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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS ottt esnsnns | ensienns 5,288,346,989 | ......oocoirerirrrrireninnn) (U (S 5,288,346,989 | ........... 5,041,824,627
2. Stocks:
2.1 Preferred SIOCKS. .......cvurrreecrieeiecresessiessi s esess st essssensnns | coiensseneenns 31,297,234 | ..o (U [P 31,297,234 | oo 33,797,234
2.2 COMMON SEOCKS. ....vvuverserereesnerisecsserseesisessssest st sesst st stsssssssnssees | sevesesssnens 379,470,846 | ..ooovvvrvrercrirrirrcinne 0 [ e 379,470,846 | .............. 386,864,460
3. Mortgage loans on real estate:
31 FIESEIENS oottt | reeniniias 761,101,629 | .coooovvecererireerincninne (U [ 761,101,629 | ..o 790,214,683
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 ($....220,285,651), cash equivalents ($.......... 0)
and short-term investments ($.....96,410,594)...........couvvvumnermrremnererenesssssssssessssssssns | seeeeses 316,696,245 | .....oovvrevrecrrrincinne (U [ 316,696,245 | .............. 439,327,897
6. Contract loans (including §.......... 0 Premium NOLES)......ccvecvieireeierseieiesetese e ssssniens | sreviesissenns 433,928,007 [...covereireiererirereinad (0] I 433,928,007 | ...ccooevneee 398,238,271
T DBIVALIVES. ..ottt s bbb s s snaebesnnenns | eresesiserinns 54,002,056 | ..cooovrrrerererieierereians (0] [P 54,002,056 | .....ccoo...... 30,720,147
8. Other iNVESIEA @SSELS..........vurrrircriiirireierrieeeises sttt sess st esssssssinnes | cveseesessssenns 81,303,562 | .....ovcvuvnnen 6,303,562 | ...oovvvrrnnen 75,000,000 | ...ccorvvverne. 75,000,000
9. ReCeivables for SECUMLIES.........cccvevrrieereieree e sssesesssssssssssssssssessnnes | eeeriesssseennneneeneDS, 110 | o0 | e 33,110 | 1,221,256
10.  Securities lending reinvested collateral @SSetS............ocuerverereiereeieiesesseeesssese s | covereesinnnns 153,998,434 | ...covevvveeievieennd (0] I 153,998,434 | .............. 124,574,226
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)....cvvrueeirnrrrininsneiseisesssissesssessesssnsees | cvessenens 7,525,607,996 | ..oovverirnn 6,303,562 | ........... 7,519,304,434 | ........... 7,348,720,924
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............ccevevcveeecicieeiee ettt ssssesessssesesns | eveesesessinenes 53,142,451 | oo (0] I 53,142,451 | ooeveree. 53,024,016
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccceeeeceis| covvevereiininans 6,230,535 | ..ooveriiieiiieienad (01 I 6,230,535 | coovverernne 8,745,957
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums)..........cccvvererenennee | oveereenieneens 44,804,007 | ..oovoeverereieeneireieeeens (V1N IS 44,804,007 | .ovevverreenes 44,878,355
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0] OO PPN DU (01 N (O (O [ 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS..........cccuevevieeieierieeereeeee e | evvesessessssans 5,804,532 | ..ovevireeieeeeeen (01 I 5,804,532 | ccovverernan. 6,875,380
16.2 Funds held by or deposited with reinsured COMPANIES.........ccovevrierrnrerennnsesisseeees | ceensinsesesssnsesessnens {1 [0 (0 0
16.3 Other amounts receivable under reinsSurance CoNraCcts...........oc.eeeeereereereerenreineiines | rerresiresiresressesiens 139 [ (U [ 139 [ e 139
17.  Amounts receivable relating to UNINSUIEA PIANS..........ceucveieicriesieereese et sesssens | coreriesssseseesessese e sssens {1 [T (01 [T (01 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccovvecvicvnnnes .....4,665,993
18.2 Net deferred taX @SSEL.........ccvieiciiieieieisee ettt | eveesenanneen 208,404,246
19.  Guaranty funds receivable or 0N dePOSit............cceieiireierieeseie e ssssssesenes | eesesesnsenees 1,533,196
20. Electronic data processing equipment and SOfWArE............c.ocrienrrrinineneieieenseseesessessseenens | coveeseseessensens 393,097
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ISR IO 13,725,303
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...............cccovvvererrereeeriereesie e | ceveverieiienns 30,452,985 | ..ovvvreeeeereree (0] I 30,452,985 | ...ccovvvee. 24,252,329
24. Health care (§.......... 0) and other amounts receiVable.............ccocveveerrereieireesseeieesesisesiens | sveveesiesienns 16,751,785 | .ocvvvvrnee 16,751,785 [ oo (0 0
25. Aggregate write-ins for other than invested assets...........coccvevirieeveieieieeeeee e [ e 132,686,811 [ ...ccvvevnnnn 4,969,126 | .............. 127,717,685 | .............. 134,925,521
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.ueeeurmireirriirieeieresnesssessiessssesssesesssesssssssesses | eveneeend 8,044,203,076 | .............. 126,954,139 | ........... 7,917,248,937 | ........... 7,725,094,531
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccocvveees | v 20,127,467 667 | ..ccevevvrrererrererrerrernns 0. 20,127,467,667 | ......... 19,864,745,819
28, Total (LINES 26 @NA 27).......cverererreereeereeeireeesseesssesssseesssesssesssesssssssassssassssassssssssssssssssssssssnes | eesaseees 28,171,670,743 | .............. 126,954,139 | ......... 28,044,716,604 | ......... 27,589,840,350
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. Annuity rider charges reCeIVaDIE.............c.evcveiveveieerceieteee et sessesss s ssnssnes | creveesenaenns 107,668,805 |......ccvovvreeririrerrcinnad (0] I 107,668,805 | .............. 115,236,196
2502, KEYMAN INSUFANCE.........cvevviriieirereiiseisessssssessssstesse s ssssesssssssesse s ssssesssssssessessssessessessssessessessssesss | soesessessssnes 10,962,827 |...covvvvrvieiriereirnad (U] [P 10,962,827 | ...covvvvvneee 10,394,515
2503. FUNA reVENUE FECEIVADIE..........couvvveiiieiecicteseiee e | evsesessessesans 7,285,689 | ..o (01 I 7,285,689 | ...ccevcrnee. 7,442,133
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccoeveverneverrerissnsseisenes | covverseiinninnns 6,769,490 | oovvererrernns 4,969,126 | ...ccoovvvernee. 1,800,364 | ......ccoeeenee. 1,852,677
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 8bOVe).........uvweireiiiesirissiiessisssiesssiessnies | vsseessienas 132,686,811 [ ..cooovvenenee 4,969,126 | ......coo..ce 127,717,685 | ...cccooevce. 134,925,521




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....5,609,135,544 less §..........
included in Line 6.3 (including $.....40,125,014 Modco Reserve). 5,609,135544 | ....covoveenv 5,382,493,630
2. Aggregate reserve for accident and health contracts (including $ 28,422,032 | o 27,331,882
3. Liability for deposit-type contracts (including §.......... 0 MOOCO RESEIVE)......ooveieiveiieree ettt et ssbesaens | evsessssessesensnes 715,828,438 712,454,301
4.  Contract claims:
41  Life ...15,762,630
42  Accident and health.... 148,015
5. Policyholders' dividends $.....2,272,803 and coupons $..........0 dU€ and UNPEIQ............cc.cevurreerreeererereeeeeeeeeeeeeeseeeeeseesessisenieesseenes | ceeveeeseeseeessssan 2,272,803
6. Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including $..........0 MOUCO).........cvuriuerueriieeecieee ettt sssssasssans | esieesiaesseessensens
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies ot iINCIUAEA iN LINE B..........ovuovurerreririnrirrieecneireieeseeseeseesssssessseesssssssssees | sesnsessessssessessssesesssssssseeens 0
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.....71,686 accident and health PremiUMS..............cccuecvecveriecieceee e eesieessessssesssessennes | seeveeeseseseesseneses 2,180,024
9.  Contract liabilities not included elsewhere:
91 Surrender values 0N CANCEIBA CONMFACES..........c.cvueiiviiieicieeieie ettt bbb bbbttt s s sensesas | saesssssssessessntesses s b st sassansans 0
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...
10. Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds §.......... 01
11.  Commissions and expense allowances payable on reinsurance assumed..
12.  General expenses due or accrued 18,149,669
13. Transfers to Separate Accounts due or accrued (net) (including $.....(304,316,210) accrued for expense
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........cocveveicieerieieiseeese ettt sssses st bes s ses s sessssaenans | evsesissessesssanes (304,316,210) | cvecvvrvrerrernnns (322,110,216)
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes ...4,358,959
15.1 Current federal and foreign income taxes, including §..........
15.2 Net deferred tax liability.
16.  Unearned investment income
17.  Amounts withheld or retained by company as agent or trustee....
18.  Amounts held for agents' account, including $.......... 0 agents' credit balances
19. Remittances and items not allocated .
20. Net adjustment in assets and liabilities due to foreign exchange rates..........ccviveeciieiccsicse e
21. Liability for benefits for employees and agents if not included above
22. Borrowed money §.......... 0 and interest thereon §.......... [
23. Dividends to stockholders declared and UNPAIA..........c.overeruurirrirnrerinineinsinsee st ssesses s ssesssnsssssessessssssessessesssnsssssessessanes
24. Miscellaneous liabilities:
24.01 ASSEE VAIULION TESEIVE..........vevieeieeeette et ettt e s ettt bbbt s st et s et en s s saes
24.02 Reinsurance in unauthorized and certified ($..........0) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers. .156,279,030 ...149,565,641
24.04 Payable to parent, subsidiaries and affiliates..... 97,157,414 ...179,070,036
24.05 Drafts outstanding.......
24.06 Liability for amounts held under uninsured plans..
24.07 FUNAS Neld UNAEI COINSUTANCE. .........cveireireiiieietsis ettt bbb bbbttt b s b st s b st s bt | essessessssessessntessessnten e s bnee e ———————
24.08 Derivatives.......... 19,884,874 | ..
24.09 Payable for securities..... 5,992,000 | oo
24.10 Payable for securities lending....
2411 Capital notes §.......... 0 and interest thereon §...
25.  Aggregate write-ins for liabilities ...10,613,639
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,855,830,759
27.  From Separate ACCOUNES STAtEBMENL..........cc.cveiiiieieces sttt st s bbb s b n s ssssensenes | ansessssassesas 20,127,467,667
28. Total liabilities (Lines 26 and 27).... 26,983,298 426
29, COMMON CAPILAI STOCK........oucvitieiictiiie ettt b bbbttt bbb ss st entes e bn s s sansensennes | deebsbessensesintenias 10,000,000
30, Preferred CaPItal SIOCK.........ceiueriririeiis ittt
31.  Aggregate write-ins for other-than-special surplus funds.. .
32, SUIPIUS NOES......ocvieiieiieeiiciite ittt ettt bbb bbbttt s e s b a b s bbbt s bt s bt snsesse s s s saesnsntens | suevsbessesaesnens 309,507,777 | o 309,469,631
33, Gross paid in and CONLHDULEA SUMPIUS..........cvuivucieiieiicicieiss ettt ettt bbb s bbb s s es s st sessens | dessessessssnsanes 283,297,154 | oo 283,297,154
34.  Aggregate write-ins for special surplus funds . .(12,753,724)] .. (8,323,032)
35, UN@SSIGNEA fUNGS (SUMPIUS).....vvueveirieriseseiieisesieseie sttt st bbbt s bbbt n st sessentns | sessessessnsnsanes 471,366,969 | ..ooovererrnnns 492,776,574
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0).tt ettt ettt s tenaenes | ereesenteneesn sttt en et bnes 0
36.2 .. 0.000 shares preferred (value included in Line 30 §..........0)... 0. .0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement).. ..1,051,418,176 ,077,220,327
38.  Totals Of LINES 29, 30 @NG 37......uuiuuiiiiiiiieeiie ittt bttt .1,061,418,176 | .. ....1,087,220,327
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COL 3)......iiiiiiiieiieie ettt ettt ssssssnssssssnnsss | crsesssesssnnees 28,044,716,602 | ................ 27,589,840,350
DETAILS OF WRITE-INS
2501, Liability fOr PIAn DENETES...........veiieiieie ettt | eetinstestnet e sneeas 9,143,378 | oo 13,140,190
2502, UNCIAIMEA fUNGS......ourirrereiriicieieiesi ettt | eebinsbiesbnsbnnbaneees 1,470,261 [ oo 1,085,724
2503, s
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).....
3107, s
3102. ...
3103, s
3198. Summary of remaining write-ins for Line 31 from overflow page..
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).
3401. Voluntary RESEIVE..........cceeuvverereiireere e
BA02. et s s A eSS s SRS R AR AR AR SRR AR SRR RS R SRR AR SRR AR R AR AR R SRR bbbttt
BA03. SRR R SRR SRS R RS R SRR S Rt
3498. Summary of remaining write-ins for Line 34 from overflow page.. .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE). ... uuueireiiurierssreseessssesssesssssesesssss s sess st st sss s sess st sttt sns st sttt nes
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health contracts............c.cccoevveveveeieecreeeceeeseeeseeseeeens | e 1,137,735,315 | ........ 1,309,354,208 | ........ 2,538,314,843
2. Considerations for supplementary contracts with life CONINGENCIES...........c.evviveieiriice s ssies | seesiessessieiaens 226,586 ...1,344,852
3. NetinvestmentinCOME.........cocucveveiererrieeese e e .155,035,118 340,223,982
4. Amortization of Interest Maintenance Reserve (IMR).........cc.oocveveierneneveierieninnn. 3,112,047 | ... 6,152,471
5. Separate Accounts net gain from operations excluding unrealized gains or losses.... 0 ] e 0 | 0
6. Commissions and expense allowances on reinsurance ceded..........c.covvvvrrrirernnes ...16,857,530 ..23,152,076
7. Reserve adjustments on reiNSUrANCE CEAEM. ..........ceviuiueireiciieie ettt snsensesnns | sensesaesanns 28,983,456 | ...............8,087,854 | ............. 18,700,227
8. Miscellaneous Income:

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

TTOM SEPAALE ACCOUNES.......vvereririeriresreseesssesse sttt ettt

8.2 Charges and fees for depoSit-tyPe CONMIACES........ccuiiieiciiieiecsrs et

8.3 Aggregate write-ins for miscellaneous income
9. TOLAIS (LINES 110 8.3)...uuveiiiiiiicie ettt ettt sttt 915,
10, DEAtH DBNEMIES. .....o.cveceeieeeec ettt st s bttt es sttt saessen s senssessestensans | seesesseesens 39,936,361 .41,028,314

11. Matured endowments (excluding guaranteed annual pure endowments)...

12, ANNUIEY DENETIES. ...ttt bbbt
13. Disability benefits and benefits under accident and health CONtracts.............ccevvveereereiceeece e

14. Coupons, guaranteed annual pure endowments and similar benefits.

15.  Surrender benefits and withdrawals for life CONrACES...........cc.cueveeicvceicicec ettt
16, GIOUD CONVEISIONS.......ucveiviscisieiseiseisseestesses e sesse s bt ss s ss s st s et s st s s s s bbb s bbb bbbttt

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

20. Totals (LINES 100 19).....uuiiiieiieictseteieiiesie ettt s bbbt bbbt

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed

23, GENEral INSUFANCE BXPENSES......c.ucvuivrersitssisceesesseses st ettt s st es s s s s st s bbb s bbb s bt es s s b s s bt e b s bt s bbb ssnaen
24. Insurance taxes, licenses and fees, excluding federal iINCOME tAXES..........ccovvevevvcveieiciieeeie et

25. Increase in loading on deferred and uncollected premiums

26. Net transfers to or (from) Separate ACCOUNES NEE Of FEINSUIANCE..........c.rvrierrerireirecieieesieei et eees
27. Aggregate WIite-iNS fOr ABAUCHIONS. ...........ccucvrirciieeicie ettt bbbt
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)............cccco......
30. Dividends t0 POCYNOIAETS. .........ccucvuiviicieiciiis ettt et bbb sttt s st

31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...

32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoueveivereieiseeieseese e

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.cvuiiuiiiiiieeieie ettt

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(101,683) (excluding taxes of §.....567,222 transferred t0 the IMR).........c...covvevveeieeieeiceeceeeeeeeeeeseee e
35. NetinCome (LINE 33 PIUS LINE 34)......ouiuiuriiiiereieiieeise ettt sttt s bbbttt

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 371, PO YEAN.........c.cuveieeieiereresieteee ettt sae st ss s s s s baees

37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....
39. Change in net unrealized foreign exchange capital gain (10sS)................

40. Change in net deferred iNCOME taX.......cocoveevenrerrernrrneeneernininns
41. Change in nonadmitted @SSets.........cccvuvrereierrneiiereresseieessssesse i

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 reSEIVE...........ocuuriiereeeiiieeeneseeseeseese et seiessesens
45, Change in treasury StOCK.........cevvruererrerierieiesesiss et sessesssssess
46. Surplus (contributed to) withdrawn from Separate Accounts during period.

47. Other changes in surplus in Separate ACCOUNtS SEAtEMENT...........cvrurieiirrireieeisrss ettt
48. Change iN SUMPIUS NOES.......vuiveiviieicieieie ettt bbb sttt bbbt aes
49. Cumulative effect of changes in aCCOUNtING PHINCIDIES..........ovureriiererrireie st ss s

50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)..

50.3 TranSfErmea 0 SUMPIUS. ......c.cvevueicicieie ettt st bbb s bt bbbt een

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

51.3 Transferred from CAPIAL...........ccoiueieieiiie et ann

51.4 Change in surplus as a result of reinsurance..

52. DivIAeNnds t0 SIOCKNOIAETS...........vuieierciiiiiti ettt
53. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c.cverurrurrirriririsiieeise ettt snssenea

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

....431,064

..16,016,760
..577,749
....263,153,182

........ 2,160,792,726

........ 1,562,034,121 1,689, 866 389 | ........3,316,225,685
64,927,367 | ........... 163,875,208

35,649,051 | ............ 80,985,406

v 10,712,942 | ...........29,278,316 | .............82,889,802
.............. (1,039,718)] ...............5,203,200 | ...............4,560,829
............. 11,752,660 | ............24,075,116 | .............78,328,973
.............. (5,638,245)| ..............(8,969,507) ............(15,664 ,478)
............... 6,114,415 | ............15,105,609 | ............62,664,495
........ 1,097,073,789

............. 62,664,495

(10,836,354)
...(1,065,893)
...8,392,704
(21,595,573)

............ (40,000,000) | ...........(45,000,000)  ..........(90,000,000)
(1,392,829) (4,067,087)| oo 64,331,270

.(25,802,153)] ...

(54.419,117)( ...

....... (9,853,460)

55. Capital and surplus as of statement date (Lines 36 + 54). .1,042,654,671 .1,087,220,329
DETAILS OF WRITE-INS
08.3071.  PONCY ChAIGES......eouvereeurisiieiieiie ettt ententenes | nenienins 119,876,341 | ........... 111,314,047 | ........... 229,252,334
08.302. Feeincome ..28,832,968 ..58,381,147
08.303.  MiSCEIIANEOUS GAINS/(IOSSES).....u.vrreurerrerrerrereeerasessnsesesesssssessesessessssssessessasssssessessassssssessessssssssessessssssssessessnssessessnes (337,016)
08.398. Summary of remaining write-ins for Line 8.3 from overflow page (12,596)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above).... 139,797,403
2701, Health SUMENAET DENEMILS. ... 440,470
2702.  Adjustment to separate account variable annUIty FESEIVES...........cceirrereirrireneeneireeseiesineesesseesssssssesssessessessssssesssssessenes | ennssessessnssssssesseseesensQ [ orereeinssnsnsinnennennenns 0
2703.  Reserve adjustment on reinsurance assumed (12,454) ...
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAge........cccovuureenierrurineineineneieeineneieesesneessessssesssessessesssssenes | cnnssessessnssssssessesseesens0 [ corneiininineneisinees 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LiNE 27 @DOVE).......ovuireirueierssreseeiessesssssssssessssssssssssessesssssssssessssssssssssssesssnssnsss | sssessassssssessas 363,241 428,016
5301.  Prior period adjustment o] .1,641,110 1,300,000)| ... ...(3,378,748)
5302.  Benefit plan @diUSIMENL.........ovuriririirrirrieierissisieessssi sttt sttt ssen st essensenes | sessessessanees 1,396,753 [CETAEI0)] —— (1,249,806)
5303. Change in separate account variable annuity reSErve ValUation.............cccueeeireieiieieeiseiee s sssessenss [ evieressesessssssesessnens (01 USSR | B ISR 79,810,265
5398.  Summary of remaining write-ins for Line 53 from overflow page.... (4,430,692)] ... .(10,850,441)
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)........ciieiveiiieriiessieeises e sssessseessssnses s sss s sssssnssnsensneas (1,392,829)] ..............(4,067,087)] ............. 64,331,270
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorZYear Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUIANCE............cciiuiiiii bbbt | coerisenes 1,162,080,213 | .......... 1,312,025,204 | .......... 2,536,803,615
2. Netinvestmentincome 157,170,267 | ............. 160,156,194 | ............. 344,933,790
3. Miscellaneous income 140,635,438 | ... 283,502,192 | ... 287,875,722
4. TOtal (LINES 1 HhTOUGN 3)..coucvrrieereiireiiseciseessecssee et es sttt sensenens | aestsssens 1,459,785,918 | .......... 1,755,683,590 |.......... 3,169,613,127
5. Benefit and [0SS related PAYMENES..........cc.cvvvieeieicreeeice ettt ss st es b ses s ssnse s ssnans | eesessnsssens 933,182,742 | ............. 957,681,407 |.......... 1,573,133,637
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS.........ccocvevierieeieireereveiesenes e (14,173,637)| cevvvrnn 379,893,907 | ... 669,130,903
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.cccveieeveieiireeecieeee e | eevereannens 224,648,905 | ............. 227,421,133 | ... 455,989,154
8.  Dividends paid t0 POICYNOIAETS.........ccvueuriiiieieieeieis ettt sttt s s ns s snsnnsens | suessssnssenses 36,431,481 | .cvvvrnnn 31,316,120 | ccvverrnne 68,144,063
9.  Federal and foreign income taxes paid (recovered) net of $.....1,738,461 tax on capital gains (I0SSES)...........evererererre: [ evrrerrrrnienns 8,573,937 | .o (14,685,766)] .............. (25,083,407)
10, Total (LINES 5 HrOUGN 9).....cuuvimeieriiiiriciieie sttt enss s neniens | rereienns 1,188,663,428 |......... 1,581,626,801 |.......... 2,741,314,350
11.  Net cash from operations (Line 4 MINUS LINE 10)........ceveiiuriiieicsieieiseete sttt ssse s ssssnaas | snsessessnens 271,122,489 | ............. 174,056,789 | ............. 428,298,777
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds.... ..240,367,569 | .............242,148,136 | .............501,050,499
12,2 SHOCKS . vvtueeeserireeis ettt | sernenienei 2,662,951 | ..oovvvreri 1,363,689 | ....cocoverenne 2,459,170
123 MOMGAGE I0BNS......eveveeereesceseeseeeseees st es st s st nsenns | cessnestassnens 78,375,496 | ..ccoovvveenne. 50,088,552 |............. 121,766,995
124 REAIESIAE. ... | et 1,208,284 | ...ocvoicnd (U N 0
12.5  Other iNVESIEA @SSELS.......co.oecvviceecicteteeeece ettt ettt s s s st ss st sastesessnsesssessetesansnssssnnns || cresesisissesesssassssensesenan (01 (U T [P 25,000,008
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.covvrrenrrrinininnirrnnssrnees | e (01 0 0
12.7 Miscellaneous proceeds ..1,168,146 ..3,145,049 | .. .0
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ccuvieiireieeesie et sssses s sssessens | eveesissenns 323,782,446 | ............. 296,745,434 | ............. 650,276,672
13.  Cost of investments acquired (long-term only):
131 BONAS. oottt nnnen | cenieesieed 480,710,811 | .ovvvrnvcns 475,682,569 | ............. 799,090,404
132 SHOCKS. cvvueeerie ettt ensnesssnensesssennins | senennenssnsnnnesnensnQ) | o0 [ e 22,250,000
13.3 Mortgage loans.. ..115,205,850
134 REAIESIAE......ovvecececccee ettt ettt sttt st s ssssessesessensesnnnns | eeveneseesensssessnsnseneensQ | ervereeeseseeinreseseeenns0) [ e 3,604,159
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 (VN I 30,497,347 | ..o 14,729,936
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuvicieieiieereeseeessse st ssessss e ssesssssnes | asssssssssans 529,970,587 |............. 558,399,916 |............. 954,880,349
14.  Netincrease or (decrease) in contract loans and premium NOLES...........ccvuevcviveieiciiesieeiesee e sssess | evsesensesenas 35,689,736 | ..ccoevnve. 23,543,153 | ....ccooevne 54,318,082
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (241,877,877) (285,197,635) (358,921,759)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIHAI NOES........covieciciecieecc sttt bbbt ssssens | ersestessssessessensnssesan (01 IO 38,145 | oo 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 (7,792,360 ...covvnvenee 31,457,220 | .o (1,993,099)
16.5 Dividends to stockholders ....40,000,000 ....45,000,000 ....90,000,000
16.6 Other cash provided (applied) (104,083,905) 18,837,154 | ............. 116,608,284
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | covvvenes (151,876,265)| ...oovovvernenns 5332519 | .o 24,615,185
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccocovevenecnee | cervevneen (122,631,652) | .....c.c.n. (105,808,328) | ....cvvrveneve 93,992,203
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAT.......vvuuviriiiceiisiecisesi ittt ent e nssennins | ceviessseed 439,327,897 | ..ocvvvnvens 345,335,694 | ............. 345,335,694
19.2  End of period (LINE 18 PIUS LINE 19.1).......oveu v seeeseecssseesseeesssessseeesesessseesssessssssssssssnssssnnes | eesseeeesnes 316,696,244 | ............. 239,527,366 | ............. 439,327,897
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Payable fOr SECUMHIES. .......cvcverrerierieirceiseies ettt ettt bbbt st en s ssstssssssens | essesssssnsans (5,992,000)
20.0002  Change in carry value of futures.... ..(23,281,909)] ..
20.0003  Change in securities 1ending CONBIETAL..........oiviiiiiiieicses ettt ses s s s s s s s sssssnsssssssnssnsenans (29,424,208)
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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. ......cuuurereeeeesesecese ittt sessseest st sestssessssesssssssssssssns | sessseessssssssssssesns 255,281,756 | c.oovvererererrieeennne 211,316,733 | oo 472,485,622
3. Ordinary iNdividual @NNUILIES. ..........ccevverereeeeeei et ssseses e sssssssessssssesssssnsenes | cevessssssssesisssssesinsnd 682,484,698 | ...ccvvvvrerernn. 1,026,790,995 | ...ocvvvverrrcrns 1,929,650,137
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
8. GIOUD @NNUILIES......vvreeererireesaeisressesissesseesseess st essssesss st sssssssssesssssstensss. | sessseessesssnesssenssns 288,883,951 | ..o, 111,369,254 | .oooovern 254,174,788
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 | ettt 6,740,406 | ....ovorrrererririrerinnne 6,966,198 | ...ovvrevvercririricnens 13,994,735
10.  Aggregate of all other lINES Of DUSINESS..........coueviviiieieiieeie et | eesiisiessses s aes 0 ] 0 ] 0
110 SUBLOTAL. ...t | e 1,233,390,811 | oo 1,356,443,180 | ...ovvoovvrrerrirenn 2,670,305,282
12, DEPOSIt-tYPE CONTACES.......cucvuciieiieiciiteice ettt snsens | sessesssssssesssssssesnsas 135,723,959 | .o 179,005,640 [ .oooveiviiicieinn 191,481,753
13, TRl et | e 1,369,114,770 | oo 1,535,448,820 | ...oooovvvirernn 2,861,787,035
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 June 30, 2016 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A. Accounting Practices

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

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

State of

Domicile June 30, 2016 December 31, 2015
Net Income
(1)  Net (Loss) Income OH $ 6,114,415 62,664,496
2) State prescribed practices: NONE - -
?3) State permitted practices: NONE - -
4) Net Income, NAIC SAP $ 6,114,415 62,664,496
Surplus
(5) Statutory capital and surplus OH $ 1,061,418,176 1,087,220,327
(6) State prescribed practices: NONE - -
(@) State permitted practices: NONE - -
(8) Statutory capital and surplus, NAIC SAP $ 1,061,418,176 1,087,220,327

C. Accounting Policy

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

2. Accounting Changes and Corrections of Errors

The Company’s June 30, 2016 financial statements reflect a prior period adjustment relating to the recording of whole life reserves.
As of December 31, 2015, reserves were understated by $2,170,950. As a result, surplus was overstated by $1,411,118. The
events contributing to the reserve understatement impact surplus as follows:

Increase in aggregate reserves for life and accident and health contracts

(P4,L19.C1) $ (2,170,950)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 759,833
Decrease in surplus (P4,L53,C1) $ (1,411,118)

The Company’s June 30, 2016 financial statements reflect a prior period adjustment relating to the recording of immediate annuity
reserves. As of December 31, 2015, reserves were overstated by $2,773,889. As a result, surplus was understated by $1,803,028.
The events contributing to the reserve overstatement impact surplus as follows:

Increase in aggregate reserves for life and accident and health contracts

(P4.L19.C1) $ 2,773,889
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) (970,861)
Increase in surplus (P4,L53,C1) $ 1,803,028

The Company’'s June 30, 2016 financial statements reflect a prior period adjustment relating to the recording of miscellaneous
expenses. As of December 31, 2015, miscellaneous expenses were understated by $1,131,091. As a result, surplus was
overstated by $735,209. The events contributing to the adjustment impact surplus as follows:

Aggregate write-ins for miscellaneous income (P4, L8.3, C1) $ (1,131,091)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 395,882
Decrease in surplus (P4, L53, C1) $ (735,209)

The Company’'s June 30, 2016 financial statements reflect a prior period adjustment relating to the recording of BOLI reinsurance
assumed surrender benefits and expense allowances. As of December 31, 2015, benefits assumed and expense allowances were

overstated by $3,052,935. As a result, surplus was understated 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 assumed (P4, L22, C1) 516,000
Federal and foreign income taxes incurred

(exluding taxes on capital gains) (P4, L32, C1) (1,068,527)
Increase in surplus (P4, L53, C1) $ 1,984,408
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Statement as of June 30, 2016 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

3.-4.

NOTES TO FINANCIAL STATEMENTS

No significant change

5. Investments

D.

Loan-Backed Securities

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

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

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

Recognized Date of
Book/Adj Carry Value Other-than- Amortized Cost Financial
Amortized Cost Present Value of temporary After Other-than- Statement
Before Current Period Projected Cash Impairment in temporary Fair Value at Time Where
CUSIP OTTI Flows Current Period Impairment of OTTI Reported
21075WBA2 49,907 - 49,907 - - 6/30/2016
Total $ 49,907 $ - $ 49,907 $ - $

(4) Allimpaired 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 $ 2,612,628
(2) 12 Months or Longer $ 1,405,715
(b) The aggregate related fair value of securities with unrealized losses
1) Less than 12 Months $ 171,760,162
2) 12 Months or Longer $ 51,782,326

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
$153,998,434.

Working Capital Finance Investments - NONE

Offsetting and Netting of Assets and Liabilities — NONE

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company's investment income reflects dividends of $7,000,000, $1,000,665, $4,000,000, $0 and $1,008,000 as of June 30,
2016 from its wholly owned subsidiaries, Ohio National Life Assurance Corporation (“LAC”), Ohio National Equities Inc. ("ONEQ"),
Ohio National Investments, Inc. ("ONII"), Montgomery Re, Inc. (“MONT) and the O. N. Equity Sales Company ("ONES"),
respectively.

Dividends to the Company’s parent, ONFS, for 2016 are summarized below:

2016
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 40,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) 40,000,000
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Statement as of June 30, 2016 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. It is LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At June 30, 2016, ONLIC held the following balances for the
participating entities in Page 3 Line 24.04 Receivable from parent, subsidiaries and affiliates in the general account as of the

common account.

quarterly statement:

ONLA

Suffolk Capital
SYRE

ONII

MONT

ONMH
ONFlight Inc.

Management LLC

ON Global Holdings, LLC

Kenwood Re
ONTech, LLC
Financial Way
ON Foreign Ho
CMGO

Total

11. Debt

B. FHLB (Federal H

Realty, Inc
Idings LLC

ome Loan Bank) Agreements

$

53,256,679
240,098
8,662,755
772,662
4,556,593
131,264
1,073,927
850
8,004,859
156,619
6,965,696
1,032,848
6,263,670

$

91,118,521

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by

purchasing FHLB stock, the Company can enter into deposit contracts.

The Company had outstanding deposit

contracts of $350,000,000 as of June 30, 2016. It is part of the Company's strategy to utilize these funds as
additional liquidity. The company has additional advanced borrowing capacity of $577,615,000. The company
calculated this amount in accordance with current FHLB capital stock.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year — 06/30/16

Separate
Total General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 11,552,300 $ 11,552,300 $ -
(d) Excess Stock $  (2,447,700) $  (2,447,700) $ -
(e) Aggregate Total $ 36,552,300 $ 36,552,300 $ -
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer
$ 577,615,000 XXX XXX
2. Prior Year —12/31/15
Separate
Total General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 11,552,300 $ 11,552,300 $ -
(d) Excess Stock $  (2,447,700) $  (2,447,700) $ -
(e) Aggregate Total $ 36,552,300 $ 36,552,300 $ -
(f)  Actual or estimated Borrowing Capacity
as Determined by the Insurer
$ 577,615,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
6 Months to 1to Less
Current Year Not Eligible for Less than 6 Less than 1 than 3 3to5
Membership Stock Total Redemption Months Year Years Years
1 Class A $ - $ - $ - $ - $ - $ -
2 Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - $ -
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Statement as of June 30, 2016 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Collateral Pledged to FHLB

(&) Amount Pledged as of Reporting Date

1. Current Year Total General and Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrowing

Total Collateral Pledged $ 428,871,887 $ 404,221,404 $ 350,000,000

2. Current Year General Account

Aggregate Total
Fair Value Carrying Value Borrowing

Total Collateral Pledged $ 428,871,887 $ 404,221,404 $ 350,000,000

3. Current Year Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrowing
Total Collateral Pledged $ - $ - $

4. Prior Year-end Total General Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrowing

Total Collateral Pledged $ 419,795,750 $ 412,549,221 $ 350,000,000

(b) Maximum Amount Pledged During Reporting Year

1. Current Year Total General and Separate Accounts

Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Maximum Collateral Pledged 428,871,887 404,221,404 350,000,000

2. Current Year General Account

Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Maximum Collateral Pledged 428,871,887 404,221,404 350,000,000

3. Current Year Separate Account

Amount Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
Maximum Collateral Pledged - -

4. Prior Year-end Total General and Separate Accounts

Aggregate Total
Fair Value Carrying Value Borrowing

Total Collateral Pledged $ 431,216,662 $ 417,364,815 $ 350,000,000
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Statement as of June 30, 2016 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4) Borrowing from FHLB.
(@) Amount as of Reporting Date

1. Current Year

1 2 3 4
Total 2+3 General Account Separate Funding
Account Agreements
Reserves
Established
(a) Debt
(b) Funding Agreements 350,000,000 350,000,000 - 350,000,002
(c) Other
(d) Aggregate Total 350,000,000 350,000,000 - 350,000,002
2. Prior Year
Total 2+3 General Account Separate Funding
Account Agreements
Reserves
Established
(a) Debt
(b) Funding Agreements 350,000,000 350,000,000 - 349,608,870
(c) Other
(d) Aggregate Total 350,000,000 350,000,000 - 349,608,870
(b) Maximum Amount during Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts
(a) Debt
(b) Funding Agreements 350,000,000 350,000,000 -
(c) Other
(d) Aggregate Total 350,000,000 350,000,000 -

(c) FHLB — Prepayment Obligations

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

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

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

A.
(C]

13- 16.

Components of net periodic benefit cost at June 30, 2016

Pension Benefits

Postretirement Benefits

Postemployment & Compensated Absence
Benefits

June 30, 2016 December 31, 2015 June 30, 2016 December 31, 2015 June 30, 2016 December 31, 2015

(a)  Service Cost $ 1,052,864 $ 2,408,000 $ 37,388 $ 44,000 $ - $
(b) Interest Cost 2,007,078 3,779,000 189,312 220,000 -
(c)  Expected return on plan assets (1,854,376) (3,809,000) - -
(d)  Amortization of unrecognized

transition obligation or transition

asset
(e)  Amount of recognized gains and

losses 1,177,899 2,206,000 95,514 (199,000)
(f)  Amount of prior services cost

recognized 129,787 260,000 (6,446) (13,000)
(@)  Amount of gain or loss recognized

due to a settlement or curtailment
(h)  Total net periodic benefit cost $ 2513252  $ 45844000 $ 315,768 $ 52000 $ - 3

No significant change
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Statement as of June 30, 2016 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

C. Wash Sales — NONE

18 - 19. No significant change

20. Fair Value Measurements

A
(1) Fair Value Measurements at June 30, 2016 are as follows:
) @ ® @ ®)
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ 220,285,651 $ -8 -8 220,285,651
Short term 76,410,592 20,000,002 96,410,594
Securities lending collateral - 153,998,434 - 153,998,434

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

Total Perpetual Preferred Stocks

Bonds
U.S. Governments
Industrial and Misc - 258,500 - 258,500
Hybrid Securities
Parent, Subsidiaries and Affiliates
Total Bonds - 258,500 - 258,500
Common Stock
Industrial and Misc - 38,413,153 - 38,413,153
Parent, Subsidiaries and Affiliates
Total Common Stocks - 38,413,153 - 38,413,153

Derivative assets
Interest rate contracts

Equity put options - 14,732,938 - 14,732,938
Credit contracts
Futures contracts 39,269,118 39,269,118
Commodity forward contracts
Total Derivatives 39,269,118 14,732,938 54,002,056
Separate account assets 20,127,467 ,667 20,127,467 667

Total assets at fair value

Liabilities at fair value
Derivative liabilities
Total liabilities at fair value

20,463,433,028 $

227,403,027 $

$ 20,690,836,055

19,884,874 $

$ 19,884,874

19,884,874 $

$ 19,884,874

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

Balance at  Transfers in

12/31/2015
a. Assets:
Loan-backed &
structured $ -
RMBS -

Private
placements -
Derivative -

Total gains

Total gains

and (losses) and (losses)

Transfers out  included in
of Level 3 Net Income

included in
Surplus Purchases Issuances Sales Settlements

Total Assets $ - $

b. Liabilities: -

Total Liabilites _$ - $

$ - $ - $
$ - $ - $
$ - $ - $

As of June 30, 2016, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $0.
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Statement as of June 30, 2016 of the OHlO NATlONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. Other Fair Value disclosures — NONE

C. Fair Values for all Financial Instruments

(63) (@) (©) 4 5) (6) @)
Not Practicable
Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 (Carry Value)
Assets at fair value:

Bonds $ 5,678,172,387 $ 5,288,346,989 10,722,800 $ 5,588,833,011 $ 78,616,575 $ -
Cash 220,285,651 220,285,651 220,285,651 - - -
Short-term 96,410,594 96,410,594 76,410,592 20,000,002 - -
Common stock non-affilate 38,413,153 38,413,153 - 38,413,153 - -
Preferred stock 32,849,800 31,297,234 - 32,849,800 - -
Mortgage Loan 784,881,399 761,101,629 - - 784,881,399 -
Derivatives- equity put options 14,732,938 14,732,938 - 14,732,938 - -
Derivatives- futures contracts 39,269,118 39,269,118 39,269,118 - - -

Separate account

Liabilities at fair value:
Derivatives- futures contracts
Separate account

20,127,467,667

19,884,874
20,127,467,667

D. Not Practicable to Estimate Fair Values — NONE

21. Other Items

C. Other Disclosures

20,127,467,667

19,884,874
20,127,467,667

20,127,467,667

19,884,874
20,127,467,667

General Interrogatory 15.2

Market risk, credit risk and cash requirements

As of June 30, 2016, the Company holds over-the-counter, equity put options in order to hedge the exposure on its variable
annuity riders. The options increase in value if the market goes down. If the market goes up, the options decrease in value, but
cannot fall by more than the purchase price. The Company does have credit exposure to the dealers if the options become
valuable. The Company has managed its credit exposure by diversifying its counterparties and for more recent trades, requiring
collateral, as specified in its ISDA agreements. The put options have been entered into with counterparties that have a credit
rating of A-/A3 or higher. The only cash requirement of these options is the initial purchase price.

