,086,739 0 3,261 0 3,261 0 2,090,000 0 0 (U I 53,156 | 03/03/2016.... | 2FE.......
49725V AB 8| KIOWA POWER PARTNERS LLC 144A SNR SECURE |. | 03/30/2016. | Redemption ~ 100.0000 76,184 76,184 76,628 76,299 0 (11) 0 (11) 0 76,289 0 (105) 03/30/2021....
52465# AD  7|LEGG MASON CAPITAL CORP HUNTINGTON NATL.. | . | 03/05/2016. | Redemption  100.0000. 58,704 58,704 58,704 58,704 0 0 0 0 0 58,704 0 0 0 .710 [12/05/2020.... | 1....
52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/.......... . 103/01/2016. | Paydown 96,834 | coovrrenes 101,953 93,896 93,896 0 0 0 0 0 93,896 0 2,938 2,938 874 | 11/25/2035.... | 1FM.....
52520M  AG 8 |LEHMAN MTG TRUST 2005-1 2A4 5.500% 09/.. . | 03/01/2016. | Paydown 76,271 0 0 0 0 0 0 7,392 7,392 09/25/2035....
53688T AA 2| LITIGATION FEE RESIDUAL FUND 2015-1A...............| . | 01/29/2016. | Redemption  100.0000. 47,471 47,471 47471 47471 0 0 0 0 0 0 0 0 937 | 04/29/2022.... | 1FE........
540424 AN 8 |LOEWS CORP SENIOR NOTES 5.250% 03/15/1....... . | 03/15/2016. | Maturity. 75,000 75,000 71,672 74,920 0 80 0 80 0 75,000 0 0 0| ..,969 |03/15/2016.... | 1FE........
55265K  2X 6| MASTRASSET SEC TRUST 2003-11 10A1 5............ . | 03/01/2016. | Paydown 8,704 8,704 8,737 8,687 0 0 0 0 0 8,687 0 18 18 73 [ 12/25/2018.... | 1FM.....
55265K VE 6| MASTR ASSET SEC TRUST 2003-4 3A1 4.750.......... . | 03/01/2016. | Paydown 2,409 2,409 2,376 2,397 0 0 0 0 0 2,397 0 12 12 19 | 05/25/2018.... | 1FM.....
553130 AD 1 |MMAF EQUIPMENT FINANCE LLC 2009-AA A4.......... . 101/15/2016. | Paydown 43,327 43,327 43,319 43,327 0 0 0 0 0 43,327 0 0 0 ...127 | 01/15/2030.... | 1FE........
57165A AA 6| MARRIOTT VACATION CLUB OWNR TR 2012-1AA... |. | 03/20/2016. | Paydown 47,579 47,579 47,573 47,576 0 3 0 3 0 47,579 0 0 0 05/20/2030....
57165A AB 4| MARRIOTT VACATION CLUB OWNR TR 2012-1A B... . | 03/20/2016. | Paydown 47,579 47,579 47,576 47,578 0 2 0 2 0 47,579 0 0 0 275 | 05/20/2030....
57643M  JK 1| MASTR ASSET SEC TRUST 2004-11 5A3 5.75.......... | . | 03/01/2016. | Paydown 39,303 39,303 31,836 36,444 0 1 0 1 0 36,455 0 2,848 2,848 518 | 12/25/2034.... | 1FM.....
59549N  AD 5| MID-STATE TRUST 6 A4 7.790% 07/01/35..........cccccne .| 01/01/2016. | Paydown 20,354 20,354 19,336 19,892 0 462 0 462 0 20,354 0 0 0 396 |07/01/2035.... | 1AM...
59549W  AA  1|MID STATE TRUST SERIES 11 A1 4.864% 07........... | . | 03/15/2016. | Paydown 22,086 22,086 20,927 21,434 0 653 0 653 0 22,086 0 0 0 ...178 | 07/15/2038.... | 1AM..
59560U AA 9| MID-STATE TRUST 2004-1 A 6.005% 08/151............. .| 03/01/2016. | Paydown 27,093 27,093 27,724 27,546 0 (453) 0 (453) 0 27,093 0 0 0 285 | 08/15/2037.... | 1FE........
59560W AC  1|MID-STATE TRUST 2010-1 M 5.250% 12/15............. . 1 03/01/2016. | Paydown 35,628 35,628 35,578 35,572 0 56 0 56 0 35,628 0 0 0 306 |12/15/2045.... | 1FM.....
