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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ottt | st 5,534,558,607 | ....ocvvvererrrrrerrinirinee | e, 5,534,558,607 | ............. 5,477,140,234
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | cereeneseeseenes 29,297,234 | ..ovvorrrnenn) (U IO 29,297,234 | ..o 29,297,234
22 COMMON SIOCKS.......cvvurrirceerrrierisesieerisess st esst st essssensans | eoseenissessns 383,152,148 | ..o (U IO 383,152,148 | ...ovvvvvenvs 382,491,176
3. Mortgage loans on real estate:
31 FIISEENS ..ot | coeenieneiis 788,739,410 | ovvoevereerrereiicninns (U IO 788,739,410 | oo 782,244,160
3.2 Other than firSt IENS........cvuueiueiieiiieieicieeee st ssseses | etsieesieesieess s ssesseeenes (01 OO [0 TN (01 O 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ovuiviiicieiie ettt st bbb es s bensens | sevsesssessasanes 25,413,008 | ...ooooeeeeeeeeeeeeeee (1 25,413,008 | ....covevneee. 25,603,827
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash ($.....201,087,701), cash equivalents ($.......... 0)
and short-term investments (§.....135,873,848)..........c..couurruuerireresnerisesssesisssssssenens | onsereseseeees 336,961,547 | ..ooovvrerrcrireeiicninns (U I 336,961,547 | .oovvvvernes 337,088,697
6. Contract loans (including §.......... 0 Premium NOLES).......cvirerreeriieieieieseeeisesesesssssssessesssenss | crersssesesnes 484,146,705 | .ovovveieeeeeeen (0] I 484,146,705 | ...ccoevnene 465,938,151
7. DEIIVALIVES......ocvereeeeerirreeieresieses sttt enssnes | eensseeseeneens 37,151,508 | ..oovrrerieriin (U IO 37,151,508 | ..o 40,880,290
8. Other iNVESE @SSELS.........cuuuerreriereierierei ittt sssseasssnsss | evssseesssesssan 81,041,125 | oo (U1 I 81,041,125 | coovvv. 81,041,125
9. Receivables fOr SECUMHIES...........ovverrirreieerieriie et esssssessssnnes | svssssssseessneens 6,266,775 | ..o 0 [ oo 6,266,775 | ....oovvvrnnn. 1,900,429
10.  Securities lending reinvested collateral @sSets............ccvverevreeeireiierieeeiceeeiesee e ssseeseens | eveevsseesenan 218,366,100 | .oovvvverereceeiiereeienes [0} I 218,366,100 | .....cccveveee 189,815,862
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P [0 P {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cvcvcuieeieiieieeseeeeeeeee e | cveeveiinnns 7,925,094,167 | ..ooovvviereeecerieeind (0] I 7,925,094,167 | ............. 7,813,441,185
13. Title plants less §.......... 0 charged off (for Title inSUrers Only)..........ocorueereerrereersinenereiieeees | oo (0 O [0 R [0 O 0
14.  Investment income due and ACCTUET.............cooveveieeeeeeieieeeeeeeeeeeee ettt snsnes | eereeseeeeeend 60,049,932 | ..o (0 I 60,049,932 | ....ccovvvveee 54,514,320
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............cccceevees | covverecirireiennns 7,014,064 | ..o | e 7,014,064 ....11,564,850
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccoeerirrivns | oerreerirnienns 49,358,064 | ...oovvierrreeinieeins (01 I 49,358,064 | .....ccceveee. 50,607,236
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O (0 0
16.3 Other amounts receivable under reinSUrance CoONMracts.............coueinivniiniiniissiiniiinns | ceveeiiesiesieiiesiieins 139 | oo [0 139 | e 1,833
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccveveevees | cevveeveveenennn, 13,115,308 | ..o [0 ] IR 13,115,308 | ..cocoovveve 12,225,285
18.2 Net deferred taX @SSEL.........ouwirririceesesee st | eessseesseens 273,763,142 | ..o 136,636,728 | ......covevene. 137,126,414 | ..o 145,037,808
19.  Guaranty funds receivable or 0N dePOSIt.............cceuiveievciriesie et | eereresessenesenes 1,386,602 | ..cocvveereieeeeeenad [0 I 1,386,602 | ..ocvevereres 1,324,900
20. Electronic data processing equipment and SOftWAE.............ocrrerrurereenrerrenirnrensineeeesssessseens | seeseessesssessnnennes 333,306 | .o [0 IO 333,306 | .o 328,863
21.  Fumniture and equipment, including health care delivery assets ($.......... (1) SRR IS 12,196,738 | oo 12,196,738 | cooverereeereereieereeeneieena [0 O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates................cccoceverrerieriereesisieecseeeeens | e, 29,795,319 | oo [0 I 29,795,319 | oovevvvieran 24,202,586
24. Health care (§.......... 0) and other amounts receivable............cccuceieieirisieeseeseeseeens | v 20,083,902 | ..covverrrrne 20,083,902 | ..coovverereeeeien (0 TR 0
25.  Aggregate write-ins for other than invested aSSets...........ccvviiieieceieeeeeeesse s | ceeissiesenns 149,621,984 | ..ccvvvvcrenas 3,470,723 | oo 146,151,261 | ...coevneee. 141,646,957
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 8,548,233,414 | ....cceenec. 172,388,091 | ..coccenvee. 8,375,845,323 | ............. 8,266,508,771
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 21,524,179,736 | c.oovveeeeceeenad (0] - 21,524,179,736 | ........... 20,795,232,293
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 30,072,413,150 | .cooovvvvernes 172,388,091 | ........... 29,900,025,059 | ........... 29,061,741,064
DETAILS OF WRITE-INS
1100, ettt | ees ettt (O R (O R (O R 0
1102, ottt | et (O O (O R (O R 0
1103, e

1198. Summary of remaining write-ins for Line 11 from overflow page

1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)........ccuivreereriiieisiciciessieieresieensns | erersiessssesesesssesessssenens 0 ] o 0 | o 0 | e 0
2501. Annuity rider charges reCeIVabIE.............ccceuieviveiceiiecte et | sbeseaesesnans 126,697,802 | ...ooovevieerceeiind (01 I 126,697,802 | ................ 121,648,248
2502, KEYMAN INSUFANCE........cevevieceeteiiseeeisesete sttt sssss s st sssse st s s s s ssssebesssssessssstessnnns | ssessssesesesinns 11,216,116 | oo (0 IR 11,216,116 | .cvovereree 10,734,667
2503. FUNA reVENUE FECEIVADIE. ........c.cvciiecreiicsice ettt es st snsssens | srssessssssesssnans 6,976,875 | .oooveveieeeeer [0 I 6,976,875 | ..coooeviierns 7,307,783
2598. Summary of remaining write-ins for Line 25 from overflow Page...........cccecueeevevenieeiniens | ceeveeieeveienns 4731191 | o 3,470,723 | oo 1,260,468 | .....ccvvvvvnee. 1,956,259
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........coierirerercieieicisieicissieseiinns | cveresasseenas 149,621,984 | ..o 3,470,723 | .. 146,151,261 | ................ 141,646,957




Statement as of March 31, 2017 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 $.....5,972,453,079 less §.......... 0
included in Line 6.3 (including $.....77,541,025 MOACO RESEIVE)............ocuurueeereeeeceeceeeeeseeseesseesses s sssssse s s ssesssesssssssssssaas | eevsesssesssesssenees 5,972,453,079 | ooveieinn. 5,869,702,172
2. Aggregate reserve for accident and health contracts (including $ ol 29,290,624 | ... 29,241,901
3. Liability for deposit-type contracts (including §.......... 0 MOGACO RESEIVE)......vuvuiviiieeiiiiieieiseie ettt sse st s e sssenss | esessessessssessesnsas 702,560,689 | .....cccovvrrrernnn 718,374,173
4. Contract claims:
L T OO OO OO O TP PE TP OPPUOTOORPTR ESPPOTPUPPPRTTORRORION 14,812,129 | oo, 16,092,151
4.2 ACCIBNT ANG NEAIN. ..ot | bbbt 129,735 | oo 125,062
5. Policyholders' dividends $.....2,990,888 and coupons §.......... 0 due and UNPAIA............ceuriireieiieieeee e ses e ssaess | evvsesessssesessseesesenes 2,990,888 | ....ccoovveereririrernns 2,610,863
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO). ...ttt ssaesses s sssessesans | evsssestesnsssessesanes 91,460,595 | ..coovvevererieieinns 87,452,224
6.2  Dividends not yet apportioned (including §.......... 0 MOTCO). .ottt ss st ssentenens | ssestsssessessesssns e sses st st enes 0 | o 0
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....92,071 accident and health premiums
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.ccueiueiierieie ettt ettt bbbt s st essesnaas | sbessesssassessesssssssessesessessesnsan 0 | oo 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice ACt............ceveuiveieiciieieiceesieies | e s 0 | oo 0
9.3 Other amounts payable on reinsurance, including $..........0 assumed and §..........0 CEAEM.........cocruririineirrninirrieninenens | e | s 0
9.4 Interest MaiNtenaNCe RESEIVE.........c.ccuiiiiiieiiniree sttt sssstsesssssensesssssensessssssessssensesssssnes | nesesssssnensessensneened [0 1,919 | it 38,413,052
10. Commissions to agents due or accrued - life and annuity contracts $.....5,527,785, accident and health $
and deposit-type contract funds §.......... L0 PO PO PP UUOPTRPUPPSPPUPUPPSRRN IDPOPOPURROTORURRROURURI o %2 XY (- 2 KDV
11.  Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES QUE OF ACCTUBM.........evueuiierseisiieisesseessesseees sttt bbb s s s bbb bbb bbbttt
13. Transfers to Separate Accounts due or accrued (net) (including $.....(277,434,952) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (277,434,952) | ...coovevvererirrns (284,300,208)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,270,987 | oo 3,450,110
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne, .
16, Unearned iNVESIMENE INCOME..........c.iiuiiiieieiiieie ettt bbb bbb b st s s s bbb b b b s bbbt n et e
17. Amounts withheld or retained by company as agent OF trUSLEE. ..o nnen
18.  Amounts held for agents' account, including $.....3,815,912 agents' credit balances.
19.  Remittances and iteMS NOL AIOCAIEA. ...........cuieuriiicieicce et s bt s s sens
20. Net adjustment in assets and liabilities due to foreign eXChange ratES...........cv et nes
21.  Liability for benefits for employees and agents if not included above .
22.  Borrowed money §.......... 0 and interest thereon §......... 0 ettt ettt ettt st en st et neesa s nennsanane | stentesietensesetensenassertenseseesntal (01 OO 0
23. Dividends to stockholders declared @nd UNPAIG..............ccururiuiuierririieiineinei ittt eb st bbb enns | 4nbesbansessessens s bses st st e nnseed 0 | oo 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUGLION FESEIVE.......cucvureeieiecirieisetse ettt bbb f bbbttt
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......ocvviviiveiieiiisire sttt nbneas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. ...99,969,472
24,04 Payable to parent, subsidiaries and affiliates...........ccccceieirririeiiec st 100,555,922
24,05 Drafts OUESTANAING........cevveveiiiieiieiiisec e s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIVALIVES........cvurirerieiiierieese ittt 16,504,787
24.09 Payable for securities ...30,621,899
2410 Payable fOr SECUMHES IBNAING..........rveirrerieieieiiss ettt
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt sttt n et a et an st et neneens
25.  Aggregate write-ins for liabilities .
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25).........ovurvereerruririenrirrisiseeseinsisssesese st sssssssssesssssesenns
27.  From Separate ACCOUNES SEALEIMENT.............cocviviciiiicccte ettt se s ss st saeses | sstessessssesaesas 21,524 ,174,720
28. Total liabilities (Lines 26 and 27) ....28,848,389,242
29, COMMON CAPHAI STOCK.....vuvecerireiseeuceeieiseei et se et ee bbb E 82 h bbb bieen
30.  Preferred CAPItal SEOCK...........coveieiiieieiciis ettt bbbt bbb ettt
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOES.....vueuiaircireise ittt b ees bbb £ 8 £EEEs bR E bbb bbbttt nbt | sebsebsessenbebinesnes 309,564,995 | ..o 309,545,923
33, Gross paid in and CONLHDUIE SUMPIUS........c.cvevuivieirciiisiieisiscies ettt bbb b bbb s sensenns | sebantesssnsessesanes 283,297,154 | cocovereee 283,297,154
34. Aggregate write-ins for special surplus funds.. ol ....(8,650,137) | ... ....(8,288,657)
35, UNASSIGNEA fUNAS (SUIPIUS).....cvevuiireeireiseiesieieisiesse ettt b s bbbt s bbbt s st es e tensensnnns | sebentessesntessesanes 457,423,803 | .oovercrieieinns 487,536,184
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.1ttt bbb netenes | seseaebeseteses et b et sn st benan 0 [ oo 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt bbbt s e | sbeberebes ettt re s 0 [ oo 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............cccocveveviveeeriiieiniiins | oo 1,041,635,815 1,072,090,604
38. Totals of Lines 29, 30 and 37 e 1,051,635,815 | ... 1,082,090,604
39. Totals of Lines 28 and 38 (Page 2, LN 28, COL. 3).........ccovuiiiiiiiiiniiseiseiseiseiseissississessi s ssssssssssssssssssns | consessnssssssnnees 29,900,025,057 | .......ccocennnee 29,061,741,068
DETAILS OF WRITE-INS
2501, Liability fOr CASH CONAETAL...........ccveveevcveeei ettt sttt sttt s st s s sas s s ssessnns | esssissessesssesaesenes 33,830,000 | .ooorverererireieinee 25,070,000
2502. Liability for plan benefits.. ...20,446,994 ...20,229,994
2503. Unclaimed funds...........cccvveueeeeieieinieeceece e 11,324,760 .1,536,691
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE..........cucvcuieieiiisieicietete sttt snas | oetesaesssssssesses st ess s b ses e banes 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... 55,601,754 46,836,685
3007, ettt E SRR RS E £ £ AR E 4R £ £ £ SRR E LS £ e RE SRR A £ RS £ E R R LR R RS E e bR e e b bt st st e tens | Shnbetet st en bt bs et L0 OO 0
3102. . .0 .0
3103. ... .0 .0
3198. .0 .0
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 DOVE). ... .uuuuiuriuureriiiiseeserseessesseessesessssesessesesssss s it nensenses | chssbsssssssensssssessensessensssssnssenes 0 [ e 0
3401. (8,650,137) (8,288,657)
BA02. oSSR E bR E bbbttt ens | £heb bbb [0 SR 0
3403. ... .0 .0
3498. Summary of remaining write-ins for Line 34 from overflow page.... | s 0 [ oo 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 BDOVE)........uuruuiuieriiiaie sttt sennnes | snssssnensesssssssssneenes (8,650,137) | ..overeercricriniiniicines (8,288,657)
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Statement as of March 31, 2017 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............ccccvevvervcveeerceieesie e
2. Considerations for supplementary contracts with life CONtINGENCIES............everirriinrirrirrieisinrse et
3. NEtINVESIMENEINCOME......oiiiiiicici ettt s bbbt b b s bbb st s st st e
4. Amortization of Interest Maintenance Reserve (IMR) 1,441494 | ... ...1,543,500
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances On reiNSUrANCE CEABM............oveuiuiieeveeieeiciereseteetese et sssesesnns | evssessesaesanes 9,716,574 | .......cooone. 2,957,940 | ..covvvrrnnn 43,696,403
7. Reserve adjustments 0N reiNSUrANCE CEABM...........coeiireirieicieiee sttt s s sss et es s s snsesenss | esessssssesenes 19,412,154 | coovvre. 9,530,745 | ...covevrrnn 40,092,644
8. Miscellaneous Income:

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

rOM SEPATAE ACCOUNLS.........oucveiiieeiiciitec ettt bbbt s b sse st ntens | ebsssesaessnsand 68,132,286 | ................ 61,671,264 | .............. 258,186,720

8.2 Charges and fees for depoSit-type COMIACES............ccevcviveiciiieic ettt ssnans | sebessessssssssssessssessesnsa [0 TR [0 T 0

8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........covueiriiiieieieieie ettt sns st sssnbens | ensessssasseens 77421703 | .o 72,590,969 | .......c...... 302,474,436
9. Totals (Lines 110 8.3).....ccccvvererrererercrrisireirernnnns 674,829,229 ...121,553,948 ..3,164,445,834
10, DEAH DENEIS.......uctiteictitic bbb bbbt bbbttt
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cccevrveeieviiieieieirieiessesess e ssnsns

12. Annuity benefits

13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEFits.............cccveicveciceieccceee e
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccveveievcieiieiciccsecceeeeeeeeee e | e 103,104,873 | .............. 77,442,629 | ............ 504,234,353

20. TOtalS (LINES 1010 19)...uucvuurieeiieriieiieisesisesississsss st eess st sttt sttt ettt ss sttt ettt s s st st s ssenssenssnnss | ssssnsssnssan 658,913,870 | ....cooucnn. 557,730,923 | ........... 2,565,432,119
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reiNSUraNCe @SSUMEM............v.wurieerrureesienreeesssessseesessesssssesseesessessssssessessessses
23, GENETaAl INSUTANCE EXPENSES........ueviivisieiteisesesessesstesse s ssse s ss s st s st s bbb b b s s bbb et s bt b b es s bae st anes

24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccuiveieeicieieeieieeisie et | ereesssssnsesnead 6,596,984 | ... ...5,168,385 ...15,911,166
25. Increase in loading on deferred and uncollected premiums v | e (4,075,687) | ...covvverreee. (1,371,390) | .ovevverrernan 6,775,497
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B I (136,790,306) | ................ 34,913,814 | ... (19,646,223)
27. Aggregate write-ins for deductions 565,342 | ... 166,634 1,051,418
28, TOHAIS (LINES 200 27).....euuieuireiireireiieeiiseiieisse ettt sttt snnes | snbssnisnia 645,826,656 | ....coocvnne 703,598,694 | ........... 3,026,224,167
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccceovvveee | vovvrrirerennen 29,002,573 17,955,254 | .............. 138,221,667
30. Dividends t0 POICYNOIAETS. ........cuuvvuierciieiiciieiieis e ..23,341,175 | ... 19,206,835 ...91,946,694
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Ling 30).........c. | voecvevrvvienns 5,661,398 | ....ccoevennee. (1,251,581) | ovvvrerrenns 46,274,973
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccceveviereiieresieesiee e eesens | cvreresisinaesenesd 4195483 | ... (4,866,360) | ............... (14,501,614)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LINE 31 MINUS LINE 32).......cccveviereiiereee ettt tes e b st ss s sses s saessssssessnss | svsesisssssesienas 1,465,915 | oo 3,614,779 | oo 60,776,587
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.....31,110 (excluding taxes of $.....488,038 transferred t0 the IMR)...........co.evvereeeriereereseieeieesereseeese s sesssssessssses | cvsrssnsnsennes (2,380,580) | ..covevevranas 1,900,430 | ............... (24,349,358)
35. NetinCOmME (LINE 33 PIUS LINE 34).....cuururieeiieieieisiiesieieissesssisseseessess e sss sttt ssssssss s essenssssnssessssssssssassenss | sesesssessessassnes (914,665) | .....ccovevveeee. 5,515,209 | .....ccoouue. 36,427,229

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIHHOT YEAT........cvuiieireiiirireieisissie sttt sssassesssssnsessens | essssanees 1,082,090,601 | ........... 1,087,220,329 | ........... 1,087,220,329
37. Netincome (LN 35)......ccvvurrvmrirrierierierierieneeneeseenens (914,665) | ... ...36,427,229
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(942,984)..........cccevvevererverenriersererisssssssseens | cvesereesensnnes (1,038,388)
39. Change in net unrealized foreign exchange capital gain (I0SS).........ccccvieuiiirireiiiieieeeeee et sssebens | seresessssssesssnsenns
40. Change in net deferred income tax
41. Change in nonadmitted assets........c..coeurvrrrerrirrernirnrennen.
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccvvervrrrrrrirririreinrireseerese e sseseeenes
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change iN aSSEt VAlULION TESEIVE. .......c..uurerrireereieieeeeeseeseeeseesessees sttt s st s st et s s s s et n b ensnen
45, Change iN trEASUNY STOCK. ... vuvererrerrisecsreeie e siesese s ess sttt s sttt
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNS StAtEMENL...........c.evuiuriurieiriree ettt
48, Change iN SUMPIUS MOLES......euvrirreiereiseisieeeeseiesseessse ettt b bR E bbb E bbbt
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES..........c.cvivieriiieiieieisee ettt

50. Capital changes:
50,1 PRI UMttt
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSTEITEA 10 SUIPIUS......cvuivrieireiiieie ettt sttt s s snn
51. Surplus adjustment:

BT PAIA Nttt bRt

51.2 Transferred to capital (StOCK DIVIABNG)...........c.vivevieiieiriire et

51.3  Transferred from CAPILAL..........ccccveeveie ettt bbbttt n st en et aen

51.4 Change in surplus as a result of reinsurance
52. Dividends t0 STOCKNOIABTS............ceveiiiciiicicieistce ettt bbb bbbttt b e a s b b n et s 20,000,000)
53. Aggregate write-ins for gains and 10SSES iN SUMPIUS.........c.ceverurrerrinrerrereieirnsssisesssssssssesssssssesssssssssssssssssssessessessssssessessenssnsns | snsssssessssesensss 049,094 | ovivsvisiisnnnens (148,768)
54. Net change in capital and surplus (Lines 37 through 53).... . ....(24,265,587)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccoveviveieeiciieeeiee e saessssnaens | evenaenens 1,051,635,812 | ........... 1,062,954,742

DETAILS OF WRITE-INS

08.301.  POlCY ChAIGES......ouvirvriscireiieiieteie sttt bbbt s bbbt st s st nnsenaas | ensssssssnsan 62,991,147 | coovevrae 59,319,428 | .............. 244,546,499
08.302.  FEEINCOME. .....vvuruuevsireiirisie e ssess st st es s s st s s b E bbb s s bbb n b s nt s s tanns | enssnssnssnssns 14,309,598 | ....ccoevnnee. 13,660,381 | ..coccvvnee. 58,282,525

08.303. Miscellaneous gains/(losses)
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @D0OVE)........ccivueveiriieiierieiiisis st senaas

....120,958 ...(354,588)

77,421,703

2701.  Health surrender benefits
2702, ettt ettt ettt ettt et et e b et et et et ebetebebetebebebetebetebetebebebetetetebetetetebetetetebetetetetebetebebebebeteteteseteteretetererererereras