As of June 30, 2016, the Company holds a position in exchange-traded futures on various equity indices and currencies to hedge
the downside market risk of the guarantees in its variable annuity contracts. These futures increase in value when the markets go
down and decrease in value when the markets go up. Margin for the change in value is calculated every day and must be posted
if there is a deficit and credited if there is a surplus. Additionally, initial margin is posted by participants on each side of a futures
trade. Together, these collateral support mechanisms minimize the credit risk of futures. There is no premium charge to enter
into a future, but cash or Treasury Securities must be posted for initial margin and cash exchanged each subsequent day for
changes in value, as noted above.

As of June 30, 2016, the Company holds a position in a cross currency swap converting Euro currency flows to U.S. Dollar flows
on a Euro-denominated bond.

Company objectives for using derivatives

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

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

Accounting Policies

Futures and foreign currency holdings are accounted for at fair value with the changes in fair value recorded as unrealized gains
or unrealized losses. Upon termination of a derivative or foreign currency holding, the gain or loss shall be recognized in income.
During the second quarter of 2016, the Company recognized $57,084,901 in futures losses in the statement of operations of
which $52,252,606 is Funds Withheld for the benefit of Sycamore Re (an affiliate), netting to $4,832,295 which is represented as
part of the Summary of Operations Line 34.

The put options are carried at fair value. During the second quarter of 2016, the realized loss from maturing put options was
$1,485,050 in the statement of operations of which $0 is Funds Withheld for the benefit of Sycamore Re (an affiliate) netting to
$1,485,050 which is represented as part of the Summary of Operations Line 34.

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2015 were $10,312,383. As of June 30, 2016, $1,123,628 has been

paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves and Loss

Adjustment Expenses remaining for prior years are now $9,721,002. The decrease is normally the result of the natural progression

of a block of disability income claims and the increase or decrease in original estimates as additional information becomes known
regarding individual claims.

26. - 35. No significant change
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

3.2
33

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

GENERAL

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2010
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 03/01/2012
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0occC FDIC | SEC
Ohio National Equities, Inc. Cincinnati, OH YES
The O.N. Equity Sales Company Cincinnati, OH YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 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 June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

11.2

13.

141

15.1
15.2

16.1
16.2
16.3
17.

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 973,490
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 348,799,939 341,057,694
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 348,799,939 $ 341,057,694
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[X]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 153,998,434
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 153,998,434
Total payable for securities lending reported on the liability page: $ 153,998,434
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
US Bank PO Box 2054 Schilitz Park, Suite 300 Milwaukee, W1 53201
Wells Fargo Securities, LLC 301 South College Street, 7th Floor, Charlotte, NC 28202-4200
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
18.2 If no, list exceptions:
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

1.13  Commercial mortgages. 761,101,629

1.14  Total mortgages in good standing 761,101,629

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 R, 761,101,629

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.......ouveiecitecie ettt s st b a b s e bbb 44 e b2 b s sS4 b R8s bR s sS4t R AR A b iR s st e e s bt es_Hiebiesiesbistissessest st teessensnes

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
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Statement as of June 30, 2016 of the

OHIO NATIONAL LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

ID
Number

3

Effective
Date

i

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
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. AIBDAMA. ..o ALJ..... L] 3,774,032 | ... 2,968,002 | ...............91,052 | ........4,246,020 |....... 11,079,106
2. Alaska..... JAK L...]. ..195,151
3. Arizona.... LAZ L.... .11,286,784
4. Arkansas. AR L. ....7,903,303
5. California LCA[|... L... 47,832,284 |.
6. Colorado..... .COJ..... L. 11,264,365 | .
7. Connecticut. .CT|...... L. ..11,085,154
8. DEIAWAIE. ..ottt s DE]|..... L. ....1,787,918
9.  District of Columbia. .DC]|...... L. ....2,024,145
10.  Florida.....ccccovvuuncen. LFL L... ..88,399,274 |.
11, GBOIGiA.cueicrieeieieeereersreeeseessiseresessssesssessesssssssssssesense sl GA [ i L.... ...7,430,753 |.
12. PP TPTPEYPTPTPRPTVPTPTPRPTPROTN o | IOPOON L] oo 51,645 | e 705,336
13, 1dah0..c. sl D | e L] 851,299 | ... 4,643,663 ,
14, MlNOIS....oocveieeceeeieeieeieeise e nissisesisessessssssesnsssssessesssssssesseal | cevna L...|. ..23,190,203 |. vreenrn5,691,582
15, INAIANA......oiireriererersressesessesssssssessssssnsssssssssssesne N | o L... ..5,821,231 | .o 65,762 | ... 4,378,065
16, JOWA...eoieeerereeeieiesenesessssienesssssesnsssssessssssnsea A | o L...]. ceeeenennnD, 146,493 ..82,946 |......... 1,767,128
17, KANSAS.....iiiicieeeneiseeeeeeseesessssssesssesssnsssnsssessnnsne o KO | v L] 5,220,029 | ........ 12,751,733 | ............. 143,761 | ........ 3,556,664
18, KENHUCKY... oo KY[...... L] 1,489,288 | ........... 7,497,030
19. Louisiana. LA Lo]i5,982,923 | ... 1,372,445
20. Maine...... ME]..... L...]. ...1,922,893
21.  Maryland......... MD...... L... 28,954,140 |
22. Massachusetts.... MAT...... Loof 4,294,481 | ... 13,816,779 |.
23.  Michigan..... LM L] 11,764,178 | ... 33,015,890 |.
24.  Minnesota... MNJ...... L. ..20,185,295
25.  Mississippi... .MS]...... L..]. ....2,348,873
26, MISSOU....ooveererrirririeeineee ettt ss st sssssessees MO|...... L. .18,683,124
27 MONEANA. ..o MT{...... L...]. ...1,455,053
28. Nebraska .NE]|...... Looof 2,335,213 | ... 5,136,834
29. Nevada........ NV L..]. ..1,877,221
30. New Hampshire.. NH{...... Loof 2,376,408 | ........... 3,628,616
31.  New Jersey..... I\ L..[. .29,223,839 |.
32.  New Mexico NM{...... L] o 269,143 | .o 4,842,246
33.  New York......... WNY N... ....1,065,935
34.  North Carolina. .NC{...... L... ..30,151,486 |.
35, NOMh DAKOta. ...t ND]J...... L. e 507,767
36, ORI0...eieii s OH...... L] 17,342,772 | ... 39,289,611
37, OKIAOMA. ...ttt OK]|...... L] 3,539,895 | ......... 11,598,875
38.  Oregon........ .OR]...... L. ...1,862,356
39. Pennsylvania.. LPA] ... L. 41,439,002 |.
40. Rhode Island.. ~RI...... L...]. ceeenennn 3,906,508
41, SoUth Carolina..........ccooveurermeerneineieeieeeee e SC|...... L] iirnnn2,277,551 | ... 10,165,627
42, SOUth DAKOtA.......everireerieririsese st sens e SD|...... Loof 384,909 | oo 596,874
43. Tennessee...... LIN L..]. ....1,987,997 |.
44,  Texas...... JIX L... 24,317,137 |.
45.  Utah........ UTH L..]. ....2,357,113
4B, VBIMONL......itoieecieeeie s VT]...... Lo o 76,957 [ oo 484,749
A7, VIRGINIA..c oot VAJ..... L] 4,510,930 | ... 40,402,007
48.  Washington. WA(..... L... .14,347,378
49.  West Virginia... WV ..... L...]. ...4,087,847
50.  Wisconsin.... LW L... 17,231,290 |.
51. Wyoming......... WY (... L...]. ...426,348
52.  American Samo: VASH L Neoo | e | e
53.  Guam............ GUI...... Neoo | 0 | e
54. Puerto Rico......... .PR{...... L.
55.  US Virgin Islands........ LV Neo ] e 15,919 |
56. Northern Mariana Islands WMP{...... N...
57.  Canada......ccoonrrrrnnnnee CAN{...... N...
58.  Aggregate Other Alien LOT L XXX e | e,
59, SUBOAL....eieeeieee e (a)..51
90. Reporting entity contributions for employee benefit plans.............. e XXX 0 [ 0
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES.........evreevrrrereirire s e XXX ] 0000 32,254,026 [ e £SO TR | B ISP
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 503,414
94.  Aggregate other amounts not allocable by State e L XXX .1,650,578 | ..
95.  Totals (Direct BUSINESS).........covvvrrireirreirrriineinnes XXX 256,888,534 |... 1,234, 931 205 ..... 135,723,959
96. Plus Reinsurance Assumed XXX ] e 82,540,244 1.........1,490,842 | ..o 0 | o0 84,031,086 [ ..ovoviiririennad 0
97.  Totals (All BUSINESS).......curuurirriieiieiiciine et stssssssneens XXX 339,428,778 .1,318,962,291 |..... 135,723,959
98. Less Reinsurance Ceded.........covmmmnminrininrinniessesesesessssssnenes XXX s 63,019,921 |...... 113,271,871 | ..........3,394,790 | ....coocovrevee 0 [ oo 179,686,582 | ..ovvvvrererrninn 0
99. Totals (All Business) less Reinsurance Ceded............ccccovverenncee. XXX 276,408,857 |....... 570,703,667 ........... 3,279,233 |..... 288,883,952 | .1,139,275,709 |..... 135,723,959
DETAILS OF WRI
58001, e sssssssssssessssssessesssssssssesssssesssssessenss | 1o XK | woreenrnnenneneennnenns 0 [V [ [ [P [V [ 0
58002. .0 0 0 .0 0
58003. ] ] 0 0 .0 0
58998. Summary of remaining write-ins for line 58 from overflow page.....[...XXX | .... ] .0 .0 .0 .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX s 0 0 [ 0 0
9401. Dividends accums used to purchase paid-up additions.................. XXX e 1,648,211 0 0f.n. 1,648,211 0
9402. Dividends accums used to shorten endow or prem pay.. e XXX e 2,367 0 (] I 2,367 0
0403, o .0 0 0 .0 0
9498. Summary of remaining write-ins for line 94 from overflow page..... [ ... XXX | .oooovverrervierennnn. 0 0 (01 I 0f]. .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX ] e 1,650,578 0 0 i 1,650,578 [ .o 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.
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

Ohio National Mutual Holdings, Inc. (ONMH)
(Top Holding Company — OH)
FEI No. 31-1614095

1
Ohio National Financial Services, Inc. (ONFS)

(Intermediate Holding Company — OH)
FEI No. 31-1614097

-
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

The Chio Mational Life Insurance Company
(ONLI)
{Insurer — OH)
FEI No. 31-0397080
MAIC Group Code 0704

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

Financial Way Realty, Inc.
(FWRI)
FEI No. 26-4812790

ON Flight, Inc. (ONFL)
FEI No. 31-1684349

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

84.698% membership interest owned by

Ohio National Financial Services, Inc

{Insurer — OH)
FEI No. 31-0962495
NAIC No. 89206
NAIC Group Code 0704 J/

4 Montgomery Re, Inc. (MONT) N
{Captive Insurer — VT)
FEI No. 26-3791519
NAIC No. 13575
\_ MAIC Group Code 0704 J

(Ohio National Life Assurance Corporation (ONLA) "\

Mational Security Life and Annuity Company \
(NSLA)
{Insurer - NY)
FEI No. 13-2740556

4 Kenwood Re, Inc. (KENW)
(Captive Insurer —VT)

FEI No. 80-0955278

NAIC No. 85472

: (
t

K%ponsored mutual funds
advised by Ohio National

-Ohio National Fund, 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)

Maryland 1980

-Dow Target Variable Fund LLC

\

#

Ohio National Insurance Agency of

NAIC No. 15363 NAIC Group Code 0704 J
\_ MAIC Group Code 0704 ) = Investments, Inc.:
r Ohio National Investments, Inc. (ONII)
(~ Camargo Re Captive, Inc. (CMGO) L FEI No. 31-1454693
(Captive Insurer — OH) /
FEI No. 47-4249160
NAIC No. 15855 ( ) Ohio 1998
ke NAIC Group Code 0704 y, Ohio National Equities, Inc. (ONEQ) \
FEI No. 31-1454699
L "
-
Ohio Mational Seguros de Vida S A ONSV do Brasil Participacfes Ltda. ' '
(ONSP) (ONSB) The O.N. Equity Sales Company (ONES)
(nsurance Company - Peru) (Holding Company - Brazil) FEI No. 31-0742113
p I \_ J
O.N. International do Brasil I
Participagfes Ltda. (OHIO)
(Holding Company - Brazil) : ; O.N. Investment Management Company
R e 3 Gy St P o Ohio Mational Insurance Agency, Inc. (ONIA) (ONIM)

FEI No. 32-0071428 FEI No. 31-0784369

Alabama, Inc. (OMIA)AL)
FEI No. 63-1202147




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
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 June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
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....... RE......co.. 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....... A 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 June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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 June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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 June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

Explanations:
1. 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:

T 00 000D O 0 00000050 00 0O
* 6 717 2 20164 9000O0O0O0 2 = * 6 7172 2 0164470000 2 =
T 00000 O 0 O 00001000 50 000 0O
* 6 717 2 2 016 3 650000 2 = * 6 717 2 2 016 4480000 2 =
T 00 A0 0 00 O T 000000 5 0R 0 0O
* 6 717 2 2 016 4450000 2 = * 6 717 2 2 016 44 90000 2 =
T 00 000 R0 0O

* 6 7172 20164460000 2 =

Q14



Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. State Taxes RECOVEIADIE...........cccvivveievcreie ettt sneen
2505. GOOAWill.........coovrrerrerricieierinns
2506. Pension fee income recoverable
2507. NSCC deposit........
2508. Prepaid expenses..........
2509. Surplus note issuance costs...................

2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Summary of Operations:

Current
Year to Date

Prior
Year to Date

Prior Year Ended
December 31

08.304. Modified COINSUIANCE FISK ChAIGE. ........cvuevecvieeieriiee sttt ettt s st s ettt st ss st ene st ensenae
08.305. Loss on Fixed Assets

................... (12,596)
. ....(144,685)

08.397.  Summary of remaining write-ins for Line 8.3....... (157,281)
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
B304, VOIUNTAIY TESBIVE. ..ottt bbbt st bbb s st st es st baensnes | evsesbessanses (4,430,692) .....concne. (1,829,307)| ..covevnee (10,850,441)
5397.  Summary of remaining Write=iNS fOr LINE 53..........oouiuiieisiiieses st se s sesnssnsssessssnssnsssseenssnsessssssansansaness | sssessessanees (4,430,692)( .............. (1,829,307)( ............ (10,850,441)

Q15




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAT.........c.cuviucieiriieiceesse et sss e ssessssssesessens | esvessesisssessssssssesans 26,938,124 | oo 23,982,107
2. Cost of acquired:

2.1 Actual cost at time Of ACQUISIION............cvuevueieieiiciee ettt bbbt enans | sbsbssssestesses s s s bbbt (0 TR 0

2.2 Additional investment made after aCUISIION...........cc..evueviiveieirsice sttt ss st ssssssssenes | sensessessessssssessssessans (1,208,284) [ ..o 3,604,159
3. Current year Change iN ENCUMDBIANCES..........c.cuueuiiieriieieieissisi e sses sttt s st s s s st s ssestensnssens | essssssessessesssssssessessssssesessensans (0 ST 0
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted Carrying VAIUE.............cc.vuerurenirnreneieineinsissieessesssseee s ssesessssssesessnssees
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct CUITENt YEAI'S EPIECIAION. ........veuvrereririsriseeessesesse e sss sttt s st
9. Book/adjusted carrying value at end of current period (Lines 142+3+4-5+68-7-8)........ccorururrrrinenereieneineisesseieeeseisseesssseseens | eeoreeseeeessssssessessses 25,409,884 | ..o 26,938,124
10.  Deduct total NONAAMItEEA AMOUNTS.........c.oieieiereirir ettt ettt s st ens e st essentsessessentensensns | freissssssssssssssnssessenssnssessesensensse 0 ] 0
11. _Statement value at end of current period (Line 9 MiNUS LiNE 10).....ou.iuiiiiiieiiisiei s sn s ssnssnssessensenssnes | sssssssssssssssssssssssssssns 25409884 | ..o 26,938,124

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..........cccucuvievevveseeveeiveeeceseesieeens | e 790,214,689 | woovvveverereinne 796,770,791
2. Cost of acquired:

2.1 Actual cost at time of ACQUISIION. ..........c.cviveieicieeceeee et ssssssesessssessesssssssssessssssessnns | envesesiessssenseseeenssn 89,209 TTO | o 115,205,850

2.2 Additional investment made after aCQUISIEION.............cc.ccueieiiiiiiieese et sssessessessssanns | evsessessssessessssessessssessessessnsessesnsQ. | oevessesesessse st es s senes 0

3. Capitalized deferred interest and other.
4. ACCIUAI OF QISCOUNL......couveieciciecie ettt bbb bbbt e s bbb s s s bt ae e s st
5. Unrealized valuation increase (decrease)
6. Total gain (I0SS) ON QISPOSAIS.........ccvvuieriiiciiiieii ettt st bbbt et sttt
7. Deduct amounts reCeived ON QISPOSAIS..........cueurieireiriririreieieeeeis sttt sss st s s s sse s ansesaes
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..........c.cveveeieiriieieieiie et esre b bnes
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 761,101,629 [ .o, 790,214,689
12, Total VAIUGHON GIIOWANCE. .......c.vveeeictieeietete ettt ettt s s sa st ss s b s s ssssesssssssassssnsessesas | dosbessssssssssesssssnsesses et ansesntantenes 0 ] 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)....eueeeeeeeererereeereeere et sesssessss s sss s ses s sssssesssssssssessssssssssssnssessssssssssssssssnsssssesssssnssnsssssonsnss | sossssssssssssssssssssssans 761,101,629 [ .o, 790,214,689
14.  Deduct total NONadMItted AMOUNES..........c.ccueiiiiiiecicice ettt bbbt sae s e st sesesbssesaess | dosbessssssssssesses st esses b ens st ansnas 0 ] 0
15. Statement value at end of current period (Line 13 MiNUS LINE 14).......ooviiiriiiiieiseciise e sss s sssesssnessens | ssseesesssssessessseesaenas 761,101,629 | oo 790,214,689
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI..........cveicvireieicre ettt b s esse s seens || sresissessesessssssssessans 81,822,548 | oo 108,336,051

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)..........cccuevreiuiveieiesiesise ettt bbb stes b s ssesssssanss | esbessssssssessnsssssessessans (518,986) | ...covevrerererereies (1,513,495)
6. Total gain (I0SS) ON QISPOSAIS.........cucvrieriricieietie ettt ettt et bbb bbbt
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cvevierieevcvrereee ettt b s snens
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)........ccceverrerrirereerriesierereeeiesessesinnes | evesissesseseesssseseesnns 81,303,562 | cooverrreeerine 81,822,548
12. Deduct total NONadMIted AMOUNES..........c.cvivieeieicese ettt st st s st se s st sss s ssssssensesensns | aessssssesssessessssasssnens 6,303,562 | ..ovovvicind 6,822,548
13. Statement value at end of current period (Ling 11 MiNUS LINE 12).......viiiiiiiiiiciii et ssssssnsessssessesens | seseesessessesiesssessesanes 75,000,000 | oo, 75,000,000
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.covrirrrnrerrirrinrnneseesssressseesessssssssssssssnses | soessesssssessssnseens 5,462,486,308 | .....cooovrrrrerrinnne 5,163,896,238
2. Cost 0f bonds and StOCKS ACQUITET...........c.euiuiiieiieiciceie ettt nsssnsenas | evsesassessssasssssssesan 486,702,809 | ovovvevereeeia 821,340,404
3. ACCIUAI OF QISCOUNL........cveveci bbb bbb s bbb s bbbt sse s sntensens | eviessssessessssesses s bentenas 1,904,770 | oo 3,891,267
4. Unrealized valuation INCTEASE (AECTEASE).........cwururrurerereereeseeseereeesseeseessetseeseesssess e sse st esssesses st se s bses st sses st st sssessessansas | sebssssssessasssssnssessnes (7,282,939) [ .eovvreeeecereieireenne (12,653,637)
5. Total gain (I0SS) ON QISPOSAS.........ccevuveieiieiieiiteiieietetie ettt bbb bbbt bbb s st es s snssssessnnns | eviessssessessssestes s sentenas 2,064,612 | ..ooevecend 6,165,809
6. Deduct consideration for bonds and Stocks diSPOSEA OF ...........c.ccuieiiiiiieieicce e bessenns | eresesesssse e 243,030,517 | coveverereeeieeinas 503,509,669
7. Deduct amortization Of PrEMIUM........c.ccviuiieiiiree ettt s b sttt s s bt s e snsensennts | evsessssessessssssses e sntenas 3,530,339 | oo 8,195,427
8. Total foreign exchange change in book/adjusted CaITYING VAIUE...........c.cccveiuevcieieeieeeiesesise sttt es s s s stesssssaes | stesssssssessesssssssssssessens 170,100 | oo (871,150)
9. Deduct current year's other-than-temporary impairment rECOGNIZEM.........ccueururieiiiriieieeseie st sessssenss | ssierssssssessessssessessssassesas 369,735 | oo 7,577,527
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovrerrereiieiierssieisssssesesiessessssssenes | soesesssinesiesiesiens 5,699,115,069 | ...ccooevvvrrrrerrnene 5,462,486,308
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.viiiiiiriieiieiiisisiecisce st sssessesesssssssssssssnssnsesnssnsessns | sressssesisssssensasanes 5,699,115,069 | ..ooovivireen. 5,462,486,308
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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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. NAIC T (@) et seesss s sss e sss st sssssssessssssssssesssssssnsssns | cessssessssmnnssssan 3,338,710,252 | cooovrreerrreririeens 219,869,480 | ...ovorreerrrrrerennn 68,588,223 |.....oovvvrrreriis (110,130,221) [ coovvercrverrernn 3,338,710,252 | .cvvoovvreerens 3,379,861,288 | ...ceooverneeecereeeiseeiseeenseeesees | seeeeseeesneesneeens 3,323,637,615
2. NAIC 2 ():eeverrmeeesseeesseeessssesessseesssseesssssssssssssssssssssssssssssssssssssessssssssssnsees | sesssssssssssssssens 1,656,758,912 | ovveornrverrrrcernnne 103,787,567 | ..ouveeereererrrreeennne 45,157,112 | oo 11,592,103 [ oo 1,656,758,912 | cooovvervcrrecennee 1,726,981,464 | oooovveeecererisecenerrnesennenns | cevreeineeninesens 1,699,014,668
3. NAIC 3 ()erereeremeeerseeeessseessseesessseessssesssssssssssessssssssssssssssssssssssssssssssssssssssness | sesssssssssssnsssssanes 213,271,788 | oo 2,104,211 | oo Y 0 . A [CRLRRCH)] — PRI YA 4 N — 201,044,959 | ..oooveeereeeereeeeeseenneennenes | e 181,632,183
A, NAIC 4 ().reveereeerreeeeeseeeesssesessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssanns | seesssssmsssssnsessssannens 36,651,312 | .ovveerreeeeerreseenneernen (U 2,026,330 | .oorreerrereerreeeenns 16,425,608 | ....ovvonverrreereenne 36,651,312 [ oo 51,050,590 [ ..eooeverrermeeeneerneensneeeseenmeeenes | orereesesneneseeeenns 13,349,083
B INAIC 5 ().rerveermeeersreesseeessseessssssessssesssssssssssssssssssssssssssssssssssssssssssssssssssnes | sessssssssssmmsssssnsssssons 1,524,896 | ..ovvevrerrerreeereneeennerernen (U IO 8,740 | coovvveerreeeenerirnenes 1,984,032 [ coovvoorrreenrrerrneens 1,524,896 | .vvveerrreeienrriinnnns 3,500,188 | ..veoreeerrerreereernennseeesennnnees | ceeeeeneesseseeeseenens 3,003,526
B NAIC 6 ()..enverrmeeersereeeseeeesesessssesssssssssssssssssssssssssssssssasessssesssssssssssssssssnns | ssessssssssssssssssasees 19,451,598 | oovoiorrceninrieissrrecssresneend (O 2,208,402 | ..oovvrsrriniis 5,075,883 | ..oovsrrerinrriiannreens 19,451,598 | .oovovsrreeinrrierinneens 22,319,079 [ | v 17,590,613
7. TOtAl BONAS.....reersurrerssseeeissrsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | cossssssasssssssasees 5,266,368,758 [ ....cooocrsrrrsrien 325,761,252 | ..o 123,336,534 | ..o, (84,035,908) | ...covernrrrernceenes 5,266,368,758 | ....ccooonirrernniens 5,384,757,568 | ..eoovveirrenirinrri e, (O I 5,238,227,688

PREFERRED STOCK
8. INAIC Tttt eses sttt sss s rnees | eessssness st (O L1 O (O (0 O 0 | orreeerrereernmeesneeesrsnssssnssessens | reneresissesssne s ssesssssssssnend 0
0. NAIC 2ueeeeceeeeess et ssss st sssss st nsssssnens | seessssnsssssnessssnnees 20,297,234 | v (1 (O (U ST 20,297,234 | .oovverrerrrreernnn, 20,297,234 [ ..ooorreeeerrerereeinneseissnsssnnnees | cevessneessnesesssseees 22,797,234
10, NAIC 3ottt sssss s sssssssssss s sssssssnssssnns | rsssssssssssssssnsssssnns 11,000,000 | covvoovmreerrereerinneersnenessneneens (1 (O (U S 11,000,000 | covooorrererrrreernnens 11,000,000 [ ..oveorvermeeeeerreeeseeeseeesneesnes | ceveeeeesseesneessneenns 11,000,000
110 NAIC oottt ssssssssssins | sesinsssss st (O L1 OO (OO (U OO (O 0 | oereeeereeeneeesnesssssnsssssssessns | rnnesssinsssssnsssss s 0
12, NAIC Bttt ssss st sss st ss st sssssnnssssns | ssssssssssnssssssssssssssnsssssns st (O L1 OO (O (U OO O 0 | oereeeerreernmessnesssssnssssnsssssns | renessssssssssnssssssssssssssssnend 0
13 INAIC Bttt | et 0] e, 0] e, 0] e, 0] i, 0] e, 0 ] | e 0
14, Total Preferred SOCK.........rrriremririnririeesiiseessenerissesessesssssesssssnsenns | vnsssssssssssesieenes 31,297,234 | oo 0] e, 0] e, [0 R 31,297,234 | oo, 31,297,234 | i, (O TR 33,797,234
15. _Total Bonds and Preferred Stock e i 5,297,665,992 | ...cooovvriiiris 325,761,252 | .coocoviviriirin 123,336,534 | ..o (84,035,908) ...ooveirrernens 5,297,665,992 | ...coccovvvviriennee. 5,416,054,802 | ...oooooviiiiiicis [0 I 5,272,024,922

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC13§........... 0; NAIC2§.... 0; NAIC3S§... 0; NAIC4S.... 0; NAIC5S..... 0; NAIC6S...... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest ?Jollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, | e 96,410,592 [...cccoovvennns Y RN [ 96,410,453 | .o 56,104 [ 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PHIOF YN .........ccuiuiurereeireieireeeeineie ettt ess st sssssstesssessenss | reesesssetsesssesssssnesanes 196,403,071 | oo 144,400,295
2. Cost of short-term iNVEStMENtS ACQUIFET............c.cveieeieciieicice ettt saesens || eveesessessessssnsesans 14,492,982,381 | oo 15,787,476,336
3. ACCIUAI O QISCOUNL.........cviviiecticcte ettt ettt bttt a et bt s st senaebessnsesesssaetesssnasssssntetessnsnans | nbessesesssesessnsetasessssesesantesans 25,139 | oo 26,439
4. Unrealized valuation INCIEASE (ABCTEASE).........cccuucveiuireieieiiesise et bbbttt bbb ses st bssssestenssssaens | sessessessssssssessessesssssessessensnsaesan O | oo 0
5. Total gain (I0SS) ON QISPOSAIS.........cvuevvricieiieiiesiieise et s bbbt bbb s b st ssessentnsenas | sbebsessessss s s e st es s s st b s e 0 | e 0
6. Deduct consideration received 0N diSPOSAIS...........c.euruiieiriirinieirieseeissese st ssssessessssnsessesnss | sessesessessesessnsess 14,593,000,000 | ..ovovvvvrerrereirirns 15,735,500,000
7. Deduct amOortization Of PIBMIUM..........ccvveieiiere ettt ss st st s bt es bt sassssssssessssssensens | essesssessessnsssesssssnsssssssnssssessesnea O [ e 0
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............cceveueveveieiieesie ettt ssssssesess | evsesissessesesssssssssssssssssssssssessesnsa [0 OO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........o.uvueurerirrereninrerreieiessssesssseessssssssesssessssssssssssnsss | eossssesssssssssssiessasssssssssessassssssssseses [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccoevirrierrrrereinieseeeie s | e 96,410,591 | oo 196,403,071
11.  Deduct total NoNadmitted @MOUNLS............ccuuiiiiii sttt senes | etbienssns s 0 [ i 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....vuiviiiieiiiiiiieisieieeiisii e sessseesensasssessessssnses | seessssssessessnsessessssessenas 96,410,591 | oo 196,403,071

QsSl03
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10.
1.

3.1

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI).......cvuvururerriereresisessnsiseiseesssssssssssessesssssssssessessssssssessessssssessessasssssssssessesssssnssessassssssesseses
Cost paid/(consideration reCEIVEA) ON @UGIHIONS. .........euurirriererieiierireire et steee e ss st es e a8 ess e e e8RS es s nen
Unrealized ValUation INCTEASE/(ABCTEASE)........cuurrurerrerrerereeereiseiseeseeeeeseesesteessesseesesssseseeses st et ssees et ee s E e s 8 ee R4 b £ R bR E £ b b e bbbt b st
Total gain (10SS) ON tErMINAHION FECOGMIZEM. ... ...cureierrereieeeeieie e eie et ee s s et s b E e bR £ R E bbb s b breen
Considerations received/(paid) ON tEIMINAHONS...........cc.ccuiuiiicieiiieicc ettt bbb s bbb bbb bbb s bbbt bbbt s e s s
AAMOTHIZATION. ... bbb bbb bbb E 4 £
Adjustment to the book/adjusted carrying value 0f REAGE IEM............cccciiiec sttt baes
Total foreign exchange change in book/adjuSted CAIMYING VAIUE..........c..ccucviiriiiieis ettt s bbbt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 6+ 7+ 8)..ucvviereeieiererssee st st sttt es st
DedUuct NONAAMILIEA @SSELS.........o.urivrieriiriirii e bbb

Statement value at end of current period (LiNE 9 MINUS LINE 10)........ouvrrrerririeiinrsrireessssesseessessssssessessesssssssssessessssssssessesssssessessessassssssessassssssssessessssssssessesssssnssnses

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
Book/adjusted carrying value, DECember 31, Prior YEAr (LINE 6, PHOT YEAI).......c...vvemevsvseosososossososossososossososossssossssssosossssosossssssosossososossoson
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)..........c.cvrveeevrvseesosososososorososo

Add:

Change in variation margin on open contracts - Highly Effective Hedges:
31
3.12

Section 1, Column 15, current year to date minus...........ccccoeeovrreenee 0

Section 1, Column 15, PriOr YEAT........c.orerreeeereneereieieeeseeseeeenesene 0 0

Change in variation margin on open contracts - All Other:
3.13
3.14

19,384,244
(1,149,176)

Section 1, Column 18, current year to date minus...........cccccoeeuvevnae

Section 1, Column 18, Prior YEar..........ccevveeveierieereieressese i 20,533,420 20,533,420

Add:

Change in adjustment to basis of hedged item:
3.21
322

Section 1, Column 17, current year to date minus.........ccc.ccevvvevenes 0

Section 1, Column 17, Prior YEaT........ccceveevevererreesieereseseeesesseseseenes 0 0

Change in amount recognized:
3.23
3.24

Section 1, Column 19, current year to date minus..........ccc.cceeuvevnnee 19,384,244

(1,149,176)

Section 1, Column 19, PriOr YEAT........c.ovrverrerrereerrerrireieeereeseeseesnnenns 20,533,420 20,533,420

SUDLOAI (LINE 3.1 MINUS LINE 3.2) ...ttt ettt bbb s s e s st s bbb bbb bt s bbbt n bt saes

Cumulative variation margin on terminated contracts during the year...........c.cccocveeivereeresicsiecsienns 0

Less:

4.21 Amount used to adjust basis of hedged item...........cccccverveivicincnnes 0

4,22 AMOUNE FECOGNIZEM. .....oivereeireirreirieieisisie sttt nsenae 0 0

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......ccvuvieieeieiiesissis ettt se sttt s 488208888828 s sttt

Dispositions gains (losses) on contracts terminated in prior year:
5.1

5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAT..........cccveviiiveieiieece ettt

Total gain (loss) recognized for terMINAtONS IN PHOT YEAI..........cccvciee ittt b bbb sttt s st s s bt s st s sas s st nes

Book/adjusted carrying value at end of current period (LINES 1 + 2 + 3.3 24.3 =5.1 = 5.2) ..ottt st
DEAUCE NONAAMIIEA BSSES........cvuivieiiicriieictee ettt bbb e bbb s bbb s bbb a s e st b b s bbb s bbb s b e b e s s bbb b b b s s bbb e st st s bt

Statement value at end of current Period (LINE 6 MINUS LINE 7)..........curiiuiririiiecineie et ssees ettt ss bbb s bbb

QSl104

22,111,035

5,603,487

(11,418,094)

(1,485,050)

0

0

0

(78,444)

14,732,934

0

14,732,934

(1,149,176)

20,533,420

0
0

19,384,244

0

19,384,244
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Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

QsSI05, QSI06
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SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN ...ttt bbb bbbttt bbbt se st 14,732,934

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..........ccccocoeuneveunenrneneneneincneis 19,384,244

3. TOHAI (LINE T PIUS LINE 2)....vuieieieiiieeisiteiieictette ettt ettt b4 s 444 b4 s s s b4 84t b ks s s b s bR bbbt s st s bbb 34,117,178
4. PartD, SECHON 1, COIUMN B........couiiiiii s 54,002,052

5. Part D, SECHON 1, COIUMN B........veevveieciee ettt ettt st a et a ettt s e se ettt et s st n s sae s s et s et en et ntnen (19,884,874)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vuvuiiiiieiiiricicis sttt sttt s sttt b bbbttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN TB.......ouveieieeiecicteseetete ettt st e e bbb bbb s et st s b e s banen 14,732,934

8. Part B, SECHON 1, COIUMN 13......oiuiirreeseiiseeseeeseesseeesse s st sss st ees s 19,384,244

9. TOLAI (LINE 7 PIUS LINE 8)....eueeireeeeeeeeieiseese ettt ee e ts s se e ss e s s 5888284282258 e84 2842 E eSS £ £ R 842 £ 4R R b s et nssent s 34,117,178
10, Part D, SECtON 1, COIUMN 8........ooiiiii bbb 54,002,052

11, Part D, SECHON 1, COIUMN Q..o ettt bbbt bbbttt (19,884,874)

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ciueiieieieiiseireie ettt bbbttt b s bbb bbbt ns 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....ocioiieiciieeiieeeiee ittt 0
14, Part B, SECHON 1, COIUMN 20.........c.oviveieeiiteieietes ettt bbbt b st s bt s bt s bbb e sttt et st (106,189,147)
15, Part D, SECHON 1, COIUMN 1.ttt e sa ettt a s st b s b (106,189,147)
16.  Total (LN 13 PIUS LINE 14 MINUS LINE 15).. .. ettt ettt s s £ E 888 E R s bbbt 0

Qslo7
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Sch. E - Verification
NONE