608190 AH 7 |MOHAWK INDUSTRIESINC 6.125% 01/15/16........... .| 01/15/2016. | Maturity crreene3,111,000 | 3,111,000 | .......... 3,117,969 | ..........3,110,750 0 250 0 250 0f....3111,000 0 0 0 95,274 | 01/15/2016.... | 2FE.......
65339K 88 6| NEXTERAENERGY CAPITAL 5.000% 01/15/73........ |. | 03/01/2016. | Wells Fargo 999,978 | ..........1,000,000 | ...........1,000,000 | ...........1,000,000 0 0 0 0 0f......1,000,000 0 (22) (22) [ oo 12,500 | 01/15/2073.... | 2FE........
67400A AC 6| OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1....... . | 03/25/2016. | Paydown 240,136 240,136 240,624 240,611 0 (474) 0 (474) 0 240,136 0 0 0 1,504 | 10/25/2045.... | 1FM.....
68389X BC 8| ORACLE CORP 2.950% 05/15/25..........cccoomeremrrrnanes . 102/10/2016. | Morgan Stanley & Co v 1,993,640 | ...........2,000,000 | ..........1,990,860 | ...........1,991,391 0 101 0 101 0| .....1,991,492 0 2,148 2,148 | ... 14,914 | 05/15/2025.... | 1FE........
685049 AA 6| ORANGE LAKE TIMESHARE TRUST 2012-AAA......... | . | 03/10/2016. | Paydown 49,590 49,590 49,587 49,589 0 1 0 1 0 49,590 0 0 0 279 |03/10/2027.... | 1FE........
685049 AB 4| ORANGE LAKE TIMESHARE TRUST 2012-AAB......... | . | 03/10/2016. | Paydown 37,192 37,192 37,185 37,189 0 3 0 3 0 37,192 0 0 0 296 |03/10/2027.... | 2AM..
68619A BK 2| ORIGIN MANUFACTURED HOUSING 2005-5 A Ad...... . | 03/01/2016. | Paydown 43,308 43,308 44,336 43,944 0 (636) 0 (636) 0 43,308 0 0 0 386 | 06/15/2036....
73316P CE 8| POPULAR ABS MORTGAGE PASS-THRO 2005-2 AF. | . | 03/25/2016. | Paydown 27,055 27,055 27,055 27,055 0 0 0 0 0 27,055 0 0 0 ...199 | 04/25/2035.... | 1FM.....
73316P DP 2 |POPULAR ABS MORTGAGE PASS-THRO 2005-3 A.. |. | 03/25/2016. | Paydown v 883,836 | 453,836 | ............. 453,832 | oo 452,512 0 (28) 0 (28) (I [ 452,483 0 1,353 1,353 | .........3,720 | 07/25/2035.... | 1FM.....
74160M  BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10 5.00......... . | 03/01/2016. | Paydown 21,7117 21,7117 20,760 21,503 0 214 0 214 0 21,7117 0 0 0 ....141 1 10/25/2033.... | 1FM.....
743263 AL 9| PROGRESS ENERGY INC 5.625% 01/15/16.............. .| 01/15/2016. | Maturity coverenenn 8,000,000 | o 4,000,000 3,994,220 3,999,972 0 28 0 28 0 ......4,000,000 0 0 0| ....112,500 |01/15/2016.... | 2FE.......
74927D AL 0| RBSSP RESECURITIZATION TRUST 2010-4 6A1........ | . | 03/01/2016. | Paydown 47,758 47,758 45215 45,687 0 2,072 0 2,072 0 47,758 0 0 0 ...465 |02/26/2036.... | 1FM.....
74958D AH 1| RESIDENTIAL FUNDING MTG SEC | 2006-S10 2 . | 03/01/2016. | Paydown 16,354 16,354 15,546 16,078 0 276 0 276 0 16,354 0 0 0 .108 | 10/25/2021....
760985 7E 5| RESIDENTIAL FDG SEC CORP 2004-RS7 AlS............ . | 03/25/2016. | Paydown corrreennnn 107,121 s 123,830 | oo 107,522 | ..o 107,522 0 0 0 0 (VI [P 107,522 0 (401) (401)| .........1,212 | 07/25/2034.... | 1FM.....