27003, R eSS R SRS S £ RS E£REeEEARR RS R R n ARt een

2798.  Summary of remaining write-ins for Line 27 from overflow page..

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......oucererererrisiersessessisersssssnsssesesssssssssssssssnsssssssssnssssssssessensss | sossessssssssssaseans 565,342 | .o 166,634 | .ooovvrrnennns 1,051,418
5301.  Benefit plan @djUSIMENL...........oouoririreeeecreee ettt ens s sssestens s ssensesssssnssessenssessessensenes | sesnseseesessenseesn 0200 | iiiiiiniiiriniins 629,934 | ..o (7,805,922)
5302.  Prior period adjustment. . 408 | ... 5,729,168
5303, VOIUNAIY FESEIVE. ......euiviecieceieeieite ettt ettt bbb sttt s e b s s sn s ssesnsants | oebssessesssssnans (361,481) | cooevvrrene (2,763,110) | vevevrerererienns 34,376
5398.  Summary of remaining write-ins for Line 53 from OVErflow PAgE..........ccuiiiiiiirieicecee et | ctesiesissesiese s [0 U [0 T 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE). .......rivirieiiiiirisisisieisisisssisseisssissssssssssssssssssnsssesssssssssssssssssssnes | cossssssssssssssns 845,054 | .o [QEENL)) — (2,042,378)
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coeviviieeicicee ettt saens | ertesensinsenes 444,933,830 | ....coconeee. 504,929,305 | ............ 2,193,925,145
2. Netinvestment income... ...16,486,058 ..75,143,324 ...336,056,065
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 77,969,818 | ... 64,240,364 | ............... 301,528,535
4. Total (LINES 1 thrOUGN 3).....c.cvuieriiiiiiiiciitieie ettt | ebiniseninnias 599,389,706 | ............... 644,312,993 | ............ 2,831,509,745
5. Benefit and 10SS related PAYMENLS..........cccveicviieieiesie ettt bbbt | esaesesesaens 471,202,454 | ............... 396,904,326 | ............ 1,753,174,561
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........oveveveveveveeeevenesiens | cveerivinienns (143,655,562) | ......c0ecvnve. 24,070,150 | ..coevvrennn (57,456,231)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovviviviveiiciciceee e | e 133,621,811 | e 117,873,516 | .cvvvree 432,409,232
8.  Dividends paid t0 POICYNOIAETS..........ocuivieiieiiictsicte ettt b s ssetennssnns | sbebssesessnanes 18,952,779 | e 16,713,750 | ..coovvvvnee. 82,080,195
9. Federal and foreign income taxes paid (recovered) net of $.....(2,244,137) tax on capital gains (losses).. ....1,365,825 ...7,195,095
10, Total (LINES 5 HIOUGN 9)...cuveiecerieie ettt sttt sttt st ens s nssennns | srnssessansanes 485425226 | .............. 562,927,567 | ............ 2,217,402,852
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........ccvvieiiinieieiisieiiisseeissie e ssessssssse s ssssessessssessessnss | esesssssssens 113,964,480 | ...coovvvrnnnn 81,385,426 | ..covvvennn 614,106,893
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..euiiecitsees ittt R R bRttt | frenienieniees 157,336,017 | coovvvrieeenne 115,488,289 | ......cccouc.. 536,970,288
12.2 Stocks. ....2,662,951
12,3 MOMGAGE I0BNS.........ocveiicicieiieicti sttt s s sttt bttt 48,107,009
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 0
12.5  Other INVESIEA @SSELS........couceuiiciiiciiie ettt | fbtiebs et {0 O (0 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 [0 T 0
12.7  MISCEIANEOUS PTOCEEAS........c.vucviviieciiiseteie ettt et b st b s s s bbb s s s b sssbessssnsesensntes | besssissesisssenas 3,728,782 | ....covunann 6,111,069 | ..o 0
12.8 Total investment proceeds (LINES 12.110 12.7).......cveiiueieiiieieeseeete ettt sssss s sssssnes | evsesssenans 181,691,418 | ..o 172,369,318 | ..cocvvneee 676,672,678
13.  Cost of investments acquired (long-term only):
1311 BONGS. ettt Rttt | eniesaniens 180,073,631 | covvvreveenee 142,801,570 | .covvvverneen. 978,253,435
13,2 SHOCKS. o veurererierietse ettt ettt f £ es e RR s E et n s snts | Senenties st st et nt s (0 (0 0
13,3 MOMGAGE I08NS.... .ottt | neriniseninniai 27,120,000 | covvervrrrerenn 27,383,000 | ...covveneen. 126,319,776
134 REAIESIALE. ...ttt E bbbttt | Sbneebi et sttt (0 (0 0
13.5  Other INVESIEA @SSELS......o.vvuriuiiurirriciiririeri ittt | brsbsesi st st (01 (0 T 0
13.6  MiSCEllaNEOUS APPIICAIONS..........civvevrieiieieiiteic ettt st st s s ensenes | essssessessnsansad 4,366,346 | .oooreieeieean (L 10,839,316
13.7 Total investments acquired (LINES 13.110 13.8)......cuiiivrrieiieieieese ettt ssesnaas | aeveessnsssans 211,559,977 | .o, 170,184,570 | ............ 1,115,412,527
14.  Netincrease or (decrease) in contract 10ans and Premium NOES...........cceieiiieieieiisieesse e ssssessessssens | rssessesnssnnes 18,208,554 | .....ccooevne 14,343,852 | ..ocvvveenn 67,699,880
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........c.oorieerinrinininereeeseeneeneess e seesssees | coreesesseesnnes (48,077,113) | <eeeverreeenns (12,159,104) | .............. (506,439,729)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES..........veivieiecicicctte et bbb bbb saes | sevssbssessesssssssessessnsene 0 [ o [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY SOCK.........ovurverireriririieieciesirs sttt sssssssesss | ssessssssessessssssnssessessasens {1 0 [ e 0
16.3 BOITOWED FUNGAS.......covveieieieeit ittt enis | Shebebiee sttt esb e (0 (01 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ..(19,623,217)| ... (21,954,482) | .... ....(13,453,889)
16.5 Dividends t0 STOCKNOIAETS.............cvuriurrieiiirceciieise ettt 20,000,000 | ..oovererreren 20,000,000 | ...ocvvvenenee 75,000,000
16.6  Other cash provided (APPHEA).........vueururirriireireieiiieei ettt sb st ens | snsseessssssians (26,391,300 | .ovevereenrenas (1,466,489) | ..coovvveenee (121,452,475)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovrerence. (66,014,517) | ..oovvrerrnnns (43,420,971 ..oovvnnee. (209,906,364)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).....c.cccoevvervecns | voverreirireneinnnns (127,150) | c.cvvvveree 25,805,351 | ..ocvvrne (102,239,200)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI.......vuiiitrrieiieisiiesseeiei ettt | breniesasinens 337,088,697 | ..covvvrrnn 439,327,897 | ..oovvvvenene 439,327,897
19.2  End of period (Line 18 plus Ling 19.1).......ccoerinenrirrnieiecncreis 336,961,547 465,133,248 337,088,697
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  PaYable fOr SECUMHIES. ... .vvrerrererrererrisriseisesessississisessss e ss st sse sttt st sess st s ssessensensssssenss | sssessessessanes (30,621,899) | ...vvvverenes (18,138,989) | ...ovvvrrrrrririreireriens 0
20.0002  Change in securities |ending COllAtENal....... .o sss st st sns s s sessensansss | senssessassnes (28,550,238) | ...oververrerrenas (3,188,093) | ..ovoverernne. (65,241,636)

Qo5




Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIALTITE. ..ottt ene | sttt 0 [ oo 0 [ oo 0
2. Ordinary life INSUMANCE. ........ceveveveeeeveieec ettt st ss st s sssaesssnsens | sevsessssssssssesssessesnsas 140,077,786 | ..coovvevveeereeeeine 115,710,146 | oo 569,242,251
3. Ordinary individual BNNUIIES.............cveuurrerrieicriirecieerierse i sssssesssesssenes | sesesssneessesssessseneons 296,434,489 | .....oovvverririrenii 331,481,431 | oo 1,363,838,218
4. Credit life (group and iNAIVIAUAI)............coevrireieiiiieieieieie e ssesns | sevsessessssssses s ssses st s et s e saes 0 | e 0 | e 0
5. GrOUP lifE INSUMANCE. ... vurireererieiseiecsssessessiestese sttt es st ss st ensssssnssans | sessessessssssssessassnssnssessessassnnssessn L0 R 0 | oo 0
8. GOUD ANNUIIES.....vveevererirnrieiiiceiisieces sttt snses | freessseestsees e eeseenes 54,528,749 | ..o 91,627,014 | oo 418,857,268
T ABH = GrOUD .ottt s f sttt nnn | essestens e e ss e en st n st enna L0 TN L0 O 0
8. A&H - credit (group and INAIVIAUAL).........c.everrrereririsiierissise e ssesssssssssessssssssssessssesss | sessessesssssssssesssssssssssessessssssnssessn L0 RS 0 | oo 0
0. ABH = OtNBI .o | et 3,206,554 | .oooeviriririenienii 3,373,532 | oo 13,495,035
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11 SUBLOTAL. ..ottt | et 494,247 57T | covorvvveeerrecinenns 542,192,122 | oo 2,365,432,772
12, DEPOSIt-tyPE COMIACES.......cvcvvieciiiieicisieicsee sttt st | ebssbessessesssssssenssantesesas 3,295,438 | oo 21,519,192 | oo 171,465,868
13, Tl veveereecee ettt ettt ensnn | seereesseess e e 497,543,015 | oooooverereens 563,711,314 | coovoorererens 2,536,898,640
1003, oooeereeseees s eees s es ettt | eetseesss e enest et st nent st O L0 0
1098. Summary of remaining write-ins for Line 10 from overflow Page...........ccoeevieieniniiniennes | oo 0 | e 0 | e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE)......uererrurrrerrssrerreressmssneseessmssesanssness | seesessessssssssssessssssssssssssessasssssssans [0 RO 0 | o 0
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Statement as of March 31, 2017 of the OHlO NAT'ONAL 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.

SSAP # F/SPage F/SLine# March 31, 2017 December 31, 2016
Net Income XXX XXX XXX
(1) Net(Loss) Income $ (914,665) 36,427,229
2) State prescribed practices: NONE - -
3) State permitted practices: NONE - -
(4) Net Income, NAIC SAP XXX XXX XXX $ (914,665) 36,427,229
Surplus XXX XXX XXX
(5) Statutory capital and surplus $ 1,051,635,815 1,082,090,604
(6) State permitted practices: NONE - -
(@) State permitted practices: NONE - -
(8) Statutory capital and surplus, NAIC SAP XXX XXX XXX $ 1,051,635,815 1,082,090,604

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 March 31, 2017 financial statements reflect a prior period adjustment relating to the recording of BOLI reinsurance
assumed premiums and expense allowances. As of December 31, 2016, premiums assumed and expense allowances were

overstated by $214,737. As a result, surplus was understated by $139,579. The events contributing to the overstatement impact
surplus as follows:

Premiums and annuity considerations for life and accident and health

contracts (P4, L1, C1) $ 229,543
Commission and Expense allowance reinsurance assumed (P4, L22, (14,806)
Federal and foreign income taxes incurred

(exluding taxes on capital gains) (P4, L32, C1) (75,158)
Increase in surplus (P4, L53, C1) $ 139,579

The Company’'s March 31, 2017 financial statements reflect a prior period adjustment relating to the recording of intercompany
operating expenses. As of December 31, 2016, operating expenses were understated by $1,074,479. As a result, surplus was
overstated by $698,411. The events contributing to the adjustment impact surplus as follows:

General insurance expenses (P4, L23, C1) $ (1,074,479)
Federal and foreign income taxes incurred

(excluding taxes on capital gains) (P4, L32, C1) 376,068
Decrease in surplus (P4, L53, C1) $ (698,411)

The Company’s March 31, 2017 financial statements reflect a prior period adjustment relating to the recording and valuation of the

Asset Valuation Reserve (AVR). As of December 31, 2016, the AVR liability was overstated by $911,117. The events contributing to
the adjustment impact surplus as follows:

Change in asset valuation reserve (P4, L44, C1) $ (911,117)
Prior period adjustment surplus (P4, L53, C1) 911,117
3.-4. No significant change
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Statement as of March 31, 2017 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Investments

D. Loan-Backed Securities

@

@

©)

)

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

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

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

Recognized 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
Total $ - $ - $ - $ - $ -

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

(a) The aggregate amount of unrealized losses
(1)  Less than 12 Months $ 9,344,161
(2) 12 Months or Longer $ 2,368,820
(b) The aggregate related fair value of securities with unrealized losses
1) Less than 12 Months $ 471,037,625
2) 12 Months or Longer $ 66,162,187

E. Repurchase Agreements and/or Securities Lending Transactions

©)

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
$218,366,100.

. Working Capital Finance Investments - NONE

J.  Offsetting and Netting of Assets and Liabilities — NONE

K. Restructured Notes — NONE

L. 5*Securities

Number of 5* Securities Aggregate BACV Aggregate Fair Value
Investment Current Year [ Prior Year Current Year | Prior Year Current Year [ Prior Year
(1) Bonds - AC - - - - - -
(2) LB&SS - AC - 13 - $ 31,727 $ - $ 33,708
(3) Preferred Stock - AC - - - - - -
(4) Preferred Stock - FV - - - - - -
(5) Total - 13 - 31,727 $ - 33,708

M. Short Sales — NONE

N. Prepayment Penalty and Acceleration Fees

(Y
@

General Account Separate Account
Number of CUSIPs 4 -
Aggregate Amount of Investment Income $ 614,968 -
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Statement as of March 31, 2017 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

6-9. No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates.

The Company's investment income reflects dividends of $0, $0, $0, $2,500,000, $0 and $0 as of March 31, 2017 from its wholly
owned subsidiaries, Ohio National Life Assurance Corporation (“LAC"), National Security Life and Annuity Company (“NSLA"), 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 2017 are summarized below:

2017
Dividends declared and unpaid (P3, L23, C1) $ -
Dividends paid in cash (P5, L16.5, C1) 20,000,000
Dividends declared and unpaid (prior year) (P3, L23, C2) -
Dividends to stockholders (P4, L52, C1) 20,000,000

The Company is a party to an agreement with Ohio National Mutual Holdings, Inc. (ONMH) and most of its direct and indirect
subsidiaries whereby ONLIC shall maintain a common checking account. It is LIC's duty to maintain sufficient funds to meet the
reasonable needs of each party on demand. LIC must account for the balances of each party daily. Such funds are deemed to
be held in escrow by ONLIC for the other parties (e.g. LAC). Settlement is made daily for each party's needs from or to the
common account. It is ONLIC's duty to invest excess funds in an interest bearing account and/or short term highly liquid
investments. ONLIC will credit interest monthly at the average interest earned for positive cash balances during the period or
charge interest on any negative balances. The parties agree to indemnify one another for any losses of any nature relating to a
party's breach of its duties under the terms of the agreement. At March 31, 2017, ONLIC held the following balances for the
participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and affiliates in the general account as of the quarterly
statement:

ONLA $ 48,272,333
ONFS 9,372,925
SYRE 9,220,687
ONII 422,719
MONT 3,948,756
ONMH 942,230
ONFlight Inc. 30,396
ON Global Holdings, LLC 851
Kenwood Re 7,530,958
ONTech, LLC 102,410
Financial Way Realty, Inc 6,307,943
CMGO 4,969,855
FCMI 960,514
Total $ 92,082,577
11. Debt

B.

FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by
purchasing FHLB stock, the Company can enter into deposit contracts. The Company had outstanding deposit
contracts of $350,000,000 as of March 31, 2017. It is part of the Company’s strategy to utilize these funds as
additional liquidity. The company has determined the maximum borrowing capacity as $577,615,000. The table below
indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity
available related to the agreement with FHLB of Cincinnati.

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year — 03/31/17

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 $ - $ - $ -

(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
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NOTES TO FINANCIAL STATEMENTS

2. Prior Year - 12/31/16

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 $ - $ - $ -
(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 $ - $ - $ - -
(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 $ 381,079,446 $ 374,883,150 $ 350,000,000

2. Current Year General Account

Aggregate Total

Fair Value Carrying Value Borrowing
Total Collateral Pledged $ 381,079,446 $ 374,883,150 $ 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 $ 385,691,432 $ 381,433,580 $

(b) Maximum Amount Pledged During Reporting Year

1. Current Year Total General and Separate Accounts

350,000,000

Amount Borrowed at
Time of Maximum

Fair Value Carrying Value

Collateral

Maximum Collateral Pledged 384,355,510 379,322,383
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Statement as of March 31, 2017 of the OHlO NAT'ONAL L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2. Current Year General Account

Amount Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
Maximum Collateral Pledged 384,355,510 379,322,383 350,000,000
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 $ 440,176,380 $ 417,573,830 $ 350,000,000
(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 - 350,000,001
(c) Other
(d) Aggregate Total 350,000,000 350,000,000 - 350,000,001
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 - 350,000,003
(c) Other
(d) Aggregate Total 350,000,000 350,000,000 - 350,000,003
(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
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12. Retirement Plans, Deferred Compensation, Post-employment Benefits and Compensated Absences and Other Post-

retirement Benefit Plans

A.

(4) Components of net periodic benefit cost at March 31, 2017

Postemployment & Compensated Absence

Pension Benefits Postretirement Benefits Benefits
March 31, 2017 December 31, 2016 March 31, 2017 December 31, 2016 March 31, 2017 December 31, 2016
(@)  Service Cost $ 587,750  $ 2,106,000 21,750 $ 75,000 $ $
(b)  Interest Cost 1,013,250 4,014,000 88,500 379,000
(c)  Expected return on plan assets (969,000) (3,709,000) - -
(d)  Amortization of unrecognized
transition obligation or transition
asset
(€)  Amount of recognized gains and
losses 743,250 2,356,000 49,500 191,000
(f)  Amount of prior services cost
recognized 64,750 260,000 (3,250) (13,000)
(@)  Amount of gain or loss recognized
due to a settlement or curtailment
(h)  Total net periodic benefit cost $ 1,440,000 $ 5,027,000 156,500  $ 632,000 $ $
13- 16. No significant change
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets - NONE
C. Wash Sales - NONE
18 - 19. No significant change
20. Fair Value Measurements
A.
(1) Fair Value Measurements at March 31, 2017 are as follows:
1 @ ® 4 ®)
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Total
a.  Assets at fair value
Cash $ 201,087,701 $ - - 8 201,087,701
Short term 115,874,510 19,999,335 135,873,845
Securities lending collateral - 218,366,100 - 218,366,100
Perpetual Preferred stock
Industrial and Misc. - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Perpetual Preferred Stocks - - - -
Bonds
U.S. Governments - - - -
Industrial and Misc - 313,899 - 313,899
Hybrid Securities - - - -
Parent, Subsidiaries and Affiliates - - - -
Total Bonds - 313,899 - 313,899
Common Stock
Industrial and Misc - 38,578,163 - 38,578,163
Parent, Subsidiaries and Affiliates - - - -
Total Common Stocks - 38,578,163 - 38,578,163
Derivative assets
Interest rate contracts - - - -
Equity put options - 5,351,527 - 5,351,527
Equity call options - 1,801,973 1,801,973
Options on Swaps - 25,837,550 - 25,837,550
Swaps - 1,558,900 - 1,558,900
Credit contracts - - - -
Futures contracts 2,601,558 - - 2,601,558
Commaodity forward contracts - - - -
Total Derivatives 2,601,558 34,549,950 - 37,151,508
Separate account assets 21,524,179,736 - - 21,524,179,736
Total assets at fair value $ 21,843,743505 $ 311,807,447 - $ 22,155,550,952
b.  Liabilities at fair value
Derivative liabilities $ 16,504,788 $ - - $ 16,504,788
Total liabilities at fair value $ 16,504,788 $ - - $ 16,504,788
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(2) Fair Value Measurements in (Level 3) of Fair Value Hierarchy

Total gains  Total gains
and (losses) and (losses)
Balance at  Transfersin Transfers out included in included in Balance at
12/31/2016 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements  3/31/2017
a. Assets:
Loan-backed &
structured $ - $ - - $ $ - $ $ - $ - $ -
RMBS - - - - - - -
Private
placements - - - - - - -
Derivative - - - - - - -
Total Assets $ - $ $ - - $ $ - $ $ - $ - $ -
b. Liabilities: - - - - - - -
Total Liabilites _$ - $ $ - - $ $ - $ $ - $ - $ -

(4) As of March 31, 2017, the reported fair value of the reporting entity’s investments in Level 3, NAIC 6, securities was $0.

B. Other Fair Value disclosures — NONE

C. Fair Values for all Financial Instruments

@ @ ®) @) (%) (6) @)
Not Practicable (Carry
Type of Financial Instrument Aggregate Fair Value Admitted Assets Level 1 Level 2 Level 3 Value)
Assets at fair value:
Bonds 5,766,209,702 5,534,558,607 10,124,806 5,699,201,011 56,883,884 -
Cash 201,087,701 201,087,701 201,087,701 - - -
Short-term 135,873,846 135,873,846 115,874,510 19,999,335 - -
Common stock non-affilate 38,578,163 38,578,163 - 38,578,163 - -
Preferred stock 30,173,843 29,297,234 - 30,173,843 - -
Mortgage Loan 800,759,799 788,739,410 - - 800,759,799 -
Derivatives- equity put options 5,351,527 5,351,527 - 5,351,527 - -
Derivatives- options on swaps 25,837,550 25,837,550 - 25,837,550 - -
Derivatives - call options 1,801,973 1,801,973 - 1,801,973 -
Derivatives- swaps 1,558,900 1,558,900 1,558,900
Derivatives- futures contracts 2,601,558 2,601,558 2,601,558 - - -
Separate account 21,524,179,736 21,524,179,736 21,524,179,736
Liabilities at fair value:
Derivatives- futures contracts 16,504,788 16,504,788 16,504,788 - - -
Separate account 21,524,179,736 21,524,179,736 21,524,179,736 - - -

D. Not Practicable to Estimate Fair Values — NONE

21. Other Items

C. Other Disclosures

General Interrogatory 15.2

A. Market risk, credit risk and cash requirements

As of March 31, 2017, the Company holds over-the-counter equity put options in order to hedge the exposure on its variable
annuity riders. Generally speaking, the options increase in value if the underlying equity index goes down. Conversely, if the
underlying equity index goes up, the options decrease in value, but cannot fall by more than the purchase price The Company
has managed its counterparty credit exposure by diversifying the exposure among many counterparties and fully collateralizing
the trades, 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 March 31, 2017, the Company holds a position in exchange-traded futures on various equity indices and currencies to
hedge the downside market risk of the guarantees in its variable annuity contracts. These futures increase in value when the
markets go down and decrease in value when the markets go up. Margin for the change in value is calculated every day and

must be posted if there is a deficit and credited if there is a surplus. Additionally, initial margin is posted by participants on each
side of a futures trade. Together, these collateral support mechanisms minimize the credit risk of futures. There is no premium
charge to enter into a future, but cash or Treasury Securities must be posted for initial margin and cash exchanged each
subsequent day for changes in value, as noted above.

As of March 31, 2017, the Company holds over-the-counter options on interest rate swaps in order to provide a macro hedge
against falling interest rates. Generally speaking, the options increase in value if the underlying swap rate goes down. If the
underlying swap rate goes up, the options decrease in value, but cannot fall by more than the purchase price. The Company
has managed its counterparty credit exposure by diversifying the exposure among many counterparties and fully collateralizing
the trades, as specified in its ISDA agreements. The 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.
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As of March 31, 2017, the Company holds a position in a cross currency swap converting Euro currency flows to U.S. Dollar flows
on a Euro-denominated bond.