Sch. A -Pt. 2
NONE

Sch. A-Pt. 3
NONE

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

2030

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
0525828......... SACRAMENTO. ...ttt CA. 04/29/2016.... | covvooverrerceirrrieries 3.570 [ .o 4,500,000 | ..o (1 [ 9,890,000
1525829......... INDIANAPOLIS. ...tttk INLce s 05/04/2016.... | ccooovvrrerereeirnrrirnnnen3.800 | oo 5,000,000 | coooovrnrirrireireeieeeei e (1 R 7,130,000
1525832......... INDIANAPOLIS........coovmriirinriesiseissessssssesssnnes 06/02/2016.... 1,150,000 | .voovveeririerieieeeeieeiee (0 1,760,000
1525837......... INDIANAPOLIS........cooereererieeesese e 06/29/2016.... . . 3,100,000 | coooovvrrirrireireeiseeei e (0 4,430,000
3625835......... DAYTON. oottt 06/17/2016.... | cccoovvreererererrriernrenen 000 | oo, 1,200,000 | ..ooovvenririerieeieeeseieei (1 TR 1,600,000
3725834......... OKLAHOMA CITY ..ottt ss bbb (0] R 06/15/2016.... TA01,776 | oo (1 R 2,700,000
4425833......... SAN ANTONIO. ..ottt X 06/09/2016.... . . 2,600,000 | ooooverrireeei s (1 TR 5,220,000
4825825......... BELLINGHAM. ...ttt WA. 04/28/2016.... | ccvoovvveerieeirirrirnneeenh 300 | oo, 2,300,000 | coooovenriieiree s (N 3,540,000
4825826......... VANCOUVER.....coco ettt et WA. 04/28/2016.... | ccoeovrrrerrnrrnrineneesneh BT [ 925,000 | .o [ R 1,095,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.............. .. s ettt | fneae XXX oo [ XXX | 21,876,776 | s [ I .. 37,365,000
0899999. Total - Mortgages in Good Standing .. .. .. .. OO OO PO O PO PTORPPOOR RTINS XXX eeee [ernrennee XK s | e 21,876,776 | o [V .. 37,365,000
3399999, TOAl MOMGAGES. ... vvveereeeseereieeeese et es bbb b8k 8 bbbtk ees | 4ebhe et ee sttt | creeen XXX | e XXX | et 21,876,776 | oo (U [ . 37,365,000
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Mortgages Closed by Repayment
0525071...cocvriiiirerciciniens LOS ANGELES.. BRSPS [O7. SR IV 04/30/2004.... | 04/08/2016.... ...924,156 (0 N 0 0 [ e 0 0 [ o {0 [ 766,501 | ..covvenvee 766,501 .0 0 [ o 0
0525323... .| NATIONAL CITY.... .|CA .| 05/02/2007.... | 04/01/2016.... 4,084,148 [0 IO 0 (1N O 0 0 | eoeeeeeerenreeneen0 | i 4,042,503 | ........... 4,042,503 .0 0
0525394... CA . .105/19/2008.... | 06/30/2016.... 2,274,927 {0 [ IR 0 0 [ s 0 0. M 2,238,784 | .. 2,238,784 .0 0
1525053......cvnerierercnrneinens | LAWRENCE .o INGrin | s 02/02/2004.... | 06/03/2016.... ...642,623 (1 I 0 (V1 ST 0 (U [P (V] I 618,372 .0 0
1525102... .. | INDIANAPOLIS......c.oovvernrierniireinninns INce . .110/29/2004.... | 06/02/2016.... ...470,688 (VI N 0 0 [ e 0 ...425,479 .0 0
3625279... o | LOVELAND......ootvirierierineieeiseieenns OH .| 11/28/2006.... | 04/05/2016.... ...513,865 O IO 0 (V1 O 0 ...500,166 .0 0
3625466... o | CINCINNATL ..o OH .110/12/2010.... | 05/23/2016.... 2,605,953 (VI TN 0 0 [ e 0 2,569,967 .0 0
3625623 .| CINCINNATI OH .| 05/14/12013.... | 05/23/2016.... 2,346,845 0 (V1 ST 0 2,319,799 | .. 2,319,799 .0 0
3725268... .109/28/2006.... | 06/15/2016.... 1,135,478 (VI N 0 0 [ e 0 [ o0 |0 | 1,098,956 | ........... 1,098,956 .0 0
4425535... . .1 10/31/2011.... | 06/14/2016.... ...782,055 0 | oo 0 (V1 O 0 .0 0
5025176... .. | PEWAUKEE TWP.. .109/30/2005.... | 06/01/2016.... ...556,594 0 (U 0 .0 0
0199999. Total - Mortgages CloSed DY REPAYMENE...........c. ittt ettt esieieiss etetsstessees et ssesesees st eesensesses et ens st ettt ens s s snsentenses ..16,337,332 (O I 0 {0 0 .0 0
Mortgages With Partial Repayments
0024589 ..| HOUGHTON LAKE. SO .112/01/1995... ...664,695 0 (0 O 0 .0 0
0024648... NEW IBERIA......c.oovvieiiririeiis .109/09/1996.... ...219,346 O IR 0 (V1 SR 0 .0 0
0024652... | VERNON TWP....oooimiiiiiiieriesiseesss et .109/19/1996.... ...426,938 [ I I 0 (V1 O 0 L0 ... 0. .0 0
0024655 ..| PITTSBURGH ceeres .1 10/09/1996.. ...460,196 0 (V1 SR 0 L0 .. . .. 124,791 .0 0
0024673... .| CAPITOL HEIGHTS........ccoovvvrnnes .1 12/26/1996.... ..113,634 [ I 0 (V1 ST 0 . 25,930 .0 0
0024692 ACWORTH. ...covirirriceieissiesie s [C7. W weeeeee | 03/10/1997..... ...484,451 [V IO 0 (V1 SR 0 .0 0
0024696... .| COLUMBUS........oovieeerseee s OH .103/25/1997... 3,887,554 0 (01 0 .0 0
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0024731 ..o HAVELOCK 07/11/1997.... | . ...223,613 0 .0 [V [ 0 0 .0 .0 0
0024739. CHILLUM .108/18/1997... 2,310,950 0 .0 (U 0 0 0 .0 0
0024757 ... FORT DODGE..... 10/10/1997.... | . ...488,543 0 .0 [V [P 0 0 .0 .0 0
0024764..... SYOSSET 11/20/1997.... | . 1,292,199 0 .0 (V1 O 0 0 .0 .0 0
0024768..... BEREA 01/05/1998.... | . ...988,589 0 .0 (V18 O 0 0 .0 .0 0
0024774 ... |HUNTSVILLE.... 03/03/1998.... | . 1,578,973 0 .0 (V1 0 0 .0 .0 0
0024779. ... |HEMPFIELD TWP.. .103/25/1998... ...126,262 0 .0 (V1N O 0 0 0 .0 0
0024789 ... | ANDERSON 07/22/1998.... | coooovvvnrivciiens [ e 73,405 0 .0 L) 0 0 .0 .0 0
0024816 .. |OHIO TWP................ 11/23/1998.... | . 1,427,141 0 .0 (V1N O 0 0 .0 . .0 (01
0024817 ... | SOUTH POINT 11/25/1998.... |. ...139,638 0 .0 () 0 0 .0 . ...10,749 .0 0 [ oo
0024820 ... MOUNT HOLLY 12/15/1998.... | . ...525,128 0 .0 (01 0 0 .0 0. 53,250 .0 (01
0024824 .| MT JACKSON 12/28/1998.... | . ...797,001 0 .0 () 0 0 | coveerreeeriennnen0 [ (V10 I 61,823 .0 (V1
0024828..... LYTLE 01/2171999... | cevovveevrerirens [ e 24,186 0 .0 (01 O 0 0 0 ... 5,112 .0 (01
0024834 o [STANLEY ..o, 02/24/1999.... | . 658,320 0 .0 0 [ e 0 0 | e [ (U I 46,272 .0 (V1
0024868 ... NEW ALBANY. 09/23/1999.... | covovvveriiniiens [ e 20,096 0 .0 (01N 0 0 0 ... 1,927 .0 (01
0024876 ... | INDEPENDENCE 11/29/11999.... | ...805,964 0 .0 () 0 0 | covrerernrrennnen0 [ (V10 I 44,998 .0 0 | oo
0024931 ... | SUMMIT TWP........ 07/23/2002.... | . ...676,123 0 .0 (010 O 0 0 0. 20,109 .0 (01
0024937 ... SAN DIEGO 08/07/2002.... | cooouvverierrirns ...156,791 0 .0 (V1 ST 0 (0 IO PRTRPRON N OO (11 21,561 .0 (11 OO
0024938 ...|PORT HURON 08/21/2002.... | . ...784,051 0 .0 (1N O 0 0 0. 22,963 .0 (01
0024940 .| LOUISVILLE........... . 09/18/2002.... | . ...679,022 0 .0 (V1 R 0 0 .0 (11 OO
0024941..... ELLENTON. ....cooiernieirerienrienienes FLoiirieiinee [ 09/19/2002.... | . 1,112,270 0 .0 (1N 0 0 .0 (01 N
0024943........coonviririiiciis VOLUSIA COUNTY ..o T IO 09/30/2002.... | . ...670,256 0 .0 () O 0 0 .0 0 | oo
0024944.......coovvvririserireiis HEMPSTEAD.......... 10/04/2002.... ...947,782 0 .0 (1N 0 0 .0 (01 N
0024953 ... |TROUTVILLE.... 11/08/2002.... | . 1,095,438 0 .0 () O 0 0 .0 (V1
0024956 ...|COEUR D'ALENE................ 11/26/2002.... | . 1,069,901 0 .0 (1N 0 0 .0 (01
0024957 ..o BOYLSTON......ovverinricriiciiens 11/26/2002.... | . 1,951,598 0 .0 (V1 R 0 0 .0 (V1
0024958..... OGDEN.......covreerirererierireenns 11/26/2002.... | . 1,637,494 0 .0 (1N 0 0 .0 (01
0024961..... LAREDO.......virimrimeiirinrineiiesiinesienes 12/12/2002.... ...864,494 0 .0 [V [P 0 0 .0 LV
0024965 ... | CALUMET CITY. [ ESSSUSURS DR 12119/2002.... | . 1,318,954 0 .0 (1N 0 0 .0 (01
0024966 ... |AMARILLO L. ST B 12/19/2002.... | . 2,268,249 0 .0 [V [ 0 0 .0 LV
0024970 ... |BEVERLY HILLS..... CA oo [ 12/23/2002.... | . 3,021,202 0 .0 (1N 0 0 .0 (1
0024971 e [VISALIA.....ccoviirirerntinnseivesnennenissesseessnsenenesennene. | A | veviens 12/23/2002.... | . 2,791,185 0 .0 [V [P 0 0 .0 LV
0125359....ccorvreerrirericiin BIRMINGHAM........oevereimrrinernerierenenineesnsniseesersssssnenines | Al [ 12/03/2007.... | cooveererenirinns 1,348,570 0 .0 (V1 O 0 0 .0 (11
0125516 e [HUNTSVILLE.......ovviiviriieirinerverinrenenisnesesiessesensnesnes | AL | e 07/20/2011.... | . 1,986,009 0 .0 [V [P 0 0 .0 LV
0125539 .| TUSCALOOSA.......ovevirineirseinnrinerierineessssisssnsnssinsssinesinns. | Al v 11/30/2011.... | . 2,019,649 0 .0 (V1N 0 0 0 (V10 I 34,133 .0 (01
0125540..... PRATTVILLE......oovieirieniinsiieniieeieeissseisnssesssssessssnssnnss | Aluveciiieiiieeis [ v 12115/2011.... | . ...604,322 0 .0 [V [ 0 0 .0 15,313 .0 0 | oo
0125617 ..o GREENVILLE......c.oseenereneineirerineenenrsseisensesssnsssnssnennnee | Al [ 05/02/2013.... | . 1,123,519 0 .0 (V1N 0 0 .0 18,974 .0 (0
0125814 BIRMINGHAM........coeverimmrnrrnerirerinenesenssnisninesiennsneninee. | Al [ 01/29/2016.... | . 0 0 .0 [V 0 0 .0 71,104 .0 0
0325093..... SUN CITY. .109/17/2004... ...266,849 0 .0 (V1N 0 0 0 15,677 .0 0
0325094..... PHOENIX.....coorierimnierieninsinssinenienienessenssnisssssessnsenes | Ao v 09/17/2004.... | . ...415,263 0 .0 [V [P 0 0 .0 L0 24,384 .0 0
0325344...... GLENDALE.........coooviierirmrinerieriseerssnisssrnessesisessssnisesssessns | Ao | v 08/30/2007..... | ceoouevenreerernnns ...988,042 0 .0 (V1 ST 0 LU I (V1 O (V1 18,565 .0 (V1 RO
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0325345..... TUCSON 08/30/2007.... | . 1,056,192 0 .0 [V [ 0 0 .0 0
0325410..... TUCSON . 08/29/2008... 3,896,457 0 .0 (U 0 0 .0 0
0325424..... TUCSON 10/30/2008.... | . 2,220,291 0 .0 [V [P 0 0 .0 0
0325559..... PHOENIX 05/22/2012.... | . ...806,308 0 .0 (V1 O 0 0 .0 0
0325730..... TUCSON 12/22/2014.... | . 2,721,327 0 .0 (V18 O 0 0 .0 0
032579%..... TUCSON 10/29/2015.... | 6,682,240 0 .0 (V1 0 0 .0 0
0325808..... TEMPE.......ccoovvnnnns .112/23/12015... 2,445,850 0 .0 (V1N O 0 0 .0 0
0325813..... TUCSON 01/19/2016.... | . 0 0 .0 L) 0 0 .0 0
0425045..... ROGERS 12/05/2003.... | . 4,547,496 0 .0 (V1N O 0 0 .0 (01
0425321 ..o, FAYETTEVILLE. 04/30/2007.... | . 1,000,415 0 .0 () 0 (0 IO RRRPOON o N OO (V10 I 15,384 .0 0 [ oo
0425509 ... |LITTLE ROCK 06/29/2011.... | . 2,217,662 0 .0 (01 0 (0 TR RPN 1 N ISR (V10 I 44,562 .0 (01
0524998 ... | SANTA ROSA 05/15/2003.... | . 771,709 0 .0 () 0 0 0. 20,401 .0 (V1
0525071 ...cceverereirerieeinn LOS ANGELES.. 04/30/2004.... ...924,156 0 .0 (01 O 0 (0 TN 1 N ISR (V10 I 45,550 .0 (01
0525147 ... | TEMECULA 06/15/2005.... | . ...640,690 0 .0 (1 0 0 0 ... 9,752 .0 (V1
0525175 .| HAYWARD.......ccoovrvmrrinrrienns 09/30/2005.... | . ...979,951 0 .0 (01N 0 (0 IR N ISR (V1 I 45,094 .0 (01
0525238..... ONTARIO 05/25/2006.... | . ...893,536 0 .0 () 0 0 | covrerernrrennnen0 [ (V10 I 34,858 .0 0 | oo
0525276........ceomeerrirerieinin SANTA MONICA.... 11/07/2006.... | . ...649,548 0 .0 (010 O 0 0 0. 22,637 .0 (01
0525346..... CLOVIS. 09/14/2007.... 1,429,990 0 .0 () 0 (0 IO PRTRPRON N OO (U I 11,927 .0 (V1
0525394 «. |FRESNO.....cccrvrrrnes 05/19/2008.... | . 2,274,927 0 .0 (1N O 0 (0 TR 1 N ISR (V1 I 18,214 .0 (01
0525395 ... | CUPERTINO. 05/22/2008.... | . 5,259,002 0 .0 () 0 0 0. 53,883 .0 (11
0525413 ... |ALTADENA 09/09/2008.... | . 4,281,264 0 .0 (1N 0 0 0 32,259 .0 (01 N
0525441 ...|MONTEREY PARK 12/29/2009.... | . 3,335,834 0 .0 () O 0 (0 IO RRTRPOUON o N OO 0. ...70,277 .0 0 | oo
0525471 ..o SAN DIEGO 10/28/2010.... ...940,139 0 .0 (1N 0 (0 TN 1 N ISR (V1 I 37,800 .0 (01 N
0525498..........ovvrrirriicii COSTAMESA.......... 04/26/2011.... | . 3,036,617 0 .0 (V1 R 0 (0 T TRPPOOON | N IO 0 | oo 54,622 .0 (V1
0525527..... GLENDALE 09/28/2011.... | 1,597,826 0 .0 (1N 0 0 0. 27,556 .0 (01
0525530 ...| YUCCA VALLEY 10/18/2011.... | 2,173,413 0 .0 () O 0 0 0 ... 36,842 .0 (V1
0525557 ... |HUNTINGTON BEACH 05/17/2012.... | . 6,004,657 0 .0 (1N 0 (0 IO OOPORON 1 B IO (11 I 71,200 .0 (01
0525574.......covvvirineireris BAKERSFIELD...... 09/25/2012.... 1,407,831 0 .0 [V [P 0 0 .0 LV
0525580 ... | CAMARILLO........ 10/23/2012.... | . 2,041,565 0 .0 (1N 0 0 .0 (01
0525588 ... | BERMUDA DUNES 12/03/2012.... |. 1,766,966 0 .0 [V [ 0 0 .0 LV
0525598 ... | SAN PEDRO. 01/29/2013.... | . 2,679,899 0 .0 (1N 0 0 .0 (1
0525628 ... |RIVERSIDE......... 06/10/2013.... | . 3,082,696 0 .0 [V [P 0 0 .0 LV
0525639........ccvmereirerierinn CARLSBAD 08/01/2013.... 2,861,620 0 .0 (1N 0 0 .0 (01N N
0525661........coomvveririicriens SACRAMENTO 11/06/2013.... | . 5,515,193 0 .0 [V [P 0 0 .0 LV
0525689..... DINUBA 07/10/2014.... | . 1,994,544 0 .0 (V1N 0 0 .0 LV TR
0525690 ... | CARDIFF BY THE SEA.. 07/15/2014.... | . 3,595,547 0 .0 [V [ 0 0 .0 LV
0525716 ... | SAN LEANDRO 11110/2014.... | . 2,325,136 0 .0 (V1N 0 0 .0 LU R
0525765 ... | DOWNEY... 06/10/2015.... | . 4,934,367 0 .0 [V 0 0 .0 0
0525790. ... | SEASIDE... .109/11/2015... 2,758,131 0 .0 (V1N 0 0 .0 0
0525801 ... | BARSTOW 11/20/2015.... | . 3,150,000 0 .0 [V [P 0 0 .0 0
0525811 ... |HOMEWOOD 01/05/2016.... | . 0 0 .0 (V1N 0 0 .0 LU TR
0525828 .| SACRAMENTO 04/29/2016.... | . 0 0 .0 (V1 [P 0 0 .0 LV
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0624981........cvovirirericiiins HIGHLANDS RANCH................. COvvvvvvees [ v 02/21/2003.... | . ...306,078 0 .0 [V [ 0 0 .0 .0 0
0625177. AURORA co .109/30/2005... 2,858,372 0 .0 (U 0 0 0 .0 0
0625310.....coucvvmernrirciieiiins COLORADO SPRINGS.........cooemrimrirniinsississsississssesssens COvvvvvvees [ 03/19/2007.... | . 4,697,688 0 .0 [V [P 0 0 .0 .0 0
0625525..... WINDSOR.......covvrrrieriniieniinns CO.vvvvves [ 09/28/2011.... | . 3,239,616 0 .0 (V1 O 0 0 .0 .0 0
OR24396.........ccverrrririerirs WHITMORE LAKE.......cooiiriiereineriesieeesenssessessessniens M [ 08/26/1999.... | . 2,366,468 0 .0 (V18 O 0 0 .0 .0 0
0R24431.... coo [WHITMORE LAKE.......cotiiiieiieeieieeiss s seeeeens M [ 08/26/1999.... | . ..212,713 0 .0 LV O 0 0 .0 .0 0
1025265. ..| WEST PALM BEACH. FL .109/12/2006... ...803,455 0 .0 (V1N O 0 0 0 .0 0
1025317..... DORAL.....ccovvvunae FLooiriirirnes i 04/24/2007.... | . 2,742,498 0 .0 (V1 O 0 0 .0 .0 0
1025384 <o | JACKSONVILLE BEACH..........cooiriirierireerseiserieesenienes FLorirreiinee e 02/22/2008.... |. 2,715,465 0 .0 (V1N O 0 0 .0 .0 (01
1025390 ..| PENSACOLA BEACH............ ISP TN 04/11/2008.... | . ...905,936 0 .0 () 0 0 .0 .0 0 [ oo
1025399..... TAMPA.......ovvvrire FLorirreiinee e 06/02/2008.... | . ...647,434 0 .0 (01 0 0 .0 .0 (01
1025400..... ODESSA.......ccccouevee. FLoiriirirens v 06/09/2008.... | . 2,583,722 0 .0 () 0 0 0 | s (U I 34,715 .0 (V1
1025520..... ORLANDO.......coevvrirrererireineriesies FLoiiiieiinee [ 08/09/2011.... 3,820,768 0 .0 (V1 SRR 0 (U IR 0 0. 58,193 .0 (11
1025541.......ovicicris JACKSONVILLE.......ccvoviriieieiierieeisssesssisessenssens FLoiriirirens v 12/20/2011.... | 1,643,411 0 .0 0 [ e 0 0 .0 .0 (V1
1025549..... APOPKA. ... FLoiiiieiinee [ 03/28/2012.... | . ...848,820 0 .0 (01N 0 0 .0 .0 (01
1025653..... TAMPA.......oovviriine FLoiriirirans v 10/11/2013.... | . 3,427,038 0 .0 () 0 0 .0 .0 0 | oo
1025655.......coueveerieriiceines SPRING HILL. ...t FLoiiiieiinee [ 10/28/2013.... |. 1,653,790 0 .0 (V1 TR 0 0 .0 .0 (11
1025668..... DESTIN FLoiriirirans v 12/16/2013.... 1,878,951 0 .0 () 0 [V IR .0 (V1
1025734..... SANFORD.......comerrrirernerinns FLoieireiinee [ 01/06/2015.... | . 2,698,021 0 .0 (1N O 0 0 .0 (01
1025748......oevvorrierienns NAPLES.......c.ccouunn. FLoiriirirans v 04/14/2015.... | . 4,907,519 0 .0 () 0 0 .0 (11
1025758 ... INAPLES........cccoone. FLoiirieiinee [ 05/20/2015.... | . ..T41,478 0 .0 (1N 0 0 .0 (01 N
1025772 ...|ROCKLEDGE...... | FLuin | s 06/30/2015.... | . 1,134,491 0 ] (V1 R 0 0 .0 (01 RN
1025777 oo JACKSONVILLE........oooueereicresiesies s T IO 07/16/2015.... 2,436,149 0 .0 (1N 0 0 .0 (01 N
1025800........cvueereriiiernines TALLAHASSEE........coooiiiieieeesiseiese s ensennes FLuoiiiiiiis [ 11/19/2015.... | . 3,000,000 0 .0 (01 O 0 0 .0 (V1
1025810..... HALEAH.........ooiiieiieineinsnineneniseessssissssssensesssessssonees | Floinsinenines [ 01/06/2016.... | . 0 0 .0 (1N 0 0 .0 (01
1125052 v [FTOGLETHORPE........ccooosiiirinrineivenirenenisnnissiseieenins | GAuiiiiciiens | i 01/20/2004.... | . ...941,629 0 .0 (V1 R 0 0 .0 (V1
1125285 e [LITHONIA....cooiiircnniseieniesineessensssisenssenssssensnne. | GPuiiiiiciiiens | veviens 12/13/2006.... | . 4,002,266 0 .0 (1N 0 0 .0 (01
11257071 LAWRENCEVILLE.........cosvvvrirerrnrinerrerirncrssnensrnennnnennes | GAiiiiiniins [ 09/18/2014.... 3,132,449 0 .0 [V [P 0 0 .0 LV
1325034 ...| COEUR D'ALENE................ 10/17/2003.... | . 6,044,428 0 .0 (1N 0 0 .0 (01
1325086 ... |POCATELLO....... 07/30/2004.... | . ...476,276 0 .0 [V [ 0 0 .0 LV
1325109 IDAHO FALLS......ovvverrrerrrernneennns 11/18/2004.... | . ...380,314 0 .0 (1N 0 0 .0 (1
1325358..... MERIDIAN........ovveeririirneieninerienes 11/30/2007.... | . 4,990,006 0 .0 [V [P 0 0 .0 LV
1325526......ccoireeriericiinns COEUR D'ALENE................ 09/28/2011... | cevoevererreriens 2,701,115 0 .0 (V1 O 0 0 .0 (11
1325570....cuvvrrerierinciienes COEUR D'ALENE................ 08/16/2012.... | . 1,689,118 0 .0 [V [P 0 0 .0 LV
1325752..... MERIDIAN........oovmririrneireiseriesineeienes 05/01/2015.... | . 1,079,369 0 .0 (V1N 0 0 .0 LV TR
1425512 ... | WAUKEGAN.......... /SOOI PP 06/30/2011.... | . 1,651,105 0 .0 [V [ 0 0 .0 LV
1425518 <. [WOODRIVER......ocomiimrierineiseiiinris I | e 07/2712011.... | . 1,164,208 0 .0 (V1N 0 0 .0 LU R
1425562 ... |CHICAGO HEIGHTS.......c.ccoovunee e | s 06/28/2012.... | . 3,873,932 0 .0 [V 0 0 .0 0
1425589. o+ | BUFFALO GROVE.........oviriereeiineeieeeesesessesesseseseeeens IL .112112/2012... 6,359,716 0 .0 (V1N 0 0 .0 0
1425821..... CHICAGO......commiviririnerinrins /SOOI PP 03/30/2016.... | . 0 0 .0 [V [P 0 0 .0 0
1525053......veivrerierineiienes LAWRENGE.........cooriiineieriesieesssiessesssesssesssssesseinas INGeei | s 02/02/2004.... | coooeverrvrerrns ...642,623 0 .0 (V1 ST 0 LU I .0 (V1 RO
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1525102 ... | INDIANAPOLIS 10/29/2004.... | . ...470,688 0 .0 [V [ 0 0 18,213 .0 0
1525125. ...|CARMEL......... .103/09/2005... 1,473,269 0 .0 (U 0 0 16,890 .0 0
1525213 ... | INDIANAPOLIS 02/14/2006.... | . ...145,297 0 .0 [V [P 0 0 ..102,064 .0 0
1525296 ... | INDIANAPOLIS. 12/29/2006.... | . 1,759,759 0 .0 (V1 O 0 (O TOPOOPPOPOPPORPOUR | N EOOPOORPOUPOORPPUPOON | B PPN 16,405 .0 0
1525308 ... | INDIANAPOLIS 03/06/2007.... | . 1,712,920 0 .0 (V18 O 0 0 [ ooerreeerriieereeen0 | eeeeeiceeiiieenn0 [ 20,717 .0 0
1525339 ... | INDIANAPOLIS. 08/15/2007.... | . 1,177,256 0 .0 (V1 0 L0 TOPOOPPOPOPPOPPOUR N EUOPOURPOUIRPOORPPORPOON | B OO 20,853 .0 0
1525348. ... | INDIANAPOLIS .109/21/2007... 1,121,510 0 .0 (V1N O 0 0 [ om0 | o0 [ 9,287 .0 0
1525418 ...| GREENFIELD........ 10/01/2008.... | . 3,589,741 0 .0 L) 0 0 [0 | eiveiiniiienn0 [ e 89,961 .0 0
1525470 ... | INDIANAPOLIS 10/28/2010.... |. 2,057,453 0 .0 (V1N O 0 0 [ ooorerereieerreeen0 | eeeeceeccieenn0 [ 39,842 .0 (01
1525497 ... | INDIANAPOLIS. 04/19/2011.... | . 2,138,214 0 .0 () 0 0 [oorrrnrriinnninen0 | eeveriiniiiennn0 [ e 38,626 .0 0 [ oo
1525500 ... | CARMEL.... 04/28/2011.... | . 2,089,812 0 .0 (01 0 0 [ ooorerereieerreeen0 | 0 [ 29,256 .0 (01
1525586 ... |FISHERS... 11/29/2012.... | . 1,174,320 0 .0 () 0 0 | o0 [0 | s 11,437 .0 (V1
1525593......cvverierieriiceines INDIANAPOLIS 12/21/2012.... 1,794,299 0 .0 (01 O 0 0 [ ooerevemriierreeen0 | eeeeeceeiieenn0 [ 28,432 .0 (01
1525642........cvveerrerrieniens WEST LAFAYETTE 08/07/2013.... | . 1,467,500 0 .0 0 [ e 0 0 | om0 [0 | s 21,682 .0 (V1
1525663..... FISHERS.......ccccovnnee 11113/2013.... | 1,074,672 0 .0 (01N 0 0 [ oooereeerriieneeeen0 | o0 [ 8,819 .0 (01
1525684 ... | INDIANAPOLIS........oovvrrirrirriniinns 04/29/2014.... | . ...924,762 0 .0 () 0 0 | om0 [0 | s 12,552 .0 0 | oo
1525700 ...|CARMEL......... 09/05/2014.... | . 3,228,741 0 .0 (010 O 0 0 [ om0 | o0 [ e 60,398 .0 (01
1525791 oo BROWNSBURG.........ccccoorumnae 09/22/2015.... 1,243,390 0 .0 () 0 0 | om0 [0 | s 10,112 .0 (V1
1625524 ...| WEST DES MOINES. 09/26/2011.... | . 1,286,913 0 .0 (1N O 0 0 | eoveeeerrenreenieen0 [0 | e, 13,024 .0 (01
1725590 e |WITITA 12113/2012.... | 2,129,545 0 .0 () 0 0 [0 | eiveriiniiienn0 [ e, 20,596 .0 (11
1725818 ... |LAWRENCE..... 03/11/2016.... | . 0 0 .0 (1N 0 0 14,138 .0 (01 N
1825019 ... |FERN CREEK..... 08/27/2003.... | . ..291,315 0 .0 () O 0 0 . 24,807 .0 0 | oo
1825062.......coovrerrierieeinnes LOUISVILLE........... 03/17/2004.... 1,397,571 0 .0 (1N 0 (U IR (V1 S (V1 I 98,873 .0 (01 N
1825379 ... |COLD SPRING........ccoormrvrrrirrrirrinne 01/31/2008.... | . 2,600,718 0 .0 () O 0 0 0 ... 36,915 .0 (V1
1825386 ... |LOUISVILLE........... 03/14/2008.... | . 1,228,941 0 .0 (1N 0 0 .0 (01
1825472 oo INEWPORT ..o 10/29/2010.... | . 3,471,587 0 .0 () O 0 0 .0 (V1
1825479 ... |LOUISVILLE........... 12/14/2010.... | . 3,409,132 0 .0 (1N 0 0 .0 (01
1825555......ceeiverieriiins RICHMOND........ovverirriieirnerirenes 05/17/2012.... 3,556,561 0 .0 [V [P 0 0 .0 LV
1825608 ... |LOUISVILLE........... 03/19/2013.... | . 1,486,437 0 .0 (1N 0 0 .0 (01
1825624 v [LEXINGTON.....oovirririiniians 05/17/2013.... | . 2,632,667 0 .0 [V [ 0 0 .0 LV
1825635 ... |LOUISVILLE........... 06/27/2013.... | . 1,781,474 0 .0 (1N 0 0 .0 (1
1825709 v [LEXINGTON.....ovvirrirriiniianns 10/10/2014.... | . 2,527,802 0 .0 [V [P 0 0 .0 LV
1825723 LEXINGTON.....ccoorvrerrrerirenns 12/16/2014.... 3,028,335 0 .0 (1N 0 0 .0 (01N N
1825793 v |RICHMOND.......vvvrierierierirnne 10/01/2015.... | . 1,661,236 0 .0 [V [P 0 0 .0 LV
1925392 | LAFAYETTE......niiieinerierieeinnns 05/01/2008.... | . ...869,436 0 .0 (V1N 0 0 20,235 .0 (01
1925561..... KENNER.......ooiririieninenienes 06/11/2012.... | . 2,615,838 0 .0 [V [ 0 0 38,403 .0 0 | oo
2125397..... ROCKVILLE........orererrierrerrinns 05/29/2008.... | . 4,196,271 0 .0 (V1N 0 0 34,203 .0 (0
2125430..... LAUREL 12/02/2008.... | . 2,210,102 0 .0 [V 0 0 27,234 .0 0
2125451. ... | GAITHERSBURG .1 06/10/2010... 3,224,557 0 .0 (V1N 0 0 59,194 .0 0
2125564 ... |HAGERSTOWN........cccovmrrirns 06/28/2012.... | . 1,955,309 0 .0 [V [P 0 0 19,741 .0 0
2125607 ....coocerreieiierii BETHESDA.........cccovrirrrrnns 01/30/2013.... | . 2,720,248 0 .0 (V1N 0 0 26,735 .0 (V1
2125731..... FULTON. ..o 12/22/2014.... | . 1,550,145 0 .0 (V1 [P 0 0 20,314 .0 0 | o
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2125769 ... |HYATTSVILLE...... e [MDui | s 06/23/2015.... | . 1,627,666 0 .0 [V [ 0 0 .0 0
2225747. wor | SPENCER ...t MA .| 04/07/2015... 2,963,099 0 .0 (0 0 0 .0 0
2325186 +. |ANN ARBOR.......cooirimrinriienierireenns M [ 11/01/2005.... | . 1,090,605 0 .0 [V [P 0 [0 TOOUUSURPURORRRPRRPRUN o N IUSUPTURPSRRRURROOROIN | B OO .0 0
2325216..... NOVL.oiirieinneiseincissiesenesseessssissssssessesssessssssessseses | Ml [ 03/01/2006.... | . 4,876,613 0 .0 LV O 0 (0 IO RRRPOUON o N OO (V10 I 49,551 .0 0
2325533..... WYOMING.........oooorveereeneieeeisreesseessiesnssnnesensssesesssesnssenssees | Ml | o 10/26/2011.... | . 1,609,322 0 .0 (V18 O 0 0 0. 27,318 .0 0
2325544 coo | KALAMAZQO.......ccoovvierinrinriicnniseiienissienicssisssinseseenns | Ml e 02/09/2012.... | . 1,509,089 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (U I 44,011 .0 0
2325609. ... | CLARKSTON . .103/28/2013... 1,578,690 0 .0 (V1N O 0 0 0 36,903 .0 0
2325619 «o [EAST LANSING.......ooovvvcrieriiniinicnnicciissieessessssissiennes | Ml | 05/07/2013.... | . 1,306,354 0 .0 L) 0 (0 IO URRPOON 1 N OO (U I 11,793 .0 0
2325620 v | SOUTHFIELD.....covvvvireercrrerrserieriseesensssensenissnnensenennee. | Ml v 05/07/2013.... | . 3,048,727 0 .0 (V1N O 0 0 0. 59,389 .0 (01 0
2325678 <. | INDEPENDENCE TWP......ccovvirrrmrimreneerneesensssssessnennnns | Ml e 03/07/2014.... | . 3,329,884 0 .0 () 0 0 0. 27,218 .0 0 [ oo 0
2325681..... LANSING........ooveveereieeesseesseeneeeesessnssnesssesseessssnsessneesnee | Ml e 04/16/2014.... | . 2,780,296 0 .0 (01 0 0 .0 (01 0
2325743, SHELBY TOWNSHIP.......covmrrvimnrrirenrinenrirsnnrinnseseneenenes | Ml e 03/26/2015.... | . 2,643,426 0 .0 () 0 0 .0 (V1 0
2325770..... SALINE.......ooivirierrieesieeeseens M [ 06/26/2015.... ...832,611 0 .0 (01 O 0 0 .0 (01 0
2325815 v |EASTPOINTE.....oiiierieeieneisssienisenseisesssssissssssessenennes | Ml e 02/01/2016.... | . 0 0 .0 0 [ e 0 0 .0 (V1 0
2425314 <o | VADNAIS HEIGHTS.......ovvverirerieernrrnsernerireninenneninseennenes | MNeoiiiicinis | e 04/09/2007.... | . 2,332,416 0 .0 (01N 0 0 .0 (01 0
2425517 wo |EDEN PRAIRIE........ooverriiimnnrirnnrrrnnnrrseniinnneensnesnnnnsnnnes | MNiins | e 07/21/2011.... | 4,142,698 0 .0 () 0 0 .0 0 | oo 0
2425578 1 | STCLOUD....ccvvvereireriseiserserinereeeesseesssessensensssensnensnees | MNuotiisciis | o 10/115/2012.... | . 1,674,386 0 .0 (010 O 0 0 .0 (01 0
2425638.........covveris MINNETONKA........oovvrrineirniineineieniseessnsinseissssssseeneinnes | MN s [ 07/16/2013.... 2,947,673 0 .0 () 0 0 .0 (V1 0
2425766 vee | BLOOMINGTON......covvvrrerrrrnrrmerierirnenseniseenensnsnnensenennee. | MNuoiiiicinins | e 06/12/2015.... | . 1,980,627 0 .0 (1N O 0 0 .0 (01 0
2625376 o |[RIVERSIDE.........coovvininnrinrninnninniscienniseisensssnissninnes | MOhiiiiiiiiies | e 01/28/2008.... | . 7,205,339 0 .0 (V1 R 0 0 .0 (11 0
2625625........cooeeeeierierii STLOUIS.....oovrrrererrneenenisssisenssesinsssensssesessssssnsnine. | MOuvisviiiviins | e 05/24/2013.... | . 2,632,484 0 .0 (1N 0 0 .0 (01 N 0
2725476..... KALISPELL.........ovvvereeeeinnrenrieeereneeseeennssnssesssnnsesnssseneennes | MT oo [ e 11/23/2010.... | . 2,805,685 0 .0 (V1 R 0 0 L0 .0 0 | oo 0
2925245..... LAS VEGAS.......oooveeerreeerenereseeerseenseeessesnsesnsesssesesseesseennees | NV oo e 06/20/2006.... 1,172,210 0 .0 (1N 0 (0 TN 1 N ISR (V18 I 44,894 .0 (01 N 0
2925798..... LAS VEGAS.......ccconvvrinninnerinnrnsessesssinssissssssessnnssnsenes | NVeciiinnins [ 11/118/2015.... | . 3,075,000 0 .0 () O 0 (0 IO RRPORON o N OO 0 ....50,169 .0 (V1 0
3125308........cevnereirerierinnn OAKLAND.......oevvrrmeriererneernenssssisssnsnenseseneessensssssessesssens | v [ 03/01/2007.... | . 1,703,900 0 .0 (1N 0 0 0. 56,943 .0 (01 0
3125558........coiiieiii WILLIAMSTOWN.......cccvvmrriniirnninrinricnnisenrenisseensisninenes | Ndiviiniiniiins | e 05/18/2012.... | . 1,826,127 0 .0 () O 0 0 0 ... 29,731 .0 (V1 0
3125603..... KEARNY.....oomirimrineerinineinerinsinessenissesssssssssessessneenens | v [ 02/13/2013.... | . 2,650,951 0 .0 (1N 0 (0 IO OOPORON 1 B IO (11 I 24,687 .0 (01 0
3125654..... OLD BRIDGE........ccveererererrerinnerinsnneessesssnenssnssnsnsenns | Nduriciiinnnnns | v 10/22/2013.... 1,106,440 0 .0 [V [P 0 0 .0 (V1 0
3225781 <. |ALBUQUERQUE..........coorrvrmreernrrinnneennenennnsesnnnsennnsesnees | NMusciicins | o 07/29/2015.... | . ...778,296 0 .0 (V1 ST 0 0 .0 LU TR 0
3225788 ... |ALBUQUERQUE............ccoovvimnmiiinriiinniiinnriisneiisnniisnninnnns | N | e 09/03/2015.... | 4,071,433 0 .0 (V1 SR 0 0 .0 (V1 0
3325219..... CLAY ..orererineeneniseesenssssssessessssessssssssssssesssnsesnes. | NY v | v 12/01/2010.... | . 1,737,269 0 .0 (1N 0 0 .0 (1 0
3325353..... BAY SHORE.........c.ccovvieeenreenrenrienneinninneesnsennsesnssnsssnneeones | NY e [ e 10/17/2007.... | . 1,650,638 0 .0 [V [P 0 0 .0 (V1 0
3325538..... LATHAM. ....oovvrvenreereerecseresreesseesseeessesnssneesssesseessseenseees | NY e oo 11/28/2011.... 2,192,624 0 .0 (1N 0 0 .0 (01N N 0
3325794 e [WESTISLIP...cvvivirrisrinsrinnrrerrerinrenssnissiensnnsnennens | NY rciiiciins v 10/14/2015.... | . 2,780,723 0 .0 [V [P 0 0 .0 (V1 0
3425105 o [IMATTHEWS.....oooiiinrnenennrsneinennsenseseneessssisseesessensenns | NCovtineviiieis | vviis 11/08/2004.... | . ...632,138 0 .0 (V1N 0 0 .0 LV TR 0
3425106 v [WINSTON-SALEM........oeverrvririnrrnerrerinerrenisneneniennnnenns | NGt v 11/08/2004.... | . ..647,127 0 .0 [V [ 0 0 .0 .0 LV 0
3425433 o |CHARLOTTE.....ooivieerecresrceeeenvesssieesisssesssesnssesissssiessonnes | NCorreiiienis | e 01/23/2009.... | . 1,609,207 0 .0 (V1N 0 0 .0 .0 LU R 0
3425474..... GRAHAM.......covvriririnrennrinnrinnrnerieriseessssissisessnsssennene | NCuvovriverines [ v 11117/2010.... | . 1,479,326 0 .0 [V 0 0 .0 .0 0
3425482. ...| CARRBORO........ . .112/20/2010... 3,941,254 0 .0 (V1N 0 0 0 .0 0
3425504..... CARY...otrinirverrmrinernnrnninsssessneseresssssssssssessesssesenne | NCuvtvnerinnins | cveviens 05/31/2011.... | . 2,081,945 0 .0 [V [P 0 0 .0 .0 0
3425529.....cvieirriseieri GREENSBORO.......cconevrrrinrirerieriseersseissersnessssenesssnsennes | NCovorrirnriines [ v 09/29/2011.... | . 1,407,594 0 .0 (V1N 0 0 .0 .0 LU TR 0
3425579..... DURHAM........coooeveireeneeenrenresnesenessneesseesssesnssnssesnessnesns | NCovonvrveriions [ wvvei 10/19/2012.... | . 2,021,527 0 .0 (V1 [P 0 0 .0 .0 LV 0
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3425584 v | INDIAN TRAIL...cccorvinrrrerirerinrennninnineirerineseninnenisseneees | NCuiiireviiiens v 11/27/2012.... | . 2,975,244 O IR 0 [V [ 0 0 .0 .0 0
3425591. ...| MONROE... .| 12/18/2012... 1,536,215 [0 IO 0 (U 0 0 0 .0 0
3425594 1ot [IMOORESVILLE..........oovsmvriennrieserissnsissssssesssssesissnsissnnes | NCuvvveriiiies | cvvvis 12/21/2012.... | 2,484,317 O IR 0 [V [P 0 0 .0 .0 0
3425643 <o |HILLSBOROUGH.........ocosrvvvirrrirnrniinnrriseniissneineseinnneenenes | NG | e 08/07/2013.... | . 3,658,943 LU IO 0 (V1 O 0 0 .0 .0 0
3425676 o | KILL DEVIL HILLS...oooeveeeceeseeeeveseeesesneeeseeesneennsesniees | NCoevveviienis | e 02/04/2014.... | 3,216,888 O IR 0 (V18 O 0 0 .0 L0 .0 0
3425751 o |FAYETTEVILLE......ooeceeevceveenrceevvececeseeseveenvenseesrisnniinn | NCoiieveiis | e 05/01/2015.... | . 2,939,534 [0 IO 0 LV O 0 0 0 0| e 103,334 .0 0
3425754. 1o [CONCORD......ccooomrirrrrricrirrireeens .1 05/07/2015... 3,924,983 O I 0 (V1N O 0 0 0 0 33,072 .0 0
3425768 oo |KERNERSVILLE.........coooomvveeervnreceeseeseieenresneseseisseesesennnes | NCorrieiieiis | e 06/18/2015.... | . 3,640,629 LU IO 0 (V1 O 0 0 .0 0. 20,286 .0 0
3624997 wee [LEXINGTON.....ovvvrnrirercrnernenrierieesseessnissnssensssssnennens. | OHeviviiscins | v 05/06/2003.... | . 1,666,657 (O 0 (V1N O 0 0 .0 .0 (01
3624999 ... |WASHINGTON TWP. OH..oovvvvvves [ 05/27/2003.... | . ...326,556 [V IO 0 () 0 0 .0 .0 0 [ oo
3625022 ... |COLUMBIA TWP.........ovvvnnne (0] ISR RN 09/05/2003.... | . ..T44,791 [V IR 0 (V1 SRR 0 0 .0 (V1 O
3625044 «o [COLUMBUS......cooiicieicicnisieii (] TR IO 11/24/2003.... | . ...302,254 [0 IO 0 () 0 0 .0 (V1
3625081....ccvuvernereeirerieriin WELLINGTON...... OH.ooveeees [ 07/07/2004.... ...480,629 (O 0 (01 O 0 0 .0 (01
3625100 ... | DAYTON.... OH..oovvvvvee [ 10/14/2004.... | . ...284,208 (O T 0 0 [ e 0 0 .0 (V1
3625130 ... | VANDALIA. OH.oovveeen [ 03/29/2005.... | . 1,243,304 (O 0 (01N 0 0 .0 (01
3625201 wo [PLAIN CITY oo OH..oovvvvvvee [ 12/29/2005.... | . ...825,939 LU IO 0 () 0 0 .0 0 | oo
3625300 .| FAIRBORN......ccoverirrirrinne (0] ISR RN 01/23/2007.... | . 1,276,939 [V IO 0 (V1 TR 0 0 .0 (11
3625341..... ELIDA.....ooviiiinriceiinei OH..ooovvvvvee [ 08/24/2007.... 1,130,325 (U IO 0 () 0 0 | eoeveeeereenrieeneen0 [0 | e, 12,900 .0 (V1
3625422.... ELYRIA..ccooieceeneeieeieeienes (0] ISV RN 10/29/2008.... | . 3,008,919 [V IR 0 (V1 ST 0 L0 IOUOOPPORRRPORPOUON 1 N IUSPPURPPURPURPOPOON | I OO 22,308 .0 (V1 O
3625443.......coerri MARYSVILLE...... JOH i | e 02/18/2010.... | . 2,459,237 0 | oo 0 () 0 0 [0 | eiveiiniiinnnn0 [ 320,429 .0 (11
3625445 wo [WADSWORTH.......oorvvvrirrrinnes (0] ISV RN 03/09/2010.... | . 1,617,547 (O 0 (1N 0 0 .0 (01 N
3625466 | CINCINNATL ..o (] TR IO 10/112/2010.... | . 2,605,953 (O 0 (V1 O 0 0 .0 LV
3625484..... WESTLAKE........ooomevemrierrresrieeieneeas (0] ISV RN 12/27/2010.... 2,429,626 [ I 0 (1N 0 0 .0 (01 N
3625508..... GAHANNA......coovviririiinrinnieiis OH..oovvvvvve [ 06/16/2011.... | . 1,733,880 (U IR 0 () O 0 0 .0 (V1
3625547 ... LIBERTY TOWNSHIP.......cooererieimeinerinerierieeeresiseesesies (0] ISV RN 02/29/2012.... | . 3,446,040 [ I 0 (1N 0 0 .0 (01
3625566 «o [COLUMBUS.......oooiiinicicisrieii (] TR IO 07/13/2012.... | . 2,324,213 O IO 0 () O 0 0 .0 (V1
3625605 ... |BROADVIEW HEIGHTS........... (0] ISV RN 03/14/2013.... | . 3,300,832 [ I 0 (1N 0 0 .0 (01
3625606...........cveriiieiiinns WASHINGTON TOWNSHIP, | OHecies 03/15/2013.... 3,687,146 O IR 0 [V [P 0 0 .0 LV
3625623........ccoerrinerieiii CINCINNATL ..coooeeeeeeeeereeeeeeeeeseseneesneeseeessssssesseessseenn | OHeveseeseices | e 05/14/2013.... | 2,346,845 [ I 0 (1N 0 0 .0 (01
3625626..... WESTLAKE........ooimviereeeeseieneesnessssesnsesnssnssissssssesnsesnsies | OHeveveeeeiies | o 05/29/2013.... | . . 1,844,461 O ISR 0 [V [ 0 0 .0 LV
3625671....coverereirerieiin MONTGOMERY......oovorrernrrinernerieninensneensnisenssesssnsenensnes. | OHuvvincinii [ 12/26/2013.... |. B [P 25,404,641 (O 0 (1N 0 0 .0 (1
3625680..... HUDSON......coovrierinrinnrrerinrennnissnnenienessesssssssseseenns | OHuvviinciiiei [ 03/21/2014.... | . 1,481,678 (O 0 [V [P 0 0 .0 LV
3625688........c.cvvvrerrerirneeines [ MASON.ceoiiiciccecriserenesneensssisssisensesssssssensssensens | OHeciviiscins | 06/09/2014.... | ceooererrrrerrens 2,192,186 (U I 0 (V1 O 0 0 .0 (11
3625764........cocovvevrrrerrerrines [ DAYTON tcicnecncsnsensensrienesssisnisenssssessnes | OHeivisciins [ v 06/10/2015.... | . 3,820,230 O ISR 0 [V [P 0 0 .0 LV
3625773 SO TTRRRTRSTORSRPORRTRN O, INSUYSTOPPIORE DO 07/09/2015.... | . 2,262,802 LI I 0 (V1 0 0 0. 28,528 .0 LV TR
3625786 1o [PERRYSBURG......c.oovvrierirrineninrinninerinsiseninenssnessenenes | OHuvviincins | v 08/27/2015.... | . 2,464,709 O IR 0 [V [ 0 0 0. 36,115 .0 LV
3625816 v | CINCINNAT L .coooveevecervesreesreeeseesessessiessssssisessesseenes | OHevececiies e 02/19/2016.... | . 0 [ I I 0 (V1 0 0 0. 8,822 .0 LU R
3725268 v | OKLAHOMA CITY ..ooorvirrinrrnerirerierenseisnienerisensssesensenes | Ot v 09/28/2006.... | . 1,135,478 (O 0 [V 0 (0 TP RPORPOOON N IR (V10 I 18,411 .0 0
3725282. .| OKLAHOMA CITY.. .| 11/30/2006... 2,755,742 [ I 0 (V1 0 0 0 25,837 .0 0
3725792......ocvvvvvenrrverrneines | TULSA s | O v 09/29/2015.... | . 2,789,695 O IR 0 [V [P 0 0 0 0 | oo 15,772 .0 0
3825260........c.cevererrerenrerne | TUALATIN cceccsseeicssisenenissesensssesenseens | OR i | v 08/29/2008.... | .coouveeevrerrns 2,409,943 [V [N 0 (V1 ST 0 LU I (V1 O (V1 40,001 .0 (V1 RO
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE B - PART 3