760985 L6  6|RESIDENTIAL FDG SEC CORP 2003-RS11 Al6B........ . | 03/01/2016. | Paydown v 104,637 | 104,637 | oo 104,635 | ..ocoovevee 113,371 0 (105) 0 (105) (I [ 113,266 0 (8,629) (8,629) 951 |12/25/2033.... | 1FM.
76110H RW 1 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS4........ | . | 03/01/2016. | Paydown crereennnn 162,319 | 162,319 | cocovvrre 165,623 | ..o 159,797 0 2,522 0 2522 (VI [P 162,319 0 0 0| ...1676 [03/25/2034.... [ 1FM.....
76110H TW 9| RESIDENTIAL ACCREDIT LOANS INC 2004-QS7........ | . | 03/01/2016. | Paydown 15,576 15,576 15,162 15,355 0 1 0 1 0 15,355 0 221 221 ...158 | 05/01/2034.... | 1FM....
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76112B  EN 6| RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3..... . | 03/01/2016. | Paydown 223,072 223,072 223,071 222,500 (1) 0 (1) 0 222,499 0 573 573 2,201 | 09/25/2034.... | 1FM........
78487Y  AA 1| SVOVOIMORTGAGE CORP 2010-AAA 3.650%...... . 103/01/2016. | Paydown 35,807 35,807 35,807 35,752 55 0 55 0 35,807 0 0 0 212 | 07/20/2027.... | 1FE........
784888 AA 0| SVO VOIMORTGAGE CORP 2012-AAA 2.000%...... . | 03/20/2016. | Paydown 27,061 27,061 27,058 27,059 2 0 2 0 27,061 0 0 0 87 |09/20/2029.... [ 1FE........
80281A AE 9| SANTANDER DRIVE AUTO REC TRUST 2012-1C...... |. | 01/15/2016. | Paydown 31,479 31,479 31,475 31,479 0 0 0 0 31,479 0 0 0 99 | 11/15/2017.... | 1FE........
80282V AE 2| SANTANDER DRIVE AUTO REC TR2012-2C 3 . | 03/15/2016. | Paydown ..199,124 ...199,104 99,124 0 0 0 0 .199,124 0 0 0 845 |02/15/2018....
805564 PA 3| SAXON ASSET SECURITIES TRUST 2003-3 AF5....... | . | 03/01/2016. | Paydown 82,746 82,746 82,746 0 0 0 0 82,746 0 0 0 832 |12/25/2033.... | 1FM.....
81721M 20 8| SENIOR HOUSING PROP TRUST 5.625% 08/01....... | . | 02/04/2016. | Incapital ceenena 1,008,481 | s 1,000,000 | .....cco... 1,000,000 | ...........1,000,000 0 0 0 0f......1,000,000 0 8,481 8,481 | ........7,031 | 08/01/2042.... | 2FE........
81744T AB 3| SEQUOIA MORTGAGE TRUST 2012-12A1 347....... . | 03/01/2016. | Paydown 15,475 15,475 15,474 15,446 0 0 0 0 15,446 0 29 29 88 |01/25/2042.... | 1FM.....
81745A AB 3| SEQUOIA MORTGAGE TRUST 2013-5A2 3.000....... |. | 03/01/2016. | Paydown 61,889 61,889 62,964 62,922 (1,034) 0 (1,034) 0 61,889 0 0 0 380 |05/25/2043.... | 1FM.....
81783R  AA  1|SETTLEMENT FEE FINANCE LLC 2013-1AA 3........ . | 01/25/2016. | Paydown 50,790 50,790 50,790 50,790 0 0 0 0 50,790 0 0 0 505 |01/25/2044.... | 1FE........
822804 AA 8| SHELLPOINT ASSET FUNDING TRUST 2013-1 Af..... . | 03/01/2016. | Paydown 71,222 71,222 69,661 70,104 1,118 0 1,118 0 71,222 0 0 0 07/25/2043....
82651IN  AA 7| SIERRA RECEIVABLES FUNDING CO 2010-3AA....... .| 01/20/2016. | Paydown 97,074 97,074 97,065 97,072 2 0 2 0 97,074 0 0 0 284 |11/20/2025.... | 1FE........
82651R AA 8| SIERRARECEIVABLES FUNDING CO 2011-1AA...... |. | 01/20/2016. | Paydown L A37,969 | 137,969 | .oooovvv 137,955 | oo 137,965 3 0 3 LV [P 137,969 0 0 0 385 |06/20/2018.... | 1FE........