As of March 31, 2017, the Company holds over-the-counter equity call options in order to hedge the exposure of its Fixed Index
Annuity product. The Company has managed its counterparty credit exposure by diversifying the exposure among many
counterparties and fully collateralizing the trades, as specified in its ISDA agreements. The call options have been entered into
with counterparties that have a credit rating of A-/A3 or higher.

B. Company objectives for using derivatives

The objective of ONLIC’s use of equity puts, calls, 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.

The objective of ONLIC’s use of swaptions is to hedge against falling interest rates.

C. Accounting Policies

Futures and foreign currency holdings are accounted for at fair value with the changes in fair value recorded as unrealized gains
or unrealized losses. Upon termination of a derivative or foreign currency holding, the gain or loss shall be recognized in income.
During the first quarter of 2017, the Company recognized $64,803,027 in futures losses in the statement of operations of which
$60,085,951 is Funds Withheld for the benefit of Sycamore Re (an affiliate), netting to $4,717,076 which is represented as part of
the Summary of Operations Line 34.

The put options are carried at fair value. During the first quarter of 2017, the realized loss from maturing put options was
$5,629,668 in the statement of operations of which $4,700,026 is Funds Withheld for the benefit of Sycamore Re (an affiliate)
netting to $929,642 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, 2016 were $10,928,241. As of March 31, 2017, $506,027 has been
paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves and Loss
Adjustment Expenses remaining for prior years are now $10,413,375. 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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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] NA[]
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] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0cC 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[ ]
(@) Honest and 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 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
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10.1

10.2

1.1

11.2

13.

14.1

15.1
15.2

16.1
16.2
16.3

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 343,862,985 344,573,986
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) $ 343,862,985 $ 344,573,986
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] NoJ[ ]
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: $ 218,366,100
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 218,366,100
Total payable for securities lending reported on the liability page: $ 218,366,100
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, Ill - 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
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Paul Gerard
Tim Biggs
Philip Byrde
Gary Rodmaker

Annette Teders

Michael Burke

Christopher Carlson
Jeffrey Weisman
Nick Trivett
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
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18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

1A FaIM MOMGAQES. ....oooveeveeeeee et s bbb bbb bbb bbb bbb bbb bbb bbb G 0
112 RESIABNHAI MOMGAGES. .......vvoiveeiveciriescii ittt sttt bbb s bbbt 8888888888888ttt B 0
113 COMMETCIAI MOMGAGES. .. vurveirveieiieiseiseiesseiss ettt ettt s s s e bbb s s s s s ent s s s s b2 88828 b £ e b e e s b st s s E bbb bbb s st B 788,739,410
114 Total MOrtgages iN GOOM STANGING. ........c.ruuirerereeireierieeieese ettt ees et et ee b s s b b £E e s8££ AR bbb st bbb bbb B 788,739,410

Long-term mortgages in good standing with restructured terms
121 Total mortgages in good standing With FeSITUCIUTEA tEIMS............oueiiiiieie ettt bbbttt ettt enns G 0

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

1,31 FaIM MOMGAQES. .....ooeveeveeiiesiees ettt bbb bbb bbb bbb bbb bbb bbb bbb bbb bbb eeen G 0
1,32 RESIABNHAI MOMGAGES. ... .vvervveieriisitiiis ittt sttt st bt b st st 8 8888888888888ttt B 0
1.33  Commercial mortgages B 0
1.34  Total mortgages with interest overdue more than three months... G 0
Long-term mortgage loans in process of foreclosure

141 FaIM MOMGAGES. .....oeocveeereeeeeeeees et s et s bbb s bbb bbb bbb bbb bbb bbb bbb bbbt nnen G 0
I T 10 = o (0PTSRS G 0
143 COMMETCIAI MOMGAGES. ... vurveiririeiieiseiseieiseesete et st sse s st esee st esse s s e s s s s s s s s s s eeE e s e e s b e RS seEe s e 8 e £ et s s R R e bbbt n st G 0
144 Total MOrtgages iN PrOCESS OF fOMECIOSUE..........ururuurirreeee e et ts sttt ee st f s8££ E bbbttt e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..ocvieierieeee ettt ss bbbt seneaes G 788,739,410

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

L3 I o T 0 To a0 o1 SO OSSOSO
162 RESIHENHAI MOMGAGES. ... ..vivriviieieieiieie ettt bbb st s st es bbb s b s S8 s s R s s £ st R bbb s bbbttt
G KT 004 4 o= T 0PTSRS

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH L0SS PEICENL......cvuveiriiierietseisesssseseeessesses st e esse st s sse st s s e s s s s s a8 e s e s E e £ E 8 e e84 e 8 R Eee eSS S e RS ee SRR e SR RS eR RS AR e R R e s R et ers fieEtentnsesietient st et st st st 24.4

2.2 A&H COSt CONTAINMENE PEICENL.........iviieeiiitiie ettt sttt bbb s bbb s bbb b8 b s st b sk s bbb bbb s b b s s st en s b et s sebs | ebsetsssessesntenses et st ensebantansans 0.6

2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?....... Yes[ | No[X]
If yes, please provide the amount of custodial funds held as of the reporting date OO 0
Do you act as an administrator for health SAVINGS @CCOUNES?............ccciiiueueiiieieiiee et a b s bbb bbb s s bt et s st b nantenas Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date.. e S e 0

Qo9



Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

Type of
Reinsurer

Certified
Reinsurer Rating
(1 through 6)

Effective Date
of Certified
Reinsuer Rating

NONE

Q10




Statement as of March 31, 2017 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. 1,377,343
2. AIESKA..cccsneesnneenesneneenesenenen AK Ll L 27,983 | e
3. ANZONA....oiiiiiccicceeeece e AL | L 5,203,779 |....
4. Arkansas AR L. 2,238,932 |....
5. California.......cccoerirrieeieieieneisieesssesssseenseseenennen GA | oL
6. COlorado......cocvvvvvrrrririeieriereiseeeseseesseensesenennnen GO | o L
7. CONNECHCUL.....c.oeveerieecieieeeieiessenssseseisneeissenenes O T | oL
8.  Delaware...........
9. District of Columbia..........ccorevevrenerrenesereneineissieeneee DC | ol | 185,804 |
10.  Florida
11, Georgia.. 2 750 346 |.... ..5,680,486 |..
12.  Hawaii 4,025 | ... .43,392 | .
13.  Idaho.. 921,603 |.... ..1,864,780 |..
14.  lllingis.... 8,383,067 | .......... 11 950,135 |.... 24,018,107 |..
15.  Indiana... 2,248,643 23,036,313 | .... ..5,967,510 |..
16. lowa....... 1,402,421 4,899,202 |.... 6,829,771
17.  Kansas 2,866,906 .8,999,084 |.... 12,288,118
18.  Kentucky.... 5,707,881
19. Louisiana... 4,242 822
20, MaiNE....oceeeerncrneiereisrineinerenninenenssesnnsiseenenesessssseeneeME [l [, 1,051,116
21, Maryland.... 16,651,041
22.  Massachusetts.. 1,728,335 5, 255 240 |.... 7,414,393
23.  Michigan.... 8,759,755 3,840,925 |.... 25,178,265 |..
24, Minnesota.. 1,907,959 15,951,789 |.... 18,552,447 |..
25.  Mississippi. ..828,110 |.... ..1,439,136
26, MiSSOUM......covvririnreriercrieinriniicirersrinenenesssnsnseesensenensenenees MO [l 103,093,581 1 .......... 11,987,510 |.................28,320 |.............906,664 |.......... 16,016,075
27.  Montana
28.  Nebraska...
29. Nevada..........
30.  New Hampshire
31, NeW JErSey.....cocvireenrreirerernererrsssnseesenssssnensneseneee N [l [ 4,459,728 | ............8,676,745 | ................46,323 | ............T22,462 | .......... 13,905,258
32, New Mexico... ..867,369
33, New York....... ..904,526
34, North Caroling........c.cceeoveveeveererneenencniesenesseneenreeneennNC | il | nenn..3,083,126 | ..........10,708,704 |.................67,273 | ..........1,992,829 |.......... 15,851,932
35, North Dakota.........ccoeevevvrereenennceneenenennenseninersensneneene ND | L | e 1,491,587 |l 2,093,157 | 27,146 | 23,257 | 3,635,147
36. Ohio........... 41,670,502 |..
37.  Oklahoma.. 4,554,439 | .... 7,113,087 | .
38.  Oregon....... 2,227,946 | .... ..3,285,076 |..
39, Pennsylvania...........ccoevireeniieenneeeneeenisessnseennnsesnenee PA L | 10000000, 9,363,477 | . 39,187,146 |..
40. Rhode Island.. ..3,203,675 |..
41.  South Carolina... ..4,736,606 |..
42.  South Dakota. 187,522 | .
43.  Tennessee..... ..9,185,704 | ..
44,  Texas..... .31,800,485 |..
45, Utah....... ..2,386,025
46. Vermont reereereeenn 1,041 | 38,492 | 287,893
47.  Virginia .8 767,560 |.... .14,035,618 | .
48.  Washingt .3,671,010 |.... ..5,096,652 |..
49.  West Virginia.. 2,566,012 |.... ..3,248,516
50.  Wisconsin.. v 8,679,020 ... 12,484,008
51, WYOMING...ooioirreenerieeineeneneseeeseenesseeennsseseensenneenee WY |l [, 180 896 | .o 149,620
52, AMENCaN SAMOA........ et
53.  Guam............
54.  Puerto Rico
55, US VIrgin ISIands...........coveeivriirrremniinreinenieisseseseeseieeneens
56.  Northern Mariana Islands
57. Canada.......c.cccccovueennee.
58.  Aggregate Other Alien...
59.  Subtotal
90. Reporting entity contributions for employee benefit plans............
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIES............ccoerieeriiinniieeee s
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX s 0 ...0
93.  Premium or annuity considerations waived under disability
or other contract ProviSioNS...........cou e XXX 183,090 2,689,986 64,176 | 0 2,937,252
94.  Aggregate other amounts not allocable by State.. XXX ... 1,330,290 ..1,330,290 | .
95.  Totals (Direct BUSINESS).........cocooevenrenee XXX ........ 150,499,017 504,765,432 | ..
96. Plus Reinsurance Assumed.. XXX ..21,459,933 |.... 22,223,150 | .
97. Totals (All Business)......... XXX 171,958,950 526,988,582 | ..
98. Less Reinsurance Ceded...................... .. ..37,826,896 .1,602,606 .98,739,062
99. Totals (All Business) less Reinsurance Ceded XXX e 134,132,054 ....1,700,570 |........ 54,528,749 | ........ 428,249,520
DETAILS OF WRITE-INS
58001. ZZZ Other AlIEN.........cuoveveeeeereeieereeeereereeeeeeneeneeenersesenensessnens | 10 XKX | revriirineieenns 39,035 .0
58002. ...... 0].
58003. . 0.
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0.
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)........ 0.
9401. Dividends accums used to purchase paid-up additions............... ...0
9402. Dividends accums used to shorten endow or prem pay.... ...0
9403. . 0
9498. Summary of remaining write-ins for line 94 from overflow page... | .... .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).............. ]

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Quallfled or Accredlted 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 March 31, 2017 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

All subsidiaries are 100% owned except as noted

g N
Ohio National Mutual Holdings, Inc. (ONMH)
(Top Holding Company — OH)
FE! No. 31-1614095
. J
1
Ohio National Financial Services, Inc. (ONFS)
(Intermediate Holding Company — OH)
FEI No. 31-1614097
A vy

Chio National Sudamerica S A
(ONSA)
{Holding Company — Chile)

'8 By
Chio National Seguros de Vida S A

(ONSV)
{Insurance Company - Chile)

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

-Ohio National Fund, Inc.

.M. International do Brasil
Participacdes Ltda. (OHIO)
(Holding Company - Brazil)

£0% owner of Centaura-ON — Brazilian Insurance Co.

Maryland 1980

-Dow Target Variable Fund LLC

a The Ohio Mational Life Insurance Company
Sycamore Re, Ltd (SYRE) Financial Way Realty, Inc. . (ONLI) Fiduciary Capital Management, Inc.
(Insurer — Cayman Islands) ONTech, LLC. (ONTE) (FWRI) OFrélFl'\'lght:SQ”ﬁ-aéfg]‘fgu (Insurer — OH) (FCMI)
FEI No. 98-0602966 FEI No. 46-5464819 FEI No. 26-4812790 0. 31 FEI No. 31-0397080 FEI No. 06-1187459
\_ MAIC Group Code 0704
Ohio National Life Assurance Corporation (ONLA) ™\
4 ] ) N - ~ {Insurer — OH)
ON Foreign Holdings, LLC (ONFH) Montgomery Re, Inc. (MONT) FEI No. 31-0962495
(Holding Company — DE) (Captive Insurer —VT) NAIC No. 89206
FEI No. 46-3873878 REINo ot NAIC Group Code 0704 J
Y ) NAIC No. 13575
\_ NAIC Group Code 0704 7,
I National Security Life and Annuity Company \
o ] ] ] 3 Vs ~ (NSLA)
Ohio National In_ternatlonal Holdings Kenwood Re, Inc. (KENW) (Insurer - NY)
Cooperatief U.A. (ONIH) (Captive Insurer — VT) FEI No. 13-2740556
(Holding Company — Dutch) FEI No. 80-0955278 NAIC No. 85472
I NAIC No. 15363 NAIC Group Gode 0704 4
» \_ MAIC Group Code 0704 Y, =Y
ON Netherlands Holdings B.V. (ONNH) ( Ohio National Investments, Inc. {ONII)
{Holding Company — Dutch) (~  Camargo Re Captive, Inc. (CMGO) L FEI No. 31-1454693
\ ) (Captive Insurer — OH) /
FEI No. 47-4249160
NAIC No. 15855 ( 3
\_ MWAIC Group Code 0704 y, Ohio National Equities, Inc. (ONEQ)
- ~ FEI No. 31-1454699
ON Global Holdings, SMLLC (ONGH) \ J
Holding C -DE 4
R Ohio National Seguros de Vida SA | [ ONSV do Brasil Participacses Ltda. s W
(ONSP) (ONSB) The O.N. Equity Sales Company (ONES)
1 (Insurance Company - Peru) (Holding Campany - Brazil) FEI No. 31-0742113
.

Ohio 1998

\

P

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

O.N. Investment Management Company
(OMIM)
FEI No. 31-0784369

Chio National Insurance Agency of

Alabama, Inc. (ONIA)AL)
FEI No. 63-1202147
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 31-1614095.. | c.coveveeeen0 | e . | Ohio National Mutual Holdings, Inc.................... OH............ UIP....ooeve. Management  |........ 0.000 [ .ottt A
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1614097... | o0 [ il | Ohio National Financial Sevices, Inc.................. OH........c... UIP..ovvrnne. Ohio National Mutual Holdings, Inc.................. Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N[O
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R 98-0602966.. | ...ccoeveeree0 | o0 | Sycamore Re, Ltd.......ccccoevevvicieririeiceiee CYM.......... A Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. |\ | S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 46-3873878.. | oo |0 [ Ohio National Foreign Holdings, LLC................. OH............ NIA....ccoonne Sycamore Re LTD......coveuevevereveieseieiesnins Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. e [ermrrerernnnenes [ errerrereeend 0 | Cooperatief U.A. NLD........... NIA .o Ohio National Foreign Holdings, LLC............... Management ...100.000 | Ohio National Mutual Holdings, Inc.................. N [0
Ownership,
Board of
Ohio National Mutual Ohio National International Holdings Directors,
0704 |Holdings, Inc. Oueerrereen [ ermererernenens [ veveinenennd0 i | ON Netherlands Holdings B.V.........ccccccovuuneenne. NLD........... NIA. ..o Cooperatief U.A. Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N [0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ R 31-1702660.. | .ooevvveeee0 | eeveeeeeen0 | ON Global Holdings, SMLLC.........cc.ccceuvvernnee. OH............ NIA....cooonn. ON Netherlands Holdings B.V........c..cccccevueaee. Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0.........
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 0o | O [ eeeeeeennl0 | . | Ohio National Sudamerica S.A........c.c.cccceeveenee. CHL........... NIA.....ccc...... ON Global Holding, SMLLC Management ....100.000 | Ohio National Mutual Holdings, Inc. \ N
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 0o |0 | 0 [ Ohio National Seguros de Vida SA................... CHL........... NIA....ccoone. Ohio National Sudamerica SAA............ccccevnnee. Management ....100.000 |Ohio National Mutual Holdings, Inc.................. N |0
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ S (OSSOSO ISPV 0 I ISTURUOTRRRRPOTS | I ORI Ohio National Seguros de Vida S.A...........c....... PER.......... A, ON Netherlands Holdings B.V........c.ccccccvinnee. Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ s [ v [0 | ONSV do Brasil Participacdes Ltda................... BRA......... NIA .o ON Netherlands Holdings B.V..........cccccocoveunenne Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ (OSSOSO ISPRRORSRRRRN 0 I ISSURUOTRRRRRPOTS 0 I ISOOUOTTR O.N. International do Brasil Participagdes Ltda..|BRA.......... NIA....ccoone ONSYV do Brasil Participagdes Ltda. ................ Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ S 06-1187459.. | .vvovvvevee0 | eeiiiiencn0 | Fiduciary Capital Management, Inc.........c.......... CToes NIA .. Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 67172... |31-0397080.. | .ccovcverveee0 | o0 | The Ohio National Life Insurance Company...... OH............ RE....ccomenne Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. 89206... |31-0962495.. | ..covcvveveee0 | cvreieineen0 | e Ohio National Life Assurance Coporation.......... OH........... A e The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 85472... |13-2740556.. | .ccoeveeeeee0 | a0 | National Security Life and Annuity Company..... [NY............. A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 13575... [26-3791519.. | .ooovveveeeen0 [ 0 [, Montgomery Re, INC........ccovevevvieericreeicenn VT A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. |\
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 15363... [80-0955278.. | ...cecevveeeen 0 | o0 [, Kenwood Re, INC......covecveveeeeiceeeeeesee s VT A The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. A
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULEY
NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. 15855... [47-4249160.. | .oocovevreen0 | o [ Camargo Re Captive, INC......covvveveerereiriininen, OH.....cc..... A, The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1454693.. | o0 | 0 | Ohio National Investments, InC.........c.ccccoveenrenee OH........... NIA .o The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. Y  [Oe
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 31-1454699.. | .ovvvveeee0 | evieiienen0 | Ohio National Equities, INC..........ccccvvvrererrrnnn. OH.....cc..... NIA....ccoone The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. Y [0
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ S 31-0742113.. | o0 | 0 | The O.N. Equity Sales Company............c.cccocen... OH........... NIA .. The Ohio National Life Insurance Company.... | Management ....100.000 | Ohio National Mutual Holdings, Inc.................. Y  [Oun
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ 32-0071428.. | oovevveeeee0 | evieieeenn0 | Ohio National Insurance Agency, Inc................. OH............ NIA....ccoonne The O.N. Equity Sales Company............cc.c..... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 | Holdings, Inc. [ 31-0784369.. | oovvvvevee0 | eriviienen0 | O.N. Investment Management Company........... OH........... NIA.. . The O.N. Equity Sales Company...........cc.ce.... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Ohio National Insurance Agency of Alabama, Directors,
0704 |Holdings, Inc. [ 63-1202147.. | covveeecerecn0 | il [ Inc. AL....ccooovee NIA.....ccooonn. The O.N. Equity Sales Company............cc....... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N |0
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0S 31-1684349.. | ..oooveveeeen0 | 0 [ ON Flight, INCe.oeoveveveeceeeeee e OH............ NIA....cooone. Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. |\
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [ S 26-4812790.. | covvevvcereend0 | el [ Financial Way Realty, INC........ccccoovvvrvrrirrinnnnnn. OH.....cc..... NIA....ccoone Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N [0 S
Ownership,
Board of
Ohio National Mutual Directors,
0704 |Holdings, Inc. [0 R 46-5464819.. | .ooveveeeeel0 | 0 e ON Tech, LLC.....oeeeeeeecee e DE........... NIA............. Ohio National Financial Services, Inc............... Management ....100.000 | Ohio National Mutual Holdings, Inc.................. N [0 R




Statement as of March 31, 2017 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 A0 D RO 0 0000 D O
* 6 7172 20174 90000O0O0 1 = *= 6 7172 2 0174470000 1 =
T 00 0O O O 000000 0O
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State Taxes Recoverable 1,082,879
2505. Gooduwill N