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
3825455 ... | SPRINGFIELD..... 07/01/2010.... | . 1,718,261 0 .0 [V [ 0 0 .0 0
3825521. .| MCMINNVILLE... .| 08/17/2011... 7,294,962 0 .0 (U 0 0 .0 0
3825692..... SALEM....eoeeeveeeee e seseeeseeesesenen 07/25/2014.... | . 2,221,459 0 .0 [V [P 0 0 .0 0
3825787 ...|FLORENCE........... 08/31/2015.... | . ...979,557 0 .0 (V1 O 0 0 .0 0
3925428 voo [WASHINGTON.....oooivirririiiiines 11/26/2008.... | . 3,264,582 0 .0 (V18 O 0 0 .0 0
3925757 ..o, LANGHORNE....... 05/15/2015.... | . 1,531,184 0 .0 LV O 0 0 .0 0
3925776. MERCER........oocvermereriririreenns .107/15/2015... 1,426,549 0 .0 (V1N O 0 0 .0 0
4124976.......oo, LEXINGTON......coocvverriirrriinne 01/14/2008.... | . ...692,854 0 .0 L) 0 0 .0 0
4125311 ... | CHARLESTON.... SCvvvvee [ 03/28/2007.... | . 6,415,867 0 .0 (V1N O 0 0 .0 (01
4125401 ... |PAWLEYS ISLAND................ SCivicnnis [ 06/16/2008.... | . 5,393,600 0 .0 (V1 SR 0 0 .0 0 [ oo
4125480 ... | CHARLESTON.... SCvvvivee [ 12/14/2010.... | . ...585,315 0 .0 (01 0 0 .0 (01
4125542 ..| CHARLESTON.... SCvvicnnis [ 12/20/2011.... | 1,605,839 0 .0 () 0 0 .0 (V1
4125556..... (00107 1q || SCevvrvee [ 05/17/2012.... | cevoerererrerinns 4,431,162 0 .0 (V1 SRR 0 0 .0 (11
4125576......oooerv, SPARTANBURG... SCvvicnnis [ 10/05/2012.... | . 2,204,151 0 .0 0 [ e 0 0 .0 (V1
4125712..... ROCK HILL ..o SCvvvveren [ 10/23/2014.... | . 1,707,551 0 .0 (01N 0 0 .0 (01
4125778 <. INORTH CHARLESTON......cccooviviiiniierienieeississiisniiens SCvicnis [ 07/16/2015.... | . 6,959,288 0 .0 (V1 0 0 .0 0 | oo
4125782 ... |FLORENCE........... 07/30/2015.... | . 5,215,541 0 .0 (010 O 0 0 . .0 (01
125797 o, LEXINGTON......cvvvvvrrirrrriinne 11/10/2015.... 1,100,000 0 .0 () 0 (0 IO PRTRPRON N OO (V1 I 13,306 .0 (V1
4324986 .| SEVIERVILLE.........cosvvcrerrncnn. 03/21/2008.... | . ...772,003 0 .0 (1N O 0 0 0. 20,692 .0 (01
4325001 .| KINGSPORT.........cccovmvrimrirninns 05/30/2003.... | . ...298,069 0 .0 () 0 0 0. 28,206 .0 (11
4325031..... MEMPHIS.......ooovervririririreenns 09/30/2003.... | . ...247,668 0 .0 (1N 0 0 0. 20,476 .0 (01 N
4325078.....coriririeiriin BRISTOL. ...ttt 06/04/2004.... | . ...789,082 0 .0 (V1 O 0 (0 IO RRTRPOUON o N OO (11 I 50,336 .0 (11 OO
4325537..... COLUMBIA........overrieierierienienes 11/21/2011.... ..643,774 0 .0 (1N 0 (0 TN 1 N ISR (V1 I 11,038 .0 (01 N
4325577 ..o CHATTANOOGA 10/09/2012.... |. 2,029,247 0 .0 () O 0 0 0 ... 32,738 .0 (V1
4325739..... NASHVILLE.........ovremiereriririreenns 02/25/2015.... | . 2,343,548 0 .0 (V1 S 0 0 0| s 53,651 .0 (11
4325820..... KNOXVILLE.......co.cvvrrrrrnnes 03/23/2016.... | . 0 0 .0 () O 0 0 .0 (V1
4424980..... BOERNE.........ccocoomrmrrrenrrerianinas 02/04/2003.... | . ...381,808 0 .0 (1N 0 0 .0 (01
4425029..... EL PASO....oviviimriirreriirinsiieiins 09/30/20083.... ...276,300 0 .0 [V [P 0 0 .0 LV
4425033..... EL PASO....coirimrieeeriseiserininns 10/08/2003.... |. 1,815,522 0 .0 (1N 0 0 .0 (01
4425085........converrieii SAN ANTONIO....cooovvrrrirriieiiens L. ST B 07/22/2004.... | . ...416,139 0 .0 [V [ 0 0 .0 LV
4425173..... EL PASO.....coivierieereniseiserisiins L. S D 09/28/2005.... | . 1,042,413 0 .0 (1N 0 0 .0 (1
A42527T ..o SAN ANTONIO....ccoooivirrirriieiiins L. ST D 11/21/2006.... | . 1,195,933 0 .0 [V [P 0 0 .0 LV
4425297...... HOUSTON. ..o L. S D 01/17/2007.... ...871,961 0 .0 (1N 0 0 .0 (01N N
4425309..... EL PASO....ovivimriirreriirinsiiniins L. ST B 03/14/2007.... | . 1,951,117 0 .0 [V [P 0 0 .0 LV
4425327...... AUSTIN L. S D 06/11/2007.... | . 2,003,960 0 .0 (V1 OO 0 0 .0 (01
4425330 <. | SAN ANTONIO....ccoovvvirrirrirrri L. S B 06/25/2007.... | . 2,079,912 0 .0 [V [ 0 0 .0 LV
4425391 | CLEAR LAKE......cooviierirircireeireenns L. S D 04/14/2008.... | . 2,490,944 0 .0 (V1N 0 0 .0 LU R
4425405..... HOUSTON. ..o L. ST B 07/10/2008.... | . 1,087,070 0 .0 [V 0 0 .0 0
4425421..... HOUSTON. .....cooeiiierireiies X .110/15/2008... 7,049,914 0 .0 (V1N 0 0 .0 0
4425426..... HOUSTON......cooririerirrirnes L. ST B 11/21/2008.... | . 3,919,123 0 .0 [V [P 0 0 . .0 0
4425456..........ovverii CORPUS CHRISTL.c.ueiveeereeiieeeseeesseeesseeeseesessesesees L. S D 07/01/2010.... | . 1,145,243 0 .0 (V1N 0 (0 IOTORROPORON 1 N OO (V1 I 55,529 .0 (V1
4425463..... EL PASO......ovivimriieieriieessiisinns L. ST D 09/16/2010.... | . 1,501,521 0 .0 (V1 [P 0 0 0. 28,678 .0 LV
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Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
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4425464...........coovvi SAN ANTONIO.....ovvvervirirririnne 10/05/2010.... | . 3,307,869 0 .0 [V [ 0 0 .0 .0 0
4425478. EL PASO. .1 12/06/2010... 2,131,219 0 .0 (U 0 0 0 .0 0
4425535......ocoieii CONRCE.......... 10/31/2011.... | ...782,055 0 .0 [V [P 0 0 .0 .0 0
4425543..... HOUSTON......ccovvvinriccricriis 12/29/2011.... | . 3,168,035 0 .0 (V1 O 0 0 .0 .0 0
4425567 ... FREDERICKSBURG..........cccccoen. 07/16/2012.... | . 3,386,412 0 .0 (V18 O 0 0 .0 .0 0
4425611 ... SAN ANTONIO.....c.oocvviiinriiriians 04/11/2013.... | . 1,464,396 0 .0 LV O 0 0 .0 .0 0
4425612. MCALLEN. ...t .1 04/15/2013... 1,879,195 0 .0 (V1N O 0 0 0 .0 0
4425633..... KATY oo 06/26/2013.... | . 2,201,892 0 .0 L) 0 0 .0 .0 0
4425644 ... | CORPUS CHRISTI 08/12/2013.... | . 2,792,010 0 .0 (V1N O 0 0 .0 .0 (01
4425652 ...|CONROE......... 09/30/2013.... | . ...989,633 0 .0 () 0 0 .0 .0 0 [ oo
4425657 ..o SAN ANTONIO.....ccooevrrrirrririinne 10/30/2013.... |. 1,099,901 0 .0 (01 0 0 .0 0. 29,415 .0 (01
4425660..... EL PASO......ooviiiiiirisrinnicniis 10/31/2013.... | 1,749,623 0 .0 () 0 0 .0 0. 25,580 .0 (V1
B425667 ... SAN ANTONIO....ccoooevrrrirrrreiinns 1211172013 | oo 6,816,597 0 .0 (V1 SRR 0 (0 TN 1 N ISR (11 I 95,048 .0 (11
4425670 ... | CARROLLTON.... 12/23/2013.... | 4,170,054 0 .0 0 [ e 0 0 | e [ (V10 I 57,622 .0 (V1
4425686 .| GRAND PRAIRIE..........coovrirrirrerrinirnnns 05/23/2014.... | . 2,994,640 0 .0 (01N 0 0 0. 36,151 .0 (01
4425713..... KERRVILLE........ccoovvvrrrirrrinnn. 10/27/2014.... | . 3,633,711 0 .0 () 0 0 .0 0 | oo
4425729..... AUSTIN 12/22/2014.... | . 1,286,837 0 .0 (010 O 0 0 .0 (01
4425779..... AUSTIN 07/2712015.... | cooovrvrrierirs 1,038,869 0 .0 (V1 ST 0 0 .0 (11 OO
4425799..... HOUSTON. ..o 11119/2015.... | 1,225,000 0 .0 (1N O 0 0 .0 (01
4425804..........cove, ALAMO HEIGHTS........ccocvvvv 12/04/2015.... | . 2,000,000 0 .0 (V1 ST 0 0 .0 (11
4525255 ... | SALT LAKE CITY 08/07/2006.... | . 3,872,228 0 .0 (1N 0 0 .0 (01 N
4525328 ... WEST JORDAN.....cocevvririirirnne 06/19/2007.... | . 3,074,419 0 .0 () O 0 0 25,578 .0 0 | oo
4525610........cconerrierieriin SALT LAKE CITY 04/02/2013.... 2,844,240 0 .0 (1N 0 0 42,539 .0 (01 N
4525762..... MURRAY ..o 05/29/2015.... | . 1,514,055 0 .0 () O 0 0 .0 (V1
4625460..... BARRE........ccoooirierrienrienrienns 08/26/2010.... | . 2,773,455 0 .0 (1N 0 0 .0 (01
4725354.......oovevvri, DALE CITY......... 10/29/2007.... | . 1,050,329 0 .0 (V1 R 0 0 .0 (V1
4725378..... NORFOLK......evvrerrmrirerinirierienes 01/30/2008.... | . 6,754,812 0 .0 (1N 0 0 .0 (01
4725407..... CHESTER......covirririrrieiis 07/29/2008.... 5,050,599 0 .0 [V [P 0 0 .0 LV
4725453 ... |ALEXANDRIA....... 06/22/2010.... | . 1,995,615 0 .0 (1N 0 0 .0 (01
4725492 ...| WOODBRIDGE.... 04/06/2011.... | . 1,369,954 0 .0 [V [ 0 0 .0 LV
4725501 ... |CHARLOTTESVILLE 05/05/2011.... | . 3,791,833 0 .0 (1N 0 0 .0 (1
4725563 v |RICHMOND.......ovvvrriinririeririnne 06/28/2012.... | . 2,577,434 0 .0 [V [P 0 0 .0 LV
4725662........ccoeeveiciieiinn WILLIAMSBURG.........ccomvrrnnes 11/08/2013.... 3,858,128 0 .0 (1N 0 0 .0 (01N N
4725693 ... | GREAT FALLS....... 07/29/2014.... | . 4,165,531 0 .0 [V [P 0 0 .0 LV
4725702 v [RICHMOND......covvrieriiierieinne 09/18/2014.... | . 2,878,541 0 .0 (V1N 0 0 25,358 .0 (01
4725705 v |RICHMOND......cvvvriinririririnne 09/30/2014.... | . 1,197,047 0 .0 [V [ 0 0 28,521 .0 LV
4725733 ... | FALLS CHURCH 12/31/2014.... | . 2,676,882 0 .0 (V1N 0 0 34,835 .0 (0
4825448 vee | SNOHOMISH......ovviriiiriririieiiins 05/28/2010.... | . 3,388,555 0 .0 [V 0 0 66,490 .0 0
4825636. ...| VANCOUVER .| 06/27/2013... 1,214,904 0 .0 (V1N 0 0 14,998 .0 0
4825710 .|NEWCASTLE 10/21/2014.... | . 4,582,922 0 .0 [V [P 0 0 28,087 .0 0
4825717..... RENTON.....ciiiiierineerseiseieesesisessseees 11114/2014.... | . 2,809,459 0 .0 (V1N 0 0 23,561 .0 (V1
4825760..... SPOKANE.........oovrrerrerrreinnens 05/21/2015.... | . 5,313,352 0 .0 (V1 [P 0 (0 EOTORRORPORON B ISR (V1 44,488 .0 0 | o
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4825825 ... | BELLINGHAM......... WA e 04/28/2016.... | . 0 (O 0 [V [ 0 0 w0 (V18 214,038 .0 0
4825826. ...| VANCOUVER .| 04/28/2016... 0 [0 IO 0 (U 0 0 0 0 3,064 .0 0
5025072..... OSHKOSH.......covvvveriirirrnsrinerreriseesneessisesenesessennnes | Whicininins [ 05/04/2004.... | . 2,514,884 O IR 0 [V [P 0 0 .0 .0 0
5025087..... OSHKOSH........cocvivirinrinnicnrinniiennneisniessissiinnenisnnenns | Whiciii [ 08/11/2004.... | . 3,251,420 0 | oo 0 LV O 0 0 .0 .0 0
5025176......onvernrrrircrieiiin PEWAUKEE TWP........cooovinverrerrnrennensninernenenenensnesenes | Whicinninies [ 09/30/2005.... | . ...556,594 (O 0 [V [ 0 0 .0 .0 0
5025795 «. [JOHNSON CREEK.........ooiiiiiiiiiiiinniccissiecieneas Wi e 10/23/2015.... | ...994,712 [0 IO 0 LV O 0 0 .0 .0 0
5325336. | MT PLEASANT....coooivrimrirerinnnis SC .| 08/03/2007... 1,247,567 O I 0 (V1N O 0 0 0 .0 0
5325337 NE. oo | e 08/03/2007.... | . 1,860,036 0 | oo 0 L) 0 0 .0 .0 0
5325360..... DETROIT ..o M [ 12/06/2007.... | . 5,884,837 O IO 0 (V1N O 0 0 .0 .0 (01 0
53254%4.......ooeririi SEDALIA............... e [MOeis e 04/07/2011.... | . 1,357,568 [V IO 0 (V1 SR 0 0 .0 .0 (11 O 0
5325587 +ii [TURNERSVILLE..........osrvveerverenercenereenereenereeneserenesesnenes | Nd e | e 11/30/2012.... | 1,004,641 O IR 0 (01 0 0 .0 .0 (01 0
5325613 ... [MANCHESTER........coociniiinniinnirnninnsnsninsssssessssssessnsssnes | NHuoiisiisi [ 04/17/2013.... | . 2,114,151 [ 0 [V O 0 0 .0 .0 0 [ oo 0
0299999. Total - Mortgages With Partial Repayments ettt eeeeeteeieieree  eeefeeieeiesereeiessesesiesesiesiersesieiesesiesisseciesesiesissanasees 753,631,247 [ 0 (L 0 [ 0 .0 0 ] s 0
0599999. Total Mortgage: . . et e s 769,968,579 [V [ 0 () [ 0 (U [ 0 .0 0 | oo 0
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC Date
Desig- Originally | 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




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE D - PART 3

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

030

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
3136AF BT 0|FANNIE MAE 2013-72 YA 3.000% 06/25/33 . e | s 04/21/2016.... | Wells Fargo SECUIItIES............ccrveurrieriierieriieriesieeriesierienes . 5,605,047 | oo 5,615,576
3137BN 3M 4 |FHR 4550 VB 3.000% 03/15/38..... et SO IV 04/04/2016.... | Bank Of AMEICA. .........vvvurerrrireiieiierieeeseeise et . 6,644,673 | ... 6,456,036
36194N LU 1|GN POOL AU1239 2.850% 07/01/33... OSSP RTOTSPORPTORPPORR] VPRSP 04/25/2016.... | Wells Fargo SECUIIHIES............ccrvwurrmerierieeeieeieeseriessienienes . 5,924,863 | ... 5,895,386
38379K  J5 8|GNMA 2015-130 VA 2.250% 09/16/41 et | e 06/13/2016..... | Cantor Fitzgerald.........coouiiiiioiiiniiisissi i . 7,205,226 | ... 7,261,960
0599999. Total Bonds - U.S GOVEMNMENL. ..o sesnenes e i s | s 25,379,809 25,228,958
Bonds - U.S. States, Territories and Pc
13034P YY 7|CALIFORNIA ST HSG FIN AGY REV 3.848% O.... [SSSTURURIOIN DU 06/22/2016.... | Bank Of AMEICA..........vvrurerreeerieriereeeresiessesseesi e . .3,000,000 | oo 3,000,000 | ..cvourreirines 0 [1FE. s
419792 KM 7| STATE OF HAWAII 2.902% 10/01/28...... ettt | i 04/01/2016.... | Bank Of AMEICA. .........cvvrererrireiieiieriecesseise et . :2,000,000 | .o 2,000,000 | ccoovrvrrrirnnne 0 [1FE. s
592041 WJ 2|MET GOVT NASHVILLE & DAVIDSON 4.053% O...... SO TUSRRION BTN 04/11/2016.... | GOIAMAN SACHS & CO.....vuvvririerierriririeeisereesise st 378,260 | oo 3,000,000 | ..ovonrririnns 0 [1FE. s
64971W G2 0|NYC NY TRANSITIONAL FIN AUTH 2.960% 02 0411312016 | Clieoveovereieseeeseiiseise e 14,000,000 0 [1FE e
83756C MM 4 |SOUTH DAKOTA HSG DEV AUTH MTGE 2.700% .1 05/18/2016.... | Bank of America... .2,000,000 0 |1FE
1799999. Total Bonds - U.S. States, Termitories and Possession: ettt vttt ettt etnee ettt ssnnes | eneenes 14,178,260 | .. XXX
Bonds - Industrial and Miscellaneous
00817Y AW 8{AETNAINC 3.200% 0B/15/26..........cooorerriiireiireeiieeissiseisssssesssesssssesssssssssesssssssesssesssssssnses | avisseisns 06/02/2016.... |UB S, OO OO O OO OPT PSPPI 4,981,300 | v 5,000,000 | ccoooervrrrirnnne 0 [ 2FE .
023770 AA  8|AMERICAN AIRLINE 15-1 B PTT 2015-T A 3u..couiiuirierieeieeieesesissniessesssessssssssssssssensensns | avesseeons 04/21/2016.... | KeyBanc Capital MAIKEES.............c.eeurremriiiieriesiseesssesseise st sssssssesssesssssesessans 1,981,606 | oo 1,959,561 | .ovoovverrirrererieeienis 32,149 |1FE....coovirireens
03066D AF 3 |AMERICREDIT AUTOMOBILE REC 2016-2C 2 .| 04/05/2016.... | RBC Capital Markets.............cooccverrrrinrerneiineieiissieesieeiseenns . 4,499,888 4,500,000 0 [1FE. s
03076C AF 3| AMERIPRISE FINANCIAL INC 4.000% 10/15/ s cevvnernns | O411202016.... [ US BANCOM.....eouevuriesrisriseseieesseise sttt .1,062,570 .1,000,000 0 [1FE. s
05523E AA 4 |BANC OF AMERICA MERRILL LYNCH 2016-FR14........ccovvmiiiriririirniiseierisseesiseissssessssessnsenes | aveseesenes 06/21/2016.... | Bank Of AMETICA. ........ovcveirevcieiieieieieieeie s . .6,545,000 | oo 7,000,000 | .ooovoevereieeieeeene 14,137 [1FE...ccoiivirerrne.
06051G FS 3 |BANK OF AMERICA 3.875% 08/01/25...... SRRSO VRN 04/06/2016..... | Bank Of AMEICA. .........vvrurerreeerierieseeeresissserseess st . 2,077,260 | weovvorireceieienne 2,000,000 | oo 15,089 | 2FE........cocorvrrvrris
06051G FX 2|BANK OF AMERICA 3.500% 04/19/26...... et | e 04/14/2016.... | BaNK Of AMEICA. .......oovvverirrieiieiieieeissee st . 2,695,491 | oo 2,700,000 | covoovrvrrrirnnne (I 172
07177M AB 9 |BAXALTAINC 4.000% 06/23/25............ ST RTROTOPRSRRTSTORRTTR IV 06/03/2016.... | TaxX Free EXCaNGE...........ceueeuevmerirerieseneeiseiisesiessiessesissenssssans 1,951,982 | e 2,000,000 | .o 35,556 [2FE......cconvrireriiinne
072863 AE 3 |BAYLOR SCOTT & WHITE HOLDING  2.650% 11.......ccvrvnvevrrnrcirninnns | 04/06/2016.... [ Clti.ooevereirevececieieeieiesee ettt .6,000,000 .6,000,000 0 [1FE e
126802 CL 9|CABELA'S MASTER CREDIT CARD TR 2013-1A A [ OAI0B/201B.... | VAHIOUS.....cveveeereeiesseesseiseesesessesses st es | sbsenesess bbbt enssseneniens | cetenes 13,195,000 |.. 13,000,000 AFE e
161175 AM 6 |CHARTER COMM OPT LLC 144A 4.908% 07/23....... et | 04/20/20716.... | SUNTTUSE. ..ot bbb 1,599,105 | oo 1,500,000 | covvverriieirieieieiceeenes 18,814 [2FE......ccovviieis
161175 AT 1 |CHARTER COMM OPT LLC 144A 4.908% 07/23....... SSSTRN BT 05/25/2016.... | TaxX Free EXCaNGE.......c...veuevmmrremerireriseineeiseisesiessssessesissesssssans 4,031,849 | oo 4,000,000 | oo 66,531 [2FE.....cooniriiciierins
166764 BL 3 |CHEVRON CORP  2.954% 05/16/26.........cc0ueruirriererisiseinsisisnssessssssesesssssssesssesssssssssesssssssssenss | sossesssnns 05/09/2016.... [ J P MOFGAN & CO..uvuviriiriiiriseriieiesie it .5,000,000 | oo 5,000,000 | .c.ocovvrerrercenee 0 [1FE e
17120C AE 2|CHRYSLER CAPITAL AUTO REC 2016-AAB 2 .| 04/13/2016.... | Deutsche Bank SECUMHES. ............vuuewrmremerierinreieeisienissians 8,998,414 0 [1FE. s
198280 AF 6 |COLUMBIA PIPELINE GROUP 4.500% 06/01/2....... .105/12/2016.... | Tax Free Exchange... .2,935,431 60,375 |2FE
20267T AA 0[COMMONBOND STUDENT LOAN TRUST 2016-A A1 cevernennne | OAI1BI2016.... | BAICIAYS.....cvvoeeeeiesciiseriseseseese st 4,399,800 | . . 0 [1FE. s
21871@ AA 8|CORESITE L.P. SENIOR UNSECURED NOTES 4..... SOOI VOO 06/15/2016.... | Cil....overeeerrieeieiieriieeieeiceseeissseesi et :2,000,000 | oo 2,000,000 | coovrvirrirnnne 0 |2Z....
224044 CA 3| COX COMMUNICATIONS INC 144A 2.950% 06/ SOOI B 04/20/2018.... | RW BAIIG.........coouieuiinncriiesiieiseeise ettt 1,883,600 | oo 2,000,000 | oo 18,847 | 2FE.....cooviirrierirs
23341K AB 1|DRB PRIME STUDENT LOAN TRUST 2015-D A2 SR TORTORPIRIOT PRI 04/19/2016.... | Credit SUISSE.........vuuureeuiiririiierirriireiesiie e 19,406,332 | ..o 9,388,728 | ..o 22,533 [1FE. .o
25272K AD 5|DIAMOND 1 FINANCE CORP 144A 4.420% 06/ [ 05/17/2018.... | J P IMOTGAN & CO0....vvvvvvrrririreeseiseisse sttt .2,999,130 0 | 2FE .
25272K AG 8|DIAMOND 1 FINANCE CORP 144A 5.450% 06/ [ 05/17/2016.... | J P MOIGAN & CO0.....vevvirrirririiieiie ittt 11,999,140 0 |2FE
25272K AK 9| DIAMOND 1 FINANCE CORP 144A 6.020% 06/ . [ 05/17/2018.... | J P IMOTGAN & CO0....vvvuvverrirrireiseise ittt .1,999,040 | . . . (N 172 S
26441Y AZ 0|DUKE-WEEKS REALTY LTD 3.250% 06/30/26 e | s 06/16/2016.... | J P MOTGAN & CO.....cvvrrireirniieiieiieri it 2,476,750 | oo 2,500,000 | cooovrvrrrirnnne 0 |2FE ..o
26444G AC 7|DUKE ENERGY FL PROJ FIN 2.538% 09/01/2..... [SOSTRRIN IV 06/15/2016.... | GUGZENNEIM CAPItAL........cvurerererrireireeieiiesiee e 8,999,720 | .o 7,000,000 | ..ocoonreirirns 0 [1FE. s
29364N AT 5|ENTERGY MISSISSIPPIINC 2.850% 06/01/2........ . [SSSTRRIONY P 05/10/2016.... | Cill...vovereerrrereirscrieerieeiesisseesesissseess et 1,599,488 | ..o 1,600,000 | ...ocvorrverrrenes 0 [1FE. s
29717P AQ 0|ESSEX PORTFOLIOLP 3.375% 04/15/26 . e | s 04/04/2016.... | Wells FArgo SECUIHIES............c.rvvrrereiierieeiieeiseserissieeieeees . 2,981,580 | v 3,000,000 | cooorvrrrirnnne 0 |2FE ..