82652A AA 4| SIERRA RECEIVABLES FUNDING CO 2012-1AA....... . | 03/20/2016. | Paydown 15,675 15,675 15,672 15,674 1 0 1 0 15,675 0 0 0 72 [11/20/2028.... | 1FE........
826671 AD  1|SIGNAL SEC CORP MFD HSG 1998-2 A 7.42........... |. | 03/01/2016. | Paydown 49,437 49,437 49,409 49,358 78 0 78 0 49,437 0 0 0 647 |04/15/2030.... | 1FE........
828380 AA 7 |SILVERLEAF FINANCE LLC 2012-DA 3.000%.......... . | 03/15/2016. | Paydown 71,712 71,712 71,517 71,612 100 0 100 0 71,712 0 0 0 359 |03/17/2025.... | 1FE........
828380 AB 5| SILVERLEAF FINANCE LLC 2012-DB 4.450%.. . | 03/15/2016. | Paydown 28,685 28,685 28,679 28,682 3 0 3 0 28,685 0 0 0 213 | 03/17/2025.... | 2AM..
84055* AA 6| SOUTH TEXAS ELECTRIC COOP SERIESA 54....... |. [01/01/2016. | Redemption  100.0000. LATBATA | 176471 | oo 176,471 | oo 176,471 0 0 0 (I [ 176,471 0 0 0 4,774 101/01/2028.... | 1....
844741 AS  7|SOUTHWEST AIR95A4 7.640% 01/01/18................. | . [ 01/01/2016. | Redemption  100.0000. . ABATE8 | .. 464,768 | .............. 464,768 | .....cooouuc. 464,768 0 0 0 (VI [P 464,768 0 0 (1] 17,754 | 01/01/2018.... | 1FE........
846502 AA 0| SPARC EM SPC LEGAL STLMNT HLDG 2015-1AA.... | . | 02/01/2016. | Paydown 73,364 73,364 73,364 73,364 0 0 0 0 73,364 0 0 0 ..734 |08/01/2031.... | 1FE........
86359A X7 3| STRUCTURED ASSET SECURITIES 2003-29 A2......... . 103/01/2016. | Paydown 86,399 86,399 78,056 85,005 1,394 0 1,394 0 86,399 0 0 0 804 |09/25/2033.... | 1FM.....
86359B  3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1......... . | 03/01/2016. | Paydown 16,378 16,378 15,518 16,064 314 0 314 0 16,378 0 0 0 .152 | 02/25/2020.... | 1FM.....
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS A5.... | . | 03/01/2016. | Paydown 409,943 | L 409,943 | oo 408,870 | ....cvvvvnne 408,716 (4) 0 4) (VI [P 408,712 0 1,231 1,231 ....3,166 | 09/25/2034.... [ 1FM.....
86359B  J8  5|STRUCTURED ASSET SECURITIES 2004-20 8A2....... . | 03/01/2016. | Paydown 35,392 35,392 34,363 35,155 237 0 237 0 35,392 0 0 0 309 |11/25/2034.... | 1FM.....
86359D GT 8| STRUCTURED ASSET SECURITIES 2005-10 5A9...... |. | 03/01/2016. | Paydown 9,701 9,701 9,495 9,604 97 0 97 0 9,701 0 0 0 52 | 12/25/2034.... | 2FM..
86359D  JT 5| STRUCTURED ASSET SECURITIES 2005-14 2Af1......|. | 03/01/2016. | Paydown 2136423 | 136,423 | coovvcveve 132,008 | ..oovovevene 134,715 1,708 0 1,708 (I [ 136,423 0 0 0 ...1,442 | 07/25/2035.... | 1FM.....
86365 AB 7 | STRUCTURED RECEIVABLES FINANCE 2010-B B..... | . | 03/15/2016. | Paydown 41,993 41,993 43,332 43,166 (1,173) 0 (1,173) 0 41,993 0 0 0 539 |08/15/2036.... | 1FE........
87407P  AE 0| TAL ADVANTAGE LLC 2013-2AA 3.550% 11............ . | 03/20/2016. | Paydown 62,500 62,500 62,473 62,475 25 0 25 0 62,500 0 0 0 370 | 11/20/2038.... | 1FE........