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

..3,384,642
...86,081
4,731,191

..3,384,642
...86,081
3,470,723

.0
1,260,468

.0
1,956,259
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATIO

Real Estate

N

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........ccveieeieieeecieeiesite ettt esss ettt sstes s bes s ssanes | sesesessssessessssssssssssnsasees 25,603,828 | ....coveieeieeee 26,938,124
2. Cost of acquired:
2.1 Actual cost at ime Of ACGUISIION.........cvurererirrrierirsieirsesssieissee et ss st s st en s essenna 0
2.2 Additional investment made after acquisition. .0
3. Current year change in encumbrances............. .0
4. Total gain (loss) on disposals............ .0
5. Deduct amounts received on disposals.............ccceereerieereininn .0
6. Total foreign exchange change in book/adjusted Carrying ValUE..............ccceuieveiriereniieceeee e 0
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0
8. Deduct CUIrent YEar's AEPIrECIAtION. ..o ettt s et s s s et essesnts | fnssesssssssssssessssnsessnssnsessensnes 190,819 | oo 690,527
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 25,413,009 | oo 25,603,828
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciieueiicieiiice ettt ea s s bt se b st et s ssesesnsesesssnse | 4ssesesessesessssssesansnsesessnsesesansetennsens 0 | oo 0
11. Statement value at end of current period (Line 9 MINUS LINE 10).......cuivereiieierieriiresiersiesseesssssssessesssssssessessssassessssassesssssssanss | sressessssassesssssssessassssassans 25,413,009 | oo 25,603,828
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of PriOr YEaI............cucvcueicieiieeeieieseeiieisiiei | cverieiesiesee s eiesans 782,244,165 | ..o 790,214,689
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIHION. .........c.ruurerrireeeeerei ettt ettt
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. ACCTUAL O QISCOUNL......couviveeriscisciseii sttt et bbb s st
5. Unrealized valuation iNCrease (JECIEASE).........c.euiveireiiiiiieieisieie sttt s e ees
6. Total gain (I0SS) ON QISPOSAIS........rvurererrireiieiirrieieis ittt sttt sttt
7. Deduct amounts reCeIVEd ON QISPOSAIS..........c.iueierriirireireiiesireisiisse et ss sttt b e bbbt ss s senres
8. Deduct amortization of premium and mortgage interest points and cOMMItMENt fEES...........ovrrrrurrerineeneereeerere e
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErESt............covveviiiieiiierciicees | v 0 [ oo 0
10. Deduct current year's other-than-temporary impairment reCOGNIZEM.............cevueveuierireieeiciieie et sssssssessssens | eosrsssesissessesssssssesesssssssessessssensersnsad | oriesississsssesessssessessssessessssensessssanes 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | eoevivrvrevirrercrierinnnns 788,739,410 | oo 782,244,165
12, TOtal VAIUGLON GIOWANCE. .........ocveiviviieicieie ettt ettt bbbt bbbt bbb s s s bbb st e s bnbens | 4iebsstessessessnsasses et st es et snt s bt anaans 0 | oot 0
13, SUbLOtAl (LINE 11 PIUS LINE 12)..uuruuieririerieieiieeieiseieessssssssesesssesssssssseesessssssssesssssesssssssssessessssssessessessssssssessessnsssssessessanssnsns | sssssssssssssossssssnssessassanes 788,739,410 | oo 782,244,165
14,  Deduct total NONAAMILIEA BMOUNLS.........c.euiiiiieiiirieie e bs sttt b st es b s s e sse s s s ensesss | 4sebssssssessessnsass et et st es et snt s bt annans 0 ] oot 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).......ooviiiueieieciieecieesieeseteseesestes s sssas s sssssssesssssnaenss | soesssssssessessssssssssssassesas 788,739,410 | oo 782,244,165
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI.......cc.vuiueiieirciiisieieisee ettt ssssnns | sesessessssessesssssssessessnsanse 81,041,125 | oo 81,822,548
2. Cost of acquired:
2.1 Actual cost at time of acquisition................
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.
4. Accrual of discount...........ccocveeereriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals..................
7. Deduct amounts reCeived ON dISPOSAS..........c.eurirrriuririreiierireieiseie ettt bbbttt
8. Deduct amortization of premium and depreCiation.............ccceiieiieiicee e
9. Total foreign exchange change in book/adjusted CaITYING VAIUE............cc. i ieess st stesssessssesssstseses | sesessessssssesssssesssssessessessssssessessasenns 0 | e 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEA..........c.cucviviieiriieiicee e sereaes | orssaebeseresss st esss e s s eaebanserennaees 0 | oo 0
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-849-10).........ccceueiirrirerieriisieieseseiesieiieienns | e sssesans 81,041,125 | (oo 81,041,125
12, Deduct total NONAAMItIEA BMOUNTS.........c.euiiiiirieirrieieieeie e ss s st s st es st eesessesnssensesns | erebssssssessessssansessnsansessessnsassensnsssnns 0 | oot 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.iuiieiiiiieiieiiiisiieiieissiessisstessessssssssssesssssssenssssnsessessssenss | ssessessssassesssssssessessssassans 81,041,125 | (oo 81,041,125
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 PHOF YEAI.......c.ccieiciieieerieeieeeseisse e siessesees | seresessssesessssssesseses 5,888,928,660 | ....covvereriereriiinas 5,462,486,308
2. Cost of bonds and StOCKS ACQUITE............cvurueieieciciciecicteete ettt sttt st sssess s bensesnss | evassssssassssssssesenssnsenen 210,695,530 | .ocvovereeirieeeeen 978,253,435
3. ACCTUAL OF QISCOUNL........oueiriiieiciesieie stttk s sttt s bbb s s s sentens | Snbessessssentesnsntessessnsanaans 1,328,966 | ...ovovverereeieeeea 4,733,988
4. Unrealized valuation iNCrEASE (ABCTEASE).......... v ruueererrereireeereieiseeseesseeseesesseesesssesssesessesssesessessesssessessessesssssessessesssssessessanes | soesssssesssssasssensssessesssssnsan 665,855 | .ooverererrereereieeeeeenniees (4,310,409)
5. Total gain (I0SS) ON QISPOSAIS.........ccviriviiiriieiiteie sttt ettt s e bbb s e s b se b bt ae b s bbb s e b bnnebens | sebsssesessnsesesssnsesnsesessaees 4,599,359 | ..o 3,047,402
6. Deduct consideration for bonds and stocks disposed of... ..157,336,001 ...541,733,193
7. Deduct amortization of premium.... ..1,974,465 ...7,963,622
8. Total foreign exchange change in book/adjusted Carrying VAIUE............ccceuiuriieievieeieiesie et sssssssessssens | ensessessssesses s s ssssesesseees 100,100 | ooovveerereeeeeee e (219,800)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cuvurrreuririerrieeeireeeeeeieeseeeses s essssesenes | csrsssssssssessssnssessssssssssssssessesssssssns [0 5,365,449
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ...5,947,008,004 5,888,928,660
11.  Deduct total nonadmitted @amOUNtS............c.cceeererireieiciesieeee s ettt ettt naes 0 | ot 0
12. Statement value at end of current period (Line 10 MINUS LINE T1)........ccuiiiiiuiieiiiiiiicceiscessete e sssessesesssessssssesensnssaens | svseressssesesssssessssesens 5,947,008,004 | .......ccoovervierirernnas 5,888,928,660




Statement as of March 31, 2017 of the OHIO NATIONAL LlFE INSURANCE COMPANY
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

20ISO

Book/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC T ():eevvrereeereereereieeseieisesssseeee st ss st essesennens | senssesseensssssesenns 3,469,082,261 | ...ovvvvvvrene 136,385,908 | ....ovvvrreeeriirireinnd 67,776,305 | ..o (1,959,540) | ....covvrvrcirirnnees 3,535,732,324 | .o | e etnnns | eeeeneneese e 3,469,082,261
NAIC 2 ()-euvverveerireieieceieisesesseese ettt ssee e sntessesssensens | sonssesseenssssseseens 1,833,248,438 | ....ovvvverreee 70,060,549 | ....oooveiirrieiins 54,556,440 | ....coviiererien 8,845,472 1,857,598,019 1,833,248,438
NAIC 3 (2)- e vvereeerrereieieeeeeisese et ssse s snsessessnsensens | susessssesseessnssesnenn 215,412,310 | oo 4,247,500 | oo 8,245,164 | ..o 12,117,501 | o 223,532,147 | oot | et nnenns | ereetensen s 215,412,310
NAIC 4 ().t st ssnsens | setssiessesssenssssensnenes 43,498,621 | .o O IO 1,039,368 | ..ovvvvrreeieireieenns (5,535,574) | ..eveirrereireinereineens 36,923,679 | ..t | et | et 43,498,621
NAIC B ()- o veerverereieieeeieieis sttt ssnnens | seesssessesssesssssensnenes 16,893,601 | ..o 589 | oo 10,190,849 | oo 533,549 | oo 7,236,890 | .vovvuveerreeeirireieieiseeeeeseissseees | cersieeeesenssesie e ennes | ettt 16,893,601
NAIC B ():.-veerveerereeeiecreieiesessees st ss st sssessesssssnsens | sstsssesssssssassassessssas 20,328,067 | ..o 983 | oo 10,943,811 | oo 24,168 | .o 9,409,407 | v | s srnes | neraneenes st 20,328,067
TOtAI BONGS. ...ttt enniens | setensessssansenenanes 5,598,463,298 | ...ooveriririrrninas 210,695,529 | ..ovoviriniisinias 152,751,937 | oo 14,025,576 5,670,432,466 | ....oovveriireieisinieeies e [0 O URRPRORUN | I [PPSO 5,598,463,298
PREFERRED STOCK
NAIC T | bttt O RN (RO O RS RRON O RN 0 [ e | et | e 0
NAIC 2.ttt | eeseeni e 20,297,234 | ..o 0 | s (O SRR (1 O 20,297,234 | ..o | e | s 20,297,234
10, NAIC Boociree st | eresieesi e 9,000,000 | ...ocevrrereirrrirerieenriereiens 0 | oo (O R (1 N 9,000,000 [ ...ucvvvurerernrerrrrerenisresienesnenins | e nesis | et 9,000,000
1.
12, INAIC B | st 0 [ 0 [ 0 [ e 0 [ 0 [ e [ e | e 0
130 INAIC B | enE e 0 [ 0 [ 0 e 0 [ 0 it | s | e 0
14, Total Preferred SIOCK..........ocivriiiiiinieeiscerscseesesseieesssnisies | oresnssseseesnesssseneees 29,297,234 | .o 0 [ 0 e 0 o 29,297,234 | .o 0 [ 0 [ i 29,297,234
15.  Total Bonds and Preferred SIOCK. ... ..o | sersessnsssessenensnes 5,627,760,532 | ..o 210,695,529 | ..o 152,751,937 | i 14,025,576 | ..o 5,699,729,700 | ....oiviiinieiniserneas 0 [ [0 5,627,760,532

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....135,873,846; NAIC2§............ 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S....... 0; NAICBS............ 0.




Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......cocuiirieeereineeens | et 135,873,844 |......ccovvivnne D00 OO P TR 135,873,510 | oo B2,775 | oo 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI.........ccveiiiriieieiieie ettt sssssnas | essesessesesessesessssessesseses 121,323,048 | ..ovoveeeeeeseeeas 196,403,071
2. Cost of short-term iINVESIMENES ACAUITED. ..........cvuiviveieeicieie ettt sttt snans | saesssssssessessssessessnbensesas 3,593,595,770 | ooevvveereeeeereren 28,640,808,562
3. ACCIUAN OF GISCOUNL......ooioiiic bbbt | oheb bbb bbb 20,333 | oo 52,111
4. Unrealized valuation iNCrEASE (ABCTEASE)..........evueviurireiiiiirerseisetesse sttt s bbbttt bbbt st s st ssessnsensesans | sebessessesassessesssssssessessnbess e s s b st s benes 0 | e 0
5. Total gain (I0SS) ON GISPOSAIS..........rveeeueerrerrireieerereireeseesssesseeesessess e ese s sesse e st ess e ssessess e s st ess s ssessessnssessestessans | sssessssssssnssassssssssessassansnnssessassnsnnsnn 0 | oo 0
6. Deduct consideration received 0N dISPOSAIS..............ccceiieuivieiteiiieie ettt ettt ettt bns | evsetesesieae b st ea et sn et bees 3,579,065,308 | .....c.cooeververireriernnn 28,715,940,696
7. Deduct amOrtization Of PIEIMIUM. .........cu ettt s bbb bbbttt st | 458esbaes e bsessen b et s st st s s e s st st 0 | o 0
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............ccccevicueieiiresiee e ssseas | svesesesssssebsssssesss s bbb ea s b bessesens 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZED............ciueireiiieieieieiese st ses | sbssessessessssesseesssessesssssnsessesssssssensseand 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-748-9).........coovvurrurrrrerniernrineersenernsensensins | ceereeeessssnsssesssesssssssssees 135,873,843 | .o 121,323,048
11. Deduct total NONAdMItIEd @MOUNLS..........cc.ciuiiiii bbb | ettt 0 [ oo 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiiviiieeiiiiiteteiscteiesetsess ettt esssbessensrsnaes | ersesssssssssssssssesssssssesesanes 135,873,843 | ..ovvvveceeceeeeas 121,323,048
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 26,560,565
2. Cost paid/(consideration reCeived) ON AUIIONS...........c.cceiiiiiieiiiiii ettt s bbb s bt b bbb s s ettt b bbbt 18,830,011
3. Unrealized valuation INCIEASE/(AECIEASE)..........vurerrurrereerrerreseeseseeesseaseesesssseseeseesessessssssessessasssesses st esssessesseesassssses st aessessessessaessesses st eesae s ssess st e sses st st nsestensensessessa (5,229,978)
4. Total gain (10SS) 0N tErMINALION FECOGNIZEM...........cceveiietiiiciee ettt bbbt b bbbt ae b b s A bbb s s bt b et b et et e bbbt s A bbb st b st b st tans (5,629,668)
5. Considerations received/(Paid) ON tEIMINGLONS. ... ..ottt eseese st ee et ss s see et es et s e E e E 4882 E £ E bR E bbb sttt 0
B, AMIOTHZALION. ... vt s sttt £ s8R R RS eEER £ R AR RS E e E AR R Rt ettt R et 0
7. Adjustment to the book/adjusted carrying value Of NEAGE HEM..........coviiiiiecce ettt bbb a bbbt ses 0
8. Total foreign exchange change in book/adjUSLEd CAMTYING VAIUE..........c.vurierirririeiesiesiss sttt n bt 19,020
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..cuiuiiieiiieiieceisesnsse ettt ennes 34,549,950
10, DEdUCE NONAAMILEEA @SSELS..........cvivieciiiiecie ettt bbb st a st s bt bt s b s s a4 88 bbb bbb et s st s et s bbbt ns 0
11.  Statement value at end of current period (LiNE 9 MINUS LINE 10).......c.veviiiriieiiceisicteeisee sttt a bbb s bbb bbbt s b b st s s st nantena 34,549,950
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI)..........cveveuieerieiieeesesstesee e sesss s ssssssse st stes bbb s s s s ssa s st s s benssssssssassessssastessnsas 5,098,674
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)..........c.cocuiveieiiinieciciseeeeeiee e (19,001,903)
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus...............ccc.euueeee 0
3.12 Section 1, Column 15, PrOr YEAI........ccvvvereerrieieereisrieisesssseseneenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minuUS...........cccevrrrrrenne (13,903,229)
3.14 Section 1, Column 18, Prior YEar........cccocueveeveverersereeisesessesisesaens 5,098,674 (19,001,903) (19,001,903)
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cccoccvue.e. 0
3.22 Section 1, Column 17, PriOr YEaT........c.evrererrereeereriesisessesessessseeens 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............ccccovveunee (13,903,229)
3.24 Section 1, Column 19, Prior YEar.........cc.everveerereriesiseieiessessesienns 5,098,674 (19,001,903) (19,001,903)
3.3 Subtotal (Line 3.1 minus Line 3.2)..... 0
4.1 Cumulative variation margin on terminated contracts during the Year............cccccocceeviveenicceereeseenes 0
42 Less:
4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes 0
4,22 AMOUNL TECOGNIZEM. ......ouevevrierieiiieie et nas 0 0
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......oovriereeireieeeiseeeeseesseesssse e ssessssese e ssess et et e s a8 e s a8 s 28282842 E 8RS8 828Rt n bbb nen 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNGtONS IN PHIO YEAI..........cccveiiveiicicieiie ettt ettt bbb s s ettt bbb b ns st anes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PHOT YEAI............cuririiiirirerise sttt nes 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 -4.3 - 5.1 = 5.2) ...ttt (13,903,229)
7. DEdUCE NONAAMITIEA @SSELS..........cvcveiircieiicieieicets ettt s ettt a s s e s e s s st a s e s b8 a8 E s e s b2 s E s e s s 2 e RS e s b s s A s e st bR b et bbb sttt b s s b s 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7)..........cceuiiieiiictiieiiies ettt sttt b st bbb bbb s bbbt s bt s et naes (13,903,229)
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Statement as of March 31, 2017 of the OHIO NAT'ONAL LlFE |NSURANCE COMPANY

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 34,549,950
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. (13,903,229)
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 20,646,721
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 37,151,508
5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (16,504,787)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cucvuiiiiiriieiiiisiieieiseiese ittt sttt s b8t bbb s b bR bbb bbb bbbt 0
Fair Value Check
7. Part A, SECtON 1, COIUMN 6. 34,549,950
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans (13,903,229)
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 20,646,721
10, Part D, SECHON 1, COIUMN B..........oeiiiieeiciteieetet ettt bbbttt bbbt nes 37,151,508
11, Part D, SECHON 1, COUMN ...ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et et et et et et et st sn st et eeen et et enensnenana (16,504,787)
12, Total (Line 9 MIinUS LiNe 10 MINUS LINE 11).....cueiueiiteiieicieiieie ettt st 88t bbb st s bbbt e 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 125,131
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 77,282,140
15, Part D, SECHON 1, COIUMN 11 ..ottt 77,407,271
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne 0
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE |NSURANCE COMPANY

Sch. E - Verification
NONE

Sch. A -Pt. 2
NONE

Sch. A-Pt. 3
NONE
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE INSURANCE COMPANY

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

2030

1 Location 4 5 6 7 8 9
2 3
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
0525884......... SCOTTS VALLEY ...t esesssseesens CA 0112712017 ... | o 4.500 | .o 3,500,000 | ooooverrirrieeinier s U TR 7,810,000
0525895......... . LOS ANGELES........couimiiiiieiieeieisseississess s CA 032212017 ... | covvoeeireeieirsrieiis 4583 | .o 1,150,000 | cvooveveirerieeieeeeni i [0 T 1,770,000
1025880......... NAPLES......c oottt FLu e 01/18/2017.... 4,000,000 | ..ovorrerrineen e [0 TR 5,340,000
1425882......... SCHAUMBURG........coomeimiiiinetiesies et sssssssesen IL 01/19/2017.... 1,150,000 | ovouvveeirerierineeeeie i [0 TR 1,570,000
1525897......... INDIANAPOLIS. ...ttt INLceens 03/29/2017.... | cevvvvvrerrerenrriennenen 505 | i, 2,665,000 | oooovorrirrieie s (U TR 4,110,000
3125889......... BARRINGTON. ...ttt sttt N 02/28/2017.... 2,975,000 | coooovrririreeiree s [0 T 4,550,000
3625883......... CINCINNATL ettt OH 01/19/2017.... 2,300,000 | cooooverrirreeieer s U TR 3,100,000
3625886......... MENTOR......coeeiterisees et OH 02/07/2017.... | coveeeverrecnrrennenen 125 | 3,500,000 | coooovenririreireieieeeies [0 T 4,990,000
412589%......... PAWLEY'S ISLAND........vvtmretmrimeemriseissesiseneseessesssssse st essssssessssssenssenes SC 03/29/2017.... 1,100,000 | .ooovveenriiereeeieieeeieeiee (U TR 1,700,000
4425892......... SAN ANTONIO. ..ottt X 03/09/2017.... . . . 1,280,000 | ..oooueveiriierieeeeese i [0 T 1,710,000
4425893......... AUSTIN. b X 03/15/2017.c.. [ covveerierisirisnisiis 4.337 |, 3,500,000 | oo O 4,665,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.............. OO OO OO OO PP PP PP OO PO OO PP UPTORPTORPPORPPOR VPO XXX..oooo 1027,120,000 [ oo 0 41,315,000
0899999. Total - Mortgages in Good Standing .. .. .. .. N [N XXX...ooe s 127,120,000 | v 0 41,315,000
3399999, TOAl MOMGAGES. ........cvvveeveeeseireiiaeise it s bbbt ees | eebie et e stk | s XXX oo | e XXX s | e 027,120,000 | oo (U [ . 41,315,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
0024589........ccoeerrirerieiinn HOUGHTON LAKE. SN M [ 12/01/1995.... | 03/30/2017.... ...303,953 0 .0 (1N 0 [V IR (V1N IS 244,918 .0 (1 N 0
0024731 HAVELOCK......c.ovviirnrinrinrisisrinnins |\ IR 07/11/1997.... [ 02/01/2017 0. | vovoererreieiriis 32,932 0 .0 0 [ e 0 0 [ o 0 [ v 16,312 .0 0 [ o 0
0024817 ..o SOUTH POINT ... OH .| 11/25/1998.... | 01/03/2017.... | .. ..96,246 0 .0 (1N 0 0 .96,246 .0 0
0024828..... LYTLE oo X ceenne | 01/21/1999..... [ 02/01/2017..... | .. 3,562 0 .0 (V1 ST 0 0 ..1,780 .0 0
0024956.........conevrrirerieiinn COEUR D'ALENE................ 10 5SSOI ISP 11/26/2002.... | 01/31/2017.... ...981,406 0 .0 (V1 O 0 (0 IOPOOORORRPRPOOON B ISP 973,749 .0 0
0024961..... LAREDO........oivierimeiirinrineiienieenienes X ceenee | 1212/2002..... | 01/31/2017..... ...464,850 0 .0 (V1 SRR 0 0 ...430,294 .0 0
0425321 ..o FAYETTEVILLE. et AR reeeneen | 04130/2007..... | 02/01/2017..... ...938,389 0 .0 (1N 0 0 ...933,042 .0 0
1525308.......corvririeriinciinnes INDIANAPOLIS........coovrirrieriiirienes ING | e 03/06/2007.... | 03/29/2017.... 1,629,349 0 .0 (V1 ST 0 LU IO RPORPPON 1 N IO 1,607,579 .0 0
3624997... | LEXINGTON....ooorerrirrrrireenns OH .| 05/06/2003.... | 01/19/2017.... 1,596,484 0 .0 (1N 0 0 1,590,420 .0 0
4425085... ..| SAN ANTONIO......ccoivrvniriinirninns X coennne | 07/22/2004..... | 03/09/2017..... ...310,795 0 ) {01 RO 0 0 .. 0. ...283,540 | ....... 283,540 .0 0 .
0199999. Total - Mortgages CloSEd by REPAYMENL. ... ...iuriiuuieisieresers s isees s sers s sensiss | eessesssses st sees bbbt 6,357,966 0 .0 {1 0 O [V 6,177,880 | ..cccovnca 6,177,880 .0 {1 I 0
Mortgages With Partial Repayments
0024589........ccoeerrirerierin HOUGHTON LAKE. SO M [ 12/01/1995... | oo ...303,953 0 .0 (V1 O 0 0 0 (11 0
002469%..... COLUMBUS.......ooovrierierieiienirsiienies OH..ooovvvvvve [ v 03/25/1997.... | covovverrrrerinns 3,432,720 0 .0 (V1 TR 0 0 0 (V1 0
0024731 ..o HAVELOCK......ovoveeirierisrinenienes .| 07/11/1997..... 0 .0 (V1N O 0 0 0 0
0024739..... CHILLUM. ... .1 08/18/1997.... . 2,045,026 0 .0 (V1 SRR 0 0 0 0 .
0024757 ..o FORT DODGE..... A 10/10/1997.... | cooveeviriis ...242,706 0 .0 (V1 ST 0 0 0 (11 OO 0
0024764...... SYOSSET....oririirierierinerienirsenns NY .o [ 1172011997 | oo ...698,844 0 .0 (V1 ST 0 0 0 (V1 O 0