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE D - PART 3

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

1'¥030

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)
30161N AN 1| EXELON CORP  3.950% 06/15/25.........ocvvumerirrirneerneineiseessessseessssesseesssssssssesssssssssssssssssssssens. | soossennees 05/13/2016.... | TaxX Free EXCaNGE...........veuevemreemerierieineeiss s 2,507,526 | ..ooooienne 2,500,000 | oo 40,597 [2FE.....ooiniirriiieri
30219G AN 8 |EXPRESS SCRIPTS HOLDING CO  3.400% 03/0.........covuuireuerviirirrereeinieeiiessiessesesssessssssenes | coevenenens 06/29/2016.... | Credit SUISSE.........vvuurieuiieirieiierirresreissiiesiese e 1,999,180 | oo 2,000,000 | .coovrvirrirnenne 0 |2FE ..
345300 AA  9|FORD CREDIT AUTO OWNER TRUST 2016-1 A......oviriirmiineiineinneiienieeisseiseisessssssssssssises | consesenes 04/06/20718.... | BAICIAYS.......ceveerreeiieieieeiie ittt ens | cerees ettt | cernees 10,057,813 | .cooveeriineiciis 10,000,000 | .eovenrererirerireirneieenns 16,683 | 1FE......covvvrreerirs
37045X BK 1|GENERAL MOTORS FINL CO  3.700% 05/09/23...........ccoumrmmerirerireeierireessssissisesssensssssssssennnes | avesneioes 05/04/2016..... | Deutsche Bank SECUMHES..............cverererrereriieicriesierieeereenns 1,994,860 | oo 2,000,000 | cooorvrrrirnenne 0 | 2FE .
38081E AA 9| GOLDEN BEAR 2016-1A A 3.750% 09/20/47 .| 06/15/2016.... | NatiXiS SECUMHES..........overerrerrrriereiiereiieeeiesesiesees e .5,000,000 0 [1FE i
38143U 8H 7|GOLDMAN SACHS 3.750% 02/25/26 .| 04/20/2016.... | Goldman Sachs & Co 5,155,300 .31,250 |1FE..
44921Q AE  6|HYUNDAI FLOORPLAN MSTR OWN TRU 2016-TA A....covvvmririrreinerieriesiiees [ O4105/2018.... | BAICIAYS.......vvevereririieiaiiesiee st bbb 4,998,988 0 [1FE s
52177F AE 4 |LEAF Il RECEIVABLES FNDG LLC 20161 B.....ccvvuuvirririeirincrinirieeieseeesssissssssssessesesseesnns | oeesnenens 05/18/2016.... | Credit SUISSE.........vvuuerureueririreriseesseissriesi et 3,299,151 | e 3,300,000 | ...vourriirires 0 [1FE. s
53079E BE 3|LIBERTY MUTUAL GROUP 144A 4.250% 08/15..........ccemvurrerireerneineiseiissisesssseessisesssssseessns | sveseesns 04/05/2016.... | FTN FINANCIAL........covuieeeieiiiiisciieie ettt 2,085,700 | ..o 2,000,000 | .o 26,681 [2FE.....coonvirriiriiine
60871R AG 5|MOLSON COORS BREWING CO  3.000% 07/15/2.......ccvermiremrimerinrrieriresereeissesessssessenssesesee | coeesnnens 06/28/2016.... | Bank Of AMEICA. .........vevurerreeirieriereeeseesesieesi s 1,996,900 | oo 2,000,000 | cooorvrrrirnenne 0 | 2FE .
61237W AC 0|MONTEFIORE MEDICAL CENTER 2.895% 04/20 . [T .| 05/04/2016.... | BaNK Of AMEMICA........oocvvrerereirriieiieiiesiseeise et 15,000,000 | .o 5,000,000 | ccoooervrrerirnnne 0 [1FE. s
61766E BE 4|MORGAN STANLEY BAML TRUST 2016-C29 A4 .| 04/22/2016.... | Morgan Stanley & Co.... 4,119,786 4,000,000 1FE...
61945C AD  5|MOSAIC CO 5.450% 11/15/33..cccvumiiiriirrireiiniiieiieeseisseie st .| 04/05/2016.... | Morgan Stanley & Co...........cccccwrverrernrrereniisnsieisssiisseiieens 372,980 | e 3,000,000
62946A AA  2|NP SPE II LLC 2016-TA AT 4.164% 04/201.........coomrvreriirereeiisineriesieeiesisssssessessssessenesssssnes | avesseiies 04/25/2016.... | Credit SUISSE.........vvrurerurrererierierircesseissrie et 4,000,000 | .o 4,000,000 | cooovvrrrirnenne 0 [1FE. s
631103 AG 3|NASDAQINC 3.850% 0B/30/26............ccovvuuirireririiiiiisiciissieiisisisssssssiesiessssssssiessssesins | sviissionn 06/14/2016.... [ VAHOUS.......ocveererirreeisineeiseseessiessss s 4,655,464 4,650,000 | ..ocvverirriiiirenns 695 [2FE. ..o
65341K AB 2| NEXTGEAR FLOORPLAN MASTER OWNE 2014-TA B........cvvouivuerinerierieeeseissinesisssssessensnee | aeesseinns 04/07/2016.... | MitSUDIShi UFJ SECUIIES........vvuveriirsricriesierisesisseesseess st .1,981,953 2,000,000 | coooverrrirrireeieniene 3,915 [1FE i
69352P AL 7|PPL CORPORATION 3.100% 05/15/26..........ccorueriieriiiiierirririissieiiesisiesssississsiiesienes .1 05/12/2016.... | Wells Fargo SECUMHIES.............cccverirrerieeniiiiciiesiesieniens .2,996,160 .3,000,000
741503 AZ 9 |PRICELINE GROUP INC 3.600% 0B/01/26...........ccomrrmerernrrrerrrieererieenns .1 05/18/2016.... | Wells Fargo SECUMHES...........ccuuererererrereerrirerieriseesisenseseseenns 4,990,350 .5,000,000
82669G AS 3 |SIGNATURE BANK VAR RT SUB NOTE SUBORDINAL.......ccociiriiieierisisirsiserssssessesssesensens | aeseesenes 04/19/20716.... [ BAICIAYS.......corvieierirrieisiseii bbb .5,000,000 | .ovrevieriinieeeieieis 5,000,000
83546D AD 0| SONIC CAPITAL LLC 2016-1A A2 4.472% 05.........ovvemererrrnerieriseeieeissessseriesieeessessssesssssssssnes | coessnnees 04/12/2016..... | GUGZENNEIM CaPItAL........ovurrrererrereeserieriei et 4,000,000 | .o 4,000,000
863572 5B 5|STRUCTURED ASSET SECS 2001-2 B2 7.343......ccoiiiiiinieinenernsieissisensssesessssssesssnns | aesessenes 05/25/2016.... | Interest CapitaliZation...............cuereireiiiiriecessses e | b s | aries 0 | e 0
86787G AJ 1 [SUNTRUST BANK 3.300% 05/15/26.........ccvurrermeermrimerierisneesensseessssssssesssesssssesssssssssesssessnns | oeesnenens 05/11/2016.... | SUNMTUSE. ..ottt 3,681,278 | oo 3,700,000
87165B AD 5| SYNCHRONY FINANCIAL 4.250% 08/15/24...........covuovrmirireriniinirnsierssiessssssssssessss s .1 04/18/2016.... | Wells Fargo SECUMEIES. .......c.vvvrerrrvreririeiieisierisseeessssissnsenns .1,018,600 1,000,000
87165B AG 8|SYNCHRONY FINANCIAL 4.500% 07/23/25.........ccomrvmerrmerireessnissisesssssesesessssesessssssessenes .| 04/19/2016.... | KEBANC Capital MAKELS............cvurreerrireirerieeiiesieeisseesssisesse sttt 1,240,668 | ..o 1,200,000
87236Y AD 0| TD AMERITRADE HOLDING CO  3.625% 04/01/.......covvurirmrreeririeisereiessnseesssissssssessssssssenss | avssessenes 04/12/2016.... | KeyBanc Capital MarKEtS. ..o sssssiss s snsssssssaes 1,676,176 1,600,000
87264A AG 0| T-MOBILE USA INC 6.731% 04/28/22.........ccooereririerineirseineiiesie s siessssessssesssssnees | avissessns 04/06/2016.... | J P MOIGAN & CO...ouvvrvereirmieaeiaseissestsesesessssise sttt 2,090,000 | .eovrnrirrereerieene 2,000,000
87342R  AA 2| TACO BELL FUNDING, LLC 2016-TA A2l 3.8......ooveiereriiieeieeeieieeess s sssssessssesssenes | soessesens 05/04/20716.... | BAICIAYS.......cooevireerirrieisisciecis s .2,500,000 | cooverriereierines 2,500,000
89171D AB 3| TOWD POINT MRTGE TRUST 2015-1 A2 3.250. .| 06/14/2016.... | RaymMONd JAMES & ASSOCIALES..........uvvurerecersrisriseesesisesseseseses st sensens 2,622,750 2,600,000
902691 A@ 3|UGIUTILITIESINC 2.950% 06/30/26. .1 06/30/2016.... | J P MOIGan & Co........covvrivrirriernrieierissisersisissssessssssenes .4,000,000 .4,000,000
904311 AA 5|UNDER ARMOUR INC  3.250% 06/15/26..........cooooerererereerenireenerssessnenienes [ OB/15/2018.... | U B Sioveieeeieeiiciieisesi st 1,652,492 1,650,000
91159H HM 5| US BANCORP  3.100% 04/27/26..........ccoovrrririerirriiieiisieiiesiiessenissesssssssssessesssssssssssssssenss. | soessnnens 04/21/2016.... | US BANCOTP.......vvveevuiiesiesiiseseieeisesises bbb 5,995,380 | v 6,000,000
913903 AR 1|UNIVERSAL HEALTH SVCS 144A  4.750% 08/0........cvvuumrrererereerseerersssesessessssessssessessasssnnnes | sveseesns 06/14/2016.... | VAIOUS. ......oovereerrriseereessesssessesssssis st sssesseees 5,109,625 | ..o 5,000,000
91830C AG 3|VNO MORTGAGE TRUST 2012-BAVE B 3.298%........cvvuurvemrieririeririeiesiseiiessinesiessenissseinens | veeesiinees 04/06/2016.... | Wells Fargo SECUIItIES............c.rveurrieerieririieeieiseiissiienienes .5,087,500 5,000,000
92890N AU 3| WF-RBS COMMERCIAL MRTG TRUST 2012-C10 A3......cooiereieireriesesenieeisessssesensssssensnenes .| 04/04/2016.... | Wells Fargo SECUMHES...........ccuuervrererrermeerreererieriseeesenseneseenns .3,606,641 3,500,000
958254 AF 1|WESTERN GAS PARTNERS LP 4.650% 07/01/2... .| 06/30/2016.... | MiZUNO SECUMIES........vveurverrirrirrirriiiee e sreesienes .1,995,920 2,000,000
96033C AA 0| WESTGATE RESORTS 2016-TA A 3.500% 12/2.......coomivirrerreiieiieiiseiseeiesesseessesessessssnsnenes .| 04/22/2016.... | AMNEISE SECUMLIES........vvvoreeurereirscitieise i bbbt 6,351,093 16,374,000
884903 BV 6| THOMSON REUTERS CORP  3.350% 05/15/26.........ccvvvirerirreriiiiieriesiierieseseeseieesseesienes A 05/02/2016.... | GOIAMAN SACHS & CO......uvvuirieeierriiiiiiiriiie st 1,991,400 | e 2,000,000
895945 D# 7|TRICAN WELL SERVICE LTD SERIES G 8.900. A 04/28/2016.... | INtErest CAPIAZALION. .........veureeerircrireireeis ittt snseins | ceseisnsbsse s s ss s issessnnsins | ontbsessesss e 11,486 | coooeeeeceeeeis 11,486
895945 G@ 6|TRICAN WELL SERVICELTD PIK  SERIES G, A 04/28/2016.... | Interest CaPItANIZALION. .............rvererirririeiirrieiee sttt enes | cesnessses st ss st | sttt 2,725 | oo 2,725
05565Q DB 1 |BP CAPITAL MARKETS PLC 3.119% 05/04/26..........cccovvuriririirieinsineiissiieesiseesssiseisssisessseees Frri 04/28/2016.... | J P MOIGAN & CO.....vvvrireirniieiiaeiiieitieseseesss s sb s .3,000,000 | .eovvoniinrireirienne 3,000,000
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15032A AC 1| CEDAR FUNDING LTD 2016-5A AF  2.870% 07.......ccoueemirenermerieseseesseissesssessesiesssesssssessnins Frri 05/05/2016.... | JEfTIES & CO.uuvvurvurirriireireineeiseiseise st 5,000,000 | .ooorererinireeieenne 5,000,000 | .coovrerrrrnns 0 [1FE. s
15032A AG 2| CEDAR FUNDING LTD 2016-5A BF  3.715% 07.......ccoviumiriririerieriesiesinesiseiieniesssesisssessenens Friis 05/05/2016.... | JEfFIES & CO...vuuvirriiriirriririisieiesie et 5,000,000 | .ovorrierireriienienne 5,000,000
191241 AE 8|COCA-COLA FEMSA SAB CV' 3.875% 11/26/23........ccovvuierieriieiiineiseiiissesesiesessississsssesssenes Frres 05/13/2018.... | BIEAN CAPIHAL........vuvereireerseieiieiiiee e 4,251,000 | coooovrrrrireieeiinn 4,000,000
21867* AB 4| CORE LABORATORIES (US) INTS SERIES 2011B.......cccvvuumerierirrerrineeseeieriessseesensseesessens Frvii 04/14/2016.... | CRT Capital GroUP..........cverrverererereriererireisersseessensseneseseons 4,761,400 5,000,000
45605P AM 0 |INDUSTRIAL DPR FUNDING LTD 2016-1A 3 5........... Frres 05/05/2016.... | Wells FArgo SECUIHIES. ...........ccrvvurereiierieireeiseseeissiseeeieees 5,000,000 5,000,000
51817T AA 0 [LATAM AIRLINES 2015-1 A 144A  4.200% 11 05/04/2016.... | J P MOIGAN & CO....ucvvvvereerneieiiasriseeiesesesisese s ssse sttt 1,815,000 2,000,000
822582 BT 8|SHELL INTERNATIONAL FINANCE  2.875% 05/.......ccivimiirieieiseiiseiieesessessisessssssesssesseeens Frres 05/05/2016.... | MOTGAN SEANIEY & CO.....ouvvurivrniiriirciseeieise it sebs bbb sssentss | erbssesssssessssess st eesssessteenins | oeeesessssissssessseesseesens 996,720 .1,000,000
87124V AF  6|SYDNEY AIRPORT FINANCE 144A  3.625% 04/.......c.rvverieririiirinerirerieeeseniseesesisssesessenesesens Frvii 05/04/2016.... | VAIOUS. ......ooorereerrrercesseresiseessseseesessesssssse st ssessssssessenes 3,010,400 3,000,000
89989F AA 2| TURBINE ENGINE SEC LTD 2013-TA A 5.125......oiiiiiiiieiineiseiiesieseississees st R 06/20/2018.... | SHIEI NICOIAUS. .......cceveereeiaieieeieiees ettt 4,423,342 4,496,408
G7114* AB 7 |PLACES FOR PEOPLE TREASURY PLC 3.420% Frii 06/06/2016.... | CRT CaPItal GrOUP.......ccuvveurverrirreriesseissssessseessessesesesssssssse s sssesssenssssssesssnnnss. | cesessssesssesssesssesssssssessnsssesnsne | aeeons 10,000,000 | ...vovuermrennrieriins 10,000,000
Q4557 AB 7 |HEALTHSCOPE FINANCE PTY LTD SENIOR UNSEC Frvins 05/23/2016.... | J P MOIGAN & C0.....vvvieiisiiisiiseis ettt 3,000,000 3,000,000 | ..o, 0(2Z....
3899999. Total Bonds - INAUSHTIAl @NA MISCEIBMEOUS. ...ttt ees st ems st E a8 s 1R f SR8 senfeeEeE £ oLEeEE oL e e fEEEoEE o0 EEE R EESEE 0 RS0 SEE o8 SRRt 286,203,183 285,632,908 744,266 XXX
8399997, TOtAl BONMAS = PAT 3.kt sh 0k 4 o0k eeELb oL L eeE b0t eLhbsEebeeEE & oLEEehE L e oL b eeEE oL EeEE oL EE oL L L L E 0L LA E L L L E L 325,761,252 324,861,866 772,535 XXX
8399999, TORAI BONGS.......reesrusresirssers et esssse et 80 £EE 8800888 L Ef4EEESE0E £HEEEEfoEEE SR E LR E SRR oH R neEE s SEEEHEEEE0EoEEE L LR E SRR R E LR LR E R LR E R 325,761,252 | ..o 324,861,866 | ...oovovriiriirininins 772,535 XXX
C on Stocks - Industrial and Miscell
747301 10 9| QUAD GRAPHICS INC......couriierirrsiiisirsseissssssens sttt I ........... | 05/26/2016.... | NO BIOKET......vvoiveriririiisiissenisens s 112386000 | i 0 XXX 0 |L...
9099999. Total CommOon StOCKS - INAUSEHAI BN IMISCEIIANEOUS. ...ttt ere sttt s stk o888 ket e f L4 eEE oL L 818 E84EE R 08488 E L Lo eE 84 E L8048 E 810 E 8L E £ E 8L E 1L b0 E 10 E L1048 E bbbttt | creres 0 XXX XXX
9799997, Total COMMON SHOCKS = PAM 3. ..ottt e0E e oeEeEseEEfeEfeEEeEE e seEeefoEE s fEeEEeEEoeEeEE oL e £EfoEE LR eEE R e b SEEeEE o R e EEEE 80 e E LR £ E e E 0 E £ E e bbbttt | crenes 0 XXX XXX
9799999, TOAI COMIMON SHOCKS. ... tvutteserstitesettsetss sttt ese st s st e skt E 28 E 880808408808t sen s ek feeEseeEoeEoees oL e sesteebaeeentens | 4441eEtoeEoeEseeEoeEeE8oeE e E o0 E L1088 o014 E o080 40E o0 E L4080 E 8oL o081 4E 8o E L1440 108108010ttt ent st sensenssnnrans | anires 0 XXX e 0 XXX
9899999. Total Preferred and COMMON SEOCKS. ... ittt essstes e ess e ess s see et E et s eeEsemEseEee feesemEseEeesoEE e s oeEeEeseeEoee  oeEeeEtoeEoeEEoEEsEE o e EoEE e foEE e f o0 E 0 e £EE SR e EEE R E S0 R f RS E LR eE bttt enrens | arire 0 XXX s 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS............cceviuiiiiiieieieecte ettt sttt eeae s s ses et eaetesasaesesesseses setessssesesossssssasssesesasseses  Satsssessssesesssassssassssesesessesesasessesesseses et s s eees s et et s e s e et e s e s et et s se s et essee et et s set et s see et s s s b et et s ae s et ansea et s anaetasansesesanas 325,761,252 XXX s 772,535 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:...
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Bonds - U.S. Government
30293M  AJ 3 |FRESB 2015-SB6 A10 2015-SB6 A10 3.220%............ | . | 06/25/2016. | Paydown 2,822 2,822 2,822 2,822 0 0 0 0 2,822 0 0 0 38 |08/25/2035.... [ 1....
3132H3 7A 5| FREDDIE MAC GOLD POOL U90889 3.500% 03....... . | 06/01/2016. | Paydown 97,607 97,607 | .coovrenns 104,180 | ccovvvve 103,814 (6,207) 0 (6,207) 0 97,607 0 0 0| . 1,384 1 03/01/2043.... | 1....
3136AA 3R 4|FANNIE MAE 2012-149 LV 3.000% 03/25/36.............. . | 06/01/2016. | Paydown 51,939 51,939 53,497 53,183 (1,244) 0 (1,244) 0 51,939 0 0 0 779 |03/25/2036.... | 1....
3136AA  MC 6| FANNIE MAE 2012-139 WV 3.000% 02/25/36. . | 06/01/2016. | Paydown 19,592 19,592 19,000 19,190 403 0 403 0 19,592 0 0 0 245 |02/25/2036....
36216X PL 9| GNMA | SF POOL# 177827 8.000% 11/15/16............ . | 06/01/2016. | Paydown 281 281 279 280 1 0 1 0 281 0 0 0 9 [11/15/2016.... [ 1....
36235 AB 7| CANTON LEASE FINANCE TRUST-GSA US GOVT L.. | . | 06/15/2016. | Redemption  100.0000. . 108,764 | 108,764 | ...ccovvvuneee 108,764 | ......ccceee. 108,764 0 0 0 LV [P 108,764 0 0 0 | 2,145 | 06/15/2030.... | 1....
38373M  2F 6| GNMA2008-80 10 1.074% 04/16/50..............cc.oourennee. | . | 06/16/2016. | Paydown 0 0 1,586 1,504 (1,504) 0 (1,504) 0 0 0 0 0 [ ... 103 | 04/16/2050.... | 1....
38373M  3S  7|GNMA2008-86 10 0.259% 10/16/48............ccccouvvuneeer | . | 06/16/2016. | Paydown 0 0 180 177 (177) 0 (177) 0 0 0 0 0 [ o194 110/16/2048.... | 1....
38373M 7D 6| GNMA2009-37 10 0.911% 05/16/49..............ccoovurerren | . | 06/16/2016. | Paydown 0 0 157 152 (152) 0 (152) 0 0 0 0 0 12 | 05/16/2049.... | 1....
38373V M3 1| GNMA2002-87 Z 5.500% 11/20/32. . | 06/01/2016. | Paydown 543,673 543,673 531,627 538,539 5,135 0 5135 0 543,673 0 0 0 11/20/2032....
38373X L2 0|GNMA 2002-55 PE 6.000% 07/20/32...........ccccc0e0e0erc . | 06/01/2016. | Paydown 136,516 | oo 136,516 | covvverere 141,763 | oo 137,849 (1,333) 0 (1,333) (I [ 136,516 0 0 0 3,271 | 07/20/2032.... | 1....
38375C BD  1|GNMA2012-57 DA 5.460% 04/20/42.......................... | . | 06/01/2016. | Paydown 119,628 | 119,628 | ...l 130918 | .ccovvaen 124,720 (5,092) 0 (5,092) LV [P 119,628 0 0 0 .2,713 | 04/20/2042.... | 1....
38376G_ A7 5|GNMA2011-10 AC 3.623% 11/16/44.......................... | . | 06/01/2016. | Paydown 35,857 35,857 38,947 38,705 (2,847) 0 (2,847) 0 35,857 0 0 0 541 | 11/16/2044.... [ 1.....
0599999. Total Bonds - U.S Government. w1, 116,679 | s 1,116,679 | oo 1,133,720 | 001,129,699 | o [ (13,017) | o0 [ e (13,017) | 0 | 1,116,679 0 0 0 [ o 24,286 XXX XXX
Bonds - U.S. States, Territories and F
130333 CA 3| CALIFORNIA HOUSING 2013 SERIES A 2.900.. . | 06/01/2016. | Redemption  100.0000 61,893 61,893 61,893 61,893 0 0 0 0 61,893 0 0 0 801 |02/01/2042....
196479 XM 6| COLORADO HSG & FINAUTH 3.193% 11/01/2......... | . | 05/01/2016. | Redemption  100.0000 40,000 40,000 40,000 40,000 0 0 0 0 40,000 0 0 0 639 |11/01/2027.... | 1FE........
20775B  YZ 3| CONNECTICUT ST HSG FIN PROGRAM 2012 SER!... | . | 06/16/2016. | Call ~ 100.0000 990,000 990,000 990,000 | .covvrnnend 990,000 0 0 0 0 990,000 0 0 (1] 24,080 |05/15/2042.... | 1FE........
25477P  NF 8| DIST OF COLUMBIA HSG FIN AGY 2014-AA.............. | . | 06/15/2016. | Redemption ~ 100.0000 12,741 12,741 12,741 12,741 0 0 0 0 12,741 0 0 0 206 |06/15/2045.... | 1FE........
34074H FQ 0| FLORIDA ST HSG FIN CORP MF REV 2013 SERI....... . | 04/01/2016. | Redemption  100.0000. 10,000 10,000 8,888 9,016 14 0 14 0 9,030 0 970 970 ...173 1 04/01/2029.... | 1FE........
34074M ND 9| FLORIDA ST HSG FIN CORP REV 2016 Series........... . | 06/01/2016. | Redemption  100.0000 68,097 68,097 68,097 0 0 0 0 0 68,097 0 0 0 236 |07/01/2037.... | 1FE........
419818 HM 4| HAWAII HOUSING 2013 SERIES A 2.600% 07.......... | . | 06/01/2016. | Redemption  100.0000 65,247 65,247 60,478 60,765 47 0 47 0 60,812 0 4,434 4,434 677 |07/01/2037.... | 1FE........
49130T PS 9| KENTUCKY ST HSG CORP HSG REV 2013 SERIES... | . | 06/01/2016. | Redemption  100.0000. 2.165,000 | coovevveee 155,000 | covvvererere 155,000 | wooovevevenen 155,000 0 0 0 (I [ 155,000 0 0 0 2,013 | 11/01/2041.... [ 1FE......
57586P R4 0 MASSACHUSETTS ST HSG FIN AGY SERIES 157..... . | 04/25/2016. | Redemption ~ 100.0000. 10,000 10,000 10,000 10,000 0 0 0 0 10,000 0 0 0 | oo 174 112/01/2027..... | 1FE.......
594659 AP 9| MICHIGAN ST HSG DEV AUTH SERIESA 4.60......... . | 06/01/2016. | Redemption  100.0000 265,000 265,000 265,000 265,000 0 0 0 0 265,000 0 0 0 6,095 | 12/01/2026.... | 1FE.......
60416Q EP 5| MINNESOTA ST HSG FIN AGY 2011 SERIESE.......... |. | 04/01/2016. | Redemption  100.0000 15,000 15,000 15,000 15,000 0 0 0 0 15,000 0 0 0 501 |07/01/2031.... | 1FE........
60637B  CN 8| MISSOURIHOUSING 2013 SERIES A 2.650%.......... . | 06/01/2016. | Redemption  100.0000 75,000 75,000 75,000 75,000 0 0 0 0 75,000 0 0 0 905 |11/01/2040.... | 1FE........
60637B  CP 3| MISSOURI HOUSING 2013 SERIES B 2.650%.......... . | 06/01/2016. | Redemption  100.0000. 90,000 90,000 90,000 90,000 0 0 0 0 90,000 0 0 0 11/01/2041.... [ 1FE........
60637B  CR 9| MISSOURI HOUSING 2013 SERIES D 2.550%.. . | 06/01/2016. | Redemption  100.0000 74,377 74,377 66,696 67,233 92 0 92 0 67,325 0 7,052 7,052 10/01/2034....
61212R T8 9| MONTANA ST BRD OF HSG 2011 SERIESB 4......... . | 06/01/2016. | Redemption  100.0000. 95,000 95,000 94,998 95,000 0 0 0 0 95,000 0 0 0 12/01/2026.... | 1FE........
641279  JT 2| NEVADAHSG DIV SINGLE FAMILY SERIES 2011...... |. | 04/01/2016. | R ion  100.0000. 95,000 95,000 96,285 96,000 (38) 0 (38) 0 95,962 0 (962) (962) 2,256 | 10/01/2033.... [ 1FE........
647200 W8 3| NEW MEXICO ST MTGE FIN AUTH 2012B-3 3......... |. | 06/01/2016. | Redemption  100.0000. 10,000 10,000 10,000 10,000 0 0 0 0 10,000 0 0 0 266 |09/01/2032.... | 1FE........
677377 2M 4| OHIO ST HSG FIN AGY SF MTGE 2013 SERIES......... | . | 06/01/2016. | Redemption  100.0000. cerinenen 105,000 | i 105,000 | .cocoovvvenene 105,000 | .oovvvernnee 105,000 0 0 0 (VI [P 105,000 0 0 0 1,247 | 11/01/2041.... | 1FE........
677555 UT 9| STATE OF OHIO 144A OHIO ENTERPRISE BOND..... | . | 06/01/2016. | Redemption  100.0000. v 115,000 | s 115,000 | .oovvveeeenn 115,000 | .oovvneee 115,000 0 0 0 (VI [P 115,000 0 0 0 4,928 | 06/01/2020.... [ 1FE........
677555 UW 2| STATE OF OHIO OHIO ENTERPRISE BD 2002-1 .| 06/01/2016. | R ion 100.0000. 85,000 85,000 85,000 84,997 3 0 3 0 85,000 0 0 0 2,996 | 03/01/2017....
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83712D UH  7|SOUTH CAROLINA HOUSING 2015 SERIES A2 TA.... | . | 04/01/2016. | R ion 100.0000. 45,000 45,000 46,698 46,548 3 0 3 0 46,551 0 (1,651) (1,551) | ...........1,320 | 07/01/2025.... | 1FE.......
83712T DA 6|SOUTH CAROLINA ST HOUSING FIN 2013-1 2.........|. | 06/01/2016. | Redemption  100.0000. 95,000 95,000 95,000 95,000 0 0 0 0 95,000 0 0 0| ....,217 [ 01/01/2041.... | 1FE........
83755N  EV 0 |SOUTH DAKOTA HSG DEV AUTH 2011 SERIES 2...... . | 06/24/2016. | Call ~ 100.0000 ..120,000 | oo 120,000 | .cooooviienene 120,800 | .ccovverenee 120,609 (50) 0 (50) (VI [P 120,559 0 (559) (559) 3,204 | 11/01/2028.... [ 1FE........
882750 MZ 2| TEXAS ST DEPT HSG & CMNTY SERIES 2011B......... . | 06/01/2016. | Redemption ~ 100.0000 ...100,000 | oo 100,000 | ..ovvveeennn 100,176 | covvvonee 100,131 (6) 0 (6) (V) IR, 100,124 0 (124) (124) 01/01/2030.... [ 1FE........
88275F NX 3| TXDEPT OF HSG & COMM AFFAIRS 3.180% O... . | 06/01/2016. | Redemption  100.0000 ...195,000 ...195,000 ...195,000 0 0 0 0 0 ..195,000 0 0 0 03/01/2039....
92428C  JE  5|VERMONT STUDENT ASSISTANCE COR 3.750%.... | . | 06/15/2016. | Redemption ~ 100.0000 315,000 315,000 309,632 310,252 168 0 168 0 310,421 0 4,579 4,579 06/15/2026.... | 1FE........
92812U K5 6 | VIRGINIAHOUSING DEV AUTH 2013 SERIES B......... | . | 05/01/2016. | Redemption ~ 100.0000 28,378 28,378 28,378 28,378 0 0 0 0 28,378 0 0 0 306 |04/25/2042.... | 1FE........
928120 Q5 0| VIRGINIAHOUSING DEV AUTH 2015 Series A............ . | 05/25/2016. | Redemption  100.0000. 118,950 | 118,950 | ...ovvevennn 118,950 | wovvvvrs 118,950 0 0 0 (VI [ 118,950 0 0 0 [ .. 1,459 | 06/25/2042.... | 1FE........
93978X  EK 2] WASHINGTON ST HSG FIN COMMN 2011 SERIES.... | . | 04/01/2016. | Redemption  100.0000. 355,000 355,000 355,844 355,641 (27) 0 (27) 0 355,614 0 (614) (614)] ..........7,988 | 10/01/2031.... [1FE........
1799999. Total Bonds - U.S. States, Territories and Possession 3,809,683 3,809,683 3,795,554 3533,154 206 0 206 0 3,796,457 0......13225|.......13225 | .....115860 XXX XXX
Bonds - U.S. Special R e and Special A