87407P  AJ 9| TAL ADVANTAGE LLC 2014-1AA 3.510% 02/........... . 103/20/2016. | Paydown 62,500 62,500 63,594 63,399 (899) 0 (899) 0 62,500 0 0 0 366 |02/22/2039.... | 1FE........
88031 AB 2| TENASKA GEORGIA PARTNERS SENIOR SECURED | . | 02/01/2016. | Redemption  100.0000 ...105,631 | ..o 105,631 | oo 110,906 | .....cccevee. 108,741 9) 0 9) (VI [T 108,732 0 (3,101) (3,101) 5,017 | 02/01/2030.... | 2FE........
88031Q AA 8| TENASKA VIRGINA PARTNERS 144A 6.119% O....... . | 03/30/2016. | R ion 100.0000. 69,291 69,291 69,291 69,291 0 0 0 0 69,291 0 0 0 1,060 | 03/30/2024.... | 2FE........
88031R  AA 6| TENASKA ALABAMA Il PARTNERS 144A SENIOR...... . 1 03/30/2016. | Redemption  100.0000. 165,356 | oo 155,356 | ...covveeuee 155,991 | coovvv 155,633 (15) 0 (15) (V) I, 155,618 0 (262) (262) 2,379 | 08/30/2023.... | 2FE........
88641U AE 3| TIDEWATER AUTO RECEIVABLE TRUS 2012-AA C... | . | 02/25/2016. | Paydown 955,050 955,050 954,824 955,007 43 0 43 0 955,050 0 0 0 10/15/2019....
89656C AA 1| TRINITY RAILLEASING LP 2010-1AA 5.19.............. | . | 03/16/2016. | Paydown 22,355 22,355 22,355 22,355 0 0 0 0 22,355 0 0 0 10/16/2040.... | 1FE........
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Statement as of March 31, 2016 of the OHIO 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
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
90932Q AA 4 |UNITED AIR2014-2 APTT 3.750% 09/03/2................ . | 03/03/2016. | R ion 100.0000. 203,677 203,677 204,005 203,955 0 2 0 2 0 203,957 0 (279) (279) 3,819 |09/03/2026.... | 1FE........
949456 AA 5| WELKRESORTS LLC 2013-AA 3.100% 03/15.......... . | 03/15/2016. | Paydown 96,910 96,910 96,897 96,910 0 0 0 0 0 96,910 0 0 0 ...493 |03/15/2029.... | 1FE........
94978#  JF 5| ZC AVIATION 2014 CLASS A-1 3.620% 09/2............. . | 03/20/2016. | Redemption  100.0000 55,295 55,295 55,295 55,295 0 0 0 0 0 55,295 0 0 0 334 109/20/2024.... | 2FE........
94978# JH 1| ZCAVIATION 2014 CLASS A-1 3.620% 09/1............. . 1 03/16/2016. | Redemption ~ 100.0000. 55,688 55,688 55,688 55,688 0 0 0 0 0 55,688 0 0 0 336 |09/16/2024.... | 2FE........
94980K AG 7| WELLS FARGO MBS 2004-4 A7 5.500% 05/25.. . | 03/01/2016. | Paydown 78,352 78,352 73,332 77,875 0 7 0 7 0 77,883 0 469 469 05/25/2034....
94982W  AZ 7 |WELLS FARGO MB TRST 2005-9 2A6 5.250%.......... | . | 03/25/2016. | Paydown 53,525 53,525 51,120 51,120 0 0 0 0 0 51,120 0 2,405 2,405 ...431 | 09/25/2035.... | 1FM.....
94982W BB 9| WELLS FARGO MB TRST 20059 2A8 5.500............ . | 03/25/2016. | Paydown 51,409 51,409 48,822 50,894 0 2 0 2 0 50,896 0 513 513 434 110/25/2035.... | 1FM.....
94984F AV 1|WELLS FARGO MBS 2006-11 A20 6.000% 09.......... . | 03/25/2016. | Paydown ceereeennnn 119,646 | s 138,473 | oo 121644 | .....cccc... 123,598 0 (15) 0 (15) (V) IO, 123,583 0 (3,937) (3,937) ...........1,283 | 09/25/2036.... | 1FM.....