Statement as of March 31, 2017 of the OHIO NATIONAL LlFE INSURANCE COMPANY

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

1'2030

1 Location 4 5 6 7 Change in Book Value/Recorded 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
0024768..... BEREA 01/05/1998.... | . ...551,244 0 .0 [V [ 0 0 .0 0
0024774. ... |HUNTSVILLE.... .103/03/1998... ...936,163 0 .0 (U 0 0 .0 0
0024779 ... |HEMPFIELD TWP 03/25/1998.... | . I ST 74,748 0 .0 [V [P 0 0 .0 0
0024789 ...|ANDERSON 07/22/1998.... | . I [T 51,299 0 .0 (V1 O 0 0 .0 0
0024816 ... |OHIO TWP................ 11/23/1998.... |. ...985,462 0 .0 (V18 O 0 0 .0 0
0024820 ... |MOUNT HOLLY 12/15/1998.... |. ...310,247 0 .0 LV O 0 0 .0 0
0024824. ... |MT JACKSON .1 12/28/1998... ...547,454 0 .0 (V1N O 0 0 .0 0
0024828..... LYTLE 01/21/1999.... | . 0 .0 L) 0 0 .0 0
0024834 v | STANLEY ..o 02/24/1999.... | . . ...471,548 0 .0 (V1N O 0 0 .0 (01 0
0024868 ... |NEW ALBANY 09/23/1999.... | . B ST 11,422 0 .0 () 0 0 .0 0 [ oo 0
0024876 ... | INDEPENDENCE 11/29/11999.... | . ...624,072 0 .0 (01 0 0 .0 (01 0
0024931 ... | SUMMIT TWP........ . 07/23/2002.... | . . ...594,910 0 .0 () 0 0 .0 (V1 0
0024937.....oovereerrrirerieiins SAN DIEGO 08/07/2002.... | cevouvvrrerrerirens | verererereerenireenns 69,686 0 .0 (V1 SRR 0 0 .0 (11 0
0024938.........ooovverrirriiciiins PORT HURON.......c.coovveririciierinns M e 08/21/2002.... | . ...691,318 0 .0 0 [ e 0 0 .0 (V1 0
0024941..... ELLENTON. ....cooivrrieererienrienienes FLoiiiieiinee [ 09/19/2002.... | . ...952,005 0 .0 (01N 0 0 0. 27,916 .0 (01 0
0024943 ...| VOLUSIA COUNTY. s T IO 09/30/2002.... | . ...592,202 0 .0 () 0 0 0 ... 20,442 .0 0 | oo 0
0024944 ...|HEMPSTEAD.......... [N ST RN 10/04/2002.... | . ...839,377 0 .0 (010 O 0 0 0. 28,405 .0 (01 0
0024953..........ovvrireiiiciis TROUTVILLE. .....ciiiiiniiscieriisessieeieniieas VA | e 11/08/2002.... ...968,067 0 .0 () 0 [V IR 0 0. 33,369 .0 (V1 0
0024956 ...|COEUR D'ALENE................ 105U ISP 11/26/2002.... | . ...981,406 0 .0 (V1 ST 0 0 .0 (V1 O 0
0024957 «o [BOYLSTON......oovvirnriciieriens MA i i 11/26/2002.... | . 1,747,151 0 .0 () 0 0 .0 (11 0
0024958..... (0170 =1 N UTeeeees [ 11/26/2002.... | . 1,544,290 0 .0 (1N 0 0 .0 (01 N 0
0024961..... LAREDO........cocvimriiinininnississiienes L. ST B 12/12/2002.... | . ...464,850 0 .0 () O 0 0 .0 0 | oo 0
0024965.........coneerneirericrinn CALUMET CITY...... oo | v 12/19/2002.... 1,171,776 0 .0 (1N 0 0 .0 (01 N 0
0024966 woo |AMARILLO. ... L. S B 12/19/2002.... | . 2,010,771 0 .0 () O 0 0 .0 (V1 0
0024970 ... |BEVERLY HILLS..... (07 WOTRRI RN 12/23/2002.... | . 2,812,999 0 .0 (1N 0 0 .0 (01 0
0024971 ...|VISALIA............... CA oo | e 12/23/2002.... | . 2,584,130 0 .0 () O 0 0 .0 (V1 0
0125359 ... | BRMINGHAM........ AL | e 12/03/2007.... | . 1,302,923 0 .0 (1N 0 0 .0 (01 0
0125516.....converviriciicriins HUNTSVILLE. ... sseesienes AL | v 07/20/2011.... 1,885,545 0 .0 [V [P 0 0 .0 (V1 0
0125539....ccovererrirericeinn TUSCALOOSA........cooerrerinrrreriereneessssissersnesinsssnenssssensees | Al | v 11/30/2011.... | . 1,882,162 0 .0 (1N 0 0 .0 (01 0
0125540..... PRATTVILLE......cooiienrieniinriieeiieeesisssisssisenssssssesssssnssnnss | Alueciiieiiienis v 12115/2011.... | . ...542,659 0 .0 [V [ 0 0 .0 (V1 0
0125617 e |GREENVILLE.........oooviverierincenenineinerisesinenenisssninseenenes | Al | v 05/02/2013.... | . 1,047,188 0 .0 (1N 0 0 .0 (1 0
0125814 v | BIRMINGHAM.......oetvervnnrerierinininninsninnineninsesenennnens | Al | v 01/29/2016.... | . . 3,310,237 0 .0 [V [P 0 0 .0 (V1 0
0125841 ..o BIRMINGHAM........oevereimrrinernerierenenineesnsniseesersssssnenines | Al [ 07/08/2016.... | cevoureervrrcrnnns 4,945,318 0 .0 (V1 O 0 0 .0 (11 0
0325344..... GLENDALE........cooivirrinrieeiieesnisssisnsiensissssesssssssssssnsss | AZovisiiiesiinns [ v 08/30/2007.... | . ...913,161 0 .0 [V [P 0 0 .0 (V1 0
0325345..... TUCSON......oirieiriseineriesineeseniseessesssssssssssssssesssssonnes | Auisiiissiinens | cevveens 08/30/2007.... | . ...976,148 0 .0 (V1N 0 0 .0 (V1 0
0325410..... TUCSON......oeviriirisrineriieriesienissessssisssnensenessesssesesnns | Ao | coeviens 08/29/2008.... | . 3,393,237 0 .0 [V [ 0 0 .0 (V1 0
0325424..... TUCSON......iriririneinerienineeseniseessenssssssssssssssesssssennes | Auisiiiesiinees | cevveens 10/30/2008.... | . 2,077,399 0 .0 (V1N 0 0 .0 (V1 0
0325559..... PHOENIX.....corierimnrierieninrensnisenienienesseessnisesssessnssnes | Ao v 05/22/2012.... | . ...745,781 0 .0 [V 0 0 .0 0
0325730..... TUCSON s .112/22/12014... 2,631,511 0 .0 (V1N 0 0 .0 0
032579%..... TUCSON......oiviriirininerierinesienissessssissneseneneesesssesenns | A | cveviens 10/29/2015.... | . . 6,464,152 0 .0 [V [P 0 0 .0 0
0325808..... TEMPE.......oiiiiinrieierinessnissnsenssensesssessssssnsesssesssnssins | Auiciiissiinees | cevveens 12123/2015... | oo 2,395,314 0 .0 (V1 ST 0 0 .0 (V1 RO 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2’2030

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

0325813..... TUCSON......ovviriiririnerierinerienissesssssssssenienessesssesenns | A | coeviens 01/19/2016.... | . 2,206,842 0 .0 [V [ 0 0 .0 .0 0

0425045..... ROGERS .| 12/05/2003... 4,304,892 0 .0 (U 0 0 0 .0 0

0425321...ccovveieiriciieiis FAYETTEVILLE........coovviervvieeerieserissesissssiissssisssssssssssens | AR i | cevvi 04/30/2007.... | . ...938,388 0 .0 [V [P 0 0 .0 .0 0

0425500........ccmmimrirriiciins LITTLE ROCK.....oevrcienrierierineirsseinseisesiesesenssssenseeseees | AR [ 06/29/2011.... | . 2,038,130 0 .0 (V1 O 0 0 .0 .0 0

0425874...... SPRINGDALE.......coooomirrernrrersererseersssesssneesssnsessnssnsnsenns | AR i | v 12/21/2016.... | . 4,240,000 0 .0 (V18 O 0 0 .0 .0 0

0524998 o [ SANTAROSA......ooocinriiniinninnicnsicssiiessnsniessissieesns | CAuiiiiiciins | e 05/15/2003.... | . ...689,418 0 .0 LV O 0 0 .0 .0 0

0525147. ... | TEMECULA .| 06/15/2005... ...601,379 0 .0 (V1N O 0 0 0 .0 0

0525175 S HAYWARD.....coooiniinisnicnnrisniessesississsessissieenns | G | s 09/30/2005.... | . ...798,288 0 .0 (V1 O 0 0 .0 .0 0
0525238..... ONTARIO.....cevrirerrrrserienrierieneseesssisenssensssssessssnessees | CAureinvrinseins [ v 05/25/2006.... | . ...752,993 0 .0 (V1N O 0 0 .0 .0 (01
0525346..... CLOVIS....oiiiiiiieiseissiiinsieesesiseissssisssssssssssssssssssnnees | CAuivveiiveriins | vevviens 09/14/2007.... | . 1,381,880 0 .0 () 0 0 .0 .0 0 [ oo
0525395 +e [CUPERTINO.......oovvvirierirererinererieneneesssnsssssssensessneesnens | CAuiieiiieriins | vvviens 05/22/2008.... | . 5,041,897 0 .0 (01 0 0 .0 .0 (01
0525413 o [ALTADENA......cooiriiiinieiieninnisnscssisesesissssessissisnnes | CAuiiiiiciins | v 09/09/2008.... | . 4,151,138 0 .0 () 0 0 .0 0. 33,896 .0 (V1
0525441 ..o MONTEREY PARK........ccosvvenerrerrnernerineeseninsseserssssnnenines | CAutiinvrinseis [ v 12/29/2009.... | oo 3,052,529 0 .0 (V1 SRR 0 (0 TN 1 N ISR (11 I 73,572 .0 (11
0525471 o [SAN DIEGO........cooviiviiiniieirerisrisnicssissisesisnisnsissisnnes | A v 10/28/2010.... | . ...787,684 0 .0 0 [ e 0 0 0. 39,683 .0 (V1
0525498 | COSTAMESA....ccooversrincrrenrnereriseinssisesisssssennenennee. | CBuveinviinsiin [ v 04/26/2011.... | . 2,816,547 0 .0 (01N 0 0 0. 56,994 .0 (01
0525527..... GLENDALE.........coosvvmnrrinneineeirsseeisseessssissssssssnsssssnnssnns | CAuriiieneis | cvviis 09/28/2011.... | . 1,486,833 0 .0 () 0 0 0 ... 28,713 .0 0 | oo
0525530.....00ucermermeirerierinne YUCCA VALLEY.....ccovvrmerrmrrnerirneeseesssssersesissesenssssensenes | CAuiveiiveiins | vvviens 10/18/2011.... | 2,024,988 0 .0 (010 O 0 0 0. 38,426 .0 (01
0525557 ... HUNTINGTON BEACH........cooconvrvimerrirnnnrirnenriseneinsneinnnenes | CAuiiiiieii | v 05/17/2012.... 5,718,001 0 .0 () 0 (U (VI (V1 I 73,984 .0 (V1
0525574 ree | BAKERSFIELD......coonevirrireernriseineriessnensenesssisseessesssnsens | CAuiiiiiieiiins | veviens 09/25/2012.... | . 1,325,494 0 .0 (1N O 0 0 .0 (01
0525580 v [CAMARILLO......ovviririirrisiiverierieesssissisesinsieessennnes | CAiiiiciins | v 10/23/2012.... | 1,912,963 0 .0 () 0 0 .0 (11
0525588 ... |BERMUDA DUNES.........coovmmrremrinrecesseiesssensissssensssnsssnns | CAuvriveeiies | ervis 12/03/2012.... |. 1,518,184 0 .0 (1N 0 0 .0 (01 N
0525598 wo | SAN PEDRO.......oevmriviririnriiniissivesienisnsiessississessinssnes | CAuiiiiiiciins | v 01/29/2013.... | 2,556,258 0 .0 () O 0 0 .0 0 | oo
0525628.........coeevrirerieiinn RIVERSIDE.........cccostemerniineierneeneniseesensssssnsnsnssnennnee. | CAuvenvrinneins [ v 06/10/2013.... 2,963,566 0 .0 (1N 0 0 .0 (01 N
0525639 1o | CARLSBAD.......coovoeirirniinsiierisriseessssisssssssissessssnnsnsens | CAuiiiiieeiies | evvins 08/01/2013.... | . 2,751,783 0 .0 () O 0 0 0 ... 28,217 .0 (V1
0525661 .| SACRAMENTO.....ccoovvvreririrneernnrinerneriereneessssissersssssenssens | CAutiinvrinneins [ v 11/06/2013.... |. 5,333,119 0 .0 (1N 0 0 .0 (01
0525689..... DINUBA cevvrernnenssssssssnsnns | CBuriniinies [ 07/10/2014.... | . 1,675,504 0 .0 () O 0 0 .0 (V1
0525690........c0omeererirerierinnes CARDIFF BY THE SEA.......cccconivmmrnneennrinnernerineenennseennnn. | CAriiiiiciiins | v 07/15/2014.... | . 3,473,101 0 .0 (1N 0 0 .0 (01
0525716......ourvvvirieiicrien SAN LEANDRO.......vvvieririnrinnriserineriereseessssissinesensene | CAuiviiiveiiins | veviens 111072014, | oo 2,246,748 0 .0 (V1 ST 0 0 .0 (V1
0525765 we [DOWNEY .coviirieirerissieriesissessenssssessesssssssnsssesssesssses | CAuiseiiieiinns | cveviens 06/10/2015.... | . 4,771,860 0 .0 (1N 0 0 .0 (01
0525790 e | SEASIDE........oiirierriiisnrnerrerineenenisnisssisssnssnsnennes | CAuiiiivciiins | v 09/11/2015.... | . 2,623,487 0 .0 [V [ 0 0 .0 LV
0525801 v | BARSTOW....cvirirrereririrerrerinsesensssessenssssssnsessssssnens | CAuiieiiieiiins | veviens 11/20/2015.... | . 2,999,495 0 .0 (1N 0 0 .0 (1
0525811 ve [HOMEWOOD........cvvverririieiinerierierernneissisenssesienessensenes | CAuiiiiveiiins | veviens 01/05/2016.... | . 5,408,526 0 .0 [V [P 0 0 . .0 LV
0525828........ccoeeririnerierins SACRAMENTO........ovvrririrrrinrrneriereneeseneseesessessssessens | CAuiveiiieiiins | veviens 04/29/2016.... | cooonererrrrerins 4,015,376 0 .0 (V1 O 0 (U IR (V1 S (V10 210,801 .0 (11
0525884 1o [ SCOTTS VALLEY ....cvviiricrinrirerierinneinninerirerissesennnnes | CAuiiiiiciins | v 01/27/2017.... | . 0 0 .0 [V [P 0 0 0 ... 6,330 .0 LV
0624981 .. | HIGHLANDS RANCH........cccovvvmrrrrerineinnrnnriseinerinseenennnee | GOt [ 02/21/2003.... | . ..176,119 0 .0 (V1N 0 0 .0 LV TR
0625177..... AURORA........ovvrimrinernirerirerinsinsnissrnenssesesssesssnsses | COhivvnineiins | cvevirens 09/30/2005.... | . 2,615,416 0 .0 [V [ 0 0 .0 .0 LV
0625310.....cocernerrirerierinn COLORADO SPRINGS........coccemreremmereaneeemneeemsnsensesessnnees | COurriinnriens [ o 03/19/2007.... | . 2,587,150 0 .0 (V1N 0 0 .0 .0 LU R

0625525..... WINDSOR......cvvinrrierimniienierineeisnisssiesierenenssnisssnenes | COhinvviniiins | cvevirens 09/28/2011.... | . 3,014,582 0 .0 [V 0 0 .0 .0 0