313399  EK  9|FHLMC 2348 ZK 6.000% 08/15/31...........ccccoccoveene | - | 06/01/2016. | Paydown 38,199 38,199 38,524 38,180 19 0 19 0 38,199 0 0 0 859 |08/15/2031.... [ 1....
31339D  7A  0|FHLMC 2417 KZ 6.000% 02/15/32..........cccccooesuverennnee | . | 06/01/2016. | Paydown 96,212 96,212 94,156 95,482 730 0 730 0 96,212 0 0 0| 2,182 1 02/15/2032.... [ 1....
313396 JU  6|FHLMC 2367 ZK 6.000% 10/15/31..........cccovvvvrvrcvceenere | . | 06/01/2016. | Paydown 72,804 72,804 73,108 72,760 44 0 44 0 72,804 0 0 0 [ 1,784 1 10/15/2031.... [ 1.....
31339M  FE 3| FHLMC 2389 ZB 6.000% 12/15/31......oevvveverrrirrennns . | 06/01/2016. | Paydown 13,156 13,156 12,429 12,787 368 0 368 0 13,156 0 0 0 329 [12/15/2031.... | 1....
313390N 5V 4|FHLMC 2403 DZ 5.500% 01/15/32.........cccce0ecereveverene . | 06/01/2016. | Paydown 11,913 11,913 10,950 11,386 526 0 526 0 11,913 0 0 0 272 |01/15/2032.... | 1....
31339W  XR 2 |FHLMC 2439 EZ 6.000% 04/15/32. . | 06/01/2016. | Paydown ...100,580 97,072 98,977 1,602 0 1,602 0 ..100,580 0 0 0 2,306 | 04/15/2032....
313372 DL 1|FHLMC REMIC 1642 PJ 6.000% 11/15/23.................. | . | 06/01/2016. | Paydown 34,117 30,871 33,383 734 0 734 0 34,117 0 0 0 877 [11/15/2023.... [ 1....
3133TH  TM 9| FHLMC 2116 ZA 6.000% 01/15/29........covvrrerierrrans . | 06/01/2016. | Paydown 72,244 68,555 71,151 1,093 0 1,093 0 72,244 0 0 0| 1,741 101/15/2029.... [ 1....
313370 HS  5|FHLMC 2125JZ 6.000% 02/15/29...........ccocvvvvvvvvnnnnnns | - | 06/01/2016. | Paydown 41,777 40,025 41,281 496 0 496 0 41,777 0 0 0 .....1089 |02/15/2029.... |1....
313401 YH 8| FHLMC 15 POOL# 360005 9.500% 07/01/17............. . | 06/01/2016. | Paydown 135 135 133 133 2 0 2 0 135 0 0 0 6 [07/01/2017.... [ 1....
31359F  AM 0| FNMAREMIC 1993-208 K 6.500% 11/25/23............... . | 06/01/2016. | Paydown 24,515 24,515 23,251 24,166 349 0 349 0 24,515 0 0 0 686 |11/25/2023.... [1....
31359G B8 8| FNMAREMIC 1994-30 K 6.500% 02/25/24................. | . [ 06/01/2016. | Paydown 53,118 53,118 50,628 52,235 883 0 883 0 53,118 0 0 0| .o 1,591 1 02/25/2024.... [ 1....
3136A8 DP 2| FANNIE MAE 2012104 V' 3.500% 02/25/38................ | . | 06/01/2016. | Paydown 51,230 51,230 55,489 53,923 (58) 0 (58) 0 53,865 0 (2,634) (2,634) ....T47 | 02/25/2038.... | 1....
3136A9 WW 4 [FNR2012-121 GV 3.500% 01/25/30.........ccccverererruenes . | 06/01/2016. | Paydown 60,430 60,430 66,426 64,155 (3,725) 0 (3,725) 0 60,430 0 0 0 882 |01/25/2030.... | 1....
3136AE  TT 4| FANNIE MAE 2013-54 BA 3.000% 06/25/43............... . | 06/01/2016. | Paydown 80,004 80,004 82,780 82,228 (2,224) 0 (2,224) 0 80,004 0 0 0 987 | 06/25/2043.... [ 1.....
3136AG  HV 7| FANNIE MAE 2013-94 CV 3.500% 07/25/33............... . | 06/01/2016. | Paydown 48,024 48,024 41,722 47,785 239 0 239 0 48,024 0 0 0 ...701 1 07/25/2033.... [ 1....
3137A2  NL 1 |FHR3756 PC 4.000% 11/15/40..........cccccoeeererererererere . | 06/01/2016. | Paydown 226,086 226,086 231,738 229,971 (3,885) 0 (3,885) 0 226,086 0 0 0 3,560 | 11/15/2040.... | 1....
3137AR V4 5|FHR4085VB 3.500% 09/15/28...........cccccorurueeurreneneee | . [ 06/01/2016. | Paydown 54,555 54,555 58,663 58,138 (3,583) 0 (3,583) 0 54,555 0 0 0 ...7196 | 09/15/2028.... [ 1....
3137AR WS 1|FHR4073HC 3.500% 03/15/35.. . | 06/01/2016. | Paydown 39,570 39,570 42,810 41,356 (1,786) 0 (1,786) 0 39,570 0 0 0 577 |03/15/2035....
3137AV. 6P 7|FHR4121 MV 3.000% 12/15/35........coooeommrrvernrriirnns . | 06/01/2016. | Paydown 62,488 62,488 65,837 64,717 (2,229) 0 (2,229) 0 62,488 0 0 0 ...781 | 12/15/2035.... | 1....
3137B3  4W  5|FHR4215LV 3.500% 04/15/33...........cccceeeeeeeeeecevececcee | . | 06/15/2016. | Paydown 67,626 67,626 67,340 67,383 243 0 243 0 67,626 0 0 0 987 | 04/15/2033.... [ 1.....
313761 AA 5| FREDDIE MAC WHOLE LOAN SECUR 2015-SC01 1... | . | 06/01/2016. | Paydown 654,954 654,954 665,802 665,579 10,625) | . 0,625) 0 654,954 0 0 0 9,336 | 05/25/2045....
313920 SU  5|FNMA2001-35ZG 6.500% 08/25/31............cccoevvrvunnnee . 1 06/01/2016. | Paydown 19,377 19,377 18,737 19,113 264 0 264 0 19,377 0 0 0 504 | 08/25/2031.... | 1....
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31392E  H6  0|FNMA2002-69 Z 5.500% 10/25/32..........cccocvevvverenenenns | - | 06/01/2016. | Paydown 38,313 38,313 36,561 37,584 730 0 730 0 38,313 0 0 0 955 |10/25/2032.... [ 1.....
31392K  HM 1| FHLMC 24450Z 6.500% 05/15/32.............ccooccesuruneeene | . | 06/01/2016. | Paydown 34,788 34,788 34,127 34,435 353 0 353 0 34,788 0 0 0 915 |05/15/2032.... | 1....
31392M U4 2| FHLMC 2463 Z 6.000% 06/15/32.........ccocconuevverrenneenn. | - | 05/01/2016. | Paydown 22,335 22,335 21,551 22,124 212 0 212 0 22,335 0 0 0 583 |06/15/2032.... | 1....
31392M U5 9| FHLMC 2463 ZB 6.500% 06/15/32.............ccccoovveuenen | . | 06/01/2016. | Paydown 78,057 78,057 77,555 77,788 269 0 269 0 78,057 0 0 0 2,316 | 06/15/2032.... | 1....
31392P  RL  1|FHLMC 2484 Z 6.000% 07/15/32. . | 06/01/2016. | Paydown 27,479 27479 25,259 26,901 578 0 578 0 27,479 0 0 0 687 |07/15/2032....
31392R  RJ 2 |FHLMC 2468 ZA 6.000% 07/15/32.........covverrerererns . | 06/01/2016. | Paydown .. 148,135 | 148,135 | oo 142,739 | oo 146,343 1,792 0 1,792 (VI [T 148,135 0 0 0 3,671 |07/15/2032.... | 1....
31392R WT 4 |FHLMC 2492Z 5.500% 08/15/32..........cccovvcrmmervernecnens | . | 06/01/2016. | Paydown 262,505 262,505 236,851 253,916 8,589 0 8,589 0 262,505 0 0 0 6,044 | 08/15/2032.... [ 1....
313920 EE 0 |FHLMC 2504 Z 6.000% 09/15/32............coccrvsvvverrennes | . | 06/16/2016. | Paydown 22,755 22,755 21,924 22,590 165 0 165 0 22,755 0 0 0 577 |09/15/2032.... | 1....
31392V JL 9| FHLMC 2499 VZ 6.000% 09/15/32........c.ccenuvrveerennnene | . | 06/01/2016. | Paydown 207,311 207,311 203,637 205,862 1,449 0 1,449 0 207,311 0 0 0 4,707 |09/15/2032.... | 1....
31392W  JU  5|FHLMC 2509 ZQ 5.500% 10/15/32...........cccoocevevvreennee | . | 06/01/2016. | Paydown 45,043 45,043 43,019 44,470 572 0 572 0 45,043 0 0 0 1,049 | 10/15/2032.... | 1....
31393A VK 0| FNMA2003-30 HY 5.500% 04/25/3 . | 06/01/2016. | Paydown 5,052 5,052 4,788 4,911 141 0 141 0 5,052 0 0 0 04/25/2033....
31393C  LX  9|FNMA2003-48 GH 5.500% 06/25/33..............ccccvvveeeee . | 06/01/2016. | Paydown ..196,881 | oo 196,881 | covvveveve 192,328 | ..oovvvevee 195,010 1,871 0 1,871 (I [ 196,881 0 0 0 06/25/2033.... [ 1....
31393N  4A 4| FHLMC 2589 GM 5.500% 03/15/33...........ccccouverueennee | . | 06/01/2016. | Paydown 101,416 | s 101,416 | e 102,002 | ..ccoovennnee 101,387 29 0 29 LV [P 101,416 0 0 0 2,198 | 03/15/2033.... | 1....
31393Y W2 7 |FANNIEMAE WHOLE LOAN 2004-W6 1A2 5.500....... |. | 06/01/2016. | Paydown 922,047 922,047 896,851 915,012 7,035 0 7,035 0 922,047 0 0 (U I 21,430 | 07/25/2034.... [ 1.....
31405W QT 5|FNMAPOOL 801566 5.000% 01/01/20............convcvevene . | 06/01/2016. | Paydown 2,767 2,767 2,784 2,766 1 0 1 0 2,767 0 0 0 58 |01/01/2020.... [ 1....
36230M  FL 6| GN 752871 3.850% 07/15/36.........ccccceoeconeccrcccvccccccce. | . | 06/01/2016. | Paydown 37,896 37,896 39,412 39,313 (1,417) 0 (1,417) 0 37,896 0 0 0 608 |07/15/2036.... | 1....
38378N KA 0[GNMA2013-173 VB 3.500% 10/16/33. . | 06/01/2016. | Paydown 30,869 30,869 30,869 30,869 0 0 0 0 30,869 0 0 0 10/16/2033....
38378X 6B 2| GNMA2015-5KV 3.250% 05/16/42............cccc0e0eneerc . | 06/01/2016. | Paydown 43,389 43,389 43,714 43,691 (302) 0 (302) 0 43,389 0 0 0 588 |05/16/2042.... [1....
452151 LD 3|ILLINOIS STATE 4.350% 06/01/18.......cccocvervvererimrrrs . | 06/01/2016. | Redemption ~ 100.0000. 800,000 800,000 764,488 | .....coooveeae 788,025 1,955 0 1,955 0 789,980 0 .....10,020 10,020 | i 17,400 | 06/01/2018.... | 2FE........
46637Q  AA 4| JP MORGAN TAX EXPT PASS THR TR 2012-AMT1.... | . | 06/01/2016. | Paydown 358,575 358,575 367,220 362,642 (4,067) 0 (4,067) 0 358,575 0 0 0 4,426 | 01/27/2038.... | 1FE........
911551 AA _ 7|US ARMY HOSP CASH MGMT FUND SENIOR SECUR . | 06/01/2016. | Redemption  100.0000. 31,472 31,472 31,472 31,473 0 0 0 0 31,472 0 0 0 981 | 05/01/2032.... [ 1....
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 5,340,199 5,340,199 5,262,197 5,333,381 (568) 0 (568) 0 5,332,814 0 7,386 7,386 | ......107,437 XXX XXX
Bonds - Industrial and Miscell:
00212P AV 0| ASG RESECURITIZATION TRUST 2009-5 A50............ |. | 05/01/2016. | Paydown 63,036 63,036 61,775 62,779 257 0 257 0 63,036 0 0 0 ...1,070 |02/28/2037.... | 1FM...
00213R  AA  1|ARLFIRSTLLC 2012-1AA1 2.192% 12/15............... . | 06/15/2016. | Paydown 70,084 70,084 70,084 70,084 0 0 0 0 70,084 0 0 0 642 |12/15/2042.... | 1FE........
00228# AA  0[AVCINGULARLLC CINGULAR WIRELESS LLC.......... . | 06/15/2016. | Redemption ~ 100.0000. LA25781 | 125781 | oo 129134 | cocvire 127,126 (78) 0 (78) (VI [P 127,048 0 (1,267) (1,267) 3,908 |08/15/2021.... | 1....
004375 AN 1|ACCREDITED MORT LOAN TRUST 2003-2 A1 . | 06/01/2016. | Paydown 85,978 85,978 64,913 77,476 8,502 0 8,502 0 85,978 0 0 0 10/25/2033....
008414 AA 2| AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1.... |. | 06/25/2016. | Paydown 86,714 86,714 82,947 84,049 2,665 0 2,665 0 86,714 0 0 0 1,206 | 07/25/2043.... | 1FM.....
00841X AD 2 |AGATE BAY MORTGAGE LOAN TRUST 2015-2 Ad.... |. | 06/01/2016. | Paydown .. 400,967 | oo 400,967 | .............. 406,919 | cooororcre 406,569 (5,602) 0 (5,602) (I [ 400,967 0 0 0 5,635 |03/25/2045.... | 1FM.....
00842T AC 2 |AGATE BAY MORTGAGE LOAN TRUST 2016-1A3.... | . | 06/25/2016. | Paydown 493,961 | v 493,961 | oo 496,739 0 (2,779) 0 (2.779) LU [— 493,961 0 0 0 5,703 | 12/25/2045.... | 1FE........
00922K AB 6 |AIR 2 US 144A SERIES B ENHANCED EQUIP............. . | 04/01/2016. | R ion 100.0000. 496,635 | oo 496,635 | .............. 499,612 | oo 497,239 (36) 0 (36) (I [ 497,203 0 (569) (569) | ......... 21,422 |10/01/2020.... | 4FE.......
023770  AA 8| AMERICAN AIRLINE 15-1 BPTT 2015-1 A 3.............. . | 05/01/2016. | Redemption  100.0000. ..1561,638 | .o 151,638 | ..ccovveveee 152,207 | oo 101,092 (1) 0 (1) (VI [P 152,206 0 (568) (568) 2,559 | 05/01/2027.... | 1FE........
023770  AB 6| AMERICAN AIRLINE 15-1 BPTT 2015-1B 3.. . | 05/01/2016. | Redemption  100.0000 50,815 50,815 50,815 50,815 0 0 0 0 50,815 0 0 0 940 | 05/01/2023....
02377A  AA 6| AMERICAN AIRLINES 2014-1 APT TRUST 3............. |. | 04/01/2016. | Redemption  100.0000. 42,649 42,649 42,649 42,649 0 0 0 0 42,649 0 0 0 ..789 [10/01/2026.... | 1FE........
02660T BU 6| AMERICAN HOME MORTGAGE INV TR 2004-3 6A5... | . | 06/01/2016. | Paydown 73,106 73,106 60,590 60,590 | .oovvvvvvrrrerrrenenn0 | i 12,516 0| 12,516 0 73,106 0 0 0| .....1508 |10/25/2034... | 1FM..
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02665U AA 3| AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78........ | . | 05/01/2016. | Paydown 9,538 9,538 9,538 9,534 0 2 0 2 0 9,538 0 0 0 [ .35 [ 10/17/2036.... | 1FE........
02666A AA 6| AMERICAN HOMES 4 RENT 2015-SFR1A 3.46........ |. | 06/01/2016. | Paydown 13,462 13,462 13,461 13,460 0 2 0 2 0 13,462 0 0 0 [ oo 194 1 04/17/2045.... | 1FE........
030728 LE 3| AMERIQUEST MORTGAGE SECURITIES 2003-IA1.... |. | 06/01/2016. | Paydown 228,013 228,013 208,489 221,344 0 242 0 242 0 221,586 0 6,427 6427 | ........5173 | 11/25/2033.... | 1FM........
030728 LT 0| AMERIQUEST MORTGAGE SECURITIES 2003-11 A.. |. | 06/25/2016. | Paydown ceerrreennnn 102,021 | s 102,021 97,712 97,842 0 62 0 62 0 97,904 0 4117 4117 2,506 | 01/25/2034.... | 1FM........
03235M  AA 0| AMTRAK/PENN STATION 144A LEASE FINANC...... | . | 06/15/2016. | Redemption ~ 100.0000. 313,707 313,707 313,707 313,841 0 (33) 0 (33) 0 313,808 0 (101) (101) 114,901 | 06/15/2017....
032511 AX 5| ANADARKO PETROLEUM CORP 5.950% 09/15/1..... . | 05/02/2016. | Call  101.9720 v 1,682,638 | e 1,650,000 | ........... 1,725,983 | ..........1,658,861 0 4,171) 0 4,171) 0[......1654,690 0 27,848 27,848 | ... 61,905 |09/15/2016.... | 2FE........
04542B  MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4.......... . | 06/01/2016. | Paydown cereneneenn 135,161 | 135161 | coovvvrr 134,832 | oo 134,937 0 (11) 0 (11) LV [P 134,925 0 235 235 2,510 | 06/25/2035.... | 1FM........
05330K AA 3| AUTO METRO PUERTO RICO AUTOPISTAS LLC 14.. | . | 06/30/2016. | Redemption ~ 100.0000. 14,000 14,000 14,000 14,000 0 0 0 0 0 14,000 0 0 0 | oo 473 | 06/30/2035.... | SFE........
05531F  AF 0| BB&T CORPORATION 3.950% 04/29/16.................... | . | 04/29/2016. | Maturity ceenn2,000,000 | e 2,000,000 | ............ 2,129,140 2,018,228 (U I (18,228) | ovvvevvevrrrieennn [ i (18,228) 0 2,000,000 0 0 0 39,500 |04/29/2016.... | 1FE........
05532) DT 8|BCAPLLC TRUST 2009-RR13 1A5 6.000% 05.......... . | 06/01/2016. | Paydown 90,281 90,281 90,902 89,985 0 296 0 296 0 90,281 0 0 0 | .2, 147 | 05/26/2037.... | 1FM........
055392 AB 0 |BFL FUNDING | 144A TRUST CERT SERIES 20. . | 05/01/2016. | Redemption  100.0000 0 (21) 0 (21) 0 .147,044 0 0 0 5,224 |05/01/2026....
05606T AA  1|BXG RECEIVABLES NOTE TRUST 2010-AA ... E| 06/02/2016. | Paydown 62,591 62,591 62,543 62,476 0 115 0 115 0 62,591 0 0 0 .....1329 |03/02/2026.... | 1FE.......
05606U AA  8|BXG RECEIVABLES NOTE TRUST 2012-AA 2.......... . | 06/02/2016. | Paydown 61,880 61,880 61,880 61,880 0 0 0 0 0 61,880 0 0 0 673 |12/02/2027.... | 1FE........
05606V AA 6 |BXG RECEIVABLES NOTE TRUST 2013-AA 3........ . | 06/04/2016. | Paydown v 102,430 | o 102,430 | coovvvveiee 102,409 | ..oovovevene 102,417 0 13 0 13 (I [ 102,430 0 0 0| ......1278 | 12/04/2028.... | 1FE.......
05606X AA  2|BXG RECEIVABLES NOTE TRUST 2015-AA 2.......... .| 06/02/2016. | Paydown 238,363 238,363 238,344 238,347 0 1 0 1 0 238,348 0 15 15 2,835 | 05/02/2030.... [ 1FE........
05949A FC 9| BANK OF AMERICA MORTGAGE SEC 2004-4 3A3..... | . | 06/01/2016. | Paydown 21,118 21,118 20,827 21,013 0 105 0 105 0 21,118 0 0 0 390 |05/25/2019.... [ 1FM........
05949C  KJ 4 | BANC OF AMERICA MORT SEC 2005-9 3A3 5.. . | 06/01/2016. | Paydown 26,602 26,602 26,153 26,468 0 134 0 134 0 26,602 0 0 0 614 |10/25/2020....
05955Q AE 6| BANC OF AMERICA FUNDING CORP 2009-R17 3A.... | . | 06/01/2016. | Paydown 23,263 23,263 23,379 23,197 0 66 0 66 0 23,263 0 0 0 527 |02/26/2020.... [ 1FM........
05955R  AA 2| BANC OF AMERICA LARGE LOAN 2009-FDGA.......... . | 06/01/2016. | Paydown 17,338 17,338 18,302 18,174 0 9) 0 9) 0 18,165 0 (827) (827) 376 |01/25/2042.... | 1FM........
07177M  AA 1| BAXALTAINC 144A 4.000% 06/23/25......................... | . | 06/03/2016. | Tax Free Exchange v 1,987,538 | 2,000,000 | .......... 1,986,480 | ...........1,987,062 0 476 0 476 0f......1987,538 0 0 0 0 |06/23/2025.... | 2FE........
073568 AA 5| BEACON CONTAINER FINANCE LLC 3.720% 09...... . | 06/20/2016. | Paydown cereneneen 163,592 | 153,592 | ooovvri 151,973 0 0 1,620 0 1,620 (VI [P 153,592 0 0 0| ......1,905 | 09/20/2027.... | 1FE........
073879 ED  6|BEAR STERNS ASSET BACKED SEC 2004-AC4 A4.... | . | 06/01/2016. | Paydown v 123,604 | o 123,604 | oo 116,536 | ..oovovevene 121,951 0 0 5415 (5,415) (I [ 116,536 0 7,069 7,069 3,295 | 08/25/2034.... | 1FM........
078167 BA  0|BELL TELEPHONE CO PENNSYLVANIA DEBENTURE(. | 04/04/2016. | Redemption ~ 135.6470 2,611,205 | ......... 1,925,000 | ........... 2,170,136 | ..........2,115,833 0 (1,667) 0 (1,667) 0 [ o2 114,167 | o0 | 497,038 | ..........497,038 | .......107,145 | 08/15/2031.... | 2FE........
10623 AA 4| BRAZOS SANDY CREEK ELEC COOP 6.540% 06.... | . | 06/30/2016. | Redemption  100.0000. 61,111 61,111 61,111 61,111 0 0 0 0 0 61,111 0 0 0| ....1998 |06/30/2024.... | 1.........
116663 AC 9 BRUCE MANSFIELD 6.850% 06/01/34....................... | . | 06/01/2016. | Redemption  100.0000 55,756 55,756 55,756 55,756 0 0 0 0 0 55,756 0 0 0 .....1910 | 06/01/2033.... | 2FE.....
124860 CB  1|C-BASSLLC 1999-3 A 6.294% 01/01/29.................... | . | 05/01/2016. | Paydown 5,435 5435 5,335 5,364 0 (5) 0 () 0 5,360 0 75 75 | o133 1 01/01/2029.... | 4FM........
12489W  GE 8 |C-BASS 2002-CB6 M2F 5.820% 01/25/33.. . | 06/01/2016. | Paydown 14,982 14,982 13,101 13,101 0 0 0 0 0 13,101 0 1,881 1,881 347 |01/25/2033....
12489W  MC 5| C-BASS 2005-CB4 AF4 5.028% 08/25/36................... . | 04/01/2016. | Paydown 39 39 39 39 0 0 0 0 0 39 0 0 0 1 108/25/20835.... | 1FM........
1248P8 AH 2| CREDIT-BASED ASSET SER & SECUR 2006-MH1...... . | 06/01/2016. | Paydown v 79,015 | 179,015 | oo 180,805 | ..oovvvevene 179,779 0 (764) 0 (764) (I [ 179,015 0 0 0 3,962 |10/25/2036.... | 1FE.......
12502Y AP 8| CCRINC MT100 PYMT RIGHTS MAST 2012-CAC...... . | 06/10/2016. | Paydown coereennnn 107,143 s 107,143 | oo 107,143 | oo 107,143 0 0 0 0 (VI [T 107,143 0 0 0 2,121 [ 07/11/2022.... | 1FE........
125152 AC 2| CE GENERATION LLC SENIOR SECURED NOTE....... . | 06/15/2016. | R ion 100.0000. ceevrrienee 155,550 | s 155,550 | ..ovvvevnnens 156,421 | oo 155,752 0 (47) 0 (47) (V) IO 155,705 0 (155) (159)| ..........5,768 | 12/15/2018.... [ 4FE........
125634 AN 5| CLIFUNDING LLC 2014-1 A 3.290% 06/181............... . | 06/18/2016. | Paydown 80,773 80,773 80,740 80,744 0 1 0 1 0 80,746 0 28 28 | ........1,109 |06/18/2029.... | 1FE........
12563L AA 5 [CLIFUNDING LLC 2016-1A A 4.210% 02/18.. . | 06/18/2016. | Paydown 254,283 254,283 254,257 0 0 1 0 1 0 254,257 0 25 25 2,883 |02/18/2041....
126185 AA  5|CPSAUTO TRUST 2012-AA 2.780% 06/17/1............ . | 06/15/2016. | Paydown e 167,412 167,412 | oo 167,391 | oo 167,408 0 4 0 4 (VI [P 167,412 0 0 0 2,239 | 06/17/2019.... | 1FE........
12624V AB 8| CPSAUTO TRUST 2012-DB 1.940% 03/16/2............ . | 06/15/2016. | Paydown 57,800 57,800 57,793 57,800 0 1 0 1 0 57,800 0 0 0 | 466 | 03/16/2020.... | 1FE........
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12625A AB 3| CPSAUTO TRUST 2013-AB 1.890% 06/15/2............ . | 06/15/2016. | Paydown L ABT M2 | LT/ KV 157,101 | oo 157,110 3 0 3 (I [ 157,112 0 0 0 ...1,218 | 06/15/2020.... | 1FE........
12625) AC 2 |CPSAUTO TRUST 2013-BC 3.480% 09/15/2............ . | 06/15/2016. | Paydown 216,291 216,291 213,722 215,640 651 0 651 0 216,291 0 0 0 3,094 |09/15/2020.... | 2AM..
12642M  AQ 3| CREDIT SUISSE MORT CAPITAL CER 2009-12R........ | . | 06/01/2016. | Paydown. 93,442 93,442 94,494 93,442 0 0 0 0 93,442 0 0 0 3,037 | 05/27/2037.... | 1FM....
12643F  AA 2| CTL CAPITAL WALGREEN CO 144A 2001-8 LESS...... . | 05/15/2016. | Redemption ~ 100.0000. 81,353 81,353 81,353 81,353 0 0 0 0 81,353 0 0 0 2,957 | 11/15/2026.... | 2....
12646W  AH 7| CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A..... . | 06/01/2016. | Paydown 68,552 68,552 69,690 69,308 (756) 0 (756) 0 68,552 0 0 0 873 | 04/25/2043....
12646X  AJ 1| CREDIT SUISSE COMM MORT TRUST 2013-IVR3......|. | 06/01/2016. | Paydown 169,327 | o 169,327 | oo 171,509 | oo 170,900 (1,574) 0 (1,574) (V) IR, 169,327 0 0 0 2,118 | 05/25/2043.... | 1FM.....
126673 ZS 4| COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4.. | . | 06/25/2016. | Paydown L A43,649 | 443,649 | ..o 434222 | o 441,369 383 0 383 LV [P 441,752 0 1,897 1,897 | 10,447 | 08/25/2035.... | 1FM.....
12667F R5 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2... | . | 06/25/2016. | Paydown 530,205 517,208 ..429,357 42,326 2,415 0 2,415 0 444741 0 85,464 85,464 02/25/2035....
12668A MN 2| COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A.. | . | 06/25/2016. | Paydown 4,403 2,710 2,207 2,326 3 0 3 0 2,329 0 2,073 2,073 155 | 11/25/2035.... | 1FM.....
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17 55...... |. | 06/25/2016. | Paydown 27,887 17,263 15,049 15,336 8 0 8 0 15,344 0 | 12543 | .. 12,543 ...893 | 10/25/2035.... | 1FM.....
12669D CF 3| COUNTRYWIDE HOME LOANS 2002-12 A8 6.50...... . | 06/01/2016. | Paydown 17,023 17,023 17,107 17,014 10 0 10 0 17,023 0 0 0 11/25/2032....
12669E  4M 5| COUNTRYWIDE ALTERNATIVE LOAN 2003-20 CB..... | . | 06/25/2016. | Paydown 43,516 43,516 41,939 42,437 1,079 0 1,079 0 43,516 0 0 0 10/25/2033.... | 1FM.....
12669E  AF 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-5T2 AG... | . | 06/01/2016. | Paydown 311,135 311,135 310,170 310,130 (6) 0 (6) 0 310,124 0 1,011 1,011 .7,623 | 05/25/2033.... | 1FM.....
12669F C7 6| COUNTRYWIDE HOME LOANS 2004-10 A7 5.00...... . | 06/01/2016. | Paydown 108,730 | oo 108,730 | covvveveree 105,468 | ...ooovoveve 108,304 426 0 426 (I [ 108,730 0 0 0 2,306 | 07/25/2034.... | 1FM.....
12669G  C8 2| COUNTRYWIDE HOME LOANS 2005-13 A8 5.50...... . | 06/01/2016. | Paydown 155,606 | .o 154,092 | ..ococvvvnee 140,465 | ........cc.... 140,465 323 0 323 LV [P 140,789 w0 | 14,817 | 14,817 .3,895 | 06/25/2035.... | 1FM.....
141781 G#  5|CARGILL INC SRNOTE 7.280% 06/30/23.................. . | 06/30/2016. | Redemption  100.0000 200,000 200,000 200,000 200,000 0 0 0 0 200,000 0 0 0 7,280 | 06/30/2023.... | 1....
14179B  AC  5|CFCAT 2013-2AB 3.150% 08/15/19........ccccoevcveruennee | . | 06/15/2016. | Paydown 912,226 912,226 912,148 912,209 17 0 17 0 912,226 0 0 (1] 11,817 | 08/15/2019.... | 1FE........
151895 B@ 7 | CENTERPOINT PROPERTIES TRUST 6.320% 06..... |. | 06/15/2016. | Maturity. cereeene 1,000,000 | o 1,000,000 | ....cocoeee 1,000,000 | ...........1,000,000 0 0 0 0f......1,000,000 0 0 0| s 31,600 | 06/15/2016.... | 2.....
152314 MV 9| CENTEX HOME EQUITY LOAN TRUST 2005-B AF5.... | . | 06/01/2016. | Paydown 209,473 209,473 209,473 209,242 231 0 231 0 209,473 0 0 0 4,960 | 03/25/2035.... | 1FM.....
161175 AM 6 CHARTER COMM OPT LLC 144A 4.908% 07/23....... . | 05/25/2016. | Tax Free Exchange. v 4,098,380 | v 4,000,000 | ... 4,099,105 2,500,000 (725) 0 (725) 0f......4,098,380 0 0 0| e 61,350 | 07/23/2025.... | 2FE........
165069 AQ 8| VERIZON MARYLAND INC FORMERLY BELL ATLAN. | . | 04/04/2016. | Redemption  134.7260. 4,041,780 3,000,000 3,273,060 3,211,523 (1,884) 0 (1,884) 0 3,209,639 0 832,141 832,141 | ......168,075 | 08/01/2031....
171855 AA 7 |CINCAPVLLCVAA 9.230% 11/05/16........cccocrurrun . | 06/05/2016. | Paydown 217,401 217,401 217,401 200,271 | oo [ i 17,130 0 [ 17,130 0 217,401 0 0 (1] 10,042 | 11/05/2016.... | 2AM..
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5....... | . | 06/01/2016. | Paydown 2,018 2,018 1,926 1,926 0 0 0 0 1,926 0 91 91 51 |09/25/2035.... [ 1FM.....
172973 5F 2| CITICORP MORTGAGE SECURITIES 2006-1 2A1....... | . | 06/01/2016. | Paydown 6,101 6,101 5,983 6,060 0 0 0 0 6,061 0 40 40 123 |02/25/2021.... | 1FM.....
173090N  AD 3| CITICORP RESIDENTIAL MORT SEC 2006-1 Ad......... . | 06/01/2016. | Paydown v 140,501 | o 140,501 | coovveveree 127,154 | oo 137,872 340 0 340 (I [ 138,211 0 2,290 2,290 3,431 | 07/25/2036.... | 1FM.....
17311A AD 7| CITICORP MORTGAGE SECURITIES 2006-7 2A1....... | . | 06/01/2016. | Paydown 5,622 5,622 5,004 5419 13 0 13 0 5432 0 190 190 118 [ 12/25/2021.... | 1FM.....
17312D  AC 2| CITICORP MORTGAGE SECURITIES 2007-8 1A: . | 06/01/2016. | Paydown 48,485 48,485 48,242 48,272 1 0 1 0 48,273 0 212 212 09/25/2037....
17321L  AA 7| CITIGROUP MRTGE LOAN TRUST INC 2013-J1A...... . | 06/01/2016. | Paydown e 128,104 | L 128,104 | .............. 125492 | .....ccccceee. 126,193 1,911 0 1,911 (VI [P 128,104 0 0 0 10/25/2043.... | 1FM.....
17323M  AA 3| CITIGROUP MRTGE LOAN TRUST INC 2015-A A1..... . | 06/25/2016. | Paydown 225,341 225,341 228,373 228,373 (3,032) 0 (3,032) 0 225,341 0 0 0 06/25/2058.... | 1FM.....
19075Q AB 8| COBANK ACB 144A 7.875% 04/16/18..........ccccovvvuunee . | 04/16/2016. | Redemption ~ 100.0000 <rerer..5,000,000 5,000,000 5,027,150 5,008,103 (945) 0 (945) 0 5,007,159 0 (7,159) (7,159) | .......196,875 | 04/16/2018.... | 1FE........
198280 AE 9| COLUMBIA PIPELINE GROUP 144A 4.500% 06........ . | 05/12/2016. | Tax Free Exchange 2,995,806 3,000,000 2,995,410 2,995,672 134 0 134 0 2,995,806 0 0 0 0 | 06/01/2025.... | 2FE........
20267T AA 0| COMMONBOND STUDENT LOAN TRUST 2016-A A1. |. | 06/25/2016. | Paydown 63,983 63,983 63,980 0 3 0 3 0 63,983 0 0 0 378 | 05/25/2040.... | 1FE........
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20846Q HQ 4| CONSECO FINANCE SEC 7.1500% 05/01/33.............. .| 06/01/2016. | Paydown 15,974 15,974 15,974 15,974 0 0 0 0 15,974 0 0 0 0 |...05/01/2033 | 6FE........
21075W  BX 2| CONTIMTGE HOME EQUITY 1995-4 A9 2.972.......... . | 06/01/2016. | Paydown 11,048 11,048 6,653 6,653 0 0 0 0 6,653 0 4,395 4395 | .......131 [ 03/15/2027.... | 1FM.....
21075W  CJ 2| CONTI MTGE HOME EQUITY 1996-1 A7 7.000.......... . | 06/01/2016. | Paydown 8,363 8,363 6,057 6,057 2,306 0 2,306 0 8,363 0 0 0 243 103/15/2027.... | 1FM.....
21075W  ER 2| CONTIMTGE HOME EQUITY 1997-2A8 5.323.......... . | 06/01/2016. | Paydown 32,823 32,823 32,823 0 0 0 0 32,823 0 0 0 ....753 | 04/15/2028.... | 1FM.....
210795 QB 9| CONTINENTAL AIRLINES 2012-2 AEETC 4.0. . | 04/29/2016. | Redemption ~ 100.0000 ..124,430 ..124,430 26,077 (68) 0 (68) 0 ..126,009 0 (1,579) (1,579) 2,489 |10/29/2024....
222372 AJ 3| COUNTRYWIDE FINANCIAL CORP 6.250% 05/1...... . | 05/15/2016. | Maturity. rerenenen3,000,000 3,000,000 3,059,070 3,003,057 (3,057) 0 (3,057) 0] ......3,000,000 0 0 0 [ 93,750 |05/15/2016.... | 2FE........
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M..... | . | 06/15/2016. | Paydown 201,982 201,982 | .ccovvienen 183,993 | ..ccoove 197,058 4,924 0 4,924 0 201,982 0 0 0 5,863 | 03/15/2028.... | 1FE........
22540V ZZ 8 |CSFBTRUST 2002-5 4B1 7.500% 02/25/32.............. | . | 04/01/2016. | Paydown 62,392 62,392 31,720 32,759 129 0 129 0 32,888 0 29,503 29,503 | ..........1,170 |02/25/2032.... | 1FM.....
225458 AY 4| CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A.. | . | 06/01/2016. | Paydown cevrneneenn 126,438 | 126,438 | ..ococvvvnnee 124277 | v 124,277 2,161 0 2,161 LV [P 126,438 0 0 0 2,913 | 02/25/2035.... [ 1FM.....
2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5........ . | 06/01/2016. | Paydown 16,993 16,993 17,376 17,072 (11) 0 (11) 0 17,061 0 (67) (67) 372 10/25/2019.... | 1FM.....
226829 AA 7| CROCKET COGENERATION 144A 5.869% 03/30..... . | 06/30/2016. | Redemption  100.0000 52,000 52,000 52,000 52,000 0 0 0 0 52,000 0 0 0 1,526 | 03/30/2025....
22822R AX 8| CROWN CASTLE TOWERS LLC SERIES 2010-5 CL... | . | 05/16/2016. | Call ~ 100.0000 3,500,000 3,500,000 3,518,480 3,504,762 (1,070) 0 (1,070) 0f......3503692 0 (3,692) (3,692) | ......144,596 | 08/15/2037.... | 1FE.......
22970* AA 8 |BGS BNSF Series 2015-1 CTLPT 4.070% O.............. . | 06/15/2016. | Redemption ~ 100.0000. 9,284 9,284 9,284 9,284 0 0 0 0 9,284 0 0 0| .o 158 | 05/15/2034.... [ 1FE.......
233046 AC  5|DBMASTER FINANCE LLC 2015-1AA2| 3.26............ . | 05/20/2016. | Paydown 12,500 12,500 12,500 12,500 0 0 0 0 12,500 0 0 0 204 |02/20/2045.... | 2AM...
23341K  AB  1|DRB PRIME STUDENT LOAN TRUST 2015-D A2........ |. | 06/25/2016. | Paydown 546,860 546,860 547,885 0 (1,025) 0 (1,025) 0 546,860 0 0 0 2,676 | 01/25/2040.... [ 1FE........
23389@ AA 9| DAIRYLAND POWER COOPERATIVE 3.420% 03.....|. | 06/30/2016. | Redemption  100.0000. 25,000 25,000 25,000 25,000 0 0 0 0 25,000 0 0 0 ...428 | 03/30/2043.... | 1....
25272V AA 7 |DIAMOND RESORTS OWNER TRUST 2015-1 A 2..... . | 06/20/2016. | Paydown 289,093 289,093 289,064 289,065 29 0 29 0 289,093 0 0 0 3,280 |07/20/2027....
25273A  AA 2| DIAMOND RESORTS OWNER TRUST 2014-1 A 2.....|. | 06/20/2016. | Paydown 135,205 | oo 135,205 | coovveveie 135191 | oo 135,193 12 0 12 (I [ 135,205 0 0 0 1,416 | 05/20/2027.... | 1FE........
25273A AB 0| DIAMOND RESORTS OWNER TRUST 2014-1B 2..... . | 06/20/2016. | Paydown 135,205 | 135,205 | .ooovvrvnnee 135171 | v 135,175 31 0 31 (VI [P 135,205 0 0 0 1,661 |05/20/2027.... | 1FE........
25755T AD 2| DOMINOS PIZZA MASTER ISSUER 2015-1A A2I........ . | 04/25/2016. | Redemption  100.0000 12,500 12,500 12,500 12,500 0 0 0 0 12,500 0 0 0 223 [10/25/2020.... | 2AM...
268648 AN 2| EMC CORP 3.375% 06/01/23.........oevvereirrinerirerinns . | 06/07/2016. | Variou: ....4,200,000 | ..........5,000,000 | ...........4,964,100 | ...........4,968,857 1,492 0 1,492 0f......4970349 0 ] een(770,349) | (770,349) | ......... 82,406 |06/01/2023.... | 1FE........
284157 AA 2| ELARAHGV TIMESHARE ISSUER 2014-AA 2......... . | 06/25/2016. | Paydown 100 165,693 | 165,693 | coovvvveve 155,689 | ..oovoveveve 155,691 2 0 2 (I [ 155,693 0 0 0 1,612 | 02/25/2027.... | 1FE........
284157 AB 0| ELARAHGV TIMESHARE ISSUER 2014-AB 3......... . | 06/25/2016. | Paydown 165,693 | 155,693 | ..ocovvvv 155,670 | wovvvvve 155,675 18 0 18 (VI [P 155,693 0 0 0 1,924 |02/25/2027.... | 2AM..
29078E AB 1 |EMBARQCORP 7.082% 06/01/16...............ccoeeeeeecccc. | . | 06/01/2016. | Maturity ...1,000,000 | ........... 1,000,000 | ....oocoees 1,008,780 | ...........1,000,498 (498) 0 (498) 0 ......1,000,000 0 0 0| s 35,410 | 06/01/2016.... | 3FE.......
29277V AA 4| ENTERGY NEW ORLEANS STORE RCVY 2015-1 A... |. | 06/01/2016. | Paydown 303,383 303,383 303,309 303,309 75 0 75 0 303,383 0 0 0 6,953 | 06/01/2027.... | 1FE........
29364L AL 6| ENTERGY GULF STATES FIRST MORTGAGE 6.2.... |. | 06/20/2016. | Call  100.0000 ...1,000,000 | ........... 1,000,000 | ...ocoovee 1,027,000 | ..........1,000,051 (172) 0 (172) 0 999,880 0 120 120 | e 60,106 | 07/01/2033.... [ 1FE.......
294751 DQ  2|EQUITY ONE ABS INC 2004-1 AF4 4.145% O............ | . | 06/01/2016. | Paydown 236,934 236,934 237,525 236,508 426 0 426 0 236,934 0 0 0 4,168 | 04/25/2034.... [ 1FM.....
29977  AB 2| EVERBANK MTGE LOAN TRUST 2013-1 A2 25........ |. | 06/01/2016. | Paydown 100108735 | 108,735 | coovvvvere 109,381 | wovovevevene 109,039 (304) 0 (304) (I [ 108,735 0 0 0 1,132 | 03/25/2043.... | 1FM.....
29977K  AA 1| EVERBANK MTGE LOAN TRUST 2013-2A 3.00........ . | 06/01/2016. | Paydown 123,979 | 123,979 | oo 122,756 54,728 1,149 0 1,149 (VI [P 123,979 0 0 0 1,013 | 06/25/2043.... | 1FM.....
30161IN  AM 3| EXELON CORP 3.950% 06/15/25... . | 05/13/2016. | Tax Free Exchange. 2,548,124 2,500,000 2,549,150 0 (1,026) 0 (1,026) 0 2,548,124 0 0 0 0 | 06/15/2025....
30165Q AB 6| EXETER AUTO RECEIVABLES TRUST 2014-1AB...... | . | 06/15/2016. | Paydown 227,220 227,220 227,209 227,213 7 0 7 0 227,220 0 0 0 2,592 | 01/15/2019.... [ 1FE........
30273@ AA 3| FPLENERGY ROCKAWAY PEAKING SENIOR SECUR) . | 06/30/2016. | Redemption  100.0000. 234,150 234,150 234,150 234,150 0 0 0 0 234,150 0 0 0 8,324 | 06/28/2020.... | 2....
30291D AB  2|FRSLLC2013-1AA2 3.080% 04/15/43.. . | 04/15/2016. | Paydown 4,782 4,782 4,782 4,782 0 0 0 0 4,782 0 0 0 49 | 04/15/2043....
3138L2 V4 6| FANNIE MAE AM2434 3.050% 05/01/27..........cccouvenene . | 06/01/2016. | Paydown 10,145 10,145 10,664 10,603 (459) 0 (459) 0 10,145 0 0 0 ...129 |05/01/2027.... | 1FE........
31953 AL  6|BNSF RAILWAY COMPANY SERIESA 5.960% 1...... . | 05/15/2016. | R ion 100.0000. 9,812 9,812 9,812 9,812 0 0 0 0 9,812 0 0 0 ...422 | 10/15/2027.... | 1....
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31953* AM 4| BNSF RAILWAY COMPANY SERIES B 5.960% 1...... . | 05/15/2016. | R jon  100.0000 986 986 986 986 0 0 0 0 986 0 0 42 |10/15/2027.... | 1.....
31953* AN 2| BNSF RAILWAY COMPANY SERIES C 5.960% 1...... |. | 05/15/2016. | Redemption  100.0000. 6,240 6,240 6,240 6,240 0 0 0 0 6,240 0 0 268 |10/15/2027.... | 1....
31953* AP 7|BNSF RAILWAY COMPANY SERIES D 5.960% 1...... | . | 05/15/2016. | Redemption  100.0000. 2,527 2,527 2,527 2,527 0 0 0 0 2,527 0 0 109 [10/15/2027.... | 1....
31953*  AQ 5| BNSF RAILWAY COMPANY SERIES E 5.960% 1...... . | 05/15/2016. | Redemption ~ 100.0000. 3,352 3,352 3,352 3,352 0 0 0 0 3,352 0 0 ....144 1 10/15/2027.... | 1....
31953* AR 3| BNSF RAILWAY COMPANY SERIES F 5.960% 1...... |. | 05/15/2016. | Redemption  100.0000. 11,964 11,964 11,964 11,964 0 0 0 0 11,964 0 0 515 |10/15/2027....
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50........ | . | 06/01/2016. | Paydown v 165,529 | s 155,529 | oo 158,543 | ..o 158,267 (59) 0 (59) (VI [T 158,208 (2,678) (2,678) 2,106 | 03/25/2045.... | 1FM.....
345397 WB  5|FORD MOTOR CREDIT 2011-1 4.207% 04/15/.......... | . | 04/15/2016. | Maturity. 101,000,000 | s 1,000,000 | .....cco... 1,000,000 | ...........1,000,000 0 0 0 0f......1,000,000 0 {1 21,035 |04/15/2016.... | 2FE........
351040 AA 2| FOURSIGHT CAPITAL AUTOREC 2014-1A 2........... . | 06/21/2016. | Paydown 364,642 364,642 364,604 364,624 18 0 18 0 364,642 0 0 3,158 | 03/23/2020.... [ 1FE........
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2............ . | 06/25/2016. | Paydown 38,554 38,554 38,843 38,693 (8) 0 (8) 0 38,685 (131) (131) ..783 | 04/25/2029.... | 1FM.....
36157R D9 3 |GE CAPITAL MTG 1999-HEM 6.705% 04/25............ . | 06/01/2016. | Paydown 9,126 9,126 8,633 8,734 6 0 6 0 8,740 386 386 28 | 04/25/2029.... | 5FM.
36185N 5V 8| GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A. | . | 06/01/2016. | Paydown 245,111 245111 239,458 242,916 2,195 0 2,195 0 245,111 0 0 .....6122 | 02/25/2035.... | 1FM.....
36242D RF 2| GSR MORTGAGE LOAN TRUST 2004-15F 5.500...... | . | 06/01/2016. | Paydown 55,063 55,063 56,577 55,438 (375) 0 (375) 0 55,063 0 0 [ 1,262 | 01/25/2020.... | 2FM..
38061L AA  7|GOLD KEY RESORTS 2014-AA 3.220% 03/17.......... . | 06/15/2016. | Paydown i B73,340 | 473340 | ............ 473,240 | oo 473,257 83 0 83 (I [ 473,340 0 0 6,333 | 03/17/2031.... | 1FE.......
381430 8H 7| GOLDMAN SACHS 3.750% 02/25/26.. .| 06/06/2016. | Goldman Sachs & Co. 5,195,950 5,000,000 5,155,300 0 (1,637) 0 (1,637) 0 ,153,663 02/25/2026....
40432B  AA 7| HSIASSET LOAN OBLIGATION 2007-2 1A1 5........... . | 06/01/2016. | Paydown 12,102 12,102 11,013 11,931 26 0 26 0 11,957 145 145 294 |09/25/2037.... | 3FM..
42770L  AA 1| HERO FUNDING TRUST 2015-1A A 3.840% 09......... . | 06/20/2016. | Paydown cerenenenn 136,534 | L 136,534 | oo 136,473 | ..ccoor. 136,465 2 0 2 LV [P 136,467 68 68 2,691 | 09/20/2040.... | 1FE........
44919*  AC  2|1595EXPRESS LLC SR SECURED NOTES DUE 2.... . | 06/30/2016. | Redemption  100.0000 62,472 62,472 62,472 62,472 0 0 0 0 62,472 0 0| .....1034 | 12/31/2031.... [ 1FE.......
449670 CP  1|IMC HOME EQUITY LN TR 1997-3 CLASS A6............ . | 06/01/2016. | Paydown 23,710 23,710 23,703 23,661 49 0 49 0 23,710 0 0 ...T41 | 08/20/2028.... | 1FM.....
45254N  FL 6 [IMPAC CMB TRUST 2003-9F A1 1.453% 07/2........... | . | 06/27/2016. | Paydown 15,447 15,447 13,284 14,538 40 0 40 0 14,578 869 869 92 |07/25/2033.... | 1FM.....
452547 PL 2 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A5.. | . | 06/25/2016. | Paydown 204,873 204,873 | .covvienen 189,098 | ...cccoovevee. 189,098 0 0 0 (VI [P 189,098 cevvrreneeen 18,775 | i 15,775 | 4,726 | 08/25/2034.... [ 1FM.....
452547 PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6.. | . | 06/01/2016. | Paydown 16,316 16,316 16,041 16,098 2 0 2 0 16,100 216 216 375 |08/25/2034.... | 1FM.....
460146 BZ 5| INTERNATIONAL PAPER CO SENIORBOND 5.2...... |. | 04/01/2016. | MAtUFity.......cocoorrvuermrierirerirerineniiens [ ceriereiesenisesincsinenies | eveeeees 10,000,000 | ......... 10,000,000 | ...........9,832,350 9,995,330 4,670 0 4,670 0f.....10,000,000 0 0 ....262,500 |04/01/2016.... | 2FE........
46616M  AA 8| HENDERSON RECEIVABLES LLC 2010-3AA 3........ . | 06/15/2016. | Paydown 32,664 32,664 32,657 32,660 4 0 4 0 32,664 0 0 507 |12/15/2048.... | 1FE........
46616P  AA 1 |HENDERSON RECEIVABLES LLC 2011-1AA 4. . | 06/15/2016. | Paydown 37,354 37,354 39,724 39,554 (2,201) 0 (2,201) 0 37,354 0 0| .o 717 [ 10/15/2056.... | 1FE.......
46618L AA 8| HENDERSON RECEIVABLES LLC 2015-1AA 3. . | 06/15/2016. | Paydown 42,797 42,797 42,770 42,770 27 0 27 0 42,797 0 0 554 |09/15/2072.... | 1FE........
46626A AA 2| JP MORGAN H&Q BUILDING SF CA 144APASS T..... |. | 06/15/2016. | Redemption ~ 100.0000 258,369 258,369 258,369 258,369 0 0 0 0 258,369 0 0 09/15/2017.... | 1....
46639G AL 0| JP MORGAN MTGE TRUST 2013-1 1A2 3.000% . | 06/01/2016. | Paydown ..133,146 31,766 (29) 0 (29) 0 131,737 (1,565) (1,565) 03/01/2043....
46640B  AC  8|JP MORGAN MORTGAGE TRUST 2013-2A2 35...... |. | 06/01/2016. | Paydown 96,757 97,195 1,286 0 1,286 0 98,481 0 0 05/25/2043.... | 1FM.....
46641A  AA 3| JP MORGAN TAXABLE HFA TRUST 2013-2A 4....... . | 06/01/2016. | Paydown 84,826 84,374 (62) 0 (62) 0 84,312 (740) (740) 08/26/2036.... | 1FE........
46641X  AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1A 4....... . | 06/01/2016. | Paydown 86,087 85,106 (2,529) 0 (2,529) 0 82,577 0 0 11/27/2038.... | 1FE........
46641Y  AJ 2| JP MORGAN MORTGAGE TRUST 2014-2 2A2 3....... |. | 06/01/2016. | Paydown ..195,035 | oo 195,035 | cooovcverc 202,532 | cccocvoen. 199,603 (679) 0 (679) (I [ 198,924 (3,889) (3,889) 06/25/2029.... | 1FM.
476556 CM 5| JERSEY CENT PWR & LT CO 1ST MORTGAGE 5.... |. | 05/01/2016. | Maturity 125,000 | v 125,000 | .ooovveeean 128,364 | .............. 125,129 (129) 0 (129) (VI [P 125,000 0 0 05/01/2016.... | 2FE........
485260 BH 5 |KANSAS GAS & ELEC 5.647% 03/29/21 . | 04/01/2016. | Call  0.0000 8,961 0 0 0 0 0 0 0 0 8,961 8,961 03/29/2021....
49725V AB 8| KIOWA POWER PARTNERS LLC 144A SNR SECURE |. | 06/30/2016. | Redemption ~ 100.0000 399,965 399,965 | ..coovuunnnt 401,075 | .o 400,254 (39) 0 (39) LV [P 400,215 (250) (P10) ) - 11,473 | 03/30/2021.... | 2FE........
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521615 AA 2 |LEAPOWER PARTNERS LLC 144A 6.595% 06!........ | . | 06/15/2016. | R jon  100.0000 6,791 6,791 6,791 6,791 0 0 0 0 0 6,791 0 0 0 224 |06/15/2033.... | 3FE........
52465# AZ 8| FLUOR CORPORATION LESSEE LEGGMASON MTG|. | 06/08/2016. | Redemption  100.0000. 63,528 63,528 63,528 63,528 0 0 0 0 0 63,528 0 0 0 06/08/2021....
52518R  BE 5 |LEHMAN STRUCTURED SECURITIES LSSCO 2001-.. | . | 06/01/2016. | Paydown 1,716 1,883 0 389 0 389 0 2,271 0 0 0 0 | 08/26/2024.... | 6FE........
52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/.......... . | 06/25/2016. | Paydown 70,261 70,261 0 0 0 0 0 70,261 0 6,818 11/25/2035.... | 1FM.....
526057 BV 5 |LENNARCORP 4.750% 05/30/25... . | 04/28/2016. | RW Baird 1,000,000 1,000,000 0 0 0 0 0 ,000,000 0 7,500 05/30/2025....
53688T AA 2| LITIGATION FEE RESIDUAL FUND 2015-1A............... | . | 04/29/2016. | Redemption  100.0000. 47,907 47,907 0 0 0 0 0 47,907 0 0 0 951 | 04/29/2022.... | 1FE........
543190 AA 0 |LONGTRAIN LEASING Ill LLC 2015-1A A1 2......coouuune . | 06/15/2016. | Paydown 77,195 77,195 77,190 77,190 0 4 0 4 0 77,195 0 0 0 959 |01/15/2045.... | 1FE........
55265K  2X 6| MASTRASSET SEC TRUST 2003-11 10A1 5............ . | 06/01/2016. | Paydown 26,491 26,491 26,591 26,438 0 (3) 0 3) 0 26,435 0 56 56 544 | 12/25/2018.... | 1FM.....
553891 AA 0 MVW OWNER TRUST 2014-1 A 2.250% 09/20.......... . | 06/20/2016. | Paydown L5414 154114 | o 154,071 | oo 154,099 0 16 0 16 LV [P 154,114 0 0 0 1,445 | 09/20/2031.... | 1FE........
57165A AA 6| MARRIOTT VACATION CLUB OWNR TR 2012-1AA... |. | 06/20/2016. | Paydown 81,170 81,170 81,159 81,165 0 5 0 5 0 81,170 0 0 0 839 |05/20/2030.... | 1FE........
57165A AB 4| MARRIOTT VACATION CLUB OWNR TR 2012-1A B... |. | 06/20/2016. | Paydown 54,113 54,113 54,109 54,112 0 2 0 2 0 54,113 0 0 05/20/2030.... | 2AM..
57165L  AA 2| MARRIOTT VACATION CLUB OWNR TR 2010-1A A... |. | 06/20/2016. | Paydown 99,186 99,186 99,175 99,182 0 5 0 5 0 99,186 0 0 10/20/2032.... | 1FE.......
57643M  JK 1| MASTR ASSET SEC TRUST 2004-11 5A3 5.75.......... | . | 06/01/2016. | Paydown 268,258 268,258 217,289 248,743 0 164 0 164 0 248,907 0 [ . 19,351 12/25/2034.... | 1FM.....
589497 AA 4| MEREY SWEENEY LP 144A SENIORNOTES 8.......|. [ 06/18/2016. | Redemption  100.0000 .. 143,998 | oo 143,998 | oo 143,998 | ..ovvvvevene 143,998 0 0 0 0 (I [ 143,998 0 0 12/18/2019.... | 1FE.......
59549P AA 6| MID-STATE TRUSTIVA 8.330% 04/01/30................. |. | 04/01/2016. | Paydown 17,325 17,325 17,322 17,325 0 0 0 0 0 17,325 0 0 0 ..722 | 04/01/2030.... | 2AM..
59549W  AA 1| MID STATE TRUST SERIES 11 A1 4.864% 07........... | . | 06/15/2016. | Paydown 108,755 | oo 106,755 | covvvvveve 103,951 | wovvvevevee 105,176 0 1,579 0 1,579 (I [ 106,755 0 0 0 2,195 | 07/15/2038.... | 2AM...
59560U AA 9| MID-STATE TRUST 2004-1 A 6.005% 08/15/............. . | 06/01/2016. | Paydown 24,181 24,181 24,744 24,585 0 (404) 0 (404) 0 24,181 0 0 0 595 |08/15/2037.... | 1FE........
59560W AC 1| MID-STATE TRUST 2010-1 M 5.250% 12/15.............. . | 06/01/2016. | Paydown 79,507 79,507 79,452 79,445 0 62 0 62 0 79,507 0 0 0 ...1,667 |12/15/2045.... | 1FM.....
60040# AA 0 [MILLENNIUM PIPELINE LLC SENIOR SECURED N..... [ . | 06/30/2016. | Redemption ~ 100.0000. 28,154 28,154 28,154 28,154 0 0 0 0 0 28,154 0 0 0 ..750 | 06/30/2027.... | 2FE........
60685@ AA 2 |MO DATA PROPERTY LESSEE REUTERS AMERICA. | . | 05/11/2016. | Redemption  100.0000. 62,658 62,658 62,658 62,658 0 0 0 0 0 62,658 0 0 0 1,764 | 11/11/2023.... | 2.....
61745M VY 6| MORGAN STANLEY CAPITAL | 2004-1 1A5 5............ . | 06/01/2016. | Paydown 12,504 12,504 12,487 12,463 0 41 0 41 0 12,504 0 0 0 256 | 11/25/2033.... | 1FM.....
62946A AA 2|NPSPEIILLC 2016-1A A1 4.164% 04/20................... | . | 06/20/2016. | Paydown 29,127 29,127 29,127 0 0 0 0 0 0 29,127 0 0 0 .172 | 04/20/2046.... | 1FE........
63857V AA 1| NATIONS EQUIP FIN FUNDING 2016-1A A 3............. | . | 06/20/2016. | Paydown 930,025 930,025 930,005 0 0 20 0 20 0 930,025 0 0 0 9,058 | 02/20/2021.... | 1FE........
64352V ED 9| NEW CENTURY HOME EQUITY LOAN 2003-5 Al6...... | . | 06/01/2016. | Paydown 340,752 340,752 323,049 335,041 0 4,877 0 4,877 0 339,918 0 834 834 11/25/2033....
64352V GU 9 NEW CENTURY HOME EQUITY LOAN 2004-A All7..... . | 06/01/2016. | Paydown 842,881 842,881 822,270 838,076 0 765 0 765 0 838,841 0 4,040 4,040 11/25/2031.... | 1FM.....
650094 CJ 2| NY TELEPHONE DEBENTURES 6.500% 04/15/2...... | . | 04/04/2016. | Redemption ~ 115.1710 e 1127565 | 1,500,000 | ...oovovee 1,556,625 | ..........1,5639,594 0 (557) 0 (557) 0f.....1539,037 w0 | 188,528 | .......... 188,528 | ........ 45,771 | 04/15/2028.... | 1FE.......
65251  AA 5| NEWSTAR COMMERCIAL LEASING FDG 2015-1AA.. | . | 06/15/2016. | Paydown v 1,630,647 | ........... 1,630,647 | .........1,526,783 | ...........1,627,394 0 578 0 578 0......1527972 0 2,675 2675 20,357 | 04/15/2019.... | 1FE........
65488B AA 7| SOUTHWESTERN ENERGY CO 144A NOARK PIPELI | . | 06/01/2016. | Redemption  100.0000. 45,000 45,000 44,548 44877 0 21 0 21 0 44,898 0 102 102 | .........1,609 |06/01/2018.... [ 4FE........
66416T AF 2| NORTHEAST GENERATION CO SENIOR SECURED §| . | 04/15/2016. | Redemption  100.0000. 69,375 69,375 72,944 71,454 0 (71) 0 (71) 0 71,383 0 (2,008) (2,008) 3,057 | 10/15/2026.... | 3FE........
67087T AE 1| OAKWOOD MTG INVEST 7.180% 12/15/26. . | 06/01/2016. | Paydown 5,305 5,305 5,305 5,305 0 0 0 0 0 5,305 0 0 0 0 |12/15/2026....
67087T DS 7| OAKWOOD MTG INVEST 7.620% 6/15/32................... . | 06/01/2016. | Paydown 44,556 44,556 44,556 44,556 0 0 0 0 0 44,556 0 0 0 0 | 06/15/2032.... | 6FE........
674135 CY 2| OAKWOOD MTG INVESTORS INC 1997-DM 6.9...... | . | 06/01/2016. | Paydown 96,344 96,344 93,210 96,344 0 0 0 0 0 96,344 0 0 0 | 2,781 | 02/15/2028.... | 1FE........
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68213K AD 7 | OAKWOOD MORTGAGE INVESTORS 2001-E A4 6.. |. | 06/01/2016. | Paydown ceerrreenenn 107,748 | 107,748 | .o 107,748 | ..o 107,748 0 0 0 (VI I 107,748 0 0 0 2,574 | 12/15/2031.... | 6FE........
68235E  AA 1| ONDECK ASSET SECURITIZATION TR 2014-1AA..... |. | 05/17/2016. | Paydown wrrrn3,000,000 | ...........3,000,000 2,999,384 2,999,800 200 0 200 0 ......3,000,000 0 0 0 39,375 | 05/17/2018.... | 1FE........
684181 AA 8| ORANGE COGEN FUNDING CORP 144A 8.175%..... . | 06/15/2016. | Redemption  100.0000 91,875 91,875 91,875 91,875 0 0 0 0 91,875 0 0 0 ...3,755 | 03/15/2022.... | 2FE........
68504R  AA 6| ORANGE LAKE TIMESHARE TRUST 2014-AAA......... | . | 06/09/2016. | Paydown 309,173 309,173 309,119 309,127 2 0 2 0 309,129 0 44 44 2,926 | 07/09/2029.... [ 1FE........
68504R  AB 4| ORANGE LAKE TIMESHARE TRUST 2014-AA B. . | 06/09/2016. | Paydown 238,012 238,012 237,959 237,968 1 0 1 0 237,969 0 43 43 2,980 | 07/09/2029.... | 2AM..
68504T AA 2| ORANGE LAKE TIMESHARE TRUST 2015-AAA......... |. | 06/08/2016. | Paydown 295,282 295,282 295,234 295,235 48 0 48 0 295,282 0 0 0 3,503 |09/08/2027.... | 1FE........
68619A BK 2| ORIGIN MANUFACTURED HOUSING 2005-5 A A4...... . | 06/01/2016. | Paydown 69,104 69,104 70,746 70,120 (1,015) 0 (1,015) 0 69,104 0 0 0 ...1,528 | 06/15/2036.... [ 1FE........
73316P CE 8| POPULAR ABS MORTGAGE PASS-THRO 2005-2 AF. | . | 06/25/2016. | Paydown ..463,581 | .............. 463,581 | .............. 463,581 | ..oovveeenn 463,581 0 0 0 (V] [ 463,581 0 0 0 9,093 | 04/25/2035.... | 1FM.....
73316P  EZ 9| POPULAR ABS MORTGAGE PASS-THRO 2005-4 AF. |. | 06/25/2016. | Paydown 200,055 200,055 201,555 | oo 199,728 (115) 0 (115) LV [P 199,613 0 442 442 ...4,088 |09/25/2035.... [ 1FM....
73664# AA 8| PORTLAND NATURAL GAS TRANS SYS SENIOR SE. | . | 06/30/2016. | Redemption  100.0000. ..109,800 | oo 109,800 | ..oovvvveee 109,800 | ..ccoovennne 109,800 0 0 0 LV [P 109,800 0 0 0 3,239 | 12/31/2018.... | 2....
74927D AL 0|RBSSP RESECURITIZATION TRUST 2010-4 6Af........ | . | 06/01/2016. | Paydown 59,263 59,263 56,107 56,692 2,571 0 2,571 0 59,263 0 0 0 ....1,448 | 02/26/2036.... | 1FM.....
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2........ . | 06/01/2016. | Paydown 19,282 19,282 18,330 18,956 134 0 134 0 19,091 0 191 191 ..478 |10/25/2021.... | 1FM.....
760985 5B 3| RESIDENTIAL FDG SEC CORP 2004-RS6 AlS............. . | 06/01/2016. | Paydown 217,110 217,110 211,248 215,063 83 0 83 0 215,146 0 1,964 1,964 5,072 | 06/25/2034.... | 1FM.....
760985 B8 3 |RESIDENTIAL FDG SEC CORP 2003-RS9 Al6B. . | 06/25/2016. | Paydown 94,602 94,602 94,157 94,198 (3) 0 (3) 0 94,195 0 407 407 2,311 | 10/25/2033....
760985 XV 8| RESIDENTIAL FDG SEC CORP 2003-RS7 AlS............. . | 06/25/2016. | Paydown 251,824 251,824 251,455 250,988 (20) 0 (20) 0 250,968 0 856 856 6,034 |08/25/2033.... | 1FM.....
76110H GU 7 |RESIDENTIAL ACCREDIT LOANS INC 2003-QS15...... | . | 06/01/2016. | Paydown 603,559 603,559 582,780 599,132 247 0 247 0 599,379 0 4,180 4,180 | ......... 13,607 | 08/25/2033.... | 1FM.....
76110H HZ  5|RESIDENTIAL ACCREDIT LOANS INC 2003-QS17...... | . | 06/01/2016. | Paydown 275,286 | o 175,286 | covvvevevee 175,286 | ..oovovevene 175,286 0 0 0 (I [ 175,286 0 0 0 3,923 |09/25/2033.... | 1FM.....
76110H RW 1 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS4........ | . | 06/01/2016. | Paydown 289,603 289,603 286,939 287,728 1,875 0 1,875 0 289,603 0 0 0 6,613 | 03/25/2034.... [ 1FM.....
76110H TW 9| RESIDENTIAL ACCREDIT LOANS INC 2004-QS7........ | . | 06/01/2016. | Paydown 326,401 326,401 317,731 321,762 67 0 67 0 321,829 0 4,573 4,573 8,263 | 05/01/2034.... | 1FM.....
76110W  XR 2| RESIDENTIAL ASSET SEC CORP 2004-KS4 AS......... . | 06/25/2016. | Paydown 2,847 18,088 15,068 15,068 0 0 0 0 15,068 0 [ ooveeennn(12,220) [ oo (12,220) .432 | 05/25/2034.... | 1FM.....
76112B  AE 0| RESIDENTIAL ASSET MTG PRODUCTS 2004-RS8..... | . | 06/01/2016. | Paydown 2131250 | 131,251 | oo 131,239 | oo 130,809 (8) 0 (8) (I [ 130,801 0 450 450 3,384 | 08/25/2034.... | 1FM.....
76112B DT 4 | RESIDENTIAL ASSET MTG PRODUCTS 2004-RS10... | . | 06/01/2016. | Paydown 246,494 246,494 246,479 245724 77 0 gl 0 246,494 0 0 0 5,999 | 10/25/2034.... | 1FM.....
78446T AC  8|SLM STUDENT LOAN TRUST 2011-CA2B 4.54........ . | 06/15/2016. | Paydown 60,476 60,476 64,963 64,742 (4,266) 0 (4,266) 0 60,476 0 0 0 1,130 | 10/17/2044.... | 1FE........
78469E AB 5| SOCIAL PROFESSIONAL LOAN PRO 2014-A A2........ |. | 06/25/2016. | Paydown 287,024 287,024 289,782 289,296 (2,271) 0 (2,271) 0 287,024 0 0 0 3,509 |10/25/2027.... | 1FE........
78487Y  AA  1|SVO VOI MORTGAGE CORP 2010-AAA 3.650%...... . | 06/01/2016. | Paydown 36,630 36,630 36,630 36,574 56 0 56 0 36,630 0 0 0 551 |07/20/2027.... | 1FE........
78488B AA 0| SVO VOI MORTGAGE CORP 2012-AAA 2.000%...... . | 06/20/2016. | Paydown 53,777 60,616 60,609 60,612 3 0 3 0 60,615 0 (6,838) (6,838) 514 |09/20/2029.... | 1FE........
81744T AB 3| SEQUOIA MORTGAGE TRUST 2012-12A1 3.4 .| 06/01/2016. | Paydown 44,522 44,522 44,438 44,433 (2) 0 2) 0 44,431 0 91 91 566 | 01/25/2042....
81745A AB 3| SEQUOIA MORTGAGE TRUST 2013-5A2 3.000....... |. | 06/01/2016. | Paydown 257,153 257,153 261,623 261,449 (4,296) 0 (4,296) 0 257,153 0 0 0 3,287 | 05/25/2043.... | 1FM.....
81745C AB 9| SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000....... | . | 06/01/2016. | Paydown 95,309 95,309 95,935 95,735 (427) 0 (427) 0 95,309 0 0 0 ...1,161 | 06/25/2043.... | 1FM.....
81783R  AA  1|SETTLEMENT FEE FINANCE LLC 2013-1AA 3........ . | 04/25/2016. | Paydown 51,259 51,259 51,259 51,259 0 0 0 0 51,259 0 0 0 ...1,020 |01/25/2044.... [1FE........
822804 AA 8| SHELLPOINT ASSET FUNDING TRUST 2013-1 Af..... . | 06/01/2016. | Paydown 93,235 93,235 91,192 91,772 1,463 0 1,463 0 93,235 0 0 0 ...1,348 | 07/25/2043.... | 1FM.
82651U AB 9| SIERRA RECEIVABLES FUNDING CO 2012-2AB....... . | 06/20/2016. | Paydown 86,440 86,440 86,434 86,437 3 0 3 0 86,440 0 0 0 ...1,196 | 03/20/2029.... | 2AM..
82652A AA 4| SIERRA RECEIVABLES FUNDING CO 2012-1AA....... . | 06/20/2016. | Paydown 15,689 15,689 15,686 15,688 1 0 1 0 15,689 0 0 0 11/20/2028....
82652E AB 4| SIERRAREV.FUNDING CO LLC 2014-3AB 2........... |. | 06/22/2016. | Paydown 296,848 296,848 296,841 296,843 4 0 4 0 296,848 0 0 0 ...3,431 [ 10/20/2031.... | 2AM..
828380 AA 7| SILVERLEAF FINANCE LLC 2012-DA 3.000%.......... . | 06/15/2016. | Paydown 71,614 71,614 71,420 71,514 100 0 100 0 71,614 0 0 0 890 |03/17/2025.... | 1FE........
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828380 AB  5|SILVERLEAF FINANCE LLC 2012-DB 4.450%.......... . | 06/15/2016. | Paydown 28,646 28,646 28,640 28,643 3 0 3 0 28,646 0 0 0 528 |03/17/2025.... | 2AM..
82838Y AA 9| SILVERLEAF FINANCE LLC 2014-AA 2.810%.......... . | 06/15/2016. | Paydown e B19,276 | 419,276 | .............. 419,224 | .ooooeeen 419,234 42 0 42 (VI [T 419,276 0 0 0 ...4,827 |01/15/2027.... [1FE........
83546D AD 0 [SONIC CAPITAL LLC 2016-1A A2 4.472% 05............ . | 06/20/2016. | Paydown 3,333 3,333 3,333 0 0 0 0 0 3,333 0 0 0 14 | 05/20/2046.... | 2FE........
84314# AB 7| SOUTHERN ILLINOIS POWER COOP SENIOR SECU | . | 06/15/2016. | Redemption  100.0000. 35,714 35,714 35,714 35,714 0 0 0 0 35,714 0 0 0 ...1,027 | 06/15/2040.... | 2....
84314# AC 5| SOUTHERN ILLINOIS POWER COOP SENIOR SECU | . | 06/15/2016. | Redemption  100.0000. 15,385 0 0 0 0 0 0 0 2,885 | 06/15/2025....
846502 AA 0| SPARC EM SPC LEGAL STLMNT HLDG 2015-1AA.... | . | 05/01/2016. | Paydown 73,718 73,718 0 0 0 0 0 0 0 ....1,474 | 08/01/2031.... [ 1FE........
850228 AC  1|SPRINGCASTLE SPV 2014-AAA 2.700% 05/2.......... | . | 06/25/2016. | Paydown cerereneenn486,016 | i 486,016 | ..oooereeenc 485,984 | ... 485,995 21 0 21 0 0 0 0 ...5,416 | 05/25/2023.... [ 1FE........
859245 AA 0| STERLING BANK TRUST FSB 2004-1 1.448%........... | . | 06/26/2016. | Paydown 0 0 20,803 15,804 | cooovvvrevrirerreen0 | e (15,804) .0 ...(15,804) 0 0 0 0 0 ...2,149 | 04/26/2026.... [ 1....
863572 5B 5 |STRUCTURED ASSET SECS 2001-2 B2 7.343......... . | 06/25/2016. | Paydown 0 0 0 0 0 0 0 0 0 0 0 0 0 | 03/25/2031.... | 1FM.....
86358R WU 7 | STRUCTURED ASSET SEC CORP 2002-3B1 6........ . | 06/01/2016. | Paydown 23177 23177 23,166 23,139 38 0 38 0 23177 0 0 0 630 |03/25/2032.... | 1FM.....
86359A K3 6| STRUCTURED ASSET SECURITIES 2003-25XS A5.... | . | 06/01/2016. | Paydown 60,191 60,191 40,918 40,918 0 0 0 0 40,918 0 08/25/2033....
86350A KD 4 |STRUCTURED ASSET SECURITIES 2003-3XS A8...... . | 06/01/2016. | Paydown 8,380 8,380 8,343 8,347 0 0 0 0 8,347 0 01/25/2033.... | 1FM.....
86359B  3A 7| STRUCTURED ASSET SECURITIES 2005-1 5Af1......... . | 06/01/2016. | Paydown 10,049 10,049 9,522 9,857 193 0 193 0 10,049 0 0 0 228 | 02/25/2020.... | 1FM.....
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS A5.... | . | 06/01/2016. | Paydown 160,527 | oo 160,527 | covvvvveree 158,571 | oo 159,596 6 0 6 (I [ 159,602 0 925 925 3,218 | 09/25/2034.... | 1FM.....
86359B  J8 5| STRUCTURED ASSET SECURITIES 2004-20 8A2....... . | 06/01/2016. | Paydown 270,147 270,147 262,284 268,336 1,811 0 1,811 0 270,147 0 0 0 6,285 | 11/25/2034.... [ 1FM.....
86359B RB 9| STRUCTURED ASSET SECURITIES 2004-9XS 1A4.... | . | 06/01/2016. | Paydown ..150,584 | oo 150,584 | coovvvveve 131,385 | oo 148,616 1,968 0 1,968 (I [ 150,584 0 0 0 3,572 | 05/25/2034.... | 1FM.....
86359D GT 8| STRUCTURED ASSET SECURITIES 2005-10 5A9...... |. | 06/01/2016. | Paydown 22,445 22,445 21,967 22,220 224 0 224 0 22,445 0 0 0 549 |12/25/2034.... | 2FM..
87407P  AE 0| TAL ADVANTAGE LLC 2013-2AA 3.550% 11............ . | 06/20/2016. | Paydown 62,500 62,500 62,473 62,475 25 0 25 0 62,500 0 0 0 924 |11/20/2038.... | 1FE........
87407P AR 1|TAL ADVANTAGE LLC 2014-3A A 3.270% 11/........... . | 06/20/2016. | Paydown 143,000 | s 143,000 | ..oovvveeeae 143,000 | .covvrornne 143,000 0 0 0 (VI [P 143,000 0 0 0 ...1,948 [ 11/21/2039.... | 1FE........
89171D AA 5| TOWD POINT MRTGE TRUST 2015-1 A1 3.250........ . | 06/25/2016. | Paydown 169,108 | oo 169,108 | coovvcveve 173,871 | oo 173,236 (314) 0 (314) (I [ 172,922 0 (3,815) (3,815) 2,385 | 10/25/2053.... | 1FM.....
89655V  AA O TRINITY RAIL LEASING IIl LP 2003-1A A..........ccoeeeoe. | . | 06/12/2016. | Redemption ~ 100.0000. 130,434 | 130,434 | oo 130,434 | .o 130,434 0 0 0 (VI [P 130,434 0 0 0 3,067 |11/12/2026.... | 1FE........
89656C AA 1| TRINITY RAIL LEASING LP 2010-1AA 5.19............... | . | 06/16/2016. | Paydown 44,448 44,448 44,448 44,448 0 0 0 0 44,448 0 0 0 978 |10/16/2040.... | 1FE........
89656F AA 4| TRINITY RAIL LEASING LP 2012-1A A1 2.2.............. | . | 06/15/2016. | Paydown 59,906 59,906 59,906 59,906 0 0 0 0 59,906 0 0 0 596 |01/15/2043.... [ 1FE........
90218# AA 32020 CALAMOS COURT LLC LEASE BACKED PASS. |. | 06/10/2016. | Redemption  100.0000. 48,396 48,396 48,396 48,396 0 0 0 0 48,396 0 0 0 05/10/2025....
902635 AA 9| UNITED CAPITAL MARKETS 2003-A 2.560% 1......... |. | 06/25/2016. | Paydown 0 0 11,375 11,038 | cooerineeeen0 | (11,038) .0 ...(11,038) 0 0 0 0 0 11/08/2027.... | 1FE........
92922F  JJ 8| WASHINGTON MUTUAL 2003-AR11 B1 2.528%....... . | 06/01/2016. | Paydown 74,894 74,894 54,123 59,356 153 0 153 0 59,508 0. 5,386 | .............. 15,386 ..785 | 10/25/2033.... | 1FM...
92922F  KF 4| WASHINGTON MUTUAL 2003-S13 22A1 5.000........ |. | 06/25/2016. | Paydown 22,891 22,891 23,163 22,887 (8) 0 (8) 0 22,879 0 13 13 .483 [ 12/25/2018.... | 1FM...
92922F KX 5| WASHINGTON MUTUAL 2003-AR12B1 2.571%....... . | 06/25/2016. | Paydown 24,556 24,556 18,001 19,143 18 1,024 (1,006) 0 18,137 0 6,420 6,420 264 |02/25/2034.... [ 1FM..
94403*  AY 2| WAWA INC SENIOR UNSECURED NOTES 5.870%.. |. | 05/04/2016. | Redemption ~ 100.0000 940,000 940,000 940,000 940,000 0 0 0 0 940,000 0 0 (U I 27,589 | 05/04/2016.... | 2FE.......
949456  AA 5| WELKRESORTS LLC 2013-AA 3.100% 03/15.......... . | 06/15/2016. | Paydown ceerreenenn 102,797 | 152,797 | oo 152,777 | oo 152,797 0 0 0 (VI [P 152,797 0 0 0 2,021 | 03/15/2029.... | 1FE........
949458 AA 1| WELKRESORTS LLC 2015-AAA 2.790% 06/1.......... . | 06/15/2016. | Paydown ceerrrennee 130,056 | oo 130,056 | ..ovvvevnnens 130,045 | oo 130,045 10 0 10 (VI [P 130,056 0 0 0 1,509 | 06/16/2031.... | 1FE........
94978# AH 0| CVS CORP CRED LEASE BACK PASS THRU CERT... | . | 06/10/2016. | Redemption  100.0000. 67,919 67,919 67,919 67,919 0 0 0 0 67,919 0 0 0 2,133 | 01/10/2024.... | 2....
94978  AJ 6 |HY-VEEINC CRD TN LEASE 7.420% 10/05/2 . | 06/05/2016. | Redemption  100.0000 39,512 39,512 39,512 39,512 0 0 0 0 39,512 0 0 0 10/05/2021....
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94978 BY 2 |HUGHES SUPPLY INC PASS THROUGH CERT 5..... . | 06/10/2016. | R ion 100.0000. 52,193 52,193 52,193 52,193 0 0 0 0 52,193 0 0 0 | 1,146 | 05/10/2019.... [ 1.....
94978# JE 8| ZCAVIATION 2014 CLASS A-1 3.620% 09/1............. . | 06/15/2016. | Redemption ~ 100.0000 55,406 55,406 55,406 55,406 0 0 0 0 55,406 0 0 0 836 |09/15/2024.... | 2FE........
94978# JG 3| ZCAVIATION 2014 CLASS A-1 3.620% 10/1............. . | 06/11/2016. | Redemption  100.0000 55,629 55,629 55,629 55,629 0 0 0 0 55,629 0 0 0 839 [10/11/2024.... | 2FE........
94980K AG 7| WELLS FARGO MBS 2004-4 A7 5.500% 05/25.......... . | 04/01/2016. | Paydown 65,202 65,202 60,566 64,786 58 0 58 0 64,844 0 357 357 ....1,195 | 05/25/2034.... | 1FM.....
94982W BB 9| WELLS FARGO MB TRST 20059 2A8 5.500... . | 06/25/2016. | Paydown 4,220 4,220 4,007 4177 1 0 1 0 4,179 0 41 41 10/25/2035....
949838  AS 1| WELLS FARGO MORT BACKED SEC 2006-8 A15....... | . | 06/25/2016. | Paydown 209,721 213744 | . 187,560 202,532 3 0 3 0 202,535 0 7,187 7,187 ...5,462 |07/25/2036.... | 1FM.....
95058X AA 6| WENDYS FUNDING LLC 2015-1A A2 3.371%........... | . | 06/15/2016. | Paydown 20,000 20,000 20,000 20,000 0 0 0 0 20,000 0 0 0 337 |06/15/2045.... | 2AM..
96032X AA 5| WESTGATE RESORTS 2014-1AA 2.150% 12/2........ . | 06/01/2016. | Paydown 269,340 269,340 268,309 268,603 737 0 737 0 269,340 0 0 0 ...2,415 [ 12/20/2026.... [ 1FE........
96032X AB 3| WESTGATE RESORTS 2014-1AB  3.250% 12/2........ . | 06/01/2016. | Paydown L A07,736 | s 107,736 | ccoovvvree 107,597 | oo 107,578 158 0 158 LV [P 107,736 0 0 0 ...1,460 | 12/20/2026.... | 2AM..
96033B AA 2| WESTGATE RESORTS 2015-1A A 2.750% 05/2........ . | 06/01/2016. | Paydown .. 197,804 | ....cccoooe. 197,804 | .o 197,737 | oo 197,651 153 0 153 (V) IR, 197,804 0 0 0 2,263 | 05/20/2027.... | 1FE........
960338 AC 8| WESTGATE RESORTS 2015-1AB 3.500% 05/2 . | 06/01/2016. | Paydown 98,902 98,902 98,762 98,744 158 0 158 0 98,902 0 0 0 1,440 |05/20/2027.... | 2AM..
96033C AA 0| WESTGATE RESORTS 2016-1A A 3.500% 12/2........ . | 06/20/2016. | Paydown 243,788 243,788 242912 0 876 0 876 0 243,788 0 0 0 ...445 | 12/20/2028.... | 1FE........
96033L AA 0| WESTGATE RESORTS 2015-2A A 3.200% 07/2........ . | 06/20/2016. | Paydown 225,547 225,547 225,247 225,243 303 0 303 0 225,547 0 0 0 3,002 |07/20/2028.... | 1FE........
96033L AB 8| WESTGATE RESORTS 2015-2A B 4.000% 07/2........ . | 06/20/2016. | Paydown 225,547 225,547 225,194 225,189 358 0 358 0 225547 0 0 0 ...3,753 | 07/20/2028.... | 2AM...
97652P  AA 9| WINWATER MORTGAGE LOAN TRUST 2014-1 A1..... | . | 06/01/2016. | Paydown L 118,255 | 118,255 | ooceviienee 122,246 | ..o 120,718 (252) 0 (252) LV [P 120,466 0 (2,211) (2,211) ...1,926 | 06/27/2044.... | 1FM.....
97652T AD 5| WINWATER MORTGAGE LOAN TRUST 2015-1 Ad..... | . | 06/01/2016. | Paydown 560,497 560,497 572,846 567,435 (6,938) 0 (6,938) 0 560,497 0 0 0 8,203 | 01/20/2045.... | 1FM.....
G0620B  AB 4| ATLAS2014-1 A 4.875% 12/15/39.. .| 06/15/2016. | Redemption  100.0000. ...109,200 ...109,200 ...109,200 09,200 0 0 0 0 ..109,200 0 0 0 2,218 | 01/15/2031....
30217V AC 1 |EXPRESSPIPELINELPLP 144A 7.390% 1............ | A| 06/30/2016. | Redemption  100.0000 663,136 663,136 636,581 659,540 1,766 0 1,766 0 661,307 0 1,829 1829 | ......... 24,503 | 12/31/2017.... | 2FE.......
65656M  AA 9| NORTEL NETWORKS 2001-1 NOTE 11.629% 08/...... | A| 06/12/2016. | Paydown 32,548 32,548 22,346 30,609 1,939 0 1,939 0 32,548 0 0 0| ....1,579 | 08/09/2016.... | 6FE........
707886 B@ 5| PENN WESTPETROLEUMLTD 7.620% 05/29/1....... A| 05/29/2016. | Maturity e 2,474,865 | ... 2,474,865 | ... 2,474,865 | .........2,474,865 0 0 0 0....2474,865 0 0 0| 98,434 | 05/29/2016.... | 3.....
878742 AW 5| TECK RESOURCES LIMITED 6.250% 07/15/41......... A| 06/07/2016. | Variou: reennn2,112,500 | ...........3,000,000 | ...........1,320,000 | ...........1,320,000 3,197 0 3,197 0f.....1,323,197 0] 789,303 | ...........789,303 | .......168,056 | 07/15/2041.... | 4FE........
895945 D# 7| TRICAN WELL SERVICE LTD SERIES G 8.900.......... [ A[ 04/28/2016. | Redemption  100.0000 JRUSROROONRY 2 i | T ISR 721113 | e 721113 | 721,377 479 0 479 0 721,856 0 (743) (743) | ......... 25,429 | 04/28/2021.... | 3Z.....
895945 G@ 6| TRICAN WELL SERVICELTDPIK SERIES G........... | A| 04/28/2016. | Security Withdraw. 0 48,417 1,363 0 (1,362) 0 (1,362) 0 0 0 0 0 .....1363 | 04/28/2021.... | 3Z....
90388@ AB 7 |ULTRARESOURCESINC 5.920% 03/01/18.............. A| 05/03/2016. | CRT Capital Group cooeeen 1,660,000 2,000,000 2,000,000 2,000,000 0 0 0 0 2,000,000 0 |..........(340,000) | ........ (340,000) | ......... 59,200 |03/01/2018.... |6.....
12479L  AA 8|CAI2012-1AA2012-1AA 3.470% 10/25/2................. F| 06/25/2016. | Paydown 75,000 75,000 74,984 74,989 1 0 1 0 75,000 0 0 0 ...1,084 [10/25/2027.... | 1FE........
26971H  AA 0 |EAGLELTD 2014-1A A1 2.570% 12/15/39..........c.c0cn. F| 06/15/2016. | Paydown 312,500 312,500 312,450 312,463 5 0 5 0 312,468 0 32 32 3,346 | 12/15/2039.... | 1FE.......
26971H AC  6|EAGLELTD 2014-1AB 5.290% 12/15/39..............0c... F|06/15/2016. | Paydown 46,875 46,875 47,168 47,143 (268) 0 (268) 0 46,875 0 0 0 ...1,033 | 12/15/2039.... | 3AM..
379520 AD 5| SEACO CONTAINER 2014-1A A1 3.190% 07............ | F| 06/17/2016. | Paydown 62,500 62,500 62,487 62,488 1 0 1 0 62,489 0 1 1 831 | 07/17/2029.... | 1FE........
51817T AA 0| LATAMAIRLINES 2015-1 A 144A 4.200% 11............. | F| 05/15/2016. | Redemption  100.0000 86,329 86,329 83,135 51,797 6 0 6 0 83,141 0 3,188 3,188 ...1,450 [11/15/2027.... | 2FE........
68210 AC 7| OMEGA LEASING LLC GUARANTOR ROLLS ROYCE | R| 06/24/2016. | Redemption ~ 100.0000. 585,197 585,197 585,197 585,197 0 0 0 0 585,197 0 0 0 25,938 |07/12/2016.... | 1....
83363R AA 5| SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIL.. | R| 06/15/2016. | R ion 100.0000. 2,500 2,500 2,571 2,535 (2) 0 (2) 0 2,533 0 (33) (33) 78 |12/15/2026.... | 2FE........
88314R  AA 4| TEXTAINER MARINE CONTAINERS 2013-1AA........... | R| 06/20/2016. | Paydown ceerrieennnn 175,000 | e 175,000 | ..oovveeeee 169,920 49,802 5,022 0 5,022 (VI [P 175,000 0 0 0 2,031 | 09/20/2038.... | 1FE........
88314R  AC 0| TEXTAINER MARINE CONTAINERS 2014-1A A........... | F| 06/20/2016. | Paydown 62,500 62,500 62,479 62,481 19 0 19 0 62,500 0 0 0 852 |10/20/2039....
89675 AN 7| TRITON CONTAINER INVEST LLC SERIES A-1.......... F| 04/30/2016. | Redemption  100.0000 285,714 285,714 285,714 285,714 0 0 0 0 285,714 0 0 0 8,671 | 04/30/2020.... | 2....
91020Q AB 3| UNITED ENERGY DISTRIBUTION 144A 5.450%....... | R| 04/15/2016. | Maturity. 3,925,000 3,925,000 3,917,503 3,924,759 241 0 241 0 3,925,000 0 0 0| ...106,956 |04/15/2016.... | 2FE........
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