961548 AQ 7 |WESTVACO CORP DEBENTURES 7.650% 03/15/.... | . | 03/15/2016. | Redemption  100.0000 4,000 4,000 4,489 4,265 0 (8) 0 (8) 0 4,257 0 (257) (257) | oo 153 | 03/15/2027.... | 2FE........
97652P  AA 9| WINWATER MORTGAGE LOAN TRUST 2014-1 A1..... | . | 03/01/2016. | Paydown 87,913 87,913 90,880 89,744 0 (55) 0 (55) 0 89,690 0 (1,776) (1,776) 609 |06/27/2044.... | 1FM.....
98310W  AB 4 | WYNDHAM WORLDWIDE 6.000% 12/01/16.. . | 03/25/2016. | Call ~ 103.5401 4,918,156 4,750,000 4,716,022 4,745,832 0 1,028 0 1,028 0 ,746,860 171,296 .171,296 190,250 | 12/01/2016....
984121 BP 7| XEROX CORPORATION 6.400% 03/15/16................. . | 03/15/2016. | Maturity. — X 2,000,000 2,020,000 2,000,579 0 (579) 0 (579) 0 2,000,000 0 0 0| e 64,000 |03/15/2016.... | 2FE.......
G0620B AB 4 [ATLAS 2014-1A 4.875% 12/15/39......ccocovrvuvvriirerirns . | 03/15/2016. | Redemption ~ 100.0000 46,800 46,800 46,800 46,800 0 0 0 0 0 46,800 0 0 0 380 |01/15/2031.... [ 1Z.....
009090 AA 9| AIR CANADA 2015-A1 PTT 3.600% 03/15/27............. A| 03/15/2016. | Redemption  100.0000. 15,632 15,632 15,632 15,632 0 0 0 0 0 15,632 0 0 0 281 |03/15/2027.... | 1FE........
009090 AB 7 |AIR CANADA 2015-A1 PTT 3.875% 03/15/23............. A| 03/15/2016. | Redemption  100.0000. 29,941 29,941 29,941 29,941 0 0 0 0 0 29,941 0 0 0 580 |03/15/2023.... | 2FE........
87425 AH 6| TALISMAN ENERGY INC 5.750% 05/15/35................ A| 03/31/2016. | Redemption  91.0000 v 1,592,500 | oo 1,750,000 | ....cocveee 1,838,200 | ...........1,830,289 0 (591) 0 (591) 0f.....1829,698 0 (237,198) (237,198) 38,014 | 05/15/2035.... | 2FE........
26971H AC  6|EAGLELTD 2014-1AB 5.290% 12/15/39... F|03/15/2016. | Paydown 31,250 31,250 31,445 31,429 0 (179) 0 (179) 0 31,250 0 0 0 276 |12/15/2039.... | 3AM..
379520 AD 5| SEACO CONTAINER 2014-1A A1 3.190% 07............ | F| 03/17/2016. | Paydown v 180,000 | o 150,000 | coovvvverenes 150,110 | wovvvvvevene 150,004 0 (2) 0 (2) (I [ 150,093 0 (93) (93) ...797 | 07117/2029.... | 1FE........
68210* AC 7| OMEGA LEASING LLC GUARANTOR ROLLS ROYCE |R| 01/12/2016. | Redemption ~ 100.0000. 7,974 7974 7974 7974 0 0 0 0 0 7974 0 0 0 .19 1 0712/2016.... | 1.....
71656L BA 8| PETROLEOS MEXICANOS 144A 4.250% 01/151....... F| 03/29/2016. | Tax Free Exchange. 994,854 | ..........1,000,000 994,230 994,737 0 116 0 116 0 994,854 0 0 0| e 21,250 |01/15/2025.... | 2FE........
88314R  AA 4| TEXTAINER MARINE CONTAINERS 2013-1A A........... | R| 03/20/2016. | Paydown 25,000 25,000 24,872 24,901 0 99 0 99 0 25,000 0 0 0 .162 | 09/20/2038.... | 1FE........
88314R  AC 0| TEXTAINER MARINE CONTAINERS 2014-1AA........... | F| 03/20/2016. | Paydown 62,500 62,500 62,479 62,481 0 19 0 19 0 62,500 0 0 0 341 |10/20/2039.... | 1FE........