0R24396 ... | WHITMORE LAKE .108/26/1999... 2,165,345 0 .0 (V1N 0 0 0 .0 0

0R24431.... . | WHITMORE LAKE. 08/26/1999.... | . ...194,638 0 .0 [V [P 0 0 .0 .0 0
1025317..... DORAL....ccooonvririnne 04/24/2007.... | . 2,641,463 0 .0 (V1N 0 0 .0 0. 26,221 .0 LU TR
1025384........oovvvereriieins JACKSONVILLE BEACH. ..o FLoriiieirnee [ v 02/22/2008.... |. 2,565,462 0 .0 (V1 [P 0 0 .0 0. 39,045 .0 LV
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1025390......cverrerieriiceirnes PENSACOLA BEACH............ . FLoiiiiniiies i 04/11/2008.... |. ...842,604 0 .0 [V [ 0 0 .0 .0 0
1025399. TAMPA.......oocoirre FL .| 06/02/2008... ...409,655 0 .0 (U 0 0 0 .0 0
1025400..... ODESSA......coccoinnne FLoiiiriiines e 06/09/2008.... | . 2,443,019 0 .0 [V [P 0 0 .0 .0 0
1025520..... ORLANDO........ccooeviiiieiiniinniiciiis FLoiiiiiins [ 08/09/2011.... | . 3,586,291 0 .0 (V1 O 0 0 .0 .0 0
1025541......ooevriericeins JACKSONVILLE........oooeveocviescvesesieessessssesss s FLoriieiinee e 12/20/2011.... | 1,598,281 0 .0 (V18 O 0 0 .0 .0 0
1025549..... APOPKA. ...t FLuiirriiins | e 03/28/2012.... | . ...792,904 0 .0 LV O 0 0 .0 .0 0
1025653..... TAMPA......ovvvrvire FL .110/11/2013... 3,233,681 0 .0 (V1N O 0 0 0 .0 0
1025655......coevnrieriicines SPRING HILL. ... FLooiriirirnes i 10/28/2013.... |. 1,591,573 0 .0 (V1 ST 0 0 .0 .0 0
1025668..... DESTIN FLorirreiinee e 12/16/2013.... | . 1,645,721 0 .0 (V1N O 0 0 .0 .0 (01 0
1025734..... SANFORD.........omvrvirrriirrriinns ISP TN 01/06/2015.... | . 2,558,070 0 .0 () 0 0 .0 0. 35,968 .0 0 [ oo 0
1025748 ... | NAPLES. FLorirreiinee e 04/14/2015.... | . 4,743,393 0 .0 (01 0 (0 TR RPN 1 N ISR (V10 I 42,163 .0 (01 0
1025758 ... | NAPLES. . FLoiiiiiiiees [ 05/20/2015.... | . ...723,883 0 .0 () 0 0 .0 (V1 0
1025772 ROCKLEDGE..........ooconirinererierineeneniseeserisssssnsnsnnennnne. | Flovineineiines [ 06/30/2015.... 1,096,157 0 .0 (01 O 0 0 .0 (01 0
1025777 o [JACKSONVILLE.........oooeverceeeeiseieerensieeesneessesesnsssssennsens | Fluveviiesiiinc | cenvies 07/16/2015.... | . 2,270,088 0 .0 0 [ e 0 0 .0 (V1 0
1025800 ... | TALLAHASSEE... . v | L [ 11119/2015.... | . 2,748,711 0 .0 (01N 0 0 .0 (01 0
1025810..... HALEAH. ... T IO 01/06/2016.... | . 6,047,635 0 .0 () 0 0 .0 0 | oo 0
1025854........oovvveriericeins CAPE CANAVERAL................. FLoiiiieiinee [ 09/19/2016.... | . 7,440,177 0 .0 (010 O 0 0 .0 (01 0
1025855.......coovvverericiis CAPE CANAVERAL................. FLoiriirirans v 09/19/2016.... ...484,985 0 .0 (V1 R 0 0 .0 (V1 0
1025872 ... |RIVERVIEW. L | e 12/19/2016.... | . 1,335,000 0 .0 (1N O 0 0 .0 (01 0
1025880 ..|NAPLES S IO 01/18/2017.... |. 0 0 .0 () 0 0 0 .. .0 (11 0
1125052 we |FT OGLETHORPE.........cooosiinirinrrnerierrierineesnenissesenienssns | GAuiiiiicriiens | vevins 01/20/2004.... | . ...849,459 0 .0 (1N 0 0 0. 23,917 .0 (01 N 0
1125701 v |LAWRENCEVILLE........coovviirernireineicineirerierserennensninnns | GAuiiviiriiies v 09/18/2014.... | . 3,026,442 0 ] (V1 R 0 0 0 ... 27,288 .0 (01 RN 0
1325034......coererierinceinns COEUR D'ALENE...........cooevnmirmerierineensninnersnerisenenensnsnensees | 1D | cvvvies 10/17/2003.... 5,730,143 0 .0 (1N 0 (0 TN 1 N ISR (V1 I 81,680 .0 (01 N 0
1325086.........ccvvcrieriiins POCATELLO....... 07/30/2004.... | . ...356,076 0 .0 (1 0 (0 T TRPPOOON | N IO 0 | oo 31,141 .0 (V1 0
1325109..... IDAHO FALLS......ovvverrerrreernneennas 11/18/2004.... | . ...293,534 0 .0 (1N 0 0 0. 22,515 .0 (01 0
1325358..... MERIDIAN.......ovviiriiiiiinnicenseis 11/30/2007.... | . 4,823,121 0 .0 () O 0 0 .0 (V1 0
1325526......ccoirmerierieiines COEUR D'ALENE................ 09/28/2011.... | . . 2,591,028 0 .0 (1N 0 0 .0 (01 0
1325570, COEUR D'ALENE................ 08/16/2012.... | cevorvverrrierines 1,582,315 0 .0 (V1 ST 0 0 .0 (V1 0
1325752..... MERIDIAN. ......oivmririrneereieriesineneenes 105U ISP 05/01/2015.... | . 1,042,791 0 .0 (V1 ST 0 0 .0 (V1 0
1425512, WAUKEGAN.......... I | s 06/30/2011.... | 1,585,018 0 .0 [V [ 0 0 .0 (V1 0
1425518 +o [WOODRIVER......ocvrrinriieriiriseiiniis I | s 07/2712011.... | . 1,038,081 0 .0 (1N 0 0 .0 (1 0
1425562 ... |CHICAGO HEIGHTS.........ccoouunue oo | v 06/28/2012.... | . 3,620,612 0 .0 [V [P 0 0 .0 (V1 0
1425589.......covvverierieiins BUFFALO GROVE. RN [ IESSURRRRS DR 12112/2012.... 6,117,845 0 .0 (1N 0 0 .0 (01N N 0
1425821..... CHICAGO......comvivieirineriierins I | s 03/30/2016.... | . 1,257,659 0 .0 [V [P 0 0 .0 (V1 0
1425882.......covvveiericiis SCHAUMBURG [ ESSSRRRRTS DR 01/19/2017.... | . 0 0 .0 (V1N 0 0 .0 (V1 0
1525308 ... | INDIANAPOLIS.........covvivirrirriiiriens 03/06/2007.... | . 1,629,349 0 .0 [V [ 0 0 .0 (V1 0
1525339 ... | INDIANAPOLIS.........oovvrrrrrireireris 08/15/2007.... | . 1,093,166 0 .0 (V1N 0 0 .0 (V1 0
1525348 ... | INDIANAPOLIS.........ccovvirirrirnriierins 09/21/2007.... | . 1,084,046 0 .0 [V 0 0 .0 0
1525418. ... | GREENFIELD........ .110/01/2008... 3,226,890 0 .0 (V1N 0 0 .0 0
1525470 ... | INDIANAPOLIS.........oovvevirrirnriirins 10/28/2010.... | . . 1,896,967 0 .0 [V [P 0 0 .0 0
1525497 ..o INDIANAPOLIS........ccvvrererieiereirenes INGeei | s 0471972011 | oo 1,982,609 0 .0 (V1 ST 0 0 .0 (V1 RO 0
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1525500 ... | CARMEL.... 04/28/2011.... | . 1,971,913 0 .0 [V [ 0 0 .0 0 ... 30,569 .0 0
1525586. ... |FISHERS .| 11/29/2012... 1,128,295 0 .0 (U 0 0 0 . 11,851 .0 0
1525593 ... | INDIANAPOLIS 12/21/2012.... | 1,679,923 0 .0 [V [P 0 0 .0 0. 29,406 .0 0
1525642........cvverrreriienes WEST LAFAYETTE 08/07/2013.... | . 1,380,277 0 .0 LV O 0 0 .0 0. 22,425 .0 0
1525663..... FISHERS........ccco. 11/113/2013.... | 1,039,140 0 .0 (V18 O 0 0 .0 0 ... 9,200 .0 0
1525684 ... | INDIANAPOLIS........ooovvvrirrrirneirniinns 04/29/2014.... | . ...874,250 0 .0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 13,007 .0 0
1525700. ...|CARMEL......... .109/05/2014... 2,985,918 0 .0 (V1N O 0 0 0 62,242 .0 0
1525791 ... |BROWNSBURG.........cccosrvuerianee 09/22/2015.... | . 1,202,721 0 .0 L) 0 0 .0 0
1525829 ... | INDIANAPOLIS.........oovvrerrrrirerieiinnns 05/04/2016.... | . 4,915,685 0 .0 (V1N O 0 0 .0 (01
1525832 ... | INDIANAPOLIS........ccovvviiirinriniiinns 06/02/2016.... | . 1,119,102 0 .0 () 0 0 .0 0 [ oo
1525837 ... | INDIANAPOLIS.........oovvrmerrrriririerin 06/29/2016.... | . . 3,025,127 0 .0 (01 0 0 .0 (01
1525856 ... |FISHERS................. 09/19/2016.... | . B [P 12,264,442 0 .0 () 0 0 .0 (V1
1625524.......covvveriericeins WEST DES MOINES. 09/26/2011... | cevoreverirrerins 1,234,452 0 .0 (V1 SRR 0 0 .0 (11
1725590 e |WITITA 12113/2012.... | 2,046,665 0 .0 0 [ e 0 0 .0 (V1
1725818 ... |LAWRENCE..... 03/11/2016.... | . 2,642,824 0 .0 (01N 0 0 . .0 (01
1825019 ...|FERN CREEK..... 08/27/2003.... | . ...191,265 0 .0 () 0 0 0 ... 26,043 .0 0 | oo
1825379 ... |COLD SPRING.......coomrrrerirrirrnnne 01/31/2008.... | . 2,451,911 0 .0 (010 O 0 (0 IR RPN N ISR (V10 I 38,638 .0 (01
1825386........occvvericriciis LOUISVILLE........... 03/14/2008.... 1,141,079 0 .0 () 0 0 0. 22,820 .0 (V1
1825472 vee [INEWPORT ..ot 10/29/2010.... | . 3,115,348 0 .0 (1N O 0 0 0. 92,441 .0 (01
1825479 ... |LOUISVILLE........... 12/14/2010.... | . 3,148,911 0 .0 () 0 0 .0 (11
1825555 v |RICHMOND.....ovvvmririerierireenne 05/17/2012.... | . 3,383,523 0 .0 (V1 ST 0 0 .0 (V1
1825608 ... |LOUISVILLE........... 03/19/2013.... | . 1,419,449 0 .0 () O 0 0 .0 0 | oo
1825624........ovvveriericiies LEXINGTON.....cooovvrmrrrrerirenns 05/17/2013... | cevoerereverrns 2,309,181 0 .0 (V1 ST 0 0 .0 (V1 R
1825635 ... |LOUISVILLE........... 06/27/2013.... | . 1,661,547 0 .0 () O 0 0 .0 (V1
1825709 v [LEXINGTON......oovvvririreiiiinnes 10/110/2014.... | . 2,304,879 0 .0 (1N 0 0 .0 (01
1825723 v |LEXINGTON. ..o 12/16/2014.... | . 2,959,949 0 .0 () O 0 0 .0 (V1
1825793 v |RICHMOND.......oovvmrierieierireenne 10/01/2015.... | 1,607,299 0 .0 (1N 0 0 .0 (01
1825866.........ccvvvrrireriiciins LEXINGTON.....ccoovvvirmerirerircnnne 11/2172016... | oo 5,000,000 0 .0 (V1 ST 0 0 .0 (V1
1925392....cuvvirmeriericeienes LAFAYETTE......oocieenerinernenienes 05/01/2008.... | . ...787,868 0 .0 (1N 0 (1 IO OOPORON 1 N ISR (V1 I 21,179 .0 (01
1925561..... KENNER.......cooirirneierinerienes 06/11/2012.... | . 2,461,251 0 .0 [V [ 0 0 0 ... 39,867 .0 LV
2125430..... LAUREL 12/02/2008.... | . 2,100,241 0 .0 (1N 0 0 0. 28,619 .0 (1
2125457 ..o GAITHERSBURG 06/10/2010.... | . 2,985,504 0 .0 [V [P 0 0 | coverrrrnrreeneen0 [, (V1 IR 62,608 .0 L0
2125564.......ceoeeerieieiin HAGERSTOWN.......ccovvrvrrinnee 06/28/2012.... 1,875,867 0 .0 (1N 0 0 0. 20,456 .0 (01N N
2125601 BETHESDA........cccoomvvririnns 01/30/2013.... | . 2,612,699 0 .0 [V [P 0 0 0 ... 27,651 .0 LV
2125731..... FULTON. ... 12/22/2014.... | . 1,468,441 0 .0 (V1N 0 0 0. 20,984 .0 LV TR
2125769 ... |HYATTSVILLE...... 06/23/2015.... | . 1,572,476 0 .0 [V [ 0 0 .0 LV
2225747 1o | SPENCER....c.ootieitieierieseetesieenne 04/07/2015.... | . 2,488,265 0 .0 (V1N 0 0 .0 LU R
2325186....coureririiieiii ANN ARBOR.......ccovvvirinerinninerienisnenseiensnnenenessesneenns | Ml oo 11/01/2005.... | . 1,046,694 0 .0 [V 0 0 .0 0
2325216..... NOVL oo .103/01/2006... 4,676,861 0 .0 (V1N 0 0 .0 0
2325533..... WYOMING.........oooomrerreneieeennesnrensiesnssnsesenssseesssesnssenssees | Moo | covves 10/26/2011.... | 1,499,271 0 .0 [V [P 0 0 .0 0
2325544 voo | KALAMAZQO......cccomverririnerinsseineeinesinseesssisssesessssensesnens | Ml e 02/09/2012.... | . 1,331,928 0 .0 (V1N 0 (0 IOTORROPORON 1 N OO (V1 I 45,689 .0 (V1
2325609 o | CLARKSTON.......coevrrerimrerrrinrrnerireriereseesssniserinensessnennnee | Ml [ v 03/28/2013.... | . 1,430,072 0 .0 (V1 [P 0 0 0. 38,131 .0 LV
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2325619 +o |EAST LANSING.....ccovirierirerinrnnrisnirersnesensnenisnissenenes | Ml v 05/07/2013.... | . 1,258,874 0 .0 [V [ 0 0 .0 0
2325620. ... | SOUTHFIELD .105/07/2013... 3,709,776 0 .0 (U 0 0 .0 0
2325678 .| INDEPENDENCE TWP........cccovvrrerrmrnrerininernnnnnenienenneens | Ml | s 03/07/2014.... | . 3,220,266 0 .0 [V [P 0 0 .0 0
2325681..... LANSING.......ocverinrinnrineinernneiiesieniseessssssssssnsesesseeeens | Ml [ 04/16/2014.... | . 2,632,124 0 .0 LV O 0 0 38,237 .0 0
2325T43....coovei SHELBY TOWNSHIP......ccovevirereirrenerernnrnerieneseenseeneees | Ml [ 03/26/2015.... | . 2,571,790 0 .0 (V18 O 0 0 20,026 .0 0
2325770..... SALINE........iiiininniiniinciveninnisniississiensssensessisnses | Ml i 06/26/2015.... | . ...789,678 0 .0 (V1 0 0 11,004 .0 0
2325815. .| EASTPOINTE. .102/01/2016... 3,627,956 0 .0 (V1 ST 0 0 83,287 .0 0
2325844..... NOVL.ciiciiiiinicsnisciisnecisessssniessisssessssessessisnses | Ml [ 07/26/2016.... | . 4,919,165 0 .0 (V1 O 0 0 61,360 .0 0
2425314 <. | VADNAIS HEIGHTS.......ovvvverierieenrrnnernerreneneeneninseenneees | MNeoiiiiciris | e 04/09/2007.... | . 2,113,717 0 .0 (V1N O 0 0 56,789 .0 (01
2425517 v |EDEN PRAIRIE.........convimmrirmninnrrnrrnnrissenssisensesssssessensnnses | MN e | e 07/21/2011.... | 3,772,708 0 .0 () 0 0 96,232 .0 0 [ oo
2425578 wee | ST CLOUD....covvveeieriseiserserirerieeesssesssessenssensssensnensenes | MN et | e 10/15/2012.... | 1,620,565 0 .0 (01 0 0 13,859 .0 (01
2425638 v [MINNETONKA.......oovrirrinrinnineseesnnisensessssesesssssnnenes | MN e | e 07/16/2013.... | 2,694,224 0 .0 () 0 0 65,010 .0 (V1
2425766........coocerrricriciinn BLOOMINGTON........ocvrerirrererrnnrnernenseenssensseessensssennenens | MNiciiiiins [ 06/12/2015.... 1,932,771 0 .0 (01 O 0 0 12,271 .0 (01
2425858 <. [VADNAIS HEIGHTS.......coovovvirernrinnicnniseiveniesinsniesnieenes | MNeeicciii 09/29/2016.... | . 1,010,963 0 .0 0 [ e 0 0 .0 (V1
2625376 o [RIVERSIDE........ccoontvnnirerrerncenerineenernsssnenennnsnsssesseess | MOuvisceinviins | o 01/28/2008.... | . 6,952,864 0 .0 (01N 0 0 .0 (01
2625625..........oreriii STLOUIS......ovvirirrnrrrneriseniinserinsssisnssnssssssssssnsennnne. | MOuierviisiis [ v 05/24/2013.... | 2,473,184 0 .0 () 0 0 .0 0 | oo
2725476..... KALISPELL.......ooovveoeereeeresenreeenesrenesssnessssnesessnessssesssneses | MT e | e 11/23/2010.... | . 2,547,076 0 .0 (010 O 0 0 .0 (01
2925245..... LAS VEGAS.......ccconvvmrrnnirnernernseissenssinsssseesssessnsssnsenss | NVeciiinniins [ 06/20/2006.... ...991,193 0 .0 () 0 0 47,054 .0 (V1
2925798..... LAS VEGAS.........ooooneeereenrensresneersrenneeessesssesssssseessessennees | NV oo [ v 11/18/2015.... | . 2,873,265 0 .0 (1N O 0 0 51,760 .0 (01
3125306........ccnivvrieieiins OAKLAND.......oovvirrinnrerinrisnisssissniseiieniensssssississsesnes | N [ 03/01/2007.... | . 1,474,291 0 .0 () 0 0 59,700 .0 (11
3125558.......cereerrinerieiii WILLIAMSTOWN.......ccvvervrerrnicererinernenseneneessensseenenes | Ndueissinniinns | v 05/18/2012.... | . 1,706,426 0 .0 (1N 0 0 30,894 .0 (01 N
3125603..... KEARNY ....oovrrimrinirnneinsinniinsiessenseessnsssssssssssessessenes | oo [ 02/13/2013.... | . 2,551,573 0 .0 () O 0 0 25,629 .0 0 | oo
3125654..... OLD BRIDGE........oocveereeeereeesneenssnesnsnesnneesnsnssnnesennns | Nduiisiiiinnnnns | e 10/22/2013.... 1,005,947 0 .0 (1N 0 0 25,937 .0 (01 N
3125862 wo [WILLINGBORO......oovviriririiniirerienisriensiessisesinsiessnens | Ndociiniisiins | oo 10/112/2016.... | . 1,583,538 0 .0 (V1 R 0 0 19,516 .0 (V1
3125889 1o |BARRINGTON.......oevvrrmerierirnrereniseeserssnsnsesnensseesseenenes | Ndueiissinsiinns | covvens 02/28/2017.... | 0 0 .0 (1N 0 0 19,677 .0 (01
3225781 «. [ALBUQUERQUE...........ccovvinirierinrinnnsrinnicenisnisenisnennne | M 07/29/2015.... | . ..711,369 0 .0 (V1 R 0 0 17,167 .0 (V1
3225788 .| ALBUQUERQUE..........cocoorreinnrinnrrennneennerennneesssnsesnensenes | M | s 09/03/2015.... | 3,894,043 0 .0 (V1 O 0 0 . 45,996 .0 (U R
3325219..... CLAY .oiriirnrrvernnrnenseesnesssssnenssesnssssnssessssnssines. | NY s | v 12/01/2010.... 1,613,941 0 .0 [V [P 0 (U IR 0 0. 32,102 .0 LV
3325353..... BAY SHORE.........c.cooovvnerieresreeerienrsenisssssssesssesnssnssiessennes | NY e [ 10/17/2007.... | . 1,593,867 0 .0 (1N 0 (1 IO OOPORON 1 N ISR (V1 I 14,754 .0 (01
3325538..... LATHAM. .....ooorrvemrenrrceneserenneesnsesnsesnsensssnesseesssesssensiees | NY eviiireseies [ i 11/28/2011.... | . 2,104,647 0 .0 [V [ 0 0 .0 LV
3325794 cee [WEST ISLIP....vvvvirieieseernerisnrnerienineesssnisensesssssnessnens | NY v v 10/14/2015.... | . 2,544,654 0 .0 (1N 0 0 .0 (1
3425105 o [MATTHEWS.....oooiiivirnrnrnnnnnenneneneneessnissisesennnns | NGt v 11/08/2004.... | . ...578,037 0 .0 [V [P 0 0 .0 LV
342510B........ceonerrinerieiiina WINSTON-SALEM........oocermremvrinnerneirneinenneniseessensenssnensnns | NCutvrerirsens | v 11/08/2004.... | cooovereririrrns ...592,326 0 .0 (V1 O 0 (U IR 0 .0 (11
3425433......eii CHARLOTTE.......oviieeierenneesrieeniensinnesnessssesnssnssenssisneones | NCurrvverirenns | covvirs 01/23/2009.... | . 1,338,790 0 .0 [V [P 0 0 .0 .0 LV
3425474..... GRAHAM........coovmrrimrineinneensrinersernenisenssssissnssssssssenensnnne | NCooriinnsiines [ 11117/2010.... | . 1,415,775 0 .0 (V1N 0 0 .0 .0 LV TR
3425482........coviii CARRBORO........ccomrimrerrinirrerirnrinensnissiiessnssnensnennnee. | NCuiiireviriens | cvvviens 12/20/2010.... | . 3,632,430 0 .0 [V [ 0 0 .0 .0 LV
3425504..... CARY ...oorinirnrrmrineennrinsernsssnsssnensssssesssssssssssssssssssessonses | NCuveivnerinnens | vovvvens 05/31/2011.... | . 1,908,300 0 .0 (V1N 0 0 .0 .0 LU R
3425529......viiriiiieiis GREENSBORO........ccovvierinnrerierineesnneisnnisenenesessenenes | NCuovriiveiines [ 09/29/2011.... | . 1,233,059 0 .0 [V 0 0 .0 .0 0
3425579. DURHAM .110/19/2012... 1,786,283 0 .0 (V1N 0 0 0 .0 0
3425584.......coirieii INDIAN TRAIL.....covverererenrrrrinernerirmnenenenisseseensssennsine | NCuvivvvvviies | cvveens 11/27/2012.... | . 2,786,735 0 .0 [V [P 0 0 .0 .0 0
3425591 1o [MONROE........ooonvvirirrinnrinniierinseneeinssisessssssnssssesssssssnsees | NCuvtinesinsens | cvvviens 12/18/2012.... |. 1,456,228 0 .0 (V1N 0 0 .0 .0 LU TR
3425594 MOORESVILLE...........coooommrvrmnerisneriisenrisenereserissnsissnssisnnes | NCoorviierii | e 12/21/2012.... | . 2,388,751 0 .0 (V1 [P 0 0 .0 .0 LV
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3425643 ... |HILLSBOROUGH.............c...... 08/07/2013.... | . 3,532,053 O IR 0 [V [ 0 0 .0 .0 0
3425676. ... |KILL DEVIL HILLS .| 02/04/2014... 3,043,257 [0 IO 0 (U 0 0 0 .0 0
3425751 ... |FAYETTEVILLE 05/01/2015.... | . 2,524,342 O IR 0 [V [P 0 0 .0 .0 0
3425754 «. [CONCORD........oootrcririciiriens 05/07/2015.... | . 3,791,984 0 | oo 0 LV O 0 0 .0 .0 0
3425768 .| KERNERSVILLE..........occverrrnnee 06/18/2015.... | . 3,528,458 [V IO 0 (V1 ST 0 0 .0 .0 0
3425875..... RALEIGH........cccoiiiiinriiciiciiccis 12/22/2016.... | . 1,000,000 LU IO 0 (V1 0 0 .0 0
3624997. ... |LEXINGTON .| 05/06/2003... 1,596,484 (O 0 (V1N O 0 0 .0 0
3624999 ... |WASHINGTON TWP. OH..oovvvvvve [ 05/27/2003.... | . ..191,218 (O 0 L) 0 0 .0 0
3625022 ... |COLUMBIA TWP.........ovvvnnne (0] ISP RN 09/05/2003.... | . ...496,696 [V TN 0 (V1 ST 0 0 .0 (11
3625044 wo [COLUMBUS......oooiiiieniiisiniis (] TR IOV 11/24/2003.... | . ...208,138 O IO 0 () 0 0 .0 0 [ oo
3625100 ... | DAYTON.... (0] ISR RN 10/14/2004.... | . ...212,288 (O 0 (01 0 0 .0 (01
3625130 ... | VANDALIA. OH..ovvvvvve [ 03/29/2005.... | . ...983,144 (O 0 () 0 0 .0 (V1
3625201.....coeernerrirerieiiin PLAIN CITY..coooeerieriersieeerereesesseenns OH.ooveeees [ 12/29/2005.... ...764,247 (O 0 (01 O 0 0 .0 (01
3625300........00reveireiieiianns FAIRBORN..........cooovriierrinnns OH.oovviveen [ 01/23/2007.... | . 1,217,320 (U IO 0 (V1 ST 0 0 .0 (11 O
3625422.... ELYRIA ..o OH.oovveeen [ 10/29/2008.... | . 2,918,923 O IO 0 (01N 0 0 .0 (01
3625443 ... |MARYSVILLE...... | OH. s 02/18/2010.... | . 1,881,357 (O 0 () 0 0 | covrerernrrennnen0 [ (V10 I 90,132 .0 0 | oo
3625445 .. | WADSWORTH.....ccvvevirrirnnnne (0] ISR RN 03/09/2010.... | . 1,487,974 (O 0 (010 O 0 0 0. 33,753 .0 (01
3625484..... WESTLAKE.......cooiierierirniierieinns (0] ISV RN 12/27/2010.... 2,114,659 (U IO 0 (V1 ST 0 [V IR (V1 O (11 81,480 .0 (11 OO
3625508..... GAHANNA.......covverimenerinierisinis (0] ISV RN 06/16/2011.... | . 1,661,513 (O 0 (1N O 0 0 .0 (01
3625547 ... LIBERTY TOWNSHIP........ovvvirriirriiseniieeseiessiseeiieeenes (] TR IO 02/29/2012.... | 3,278,995 0 | oo 0 () 0 0 .0 (11
3625566..... COLUMBUS........oooevereereeeeesvesiis (0] ISV RN 07/13/2012.... | . 2,018,349 [ I 0 (1N 0 0 .0 (01 N
3625605......c0rirernieieriines BROADVIEW HEIGHTS........... (0] USRI PN 03/14/2013.... | . 3,177,976 [V TN 0 (V1 R 0 0 N .0 (01 RN
3625606..........cuereeirerierinne WASHINGTON TOWNSHIP. | OH.es 03/15/2013.... 3,445,867 [ I 0 (1N 0 (0 TN 1 N ISR (V1 I 62,032 .0 (01 N
3625626..... WESTLAKE.......cooneieinrinerineiseisnssissssnesissssessessenssnnesns | OHevivinsiiins | v 05/29/2013.... | . . 1,733,516 O IO 0 () O 0 0 0 ... 28,563 .0 (V1
3625671 MONTGOMERY......cooerrnrrinernerienenensneessnisenssensssssnensnes. | OHuvviinciiii [ 12/26/2013.... |. B [P 24,717,117 (O 0 (1N 0 (0 IR OPOUON 1 N IO (V10 176,214 .0 (01
3625680..... HUDSON......oooviiniininnirennnisnicsnieesensnesnsssisssennes | OHucieciiii [ 03/21/2014.... | . 1,421,795 (O 0 () O 0 0 15,450 .0 (V1
3625688..........covvrerrerineeines [ MASON.ccociiciccriseeneescensssisssisensensssssensssensens | OHeiviisiins | 06/09/2014.... | . 2,074,263 [ I 0 (1N 0 0 30,361 .0 (01
3625764.........covveerrrerrerines [ DAYTON tiicrecscsrisesenssenesssisnisenssssssssnes | OHeiviscins [ 06/10/2015.... 3,623,278 O IR 0 [V [P 0 0 50,479 .0 (0
3625773 we [MASON.....oooiriririsninnreriesenesssissssisenssessssssesssnsens | OHeiviisciins | v 07/09/2015.... | . 2,148,094 [ I 0 (1N 0 0 29,423 .0 (01
3625786 o [PERRYSBURG.....c.ovvvierirmrinienrinninerinnenensnenssnissenenes | OHevvviiciins | v 08/27/2015.... | . 2,319,399 O ISR 0 [V [ 0 0 37,388 .0 0 | o
3625816 | CINCINNATL coceereeeeeeseeeseeeseeessseeseesssesnseenees | O e 02/19/2016.... | . 1,033,277 [ I 0 (1N 0 0 9,081 .0 (1
3625835........ccevvvrrrirerinneine | DAYTON tiiicrrecnrisissenesesenesesisnesenissssnssnes | OHevviiciins [ v 06/17/2016.... | . 1,173,116 (O 0 [V [P 0 0 16,346 .0 L0
3625845........cconvreererrrerineeines | WELLINGTON.c.oooccrseieierineenesissiseeensenssssnennes | OHeiviiciis [ 08/02/2016.... 5,208,850 [ I 0 (1N 0 0 41,605 .0 (01N N
3625850..... MORAINE...........coormerrerenneenrenssiensrnnsinssssssesnsesnssensssneonns | OHuvveveeecenn v 09/09/2016.... | . 1,293,008 O ISR 0 [V [P 0 0 10,579 .0 0 | oo
3625857 .....eveernereineiieria SPRINGBORO........cooonirirereriinrinenierineeseninssesessesenessnens | OHevoiviinsciins | oo 09/09/2016.... | . 1,293,008 (O 0 (V1 0 0 10,579 .0 (01
3625883........ceeiriiieiii CINCINNATL ..covovveeeiereereessieesieneeisnesnesnssesnsessssenssenneenes | OHeveveeeciies | e 01/19/2017....|. 0 (O 0 [V [ 0 0 9,252 .0 LV
3625886..... MENTOR......coorrierinrineerenineernsninssenensessseessssssssesesseessnns | OHuciiinciinei [ 02/07/2017.....|. 0 [ I I 0 (V1 0 0 11,868 .0 (0
3725792 e [ TULSA ncsrsresesiesiesesnsissinenensssssennnes. | Ot v 09/29/2015.... | . 2,726,254 O IS 0 [V 0 0 16,300 .0 0
3725834. ... | OKLAHOMA CITY.. .| 06/15/2016... 1,056,790 (O 0 (V1 0 0 22,843 .0 0
3825455 we | SPRINGFIELD......evuvrvirierirnrininisrinerinerinesinennenisnenenes | ORuviviiviins v 07/01/2010.... | . 1,539,431 (O 0 [V [P 0 0 46,656 .0 0
3825521 ..o MCMINNVILLE.........c.ovvvrrrnerirerinennneirseiseriesieensnsnesneensens | ORuciinciines [ v 08/17/2011.... | covoeverrvreins 6,995,310 [V [N 0 (V1 ST 0 LU I (V1 O (V1 77,518 .0 (V1 RO
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3825692..... SALEM.....oooviorvereeeeeseeeseseeesseesiseseees OR..ovvvvvres [ v 07/25/2014.... | . 2,002,602 0 .0 [V [ 0 0 .0 0
3825787. ... |FLORENCE... OR .1 08/31/2015... ...895,713 0 .0 (U 0 0 .0 0
3825842 ..| TUALATIN OR..oovvvvnen [ v 07/14/2016.... | . 3,206,376 0 .0 [V [P 0 0 .0 0
3825869..... SALEM.....ooovoviceeeeeeeeeveese e (0] U IO 12/02/2016.... |. 1,750,000 0 .0 (V1 O 0 0 .0 0
3925757 ..o LANGHORNE....... PA oo 05/15/2015.... | . 1,317,950 0 .0 (V18 O 0 0 .0 0
3925776..... MERCER........cccooviinriicieriinns PA oo [ 07/15/2015.... | . 1,354,233 0 .0 (V1 0 0 18,549 .0 0
4124976. ... |LEXINGTON SC .101/14/2003... ...616,328 0 .0 (V1N O 0 0 20,011 .0 0
4125311 ... |CHARLESTON.... SCvivicnnis [ 03/28/2007.... | . 6,016,064 0 .0 (V1 O 0 0 103,964 .0 0
4125401 ... |PAWLEYS ISLAND.........cooucc. SCvvvvee [ 06/16/2008.... | . 5,099,073 0 .0 (V1N O 0 0 76,465 .0 (01
4125480 ... |CHARLESTON.... SCivicnnis [ 12/14/2010.... | . ...508,095 0 .0 () 0 0 20,100 .0 0 [ oo
4125542.....ooiei CHARLESTON.... SCvvvivee [ 12/20/2011.... | . 1,541,916 0 .0 (01 0 0 16,536 .0 (01
4125556..... ROCK HILL. oo SCvvvvrneis [ 05/17/2012.... | . 4,217,610 0 .0 () 0 0 55,074 .0 (V1
4125576 SPARTANBURG... SCevvrvee [ 10/05/2012.... 2,089,607 0 .0 (01 O 0 0 29,494 .0 (01
4125712..... ROCK HILL...oovvevereecrrierien SCvvvvneis [ 10/23/2014.... | . 1,618,011 0 .0 0 [ e 0 0 23,038 .0 (V1
B125T78...oeii NORTH CHARLESTON........cvvirimeererinirieriseeseneseesseenns SCvvvveren [ 07/16/2015.... | . 6,832,163 0 .0 (01N 0 0 32,988 .0 (01
4125782 ... |FLORENCE........... SCvicnis [ 07/30/2015.... | . 4,954,779 0 .0 () 0 0 66,961 .0 0 | oo
4125797 | LEXINGTON....ocovmvrrrrrirenne 1S RN PR 11110/2015.... | . 1,046,487 0 .0 (010 O 0 0 13,739 .0 (01
4324986..... SEVIERVILLE........coovvmrri TN [ s 03/21/2003.... | cooovrvriirerirs ...688,493 0 .0 (V1 ST 0 0 21,804 .0 (11 OO
4325007 ..o KINGSPORT........cooovvvmerirrireenns 05/30/2003.... | . ...184,345 0 .0 (1N O 0 0 29,556 .0 (01
4325031..... MEMPHIS.......ccoovvriiiininnne 09/30/2003.... | . ...165,109 0 .0 () 0 0 21,457 .0 (11
4325078......overeerricrieii BRISTOL.....ourirermeiierierieseseeseise st esssssesssssssnsens 06/04/2004.... | . ...586,147 0 .0 (V1 ST 0 0 52,725 .0 (V1
4325537...... COLUMBIA....c..oviiirinniericis . 11/2172011... | ...599,329 0 .0 (V1 R 0 0 11,480 .0 0 | oo
4325577 .o CHATTANOOGA L1\ TR D 10/09/2012..... | cooveerrinirins 1,897,549 0 .0 (V1 ST 0 0 | o0 [0 | s 33,859 .0 (V1 R
4325739..... NASHVILLE.........covvmrrerrerinnnne 02/25/2015.... | . 2,127,913 0 .0 () O 0 0 [0 |0 [ e 55,196 .0 (V1
4325820........ccneerrrierieiinn KNOXVILLE........cocoovvrrcrrnnes 03/23/2016.... | . ...661,036 0 .0 (1N 0 0 | eoveeeeercenreenieen0 [0 | e, 14,864 .0 (01
4424980..... BOERNE.........coooiriimrinniierireinns 02/04/2003.... | . ...218,889 0 .0 (V1 R 0 0 | coverrnreneenee0 [0 | s 42,407 .0 [V TR
4425029..... EL PASO.....coirieieeeiseiseriniins 09/30/2003.... | . ...184,036 0 .0 (1N 0 0 0 0 23,942 .0 (01
4425033..... EL PASO....oviviimriirreriirinsiieiins 10/08/2003.... 1,226,947 0 .0 [V [P 0 (U IR (V1 OO (V18 152,495 .0 LV
4425085........cooeeerierieiii SAN ANTONIO....cccooerrrireirriinns L. S D 07/22/2004.... | . ...310,795 0 .0 (1N 0 0 0. 27,255 .0 (01
4425173..... EL PASO.....ooivimrinirreniirinsiieiins L. ST B 09/28/2005.... | . ...848,806 0 .0 [V [ 0 0 0 ... 50,085 .0 LV
BA252TT oo SAN ANTONIO....ccooorrrrrireirrrins L. S D 11/21/2006.... | . 1,119,281 0 .0 (1N 0 (0 IO RRRPORON 1 B IO (V1 I 19,962 .0 (1
4425297...... HOUSTON. ..o L. ST D 01/17/2007.... | . ...752,866 0 .0 [V [P 0 0 0 ... 30,985 .0 LV
4425309..... EL PASO....ovirimeieeieriseiseriniins L. S D 03/14/2007.... 1,838,910 0 .0 (1N 0 (U IR (V1 S (11 I 31,719 .0 (01N N
4425327...... AUSTIN L. ST B 06/11/2007.... | . 1,917,499 0 .0 [V [P 0 0 .0 .0 LV
4425330.....cocerieieiin SAN ANTONIO....ccooorvrrireirnrins L. S D 06/25/2007.... | . 1,898,494 0 .0 (V1N 0 0 .0 .0 LV TR
4425391 ..o CLEAR LAKE.........cooomvinriririrniinsias L. S B 04/14/2008.... | . 2,353,181 0 .0 [V [ 0 0 .0 .0 LV
4425405..... HOUSTON. ..o L. S D 07/10/2008.... | . 1,001,490 0 .0 (V1N 0 0 .0 .0 LU R
4425421.... HOUSTON. ..o L. ST B 10/15/2008.... | . 6,787,876 0 .0 [V 0 0 .0 .0 0
4425426. HOUSTON. .....cooeiiierireiies X .| 11/21/2008... 3,720,675 0 .0 (V1N 0 0 0 .0 0
4425456...........ooooevviin CORPUS CHRISTL. ..ot L. ST B 07/01/2010.... | . ...921,430 0 .0 [V [P 0 0 .0 .0 0
4425463..... EL PASO.....coviiiirineieeiseinerisiins L. S D 09/16/2010.... | . 1,385,931 0 .0 (V1N 0 0 .0 0. 29,994 .0 LU TR
4425464..........coo SAN ANTONIO.....ovvvuerrrrirrireenne L. ST D 10/05/2010.... | . 2,910,002 0 .0 (V1 [P 0 0 w0 | (V18 103,243 .0 LV
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4425478..... EL PASO.....ovivimriireriirinsiiiniins 12/06/2010.... | . 1,970,550 (O 0 [V [ 0 0 .0 0
4425543..... HOUSTON . 12/29/2011... 2,954,545 [0 IO 0 (U 0 0 .0 0
4425567 ... FREDERICKSBURG...........ccoeen. 07/16/2012.... | . 3,165,425 O IR 0 [V [P 0 0 .0 0
4425611 .. SAN ANTONIO.....c.ocvvviinriiriins 04/11/2013.... | . 1,375,692 (O 0 LV O 0 0 .0 0
4425612.... MCALLEN. ...t 04/15/2013.... | . 1,660,803 (O 0 (V18 O 0 0 0. 56,148 .0 0
4425633..... KATY e 06/26/2013.... | . 2,068,754 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO (V1 I 34,230 .0 0
4425644, ... | CORPUS CHRISTI .108/12/2013... 2,681,573 [V IO 0 (V1 ST 0 0 0 28,303 .0 0
4425652 ...|CONROE........ 09/30/2013.... | . ...954,478 (O 0 L) 0 0 0 ... 9,069 .0 0
4425657 ... SAN ANTONIO....coooevrrrirrireiinns 10/30/2013.... |. ...981,568 (O 0 (V1N O 0 0 0. 30,423 .0 (01 0
4425660..... EL PASO......ooocvieiiiiiiinrinnisii 10/31/2013.... | 1,646,732 (O 0 () 0 0 0. 26,437 .0 0 [ oo 0
4425667 wo | SAN ANTONIO....cocoorvrrrriririnrins 12111/2013.... | 6,434,060 O IR 0 (01 0 0 .0 (01 0
4425670 ...|CARROLLTON...... 12/23/2013.... | 3,938,068 (U IR 0 (V1 O 0 0 .0 (V1 0
4425686............ceorierieiinn GRAND PRAIREE...........ommrrrrerrrrerrienenes 05/23/2014.... 2,849,136 O I 0 (01 O 0 0 .0 (01
4425713..... KERRVILLE........ccoovverrrirrrinnne 10/27/2014.... | . 3,545,533 O IO 0 0 [ e 0 0 .0 (V1
4425729..... AUSTIN 12/22/2014.... | . 1,215,499 (O 0 (01N 0 0 .0 (01
4425779..... AUSTIN 07/2712015.... | . 1,004,505 LU IO 0 () 0 0 .0 0 | oo
4425799..... HOUSTON. ..o 11119/2015.... | . 1,165,183 (O 0 (010 O 0 (0 IR RPN N ISR (V10 I 15,352 .0 (01 0
4425804..........oveinn ALAMO HEIGHTS........cccovvennee 12/04/2015.... 1,910,489 (U IO 0 (V1 ST 0 [V IR 0 0. 25,015 .0 (11 OO 0
4425833 vo | SAN ANTONIO.....cocoovrrrririrrnrinns 06/09/2016.... | . 2,509,653 [ I 0 (1N O 0 0 .0 (01 0
4425840 ..| SAN ANTONIO......ccoovvvririiriens 07/08/2016.... | . 2,448,862 0 | oo 0 () 0 0 .0 (11 0
4425847..... LAREDO........cooverereeiseresressiesssesissioas 08/24/2016.... | . 4,562,246 [ I 0 (1N 0 0 .0 (01 N 0
4425857.... HUMBLE........cooiiiiniiiciinnes 09/28/2016.... | . 1,041,452 (0 N 0 (0 RO 0 0 .0 0 | oo 0
4425868..........oceoeieieiinn KINGSVILLE...........covvrrerirs 11/30/2016.... | cooveerereririns 4,100,000 LU IO 0 (V1 ST 0 0 .0 (V1 R 0
4425876..... HOUSTON......ooviviiirinriiniis 12/22/2016.... | . 2,970,000 O IO 0 (V1 R 0 0 .0 (V1 0
4525255.......coeerrieieii SALT LAKE CITY 08/07/2006.... | . 3,533,188 [ I 0 (1N 0 0 .0 (01 0
4525328........covirieii WEST JORDAN.......oovrrvrrrirnnnns 06/19/2007.... | . 2,971,211 O IO 0 () O 0 0 .0 (V1 0
4525762..... MURRAY......coomrimrienmenirneesneins 05/29/2015.... | . 1,375,800 (O 0 (1N 0 0 .0 (01 0
4625460..... BARRE........ccooimiriirineiiniins 08/26/2010.... | ccoouvveerrrririne 2,304,783 [V [T 0 (V1 ST 0 0 .0 (V1 0
4725354 DALE CITY......... 10/29/2007.... | . ...989,753 (O 0 (1N 0 0 .0 (01 0
4725378..... NORFOLK......evvivirrirriieirinerienes 01/30/2008.... | . 6,525,698 O ISR 0 [V [ 0 0 .0 (V1 0
4725407..... CHESTER.....oovorerieieirenin 07/29/2008.... | . 4,856,881 (O 0 (1N 0 0 .0 (1 0
4725453........ovivriei ALEXANDRIA....... 06/22/2010.... | . 1,382,586 (O 0 [V [P 0 0 .0 (V1 0
4725492.......coieii WOODBRIDGE...... 04/06/2011.... | cooonererrrrerinens 1,298,917 (U I 0 (V1 O 0 0 .0 (11 0
4725501 ... |CHARLOTTESVILLE 05/05/2011.... | . 3,688,293 O ISR 0 [V [P 0 0 .0 (V1 0
4725563 v [RICHMOND......covvrieriiierieinne 06/28/2012.... | . 2,472,710 LI I 0 (V1 0 0 .0 (V1 0
4725662 ... |WILLIAMSBURG.........cccorvrirecs 11/08/2013.... | 3,646,112 O IR 0 [V [ 0 0 .0 (V1 0
4725693 ... | GREAT FALLS......... 07/29/2014.... | . 4,019,745 (O 0 (V1 0 0 .0 (V1 0
4725702 v |RICHMOND.....ovvvmrinrierierirennne 09/18/2014.... | . 2,776,567 O IS 0 [V 0 0 .0 0
4725705. «oo [RICHMOND......ovoinriiiericinne .109/30/2014... 1,082,366 (O 0 (V1 0 0 .0 0
4725733 ... |FALLS CHURCH 12/31/2014.... | . 2,536,761 O IR 0 [V [P 0 0 .0 0
4725865.......ceoeereieiieri RICHMOND........ovveirerierineiiees 11/2172016... | oo 1,650,000 [V [N 0 (V1 ST 0 0 .0 (V1 RO 0
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4825448 voe | SNOHOMISH......ocviriiiririeiiniiieiines WA i | e 05/28/2010.... | . 3,120,344 O IR 0 [V [ 0 0 .0 0
4825636. ...| VANCOUVER.... WA .| 06/27/2013... 1,154,568 [0 IO 0 (U 0 0 .0 0
4825710 .|NEWCASTLE WA e | e 10/21/2014.... | . 4,469,969 (O 0 [V [P 0 0 .0 0
4825717..... RENTON. ...t WA oo | e 11114/2014.... | . 2,714,664 0 | oo 0 LV O 0 0 .0 0
4825760..... SPOKANE...........coovvmrirerirrirennns WA e | e 05/21/2015.... | 5,134,443 O IR 0 (V18 O 0 0 . .0 0
4825825 ... | BELLINGHAM........ WA e 04/28/2016.... | . 2,000,671 [0 IO 0 LV O 0 (0 TOTOTRTRPOUON o N OO 0 | oo 43,337 .0 0
4825826. ..| VANCOUVER WA .| 04/28/2016... ...903,319 (O 0 (V1N O 0 0 9,462 .0 0
5025072..... OSHKOSH........cocviiirinrinricnricniicnnnrisnicssissiinsesiennenns | Whicii [ 05/04/2004.... | . 2,392,317 0 | oo 0 L) 0 0 .0 0
5025087..... OSHKOSH.......oovvveeriieerrrisrinerineriseesseissssensensseessennnees | Whcnninnes [ 08/11/2004.... | . 2,963,701 O IO 0 (V1N O 0 0 .0 (01
5025795......cirirriiieiiins JOHNSON CREEK.........ccovuenriniinrinninnniisninnissnissinennnes | Wl | e 10/23/2015.... | ..929,723 (O 0 () 0 0 .0 0 [ oo
5025877 ree [MILWAUKEE.........coovvrieririeesnesssiserneniseesensssesennsnes | Wi | o 12/28/2016.... | . 2,750,000 O IR 0 (01 0 0 .0 (01
5325336 wo [MT PLEASANT ..ot SCvvicnnis [ 08/03/2007.... | . 1,060,888 (U IO 0 () 0 0 .0 (V1
5325337 ... OMAHA.......c.ccvvvnnee NE....ivis [ 08/03/2007.... | ceeourveerrrerinns 1,694,374 [V [T 0 (V1 SRR 0 0 .0 (11
5325360..... DETROIT ... M e 12/06/2007.... | . 4,772,208 (O T 0 0 [ e 0 0 | e [ (V18 133,792 .0 (V1
53254%4.......coieireii SEDALIA............. MO | e 04/07/2011.... | . 1,132,022 (O 0 (01N 0 0 0. 58,372 .0 (01
5325587 o [TURNERSVILLE........ccoovivmrinrineinninneiecinrerseesnensneennes | Ndiviisninniinns | e 11/30/2012.... | ...928,803 O IR 0 () 0 0 | covrerernrrennnen0 [ (V10 I 19,498 .0 0 | oo
5325613 .. [MANCHESTER........cccooniiinmmnnrnnmmnnnnnrnsnnssessesssesensesnes | NHoviiniini [ 04/17/2013.... | . 1,950,737 (O 0 (U [ 0 0 0. 38,854 .0 (1
0299999. Total - Mortgages With Partial REPAYMENES. ...ttt esssrsssiiens | esisssss sttt 782,147,914 (0 [ oo 0 (L R 0 (0 [ [P (L [ 0 .. 14,448,739 .0 (U O
0599999, TOAl MOMGAGES. ........vvvererreesseeseeeseeseseseessseeaeesesssse sttt aee | oeet e s s bbbttt 788,505,880 [V [ 0 (V] [ 0 [V [ (V)] [ 6,177,880 | ......... 20,626,619 .0 (V] [
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Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.JA.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal |  Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) |  B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government