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)
G7572L  AB  5|RISE 2014-1 A ASSET BACKED SECURED TERM...... F| 06/15/2016. | R ion 100.0000. v 118431 | 18,431 | oo 120,641 | oo 120,095 (126) 0 (126) (I [ 119,969 0 (1,838) (1,838) 2,308 |02/15/2021.... | 1FE.......
H4777*  AA 3| SBM DEEP PANUKE SA SNR SEC NOTES 3.500...... F|06/15/2016. | Redemption  100.0000. 390,000 390,000 390,000 390,000 0 0 0 0 390,000 0 0 0 6,825 | 12/15/2021.... | 2FE........
L9082 AG 4| TRAFIGURA BEHEER BV SERIES A........ccoooomervrirenenns F| 04/07/2016. | Maturity. cerenennd,000,000 | 4,000,000 | ........... 4,000,000 | ..........4,000,000 0 0 0 0f......4,000,000 0 0 0| o 116,000 | 04/07/2016.... | 2....
P7077@ AF  1[NASSAU AIRPORT DEVELOPMENT CO 7.000% 1... | F| 06/30/2016. | Redemption  100.0000. 35,000 35,000 35,000 35,000 0 0 0 0 35,000 0 0 0| .......1,225 | 11/30/2033.... | 2FE........
3899999. Total Bonds - Industrial and Miscellaneou .. 114,612,719 | ... 114,356,775 ...113,149,029 100,799,086 2,110 6,439 (4,329) 0 ...113,090,618 ..1,522,103 1,522,103 | ...2,842,175 XXX XXX
8399997. Total Bonds - Part 4. ...124,879,280 | ....... 124,623,336 ...123,340,500 | ....... 110,795,320 | oo 0 [ (11,269) ...6,439 L(17,708) | 0 ....123,336,568 0 [P 1,542,714 | .......1,542,714 | ...3,089,758 XXX XXX
8399999. Total Bonds. ....124,879,280 | ....... 124,623,336 ...123,340,500 | ....... 110,795,320 | .oooivricinninanns0 [ e (11,269) ...6,439 (17,708) | 0 ....123,336,568 w0 | 1,542,714 | ........ 1,542,714 | ...3,089,758 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: ....124,879,280 XXX ...123,340,500 | ....... 110,795,320 | covvccovvvvccerenc 0 | (11,269) ...6,439 L(17,708) | 0 ....123,336,568 .0 ... 1,542,714 | ... 1,542,714 | ...3,089,758 XXX 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 June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Put Options
Produc
EURO STOXX 50 03/16/2017 Strike @ tequity
3062 784638014 SX5E Variable ANNUILIES...........uevevevreevemrereenrereeneens Exhibit5 [risk  |Barclays Capital... AC28XWWI3WIBK2824319..... | .03/16/2016 | .03/16/2017 | ......1,326 | ...... 4,060,212 | ....3,062.0000 | .oovoverererrrers (U AB2,67T | oo (V) IO 508,603 | ... [ ... 508,603 | ......... 31,301 (5,376) 0 0 |N/A N/A
Produc
EURO STOXX 50 11/30/2016 Strike @ tequity
3490 784638013 SX5E Variable ANNUILIES............evevevreerevrersenrereeeeens Exhibit5 [risk  |Barclays Capital... AC28XWWI3WIBK2824319..... | .12/02/2015 | .11/30/2016 | ......1,816 | ...... 6,337,840 | ...3,490.0000 | ......... 642,128 0 | (VI IO 1,317,207 |..... L1.317,207 425467 | ........ 13,302 0 0 |N/A N/A
Produc
FTSE 100 01/18/2017 Strike @ 5695 tequity
504243014 UKX Variable ANNUILIES...........veverevreerenrereenrereeneens Exhibit5 [risk  |Barclays Capital... AC28XWWI3WIBK2824319..... | .01/20/2016 | .01/18/2017 | ......... 396 | ...... 2,255,220 | ....5,695.0000 0 325,722 0 75,922 [ . | vovvree 75,922 | ......(230,243) | ........(19,556) 0 0 |N/A N/A.
Produc
FTSE 100 03/16/2017 Strike @ 6177 tequity
504243015 UKX Variable ANNUILIES...........vevevevreerevrereenrereeneene Exhibit5 [risk  |Barclays Capital... AC28XWWI3WIBK2824319..... | .03/16/2016 | .03/16/2017 | ......... 412 | ... 2,544,924 | ...6,177.0000 0 329,975 0 174,603 | .. | cooene 174,603 |.....(136,558) | ........(18,814) 0 0 |N/A N/A
Produc
FTSE 100 11/04/2016 Strike @ 6400 tequity
504243013 UKX Variable ANNUILIES........cvooevevvrrrersssivereenes Exhibit5 [ risk | BNP Paribas......... KVQRAN79VEWBJPSK1K14... | .11/05/2015 | .11/04/2016 | ......... 656 | ...... 4,198,400 | ....6,400.0000 530,463 0 0 225295 | ... 225295 | .....(253,099) | ........(48,000) 0 0 [N/A N/A.
Produc
NASDAQ 100 PUTS 11/04/2016 Strike @ tequity
4700 73935$065 Variable ANNUILIES...........veverevreerevrereenrereeseene Exhibit5 [risk | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | .11/04/2015 | .11/04/2016 | ......1,999 | ...... 9,395,300 | ...4,700.0000 | ......... 722,599 0 0 687,123 | ... [ oo 687,123 | ......(104,342) 0 0 0 [N/A N/A
Produc
NASDAQ 100 PUTS 12/22/2016 Strike @ tequity
4575 73935$066 Variable ANNUILIES.......ccvoeevevverrersssniernens Exhibit5 [risk | Goldman Sachs... W22LROWP2IHZNBB6K528... | .12/22/2015 | .12/22/2016 | ...... 1,568 | ...... 7,173,600 | ...4,575.0000 | ......... 608,592 0 0 470,951 | oo | e 470,951 | ......(102,832) 0 0 0 [N/A N/A.
Produc
RUSSELL 2000 PUTS 01/18/2017 Strike tequity
@ 970 464285067 Variable ANNUIIES.......ccvoeevevvvrrerssiiernenes Exhibit5 |risk | Barclays Capital.. AC28XWWI3WIBK2824319..... | .01/20/2016 | .01/18/2017 | ...... 9,595 | ... 9,307,150 | ....... 970.0000 | woovvvverevereres 0 [ ..1,003,061 | .ooooverrrrrcrennd (V0 I 211,954 | ... | o 211,954 | .....(791,108) 0 0 0 [N/A N/A
Produc
RUSSELL 2000 PUTS 03/16/2017 Strike tequity
@ 1070 464285068 Variable ANNUIIES.......vcvceevevvrererecssiiiveenes Exhibit5 |risk | Barclays Capital.. AC28XWWI3WIBK2824319..... | .03/16/2016 | .03/16/2017 | ...... 58% | ... 6,308,720 | ....1,070.0000 | .....occoecoccron 0 [ e 576,806 0 309,232 | ...t | wove 309,232 | .....(267,573) 0 0 0 [N/A N/A
Produc
RUSSELL 2000 PUTS 06/28/2017 Strike tequity
@ 1090 464285069 Variable ANNUIIES.......vcvoeevevveerrrecssiiiveenes Exhibit5 [ risk | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | .06/28/2016 | .06/28/2017 | ...... 8,698 | ... 9,480,820 | ....1,090.0000 | ..oooovervrvrernend 0 [ e 903,461 | .ovvvvvrrerirennd (U I 673,881 | ..... | 673,881 (229,580) 0 0 0 [N/A N/A
Produc
RUSSELL 2000 PUTS 07/15/2016 Strike tequity
@ 1273.33 464288065 Variable ANNUIIES.......vcveeevevvrererecssiivireenes Exhibit5 [ risk | Goldman Sachs... W22LROWP2IHZNBB6K528... | .07/15/2015 | .07/15/2016 | ...21,464 | ...27,323,672 | ...1,273.0000 | ...... 2,261,855 0 0 2,618,099 |..... ...2,618,099 | ......(760,779) 0 0 0 [N/A N/A
Produc
RUSSELL 2000 PUTS 12/22/2016 Strike tequity
@ 1127 464285066 Variable ANNUIIES.......vcveeevevvrererssssiiiveenes Exhibit5 [risk | Goldman Sachs... W22LROWP2IHZNBB6K528... | .12/22/2015 | .12/22/2016 | ....10,789 | ...12,159,203 | ....1,127.0000 | ...... 1,090,530 0 0 612,623 | ..... | 612,623 | .....(423,358) 0 0 0 [N/A N/A
Produc
S&P 500 PUTS 01/03/2017 Strike @ tequity
1438.24 78462F$25 Variable ANNUIIES......cccveeevevvrereresssniveennes Exhibit5 [risk | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | .12/31/2008 | .01/03/2017 | ........ 370 | e 532,060 | ....1,438.0000 | ......... 216,283 0 0 2,715 | ... 2,715 (6,963) 0 0 0 [N/A N/A
Produc
S&P 500 PUTS 01/18/2017 Strike @ 1840 tequity
784629073 Variable ANNUIIES............coovesrevrrrrrrssssrnes Exhibit5 [risk | Barclays Capital... AC28XWWI3WIBK2824319..... | .01/20/2016 | .01/18/2017 | ....11,248 | ...20,696,320 | ....1,840.0000 | .......ccororcce 0 [ .1,981,785 | oo (VN IO 446,370 | oo | o 446,370 |...(1,535415) 0 0 0 [N/A N/A
Produc
S&P 500 PUTS 01/29/2021 Strike @ tequity
1286.12 78462F$68 Variable ANNUILIES...........cccereserevrrrrrrssssrnes Exhibit5 | risk | Credit Suisse....... ANGGYXNX0JLX3X63JIN8G.... | .05/18/2011 | .01/29/2021 | ........... TCT [ 96,450 | ....1,286.0000 | ..........21,324 0 0 83837 |... 8,837 (278) 0 0 0 [N/A N/A
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1'9030