G3157# AB 0| EUROPEAN METAL RECYCLING LMTD 4.600% 1.... | F| 03/18/2016. | Redemption  100.0000 636,364 636,364 636,364 636,364 0 0 0 0 0 636,364 0 0 0| e 28,399 | 12/17/2022.... | 2.....
G7572L  AB 5| RISE 2014-1 A ASSET BACKED SECURED TERM...... F|03/15/2016. | Redemption  100.0000. 44,109 44,109 45,047 44,843 0 (15) 0 (15) 0 44,828 0 (719) (719) 336 |02/15/2021.... | 1FE........
N3386# AP 4 |FUGRON.V.SERIESC 5.880% 08/17/23................... | F| 01/28/2016. | Redemption ~ 100.0000. v 102,488 | o 102,488 | coovvevere 102,488 | ..oovovevene 102,572 0 16 0 16 (I [ 102,589 0 (100) (100) 20,638 | 08/17/2023.... | 3.....
P7077@ AF 1] NASSAU AIRPORT DEVELOPMENT CO 7.000% 1... | F| 03/31/2016. | Redemption  100.0000 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 263 | 11/30/2033.... | 2FE........
3899999. Total Bonds - Industrial and Miscellaneou: ..47,313,549 .47,339,488 .47,063,145 7,219,711 0 33,144 0 33,144 0 47,313,307 0 246 246 | ....... 967,952 XXX XXX
8399997, TOtAl BONAS = PAM 4. .otk &bkttt nnisns | sienieae 50,830,628 | ......... 50,856,567 | ......... 50,612,833 | ........ 50,773,319 0 (1,597) 0 (1,597) 0] .....50,832,173 0 (1,541) (1,541) | ....1,009,856 XXX XXX
8399999, TOHAI BOMAS......oouoveeeeeeseesesssesesssssesese e s | cnsisseed 50,830,628 | ........ 50,856,567 | ......... 50,612,833 | ......... 50,773,319 0 (1,597) 0 (1,597) 0].....50832,173 0 (1,541) (1,541) | ....1,009,856 XXX XXX
Preferred Stocks - Industrial and Miscell
101121 40 8 |BOSTON PROPERTIES INC PFD 5.25%.........cccc0eeeccc .| 03/18/2016. | Incapital 20,000.000 510,489 0.00 500,000 500,000 0 0 0 0 0 500,000 0 ..10489 | ............10,489 | .......6,563 XXX P2LFE....
857477 88 9| STATE STREET CORP PFD. . 1 02/02/2016. | Wells Fargo Securities..........ccccooccuees | covvienaes 100,000.000 2,614,952 0.00 2,500,000 2,500,000 0 0 0 0 0 2,500,000 0 [ 114,952 | ... 114,952 0 XXX P2LFE....
8499999. Total Preferred Stocks - Industrial and Miscellaneou: 3,125,441 XXX 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0 125,441 .125,441 XXX XXX
8999997. Total Preferred Stocks - Part 4. coonn3,125,441 XXX ..........3,000,000 3,000,000 0 0 0 0 0] .......3,000,000 w0 | 125441 ] 125441 XXX XXX
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Statement as of March 31, 2016 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
F
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
8999999. Total Preferred Stocks coennnn3,125,441 XXX 3,000,000 3,000,000 0 0 0 0 3,000,000 0. 125441 | ... 125441 | ...........6,563 XXX XXX
Total Preferred and Common Stocks. connn3,125,441 XXX ..........3,000,000 3,000,000 0 0 0 0] .......3,000,000 0 ... 125441 | ... 125441 | ...........6,563 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: 53,956,069 XXX 53,612,833 | ......... 53,773,319 (1,597) 0 (1,597) 0 53,832,173 0f......123900 | ........123,900 | ...1,016,419 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.