36197J ZL 2 | GOVERNMENT NATIONAL MTG ASSOC GN AZ6147 01/26/2017........ WEIIS Fargo SECUMHES. ......ucvvrirreiirciieiicierieiesiseie et ersesiessesisen | soessssinesessssiessesssessestseseesssssensessness | eessessnsenes 5,178,125 | ..ccvvvrnnee 5,000,000 | .oovvrreriririiis 12,586 | 1o

912810  EQ 7 |US TREAS BOND 6.250% 08/15/23........ccomiriimiinirininiisissiisninnns 03/28/2017........ WellS Fargo SECUMIES........urvruiriuiisiiisiriiiriisisssisssinsesesssesssssssssnsssenssenssenseness | seissesssessssesssssessessssssssnssenes ...156,016 125,000 | s 906 | 1..........

0599999,  Total - BONAS = U.S. GOVEIMMENL. ... .. ieuttstriittissteersssss e esssess et sss b8t ees et 8 eebeeE 160 oe88e88 S8 £EE L8108 oL £E 808 £E 848 £Ef LA 8 b 1L 8L E 8L 18 £E 81 £EE £ E£E 84 EEEEf b4 L E £ E L8 E bR bbbt en b b fbebsentenben bbbt 5,334,141 25,125,000 | ..o 13,492 XXX
Bonds - All Other

91087B AC 4 |UNITED MEXICAN STATES 4.150% 03/28/27........ccccconuenniirnininsninninissnsrinssserens | Dveveennnes | 03/16/2017........ | DeUtSChE BANK SECUMHIES. .. ..viveireiiiisiisiiierississssi e snssss s sensnsssens | snssesessssssensessssssssessssssseses 1,993,520 2,000,000 0 [2FE....coiiiiiernen.

1099999. Total - BONAS - All OthEr GOVEIMIMENL. ... 100 oee0E e840 8400080000 emist e 1,993,520 2,000,000 0 S S
Bonds - U.S. States, Territories and P

485429 76 4 |KANSAS ST DEVFIN AUTHREV 4.727% 04/1... 03/31/2017........ Raymond James & ASSOCIALES...........couuiuuiiieiirieeiseee e | e sessneenes 5,137,400 5,000,000 111,610 | 1FE....

592041  WJ 2 |MET GOVT NASHVILLE & DAVIDSON 4.053% 0.. 03/30/2017........ Raymond James & ASSOCIALES...........vuriureriiireiiiririere i | eebersssses e ess s 2,127,884 2,045,000 21,412 |1FE....

88213A HS 7 |TEXAS ST A& M UNIV REVENUES 3.431% 05 01/11/2017........ Citi GIODAI MATKELS INC........ocvevieieciciece et seese | evresesssssssessesessessssse s sssnes 3,000,000 3,000,000 0 [1FE e

977100 EL 6 |WISCONSIN STATE 3.954% 05/01/36 01/12/2017. SHEI NICOIAUS. ...ttt nnens | snbsesensssb s s 7,000,000 0 |1FE

1799999. Total - Bonds - U.S. States, TErMOMES & POSSESSIONS. ........rururururissrrisirisiersisrisismissrissssssisisiessine fesssmssisssiersssees a8 0880080800888 0480808800808 4008080808408 4008008808100 L8008 008080 b b0 sobisnisanss st 17,265,284 | ..o 17,045,000 | e ...133,022 S S
Bonds - Industrial and Miscell:

002824  BL 3 |ABBOTT LABORATORIES 3.250% 04/15/23 03/22/2017. Tax Free Exchange 2,948,314 3,000,000 42,521

015271 AK 5 | ALEXANDRIA REAL ESTATE EQUITIE 3.950% 02/22/2017........ GOlAMAN SACHS & CO.....vuveirirriicirei s ebnen | sebeisesssbes b 1,997,100 2,000,000 | .coovieerinniiciins 0

034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0...... 03/03/2017........ NOMUIA SECUMIES........ovvoveeiiiiicieiieie e srness | erberisss s enes 1,999,972 2,000,000 | ovooveriiieieeerenn 6,684

037833  CJ 7 |APPLEINC 3.350% 02/09/27.......... 02/02/2017. Deutsche Bank Securities. 2,000,000 2,000,000 0

05565E AT 2 |BMW US CAPITAL LLC 144A 3.300% 04/06/2. 03/30/2017........ P MOIGAN & €O, | seiees s 3,978,400 4,000,000 0

07330M  AB 3 |BRANCH BANKING & TRUST CO 3.625% 09/16............. 01/24/2017........ BACIAYS.......oouuiiiiiiiiii s | s ...509,025 500,000

12479R  AD 9 |CAPITAL AUTOMOTIVE REIT 2017-1A A1 38...... 03/30/2017. Credit Suisse 2,999,130 3,000,000 0 [1FE e

12503M  AA 6 |CBOE HOLDINGS INC 3.650% 01/12/27 01/09/2017........ BaNK Of AMETICA. .....ouvviiuirericic s | erbess s b 2,992,770 3,000,000 0 [ 2FE e

12594T AC 7 |CPSAUTO TRUST 2017-AC 3.310% 12/15/2... 01/10/2017........ Citi GlObAl MATKELS INC.......veeeciieireice et nsesseens | eesesssessesssessesee s esse e seenes 2,999,433 0 [1FE i

26208C AL 2 |DRIVE AUTO RECEIVABLES TRUST 2017-AA C 01/24/12017. J P Morgan & Co.......ccoccvrvrenee 3,999,530 0 [1FE e

26208C AN 8 | DRIVE AUTO RECEIVABLES TRUST 2017-AA D.....ccoovvuererieriiireneirerssiereeireenens 01/24/2017......... P MOIGAN & CO0....ouvrviiieiiieriie st | erbtesesi e 2,999,934 " 0 [2AM

269246 BM 5 |E*TRADE FINANCIAL CORP 4.625% 09/15/23 03/15/2017........ Morgan Stanley DEan WIHET............vurueriieriinrieiesiee e | erierssssesessssees s 5,100,000 5,000,000 | ooovvrevirrneienieiereiineen 3,212 | 2FE..eiiieiirieinne

29273R  BK 4 |ENERGY TRANSFER PARTNERS 4.200% 04/15/. 01/11/2017. Bank of America 2,993,580 ..3,000,000 0 [2FE ..