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)

Produc

S&P 500 PUTS 01/31/2017 Strike @ tequity

1380.71 78462F$26 Variable ANNUILIES...........vevevevreerevrerrenrereeeeens Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .12/31/2008 | .01/31/2017 ] ......... 375 | . 517,875 | ...1,381.0000 | .......... 205,656 0 0 2,811 |.... 2,811 (6,138) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 01/31/2018 Strike @ tequity

1723.00 78462F$39 Variable ANNUILIES...........veverevreeremrereenrereeneene Exhibit5 [ risk [ JP Morgan.......... 8I5DZWZKVSZIINUHU748..... | .12/31/2008 | .01/31/2018 ......... 275 | oo 473,825 | ...1,723.0000 | ........ 208,728 0 0 24333 | e | oo 24,333 (8,192) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 01/31/2020 Strike @ tequity

1380.00 78462F$56 Variable Annuities. .| Exhibit5 | risk | Barclays Capital... AC28XWWI3WIBK2824319..... | .03/23/2010 | .01/31/2020 158,700 | ....1,380.0000 37,835 0 0 1417 | ... 1,417 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 02/26/2021 Strike @ t equity

1327.22 78462F$69 Variable ANNUILIES...........veverevreerenrereenrereeeeene Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN8G.... | .05/18/2011 | .02/26/2021 | ........... 95 | e 126,065 | ....1,327.0000 28,446 0 0 12374 | oo | e 12,374 (306) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 02/28/2017 Strike @ t equity

1439.00 78462F$27 Variable ANNUItIES..............coovvvvvemvervenrereninens Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | .12/31/2008 | .02/28/2017 ......... 780 | ..... 1,122,420 | ....1,439.0000 | ......... 455,992 0 0 9234 | ... 9234 | ... (15,572) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 02/28/2018 Strike @ t equity

1653.00 78462F$40 Variable ANNUItIES..............c.covwvvvvvvevirrnreninens Exhibit5 [ risk [ JP Morgan.......... 8I5DZWZKVSZIINUHU748..... | .12/31/2008 | .02/28/2018  ......... 450 | ......... 743,850 | ....1,653.0000 320,843 0 0 35,710 | | v 35710 | ....... (11,587) 0 0 0 [N/A N/A
Produc

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

1380.00 78462F$57 Variable ANNUILIES. .........veverevreerevreeeenrereeeeene Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .03/23/2010 | .01/28/2020 ........... 65 | oo 89,700 | ....1,380.0000 | ...........21,385 0 0 6,632 | ... 6,632 (861) 0 0 0 [N/A N/A
Produc

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

1653.00 78462F$41 Variable ANNUItIES............c.coovveveerrvevevrninninnns Exhibit5 [ risk [ JP Morgan........... 8I5DZWZKVSZIINUHU748..... | .12/31/2008 | .03/29/2018 | ......... 200 | ........ 330,600 | ....1,653.0000 | ......... 142,403 0 0 16,716 | ooee | oo 16,716 | .......... (4,997) 0 0 0 [N/A N/A
Produc

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

850.00 78462F$49 Variable ANNUItIES............cccovwvvvververvenrnreninnns Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .04/21/2009 | .03/29/2019 ......... 800 | ....... 680,000 | ...... 850.0000 | ......... 205,000 0 0 12470 || e 12,170 | .......cul (4,455) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 03/31/2017 Strike @ t equity

1423.00 78462F$28 Variable Annuities. .| Exhibit5 | risk [ Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .12/31/2008 | .03/31/2017 128,070 | ....1,423.0000 51,711 0 0 1,257 | ... 0 0 0 [N/A N/A
Produc

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

1325.83 78462F$70 Variable ANNUILIES............cocvevvvevvvvervirivneninnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .03/31/2021 | ......... 155 | ......... 205,530 | ...1,326.0000 | ..........46,387 0 0 20,637 | ..o | cooeee 20,637 | .ocvoveveen (406) 0 0 0 [N/A N/A
Produc

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

1469.00 78462F$29 Variable ANNUILIES.............ccvvvvvvvemververierennnnns Exhibit5 [ risk [ Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | .12/31/2008 | .04/28/2017 ........ 265 | ........ 389,285 | ....1,469.0000 | ......... 159,657 0 0 5,037 | ... 5,037 (5,877) 0 0 0 [N/A N/A
Produc

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

1129.00 78462F$42 Variable ANNUILIES............cocwvvvvvvevvereinreneeinnns Exhibit5 [ risk [ BNP Paribas........ KVQR4N79VEWBJPSK1K14...| .01/28/2009 | .04/30/2018 ] ......... 170 | oo 191,930 | ....1,129.0000 | ...........68,063 0 0 3787 | ... 3,787 | .o (1,662) 0 0 0 [N/A N/A
Produc

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

1149.00 78462F$50 Variable ANNUILIES............cocvvvvevvenreieinreneenenns Exhibit5 [ risk [ BNP Paribas........ KVQR4N79VEWBJPSK1K14...| .06/17/2009 | .04/30/2019 ......... 295 | ....... 338,955 | ....1,149.0000 90,323 0 0 13,082 | coooo [ i 13,082 (2,533) 0 0 0 [N/A N/A
Produc

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

1363.61 78462F$71 Variable ANNUILIES............cocvevvevvevrvveinreneeienns Exhibit5 | risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .04/30/2021] ......... 120 | ......... 163,680 | ....1,364.0000 | ...........37,620 0 0 17,509 | .cooo [ oo 17,509 (229) 0 0 0 [N/A N/A
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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5
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Maturity or
Expiration

8

Number off

Contracts

9

Notional
Amount

10

Strike Price,

R

ate of Index
Received
(Paid)
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(Re
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S&P 500 PUTS 05/28/2021 Strike @
1257.60 78462F$72

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

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

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

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

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

S&P 500 PUTS 07/15/2016 Strike @
2108.95 784628065

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

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

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

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

S&P 500 PUTS 08/04/2016 Strike @
2100.00 784628070

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

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

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

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

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

Variable Annuities.

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

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

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

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

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

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

Variable Annuities.

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

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

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

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

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

Exhibit 5

Exhibit 5

.| Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

.| Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

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

Societe Generale.

Barclays Capital...

BNP Paribas.........

Barclays Capital...

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

Goldman Sachs...

Societe Generale.

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

Barclays Capital...

BNP Paribas.........

Morgan Stanley....

Societe Generale.

Barclays Capital...

BNP Paribas.........

8I5DZWZKVSZIINUHU748.....

O2RNES8IBXP4R0TD8PUA41....

AC28XWWI3WIBK2824319.....

KVQR4AN79VEWBJPSK1K14...

AC28XWWI3WIBK2824319.....

8I5DZWZKVSZITNUHU748.....

W22LROWP2IHZNBB6K528...

O2RNEB8IBXP4ROTD8PU41....

8I5DZWZKVSZITNUHU748.....

AC28XWWI3WIBK2824319.....

KVQR4N79VEW8JPSK1K14...

4PQUHN3JPFGFNF3BB653...

O2RNEB8IBXP4ROTD8PU41....

AC28XWWI3WIBK2824319.....

KVQR4N79VEW8JPSK1K14...

.01/25/2012

.12/31/2008

.12/31/2008

.06/17/2009

.12/31/2008

.01/25/2012

.07/15/2015

.12/31/2008

.01/25/2012

.12/31/2008

.02/05/2009

.11/04/2015

.12/31/2008

.12/31/2008

.02/05/2009

.05/28/2021

.05/31/2017

.05/31/2017

.05/31/2019

.06/30/2017

.06/30/2021

071152016

.07/29/2016

.07/30/2021

.07/31/2017

.07/31/2018

.08/04/2016

.08/31/2016

.08/31/2017

.08/31/2018

.12,

253

747

......... 494,394

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

851,290

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

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

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

...15,296,577

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

......... 255,374

624,800

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

....26,768,700

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

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

......... 242,735

1,258.0000

....1,500.0000

....1,562.0000

1,149.0000

....1,548.0000

....1,258.0000

....2,109.0000

....1,356.0000

....1,258.0000

....1,562.0000

....1,129.0000

....2,100.0000

....1,421.0000

....1,548.0000

....1,129.0000

145,214

257,995

362,705

117,336

196,568

230,056

020,243

290,971

45,841

10,286

16,755

17,915

9,939

16,755

9,939

1

73,850

88,560

28

......... 73,850

....... 188,560

28

...... 1,

..75,313

265,607

167,962

623,713

290,159

359,756

24,619

4

15,248

11,743

45,025

285

......... 24,619

15,248

285

(588)

N/A

N/A

(9,932)

N/A

N/A

........ (13,748)

(3218)

N/A

N/A

N/A

N/A

.....(812,429)

(42)

N/A

N/A

N/A

N/A,

N/A

N/A

N/A

N/A

N/A

N/A

..(1,350,119)

(6,799)

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

22,095

22,095

82,984

6,191

6,191

........ (13,116)

2,017)

N/A

N/A

N/A

N/A
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

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

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

S&P 500 PUTS 09/02/2016 Strike @
2100.00 784628069

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

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

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

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

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

S&P 500 PUTS 10/03/2016 Strike @
1904.00 78462$066

S&P 500 PUTS 10/04/2016 Strike @
2100.00 784625068

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

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

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

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

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

S&P 500 PUTS 11/04/2016 Strike @
2100.00 784625067

Schedul
el
Exhibit
Identifier

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

5

Exchange, Counterparty
or Central_Clearinghouse

6

Trade
Date

7

Date of
Maturity or
Expiration

8

Number off
Contracts

9

Notional
Amount

10

Strike Price,

R

ate of Index
Received
(Paid)

"

Cumulative
Prior Year(s)
Initial Cost of

Premium

(Received)

Paid

12

Current Year
Initial Cost of
Premium
(Received)
Paid

13

Current Year
Income

14

Book/Adjusted
Carrying Value

15

® 0o O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

Total Foreign
Exchange
Change in
BJACV.

Current
Year's
(Amortization
) / Accretion

20

Adjustment
to Carrying
Value of
Hedged
Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

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

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

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

Variable Annuities.

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

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

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

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

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

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

Variable Annuities.

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

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

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

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

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

Exhibit 5

Exhibit 5

.| Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

.| Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Produc
tequity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

Produc
t equity
risk

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

Morgan Stanley....

Societe Generale.

Societe Generale.

BNP Paribas.........

Credit Suisse........

JP Morgan.......

Barclays Capital...

Morgan Stanley....

Societe Generale.

Societe Generale.

BNP Paribas.........

Morgan Stanley....

8I5DZWZKVSZIINUHU748.....

4PQUHN3JPFGFNF3BB653...

O2RNES8IBXP4R0TD8PUA41....

02RNES8IBXP4R0TD8PUA41....

KVQRAN79VEW8JPSK1K14...

ANGGYXNX0JLX3X63JNBS....

8I5DZWZKVSZIINUHU748.....

AC28XWWI3WIBK2824319.....

4PQUHN3JPFGFNF3BB653...

8I5DZWZKVSZITNUHU748.....

ANGGYXNX0JLX3X63JNBS....

O2RNEB8IBXP4ROTD8PU41....

O2RNEB8IBXP4ROTD8PU41....

KVQR4N79VEW8JPSK1K14...

4PQUHN3JPFGFNF3BB653...

.01/25/2012

.11/04/2015

.12/31/2008

.12/31/2008

.01/05/2010

.05/18/2011

.01/25/2012

.10/01/2015

.11/04/2015

.01/25/2012

.05/18/2011

.12/31/2008

.12/31/2008

.01/05/2010

.11/04/2015

.08/31/2021

.09/02/2016

.09/29/2017

.09/30/2016

.09/30/2019

.09/30/2020

.09/30/2021

.10/03/2016

.10/04/2016

.10/29/2021

.10/30/2020

.10/31/2016

.10/31/2017

.10/31/2019

.11/04/2016

....13,629

.....5,155

.. 14,472

...15,292

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

....28,620,900

602,640

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

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

........... 22,820

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

..11,719,120

....30,391,200

265,438

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

....32,113,200

1,258.0000

....2,100.0000

....1,674.0000

1,374.0000

....1,370.0000

....1,141.0000

....1,258.0000

....1,904.0000

....2,100.0000

....1,258.0000

....1,183.0000

....1,388.0000

....1,629.0000

....1,370.0000

....2,100.0000

83,041

27,683

......1,857,360

262,906

703,932

21,787

329,719

745

81,238

e 42517

...... 1,024,253

...... 2,085,126

78,819

6,185

21,798

1,564

14,430

130,126

954,098

27,192

2,211

21,787

[ )

......... 14,430

....... 130,126

....... 954,098

27,192

2,211

......... 345,759

......... 490,100

......... 103,102

2,325,607

1,538

40,350

28,569

wireennnnnn1,538

......... 40,350

28,569

75

N/A

N/A

...(1,342,029)

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

(2,650)

(392,944)

N/A

N/A,

N/A

N/A

N/A

N/A

...(1,334,835)

280

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

(9,046)

........ (20,693)

N/A

N/A

N/A

N/A

woernnnnn 1,218,681

....1,218,681

(3,219)

..(1,325,333)

N/A

N/A
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e | FairValue (Decrease) B/AC.V. ) [ Accretion Items Exposure Entity end (b)

Produc

S&P 500 PUTS 11/29/2019 Strike @ tequity

1370.00 78462F$54 Variable ANNUILIES...........vevevevreerevrerrenrereeeeens Exhibit5 [ risk [ BNP Paribas........ KVQR4N79VEWBJPSK1K14...|.01/05/2010 | .11/29/2019] ........ 150 | ......... 205,500 | ...1,370.0000 | ..........50,664 0 0 14,503 | coooo [ oo 14,503 | ......... (1,521) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 11/30/2016 Strike @ tequity

1402.00 78462F$24 Variable ANNUILIES...........veverevreeremrereenrereeneene Exhibit5 [ risk | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | .12/31/2008 | .11/30/2016 | ......... 290 | ......... 406,580 | ....1,402.0000 | ......... 163,035 0 0 1,260 | ..... ceereereen: 1,260 | e (4,678) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 11/30/2016 Strike @ tequity

2100.00 78462$071 Variable Annuities. .| Exhibit 5 | risk ANGGYXNXO0JLX3X63JN86.... | .12/02/2015 | .11/30/2016 | ....15,141 | ....31,796,100 | ....2,100.0000 2,333,228 1,352,147 | ..... ....1,362,147 | ...(1,243,502) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 11/30/2017 Strike @ t equity

1644.00 78462F$37 Variable ANNUILIES...........veverevreerenrereenrereeeeene Exhibit5 [ risk | Societe Generale. O2RNESIBXP4ROTD8PUA41.... | .12/31/2008 | .11/30/2017 ] ........ 195 | ......... 320,580 | ....1,644.0000 | ......... 138,306 0 0 12,578 | oo | v 12,578 | oo (5,802) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 11/30/2020 Strike @ t equity

1180.55 78462F$66 Variable ANNUItIES..............coovvvvvemvervenrereninens Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .11/30/2020{ ........... 45 | ... 53,145 | ...1,181.0000 | ..........11,122 0 0 4,061 | ... e 8,061 | (198) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 11/30/2021 Strike @ t equity

1257.60 78462F$78 Variable ANNUItIES..............c.covwvvvvvvevirrnreninens Exhibit5 [ risk [ JP Morgan.......... 8I5DZWZKVSZIINUHU748..... | .01/25/2012 | .11/30/2021 | ......... 235 | ......... 295,630 | ...1,258.0000 | ..........88,085 0 0 30,927 | ..... 30,927 | oo 448 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 12/22/2016 Strike @ tequity

2030.00 78462$072 Variable ANNUILIES. .........veverevreerevreeeenrereeeeene Exhibit5 | risk | Goldman Sachs... W22LROWP2IHZNBB6K528... | .12/22/2015 | .12/22/2016 ......5,861 | ....11,897,830 | ....2,030.0000 | ......... 937,887 0 0 434998 | ... | ..ooens 434,998 | .....(422,565) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 12/29/2017 Strike @ t equity

1723.00 78462F$38 Variable ANNUItIES............c.coovveveerrvevevrninninnns Exhibit5 [ risk [ JP Morgan........... 8I5DZWZKVSZIINUHU748..... | .12/31/2008 | .12/29/2017 | ......... 215 | ... 370,445 | ...1,723.0000 | ......... 163,433 0 0 18,027 | oo | e 18,027 (6,594) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 12/31/2018 Strike @ t equity

850.00 78462F$48 Variable ANNUItIES............cccovwvvvververvenrnreninnns Exhibit5 [ risk  [Barclays Capital... AC28XWWI3WIBK2824319..... | .04/21/2009 | .12/31/2018] ......1,600 | ...... 1,360,000 | ....... 850.0000 | ......... 409,728 0 0 20,591 | ..... 20,591 (8,484) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 12/31/2019 Strike @ t equity

1380.00 78462F$55 Variable Annuities. .| Exhibit5 | risk [ Barclays Capital... AC28XWWI3WIBK2824319..... | .03/23/2010 | .12/31/2019 262,200 | ....1,380.0000 62,700 0 0 18,337 | ..... 18,337 (2,689) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 12/31/2020 Strike @ t equity

1257.64 78462F$67 Variable ANNUILIES............cocvevvvevvvvervirivneninnns Exhibit5 [ risk [ Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | .05/18/2011 | .12/31/2020{ ........... 65 | oo 81,770 | ....1,258.0000 | ..........17,796 0 0 7,078 |..... PO A £ (267) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 12/31/2021 Strike @ t equity

1257.60 78462F$79 Variable ANNUILIES.............ccvvvvvvvemververierennnnns Exhibit5 [ risk [ JP Morgan......... 8I5DZWZKVSZIINUHU748..... | .01/25/2012 | .12/31/2021 | ......... 517 | .. 650,386 | ....1,258.0000 | ......... 194,165 0 0 69,349 | ... 69,349 | .......... 1213 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 3/31/2020 Strike @ t equity

1089.41 78462F$58 Variable ANNUILIES............cocwvvvvvvevvereinreneeinnns Exhibit5 [ risk [ Barclays Capital... AC28XWWI3WIBK2824319..... | .06/17/2010 | .03/31/2020 ......... 315 | ... 343,035 | ....1,089.0000 93,410 0 0 17,103 | oo [ 17,103 (2,761) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 4/30/2020 Strike @ t equity

1089.41 78462F$59 Variable ANNUILIES............cocvvvvevvenreieinreneenenns Exhibit5 [ risk [ Barclays Capital... AC28XWWI3WIBK2824319..... | .06/17/2010 | .04/30/2020 ......... 250 | ......... 272,250 | ...1,089.0000 | ..........74,010 0 0 13,980 | .oooo [ oo 13,980 (2,127) 0 0 0 [N/A N/A
Produc

S&P 500 PUTS 5/29/2020 Strike @ t equity

1049.00 78462F$60 Variable ANNUILIES...............oovvvvvvivivisisisisinnns Exhibit 5 | risk Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010] .05/29/2020 ......... 135 | s 141,615 | ....1,049.0000 | ...........41,303 0 0 7,014 | ... e 1,014 ] (1,046) 0 0 0 |N/A N/A
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) B./AC.V. | )/Accretion Items Exposure Entity end (b)
Produc
S&P 500 PUTS 5/31/2018 Strike @ t equity
1129.00 78462F$43 Variable ANNUILIES...........vevevevreerevrerrenrereeeeens Exhibit 5 | risk BNP Paribas........ KVQR4N79VEWBJPSK1K14... | .01/28/2009 | .05/31/2018 ......1,530 | ...... 1,727,370 | ....1,129.0000 | ......... 612,719 0 0 36,675 | ..... 36,675 | ....... (14,849) 0 0 0 | N/A N/A
Produc
S&P 500 PUTS 6/29/2018 Strike @ tequity
1129.00 78462F$44 Variable ANNUILIES...........veverevreeremrereenrereeneene Exhibit 5 | risk BNP Paribas........ KVQR4N79VEWBJPSK1K14... | .01/28/2009 | .06/29/2018 [ ......... 640 | ......... 722,560 | ....1,129.0000 | ......... 256,288 0 0 16,320 | ..o | voveeeees 16,320 (6,161) 0 0 0 [N/A N/A.
Produc
S&P 500 PUTS 6/30/2020 Strike @ tequity
1049.00 78462F$61 Variable Annuities.. .| Exhibit 5 | risk Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010 | .06/30/2020 | ......... 120 | e 125,880 | ....1,049.0000 35,208 0 0 6,412 | ... 6,412 (914) 0 0 0 [N/A N/A.
Produc
S&P 500 PUTS 7/31/2020 Strike @ t equity
1049.33 78462F$62 Variable ANNUItIES..........vevrvevveeeerrecrrerreeanns Exhibit 5 | risk Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010] .07/31/2020 | ......... 105 | ......... 110,145 | ....1,049.0000 | ...........30,864 0 0 5779 | ... 5,779 | e (774) 0 0 0 [N/A N/A.
Produc
S&P 500 PUTS 8/31/2020 Strike @ t equity
1049.33 78462F$63 Variable ANNUItIES..............coovvvvvemvervenrereninens Exhibit 5 | risk Barclays Capital... AC28XWWI3WIBK2824319..... | .10/05/2010 | .08/31/2020 | ........ 120 | ......... 125,880 | ....1,049.0000 35,348 0 0 6,817 | ... 6,817 (853) 0 0 0 [N/A N/A
Produc
S&P 500 PUTS 9/28/2018 Strike @ t equity
1129.00 78462F$47 Variable Annuities Exhibit 5 | risk BNP Paribas........ KVQR4N79VEWSJPSK1K14... | .02/05/2009 | .06/28/2018 ] ......... 655 ] ....... 739,495 | ...1,129.0000 252,601 0 0 19773 || s 19773 | . (6,057) 0 0 0 [N/A N/A
0099999. Total-Purchased Options-Hedging Other-Put Option ....28782,695 | ......5,603,487 (] [ 14,732,934 [XXX] ..14,732.934 | (12,869.889)] ....... 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ....28782,695 | .....5,603,487 0. 14,732,934 [XXX] ..14,732,934 | (12,869.889)] ... 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options ....28,782,695 | ......5,603,487 0]....14732.934 [XXX] ..14,732,934 | (12,869,889)] ........ 0 0 0 XXX XXX
0429999. Total-Purchased Options. ....28,782,695 .5,603.487 0 14,732,934 [XXX] ..14,732,934 | (12,869,889) 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
CREDIT SUISSE FB USA INC Fixed Rate | CSL FINANCE PTY LIMITED Curren | CREDIT SUISSE
Currency Swap Q1297#AF5 SchD.... fcy FBUS EXD7DEVFDH4HOFFQ7349.. | .11/12/2014 | .11/12/2024 0....9,038.400 |3.78/(1.93).... 0 0 0 0. 0 0 0 0 0 0 100/100.......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 0 0 |XX 0 0 0 0 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 0 0 |XXX] 0 0 0 0 0 0 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 0 0 |XX 0 0 0 0 0 0 XXX XXX
1209999. Total-Swap: 0 0 0 0 |XX: 0 0 0 0 0 0 XXX XXX
1399999. Total-Hedging Effective. 0 0 0 0 |XXX] 0 0 0 0 0 0 XXX XXX
1409999. Total-Hedging Other. ....28,782,695 | .....5,603,487 0. 14,732,934 [XXX] ..14,732,934 | (12,869,889)] ........(78,444) 0 0 0 XXX XXX
1449999. TOTAL ....28,782,695 | .....5,603487 | ...cccooovvrnnnl [V [ 14,732,934 [XXX] ..14,732,934 | (12,869,889)] ........(78,444) 0 0 0 XXX XXX




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative | Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception
Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
BPUS..... | ....... 2,441 | 1,525,625 | BP CURRENCY FUTURE.......... Variable Annuities..............cooee.. Exhibit5. | risk  [09/21/2016. [CME........ccccocccrvvee SNZ20JLFK8MNNCLQOF34 06/27/2016. | .....144.5539 | ..... 132.4800 |....18,420,225 | ........ 18,420,225 0 0 0...18,420,225 | ...... 18,420,225 |..... (8,787,600)
VGUB..... | ....... 5416 | ... 60,112 | DJ EURO STOXX 50........cucvvvrree Variable Annuities..............cooe... Exhibit5. | risk  [09/16/2016. 06/28/2016. | ..2,791.6208 |..2,855.0000 |..... (3,809,865) (3,809,865) 0 0 0 .. (3,809,865) | ....... (3,809,865) | ...(18,783,879)
ECUB..... | ....... 1,240 EURO FX CURRENCY FUTURE | Variable Annuities.... .| Exhibit5. | risk |09/21/2016. SNZ20JLFK8MNNCLQOF3q 06/28/2016. | ........1.1379 | ......... 1.1108 | ...... 4,194,913 | ......... 4,194,913 0 0 (VN 4194913 | ........ 4,194,913 |..... (4,557,000) | ....
ZUB........ | oo 2,447 | ..... 32,902 | FTSE 100.......ccovvvmerrerrerrinrnnes Variable Annuities.... .| Exhibit5. | risk | 09/19/2016. 06/27/2016. | ..6,005.3006 |..6,422.5000 |...(13,726,847) |....... (13,726,847) 0 0 0 {..(13,726,847) | .....(13,726,847) | ...(12,775,987)
JYUB...... | oo 570 | ..712,500 | JPN YEN CURRENCY FUTURE. | Variable Annuities.... .| Exhibit5. | risk |09/21/2016. ... SNZ20JLFK8MNNCLQOF3{ 06/28/2016. | ....... 93.7743 | ....... 97.0700 |..... (2,348,163) (2,348,163) 0 0 0. (2,348,163) | .......(2,348,163) | .....(2,337,000)
NQUS..... | ....... 1,577 | ... 31,540 | NASDAQ 100 EMINL........covvvvnnnee Variable Annuities.... .| Exhibit5. | risk | 09/16/2016. . SNZ20JLFK8MNNCLQOF3{ 06/27/2016. | ..4,474.8912 | ..4,407.0000 | ...... 2,141,287 | .......... 2,141,287 0 0 0. 2,141,287 | .......2,141,287 | ... (5,677,200)
NKUB..... | coeevenee 473 | ....... 4,603 | NIKKEI 225.........occvvooerriirrecnenes Variable Annuities. Exhibit5. | risk [09/09/2016. 06/29/2016. | 16,390.3319 | 15,570.0000 | ...... 3,775,584 | .......... 3,775,584 0 0 0. 3775584 | ........ 3,775,584 |..... (3,451,881)
RTAU..... | coeeee. 2,571 | ...257,100 | RUSSELL 2000 MINI FUT........... | Variable Annuities.... .| Exhibit5. | risk | 09/16/2016. 06/28/2016. | ..1,172.4615 | ..1,147.4000 | ...... 6,443,300 ..6,443,300 0 0 0. 6,443,300 6,443,300 |...(13,883,400) | ....
ESUB..... | ....... 8,556 | ...427,800 | S&P500 EMINI FUT .. | Variable Annuities.... .| Exhibit5.| risk | 09/16/2016. | CME...........ccoccievnnnes SNZ20JLFK8MNNCLQOF3¢ 06/10/2016. | ..2,100.2370 |..2,090.2000 | ...... 4,293,810 |..........4,293,810 0 0 0 [ 4,293,810 | .......4,293,810 |...(35,935,200) ] ...
13429999. Total-Short Futures-Hedging Other. ..19,384,244 | ........ 19,384,244 0 0 0 [..19,384,244 | ...... 19,384,244 | .(106,189,147)
1389999. Total-Short Futures. ...19,384,244 | ........ 19,384,244 0 0 0 [..19,384,244 | ...... 19,384,244 | .(106,189,147)
1409999. Total-Hedging Other. ..19,384,244 | ........ 19,384,244 0 0 0 [..19,384,244 | ...... 19,384,244 |.(106,189,147)
1449999. TOTAL ...19,384,244 | ........ 19,384,244 0 0 0]..19,384,244 | ...... 19,384,244 |.(106,189,147)
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

WellsFargo (1,149,176) | ..... 20,533,420 |....19,384,244

TORAI INEE CASI DIBPOSIES........orvvessserreesserresssseessss s8R0 110 AR08 EE 00444444180 E LA HHEE LR AR s | oo (1,149,176) | ...... 20,533,420 |...19,384,244
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Statement as of June 30, 2016 of the OH'O NATIONAL LlFE |NSURANCE COMPANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999. Aggregate Sum of Exchange Traded x| oo | XXX 39,269,118 | . (19,884,874)| 39,269,118 (19,884,874)] ... 39,269,118 | ..o..o.(106,189,147) ] .. ...39,269,118
NAIC 1 Desi
BARCLAYS CAPITAL. ..ot AC28XWWI3WIBK2824319.. 13,364,306 | ..o 0 3,364,306 0 ... 0
SOCIETE GENERALE...........coiiiiiieeesiee st O2RNEB8IBXP4R0TD8PU41.. 0 109,912 109,912 0 109,912
JP MORGAN CHASE........cooitiieiieierseceesesis e . 8I5DZWZKVSZITNUHU748.. 0 [ 408,678 408,678 0 408,678
BNP PARIBAS.. . KVQR4N79VEWBJPSK1K14 0 569,531 0 569,531
CREDIT SUISSE.......coo ittt ANGGYXNX0JLX3X63JN86. 0 ... 0
GOLDMAN SACHS........ooiiriiiieieieie et W22LROWP2IHZNBB6K528 R 0 ... 0
MORGAN STANLEY ..ottt 4PQUHN3JPFGFNF3BB653. ...5,010,000 ...4,008,860 .0 01 ... 0
0299999, Total NAIC 1 DESIGNATION. .....uveriretisieierieieste st 17,080,000 14,732,934 ....1,088,121 . 1,088,121 | v 0]..
0999999, GroSS TOAIS.........cvveeeiiieeiieieie sttt ettt en s snsensenes | eees .17,080,000 .54,002,052 19,884,874) | . ..40,357,239 ..54,002,052 ...40,357,239 ....(106,189,147)
1. OFFSEE PEI SSAP INO. B4ttt ettt sttt es et ee et seeeeseeseeseseeseeeeseeeeseseemessee | fee8eeseeneseseeseeseseeseeeeeeseEoeaeeeEneEeEEeEseE e e s eEeEseE e e eeEee Ao e A e E e s eE e b E e E et s e et en e enrenne 0 0

2. Net after right of offset per SSAP No. 64.............

...54,002,052 | ...ccoovvnens (19,884,874)
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)

Collateral Pledged to Reporting Entity

BARCLAYS CAPITAL.....cvrrirrireerneieisseessesseseseesenens AC28XWWI3WIBK2824319.... | MONEY MARKET FUND.......cccovvtmiirrireeieiseriesesessssiseessessssssenssesens 31846V 73 2 | FIRST AMERICAN TREASURY.....cotiimiimiiiiireeisineeississe st esss bt ssenes .3,640,000 | ..oocvvrncernenns 3,640,000 XXX
BNP PARIBAS KVQR4N79VEW8BJPSK1K14.. | MONEY MARKET FUND. 31846V 73 2 | FIRST AMERICAN TREASURY.......cooiiiiiiieiniieiieiistiesisisesssie s ssssssessessssssessennes. | essssnsssssenssns 520,000 520,000 XXX
CREDIT SUISSE... ANGGYXNX0JLX3X63JN86... | MONEY MARKET FUND. 31846V 73 2 | FIRST AMERICAN TREASURY .2,780,000 ,780,000 XXX
GOLDMAN SACHS........oooveeeeeereeieseseeessseeesies s eessseenen W22LROWP2IHZNBB6K528.. | MONEY MARKET FUND. . 31846V 73 2 | FIRST AMERICAN TREASURY .5,130,000 ...5,130,000 XXX
MORGAN STANLEY.....oviviiriniiniiiinsissenssssessensessssssenas 4PQUHN3JPFGFNF3BB653... | MONEY MARKET FUND......cociiiiiiessisssiississens s sssissessssnsssnsensssens 31846V 73 2 | FIRST AMERICAN TREASURY.....ooviiniimmisinsirssnsssisssnssneanas .5,010,000 5,010,000 XXX
0299999, TOAIS.......ouvurrererersesseissesisessseesssess s es st et es bbb bbb ees £1eRs SRR R RS R R E LR R R b bR et et 17,080,000 17,080,000 XXX




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
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. ..o | AAAAAAAAAAAAA | (U FTRTTYRRTIRIORN [PVPORON 153,998,434 | ..o 153,998,434 | ..o
7499999.  Total - Common Stocks - Money Market Mutual Funds. ...153,998,434 153,998,434 XXX
7599999, TOtal = COMIMON SHOCK. ...tk eebb et ...153,998,434 153,998,434 XXX
7699999. Total - Preferred and Common Stock..............c..cccevvveveicucvereccnennnne, ...153,998,434 153,998,434 XXX
9999999. Totals..... ........ ...153,998,434 153,998,434 XXX
General Interrogatories:
1. Total activity for the year: Fair Value $.....153,998,434  Book/Adjusted Carrying Value $.....153,998,434
2. Average balance for the year:  Fair Value $.....135,444,994  Book/Adjusted Carrying Value §.....135,444,994
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total activity for the year: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Dep
U.S. Bank Cincinnati, OH verenernr0.000 0 0 ....146,906,671 | ...........101,997,09 | ............106,492,857 | XXX
Goldman Sachs. New York, NY. cerenen.0.000 0 0 ....183,339,699 | ...........179,595,642 ..113,463,773 | XXX
0199998. Deposits in.....9 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 0 0 324,353 333,665 329,021 [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 330,570,723 281,926,402 220,285,651 XXX
0399999. Total Cash on Deposit XXX XXX 0 0 330,570,723 281,926,402 220,285,651 | XXX
0599999. Total Cash XXX XXX 0 0 330,570,723 281,926,402 220,285,651 | XXX

QE12
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Statement as of June 30, 2016 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
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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