Statement as of March 31, 2016 of the OHIO NAT'ONAL LlFE ASSURANCE CORPORAT|ON

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 March 31, 2016 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
NAIL
Designation /

Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Common Stocks - Money Market Mutual Funds
9AMMF1  0A 7 [MOUNT VERNON SECURITIES LENDING PRIME PORTFOLIO. ......otuuiieuiiiiiiseiisssssnisssrssnssesesssesssnssssssnssnsssens | U 59,824,045 | ..o 59,824,045 | ..o
7499999.  Total - Common Stocks - Money Market Mutual Funds. 59,824,045 59,824,045 XXX
7599999, TOAl = COMMON SHOCK. 1111 rttrestetsstissers ettt 8k 59,824,045 59,824,045 XXX
7699999. Total - Preferred and Common Stock................ccccevevevcvererccrerinanae 59,824,045 59,824,045 XXX
9999999.  Totals..... ..o 59,824,045 59,824,045 XXX

General Interrogatories:

1.
2.
3.

Total activity for the year: Fair Value $.....59,824,045  Book/Adjusted Carrying Value $.....59,824,045
Average balance for the year:  Fair Value $.....62,703,455  Book/Adjusted Carrying Value §$.....62,703,455

QE10




Statement as of March 31, 2016 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
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

Total activity for the year:  Fair Value §.......

Average balance for the year:  Fair Value $

NONE

QE11




Statement as of March 31, 2016 of the OHIO NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
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 voveennn0.000 0 0 (9,923,793) (7,141,707) (6,194,788)
0199999. Total Open Depositorie: XXX XXX 0 0 (9,923,793) (7,141,707) (6,194,788)
0399999. Total Cash on Deposit. XXX XXX 0 0 (9,923,793) (7,141,707) (6,194,788)
0599999. Total Cash XXX XXX 0 0 (9,923,793) (7,141,707) (6,194,788)

QE12
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Statement as of March 31, 2016 of the OH'O NATIONAL LlFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
2 3 4 5

1

6
Description

7
Amount of Interest Due & Accrued

8

Amount Received During Year

Code Date Acquired Rate of Interest Maturity Date

Book/Adjusted Carrying Value

NONE
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