30166 AC 9 |EXETER AUTOMOBILE RECEIVABLES 2017-1A B........... 01/30/2017........ WEIIS Fargo SECUMHES. ......vuverrrrieirrieiitieiisisisssier e ssenssens | soesssssessessssssessessssesessessnes 3,069,312 3,070,000 0 [1FE i

34417TM  AA 5 |FOCUS BRANDS FUNDING LLC 2017-1A A2l 3 03/21/2017........ BaTCIAYS. ... cvoeceeereiieei i | e 3,000,000 3,000,000 0 [2AM

391164  AJ 9 | GREAT PLAINS ENERGY INC 3.900% 04/01/2 03/06/2017........ GOlAMAN SACHS & CO0....vuveirirriicireri et esnen | sebsessesssseessess et 2,988,540 3,000,000 0 [2FE...cooiiireirnnn.

431282 AP 7 |HIGHWOODS REALTY LP 3.875% 03/01/27. 02/13/2017........ BaNK Of AMEHICA. ... vuiieirerieiie et rsnines | reeresiesies st | areenienieees 1,973,340 | oo 2,000,000 | ...oocveriireririrenee 0 [ 2FE e

436893  AA 9 |HOME BANCSHARES INC  5.625% 04/15/27........ovririirivireirerssirerrnninns 03/30/2017........ RBC Capital MAIKELS. .......cverererirriiiciierieissieisesssiesisiesesss s sesssssesssssens | esssessssssssessssesessessssssnsneses ..999,970 0 [2FE....coiiiiin

46648C  AB 0 | JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5......ccviiiriierineiceeeieesrirereninie 02/17/2017........ P MOIGAN & €.ttt | sebees e 4,529,531

46849L  SS 1 |JACKSON NATIONAL LIFE 144A 3.250% 01/3 01/24/2017......... CIEAIL SUISSE.....vuvrrisiiriei s entes | sebesress sttt sesnens | sbeisenrenes 4,996,250

48283P  AA 9 |KABBAGE FUNDING LLC 2017-1 A 4.571% 03............ 03/07/2017........ GUGGENNEIM CAPIMAL.......urerveiirceriiirie et enrenias | sebtesess s sttt seninriens | soeraeneenes 2,749,984

574754 AL 1 |MASHANTUCKET WESTERN PEQUOT 144A 6.350........ccccomrrneerermniinereiersneienines 03/31/2017........ INO BIOKET ...ttt ebene | betbess bbbt enae | eebere st 0

574754 AL 1 |MASHANTUCKET WESTERN PEQUOT 144A 6.350.......cccocomrmeererririnieicincereninnns 03/31/2017........ Interest CaPItAliZALON. ..........ccuiueieiiicii i ens | erbebe sttt | ettt 983

61946E  AA 6 |MOSIAC SOLAR LOANS LLC 2017-1AA 4.450..... 01/26/2017........ GUGGENNEIM CAPIAL......eovvvveivsireriiesieiese et | sebsessessssies st 4,498,711

62946U AL 4 |NEW RESIDENTIAL ADVANCE REC 2017-T1 ATA1... 02/01/2017........ BaTCIAYS. ... cvereeeii s | et 3,999,980

68245H AC 8 | ONE MARKET PLAZA TRUST 2017-1MKT B 3.8......ccoviieirirriiveeirerseiesrsisssninenes 02/15/2017........ GOIAMAN SACHS & CO0....vvveiirrirriiciei et rnns | sebessess s ss st senssssnens | sessessssenns 1,029,996 | ..o 1,000,000

68245H  AE 4 | ONE MARKET PLAZA TRUST 2017-1MKT C 4.0.....ccviiirirernireeiniecineierisnises 02/15/2017........ GOlAMAN SACHS & CO.....ouveivirriricieriieeii s siennnes | etbsessesisties et 3,089,997 3,000,000

682680 AN 3 |ONEOKINC 6.000% 06/15/35.........ccomriuerireriiiririnirsiisiissiiesiesissessssisssssesssessenes 02/09/2017........ VMIOUS. ..o nns | s s 4,247,500 4,000,000

687846 AE 5 |OSCAR US FUNDING TRUST 2017-1A A4 3.30. 03/15/2017........ MiIZURO SECUIIES. ... ...t essenies | reesessssies st enas | sresenseniaces 2,999,328 | ..oovvvinnee 3,000,000

73420P  AB 9 |PORT OF GREATER CINCINNATI SERIES 2016 O 01/19/2017........ DIFBCE. ..ot | e 1,000,000 1,000,000

74170 AN 9 |PRIME PROPERTY FUND LLC SENIOR UNSECURED........ccccsvoeririierniineirerirernnins 01/05/2017........ P MOIGAN & CO0....ouirriieiririie ettt | sebtes et 2,000,000 2,000,000

74256L AU 3 |PRINCIPAL LFE GLB FND Il 144A 3.000% O........... 01/12/2017........ KeyBanc Capital MArKets...........c..cviiciiciiieeissee s | oeesessssisssssse s sessssesessesssssensenes | sesessessenes 1,957,300 | ..ccovvrnee 2,000,000 | .ooovvrierirriinens 15,000 [1FE.....coooiviirireninns

78448W  AD 7 | SMB PRIVATE EDUCATION LOAN TR 2017-A B....coouciirieieineireresiceesceesienenins 01/31/2017........ CrEAIE SUISSE.....euvrrerieeii ittt enies | stbstesesb bbbttt nsiens | seeraenienes 2,906,594 | ....ccovvvnee 3,000,000 | ..oveuvrricireniiins 0 [1FE e
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
82280R  AA 7 |SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1......... 03/16/2017........ BaNK Of AMEIICA. .......ouvveeiirrirrireiriieriesi st senienes. | cereeesesisssis et 2,999,063 3,000,000 | oo 8,750 | 1FE....

82280R AU 3 | SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1......... 03/16/2017........ Bank Of AMETICA. .......cvuiierircriiicirie et | erbersesi e 2,963,438 3,000,000 1FE....

832248  AZ 1 |SMITHFIELD FOODS INC 144A 4.250% 02/01.......cvveurreriricriereneeienissseissseneninens 01/25/2017........ BarClayS.....couuivuiiiii s | s 2,996,370 . 3,000,000 | ..oooivrriiriiiiiins 0 [3FE i
83404F AD 6 |SOCIAL PROFESSIONAL LOAN PROG 2017-AB.. 02/02/2017........ Morgan Stanley Dean Witter.... | e 1,707,634 | oo 1,750,000 | ..o 0 [1FE i
83405A AA 2 |SOFI CONSUMER LOAN PROGRAM TRU 2017-1 A 01/20/2017. DeUtSCNE BaNK SECUMHES. .........vererersreeiririerieesrisiessessiesieseseesssseseniens | cereesesssseesessesssessessssseens 4,999,573 5,000,000 0 [1FE e
83405A AB 0 | SOFI CONSUMER LOAN PROGRAM TRU 2017-1 B . 01/20/2017........ | Deutsche Bank Securities.... 999,808 | ... 1,000,000 crees 0 [2AM

87305Q CE 9 |TTXCO 144A 4.125% 10/01/23 T 03/08/2017........ SEAPOM GOUP.......eveeeeriesrisresseseessesrse sttt senies | feebssessess st eeres 3,146,310 3,000,000 | .oovvrieririiirens 55,688 | 1FE......coovvvrirernnns
89172P  AC 3 | TOWD POINT MORTGAGE TRUST 2016-2 M1 3...... 02/15/2017........ BanK Of AMETICA. .......vuieeireriiic st | erbersesb s 2,821,289 3,000,000 | .ovveeiirieeieeeieeas 5,000 [1FE....cciirrrrrinnnns
89172Y  AD 2 |TOWD POINT MORTGAGE TRUST 2016-3 M2 4...... 02/09/2017........ Bank Of AMETICA. ..ot | eeterinsi e 3,463,223 . 3,500,000 | oo 5,056 |2AM

902973  AZ 9 |US BANCORP 5.300% Perpet 02/02/2017. US BANCOMP. ettt | esbsesssns s 4,000,000 | oo 4,000,000 | .oooeervrrcrerriirnns 0 [ 2FE e
92343V DU 5 |VERIZON COMMUNICATIONS 5.250% 03/16/37.... 03/13/2017........ [ BAICIAYS.....ooeeieiiiriiieise e 3,969,200 4,000,000 0 [2FE e
92536B  AB 1 |VERUS SECURITIZATION TRUST 2017-1A A2 02/16/2017 CrEAIt SUISSE.....vuvrrisieiiieii e eniens | aebtis s 3,208,944 3,209,000 | .ovovvrevierieieieeeieenae 5,912 [1FE i
929160 AT 6 | VULCAN MATERIALS CO 3.900% 04/01/27. . . 03/09/2017........ WElS Fargo SECUMHIES. .......cvuviuieiicieiiieeieeiriie s | coeiessesse s sssseessensenes 6,474,195 6,500,000 | ...ccovvrireririrene 0 [ 2FE. e
95058X  AA 6 | WENDYS FUNDING LLC 2015-TA A2l 3.371% ...cuvvrrveernrierieieeresiseiesinessesssissiens | cvevereniennns 01/06/2017........ BaTCIAYS. ... cvverveiri i | et 2,959,723 2,962,500 | ovoverrirrriee s 7,213 | 2AM..ccooiiiicis
96033D AA 8 | WESTGATE RESORTS 2017-1AA 3.050% 12/2... 03/30/2017 AMNEISE SECUMHIES ... s s s eees s eseesenessesessseresseseens | seesereseeseesosseeesseseseseeseenees 1,997,578 2,000,000 | .coovienririieiris 0 [1FE e
96033D AB 6 | WESTGATE RESORTS 2017-1AB 4.050% 12/2... . 03/30/2017........ | Amherst Securities 998,516 | oo 1,000,000 0 [2AM

98310W AN 8 | WYNDHAM WORLDWIDE 4.500% 04/01/27 O 03/16/2017 VMOUS. ...ttt | coebinas e 3,006,030 . 3,000,000 0 [2FE e
73755L AN 7 | POTASH CORP OF SASKATCHEWAN 4.000% 12/ .| 01/17/2017........ WEIS Fargo SECUMHES. ........evrririieiiiieiieieiieisisies st | cosiesiessessss e essessaees 1,519,065 | oo 1,500,000 | ..o 7,333 | 2FE.....ovvvivivrici
89356B AC 2 | TRANSCANADA TRUST 5.300% 03/15/77 .| 02/27/2017......... Deutsche Bank SECUMHES. ..o ssiens | eeiersssiesse s 3,000,000 . 3,000,000 | ..oeovrririreriens 0 [ 2FE. e
895945  D# 7 |TRICAN WELL SERVICE LTD SERIES G 8.900 02/14/2017 INtErest CaPItAliZALION. ..........cvuuiverirriciii et | erbeb sttt | bbb 58I | s 589 0 (5.

00176 AP 1 |AMERICAN MONEY MANAGEMENT CORP 2015-16A. 03/29/2017........ | Mitsubishi UFJ Securities 5,000,000 5,000,000 0 [1FE e
00772B AR 2 |AERCAP IRELAND CAP/GLOBA 3.950% 02/01/ 01/23/2017. Morgan Stanley Dean Witter.... s | e 2,316,051 2,277,000 43722 | 2FE...coiiviieiiininn
00774M  AA 3 | AERCAP IRELAND CAP/GLOBA  3.500% 05/26..........ccovrerereriririnircrerireriesesrineerenes [ DI 01/23/2017........ P MOIGAN & €.ttt | sebeesesi e 2,990,280 3,000,000 | ..vvrerrricirerieins 0 [ 2FE. e
04016L  AE 7 |ARES CLOLTD 2017-42A B2 3.740% 01/22/ D 02/17/2017........ P MOIGAN & €. | atbeis e 3,700,000 3,700,000 | ..evvcerrieirieiiis 0 [1FE e
09627L  AQ 0 |BLUEMOUNTAIN CLO LTD 2014-1AB2R 3.390.. D 01/06/2017 P MOIGAN & CO0....ouvrviiieiiieriie st | erbtesesi e 5,000,000 5,000,000 0 [1FE e
10302V BE 4 |BOWMAN PARK CLO LTD 2014-1AB2R 3.545% .|D 02/03/2017........ | Credit SUISSE.......cvvevrevreerrereicirieeeieieens 3,000,000 3,000,000 0 [1FE e
15137E AU 7 |CENT CLO LP 2014-21A A2BR 3.500% 07/27.............. D 02/17/2017 P MOIGAN & €.ttt | eebeesesi et 2,000,000 . 2,000,000 0 [1FE e
38136F AJ 2 |GOLDEN TREE LOAN MANAGEMENT 2017-1A B2 .|D 03/09/2017........ Morgan Stanley Dean Witter.... et | e 4,250,000 | .oooovereriine e 4,250,000 | ..ooovervrrrreirninnns 0 [1FE i
55818M  AS 6 | MADISON PARK FUNDING LTD 2014-13AB2R......ccoveririrerninceriseseieiesiseienies D 02/24/12017......... DeutSche Bank SECUMHES............cvuivriiiireiiceeese et ssiens | ereersesiese e neenes 3,000,000 3,000,000 | ..overerrricirerieins 0 [1FE e
75625Q  AB 5 |RECKITT BENCKISER TRSY SRV PLC 144A 3 . .. |D 03/09/2017........ VMIOUS. ... enen | Shenieb ettt 3,218,442 3,160,000 55,048 | 1FE.....ccovvvvrvrirerrnns
81180W AU 5 | SEAGATE HDD CAYMAN 144A 4.250% 03/01/2 . . 01/31/2017........ | Morgan Stanley Dean Witter.... s 2,993,100 3,000,000 0 [2FE...iiriieenns
88167A AE 1 | TEVA PHARMACEUTICALS NE 3.150% 10/01/2 TR D 01/09/2017........ Citi GlObal MAKEES INC....vvvvoieieriieisssiieississesasisssssssse s ssssssssssssssssenses | sesssssesssessssssessesssssssssensssssassessansanssons | seosssosssssassanssessssssnnsnssanes 1,849,660 2,000,000 | .oovriireicnninns 29,925 | 2FE......cccoevrrernnnn
3899999. Total - Bonds - INAUSEHIAl ANA MISCEIIANEOUS..............c.cvecuiveiieeieicecteiececeee ettt tetets etetstetesesastesesseaetesssesesesseeesessesesesaesesessesesebessesesesseset et s seseseseees s sssetes s sesesessesesassssssassesesesasassetenseeesesssesesansssesessssess  tevassesessssesessessesassssess 186,102,585 186,142,202 ...367,143 XXX.
8399997, TOHAl - BONAS = PAI 3.tttk h s eb b et ensehe 4 eebeEeheeheehehe e eh s h oL feE e E e E e b0 s e 4oL E e 1 £ h e E o L8488 E oL E £ L8848 48 f£E 8 E oL H0E 0 f L8 E oL h b h e h oL E b E bt e bt rebe ket enb s er bbbt 210,695,530 210,312,202 ...513,657 XXX.
8399999, TOHAI = BOMMAS. ...tttk ek E R E b e eEE £ oeE8eEE e EEE oL LR EE b E L E SR EEE LR f L E e E LR R E L L E L e E L E R L L EeEE R f LA L E LR LR E R R bR en b fbthsen bbb 210,695,530 | ..ooiviiinisennineenn 210,312,202 ..513,657 XXX.
9999999. Total - Bonds, Preferred and COMMON SLOCKS............cccvuevuiieeieieiieiieieiiieieieetse e sesessseesesessssesess sessessesssssssesssssessssessesssssssssesssssesassessesse s ssassesse s s s s s e s e s s s e s e e s e s e b s a s s s b s s s s b st s s b s e st s s s s e s s s s b snss absstesssssessssansessessssnsas 210,695,530 XXX ...513,657 XXX.

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
F Year's Bond
o Other- Total Interest /
r Unrealized Current Than- Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization | Impairment| inB./A.C.V. | Changein | Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | )/ Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
30293M AJ 3 |FRESB 2015-SB6 A10 2015-SB6 A10 3.220%.. .. [ 03/01/2017. [ PaYdOWN..........oovooeccennes | s | covnieeees 185,486 | ..........185,486 185,485 185,440 0 46 0 46 0 185,486 0 0 0 996 | 08/25/2035.
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889 3.500% 03. .. | 03/01/2017. | Paydown 37,482 37,482 | ...........40,006 39,826 0 (2,344) 0 (2,344) 0 37,482 0 0 (U I 175 | 03/01/2043.
3136AA 3R 4 |FANNIE MAE 2012-149 LV 3.000% 03/25/36.... .1 03/01/2017. | Paydown 53,119 53,119 54,713 53,745 0 (625) 0 (625) 0 53,119 0 0 0 266 | 03/25/2036.
3136AA  MC 6 |FANNIE MAE 2012-139 WV 3.000% 02/25/36... .. | 03/01/2017. | Paydown 20,038 20,038 | ....cccoeeee 19,432 19,712 0 326 0 326 0 20,038 0 0 (V1 IO 100 | 02/25/2036.
3136AF BT 0 | FANNIE MAE 2013-72 YA 3.000% 06/25/33. .. [ 01/25/2017. | PaydOwn..........coeevvvveriinens | coveriensiininsssinnes | cvviris 165,341 | .......... 165,341 | .......... 165,031 165,027 0 313 0 313 0 165,341 0 0 (VI IO 413 | 06/25/2033.
36194N LU 1 |GNAU1239 2.850% 07/01/33... .1 03/01/2017. | Paydown 66,740 66,740 67,074 67,061 0 (321) 0 (321) 0 66,740 0 0 0 317 | 07/01/2033.
36194S PD 4 |GN AU4920 GN AU4920 3.020% 09/15/41 ...| .. | 03/15/2017. | Paydown 38,959 38,959 39,677 39,668 0 (709) 0 (709) 0 38,959 0 0 (U I 196 | 09/15/2041.
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L...... .. | 03/15/2017. | Redemption ~ 100.0000 | ........cvvvveeeeeeeerians | corrreces 112,684 | .......... 112,684 | .......... 112,684 112,684 0 0 0 0 0 112,684 0 0 0 889 | 06/15/2030.
38373M  2F 6 |GNMA 2008-80 10 1.269% 04/16/50.........ccocvvvvcrcrricrn .. | 03/01/2017. | Paydown 0 0 1,141 1,073 (VI I~ (1,073) 0 0 0 0 0 0 35 | 04/16/2050.
38373M  3S 7 |GNMA 2008-86 10 0.259% 10/16/48...........ccovvoeverrvrrnn .. | 03/14/2017. | KGS - Alpha Capital......... | ccccoeerrvveeeeveismeacens | e 19,491 | oo 0 [ et 49,087 46,980 0 (147) 0 0 46,833 0 ... (27,342) | ......... (27,342) | ..ot 923 | 10/16/2048.
38373M  3S 7 | GNMA 2008-86 10 0.259% 10/16/48 .| .. | 03/16/2017. | Paydown 0 0 188 180 0 (180) 0 0 0 0 0 0 367 | 10/16/2048.
38373M 7D 6 | GNMA 2009-37 10 0.911% 05/16/49 .. | 03/14/2017.| KGS - Alpha Capital 25,790 0 [ oo 48,241 46,990 0 (26) 0 0 46,964 (U (21,173) | oo (21,173) | ........ 1,845 | 05/16/2049.
38373M 7D 6 |GNMA 2009-37 10 0.911% 05/16/49. .. | 03/16/2017. | Paydown 0 0 165 161 0 (161) 0 0 0 0 0 05/16/2049.
38373V M3 1 |GNMA 2002-87 Z 5.500% 11/20/32... .. | .. [ 03/01/2017. | Paydown 364,522 | .......... 364,522 356,445 361,273 0 3,249 0 0 364,522 0 0 11/20/2032.
38373X L2 0 |GNMA 2002-55 PE 6.000% 07/20/32.........ccc0eoommmrvrivrianee .1 03/01/2017. | Paydown 97,706 97,706 | .......... 101,462 | ..ooovovevnnnnn 98,759 | wooovvrrrrrend 0 [ e (1,053) 0 0 97,706 0 0 07/20/2032.
38375C BD 1 |GNMA2012-57 DA 5.436% 04/20/42.... .. [ 03/01/2017. | Paydown.........cocouvvveienens | covevinenreiiisnssiiiinns | v 129,036 ..129,036 141,214 134,377 0 (5,341) 0 0 129,036 0 0 04/20/2042.
38376G A7 5 |GNMA2011-10AC 3.563% 11/16/44.... .. [ 03/01/2017. [ PAYAOWN........covvveeerrcnies | vrseecenrvveciisinnsinns | v 450,614 | .........450,614 489,444 | ... 486,978 | ..o (U (36,364) 0 0 450,614 0 0 11/16/2044.
38376G  F4 7 |GNMA2011-16 C 3.770% 09/16/46.. .1 03/01/2017. | Paydown 521,188 521,188 576,401 570,779 | 0 | (49,591) .0 0 521,188 0 0 09/16/2046.
38376G  ZU 7 |GNMA2011-9C 3.521% 09/16/41.... .. [ 03/01/2017. | Paydown.........cocovvvveiinens | coverrnenreiiisssriiinnns | v 738,896 | .......... 738,89 | ..........806,089 | .............802,017 0 [ (63,121) .0 0 738,896 0 0 09/16/2041.
38377X AL 6 |GNMA2011-100 PX 4.000% 12/20/39..........ooccemmrrervnenns .. [ 03/01/2017. [ PAYAOWN.......ovvvveeerrcnes | vrreeeervvveeennmnninns | cvnrreeend 477,801 | ... 477,801 504,379 486,807 [V I~ (9,006) 0 0 477,801 0 0 12/20/2039.
38379K  J5 8 |GNMA 2015-130 VA 2.250% 09/16/41........vvvvivvnnriiiinans .. | 03/01/2017. [ PaYdOWN.......ooovceiiiinsniins | covvevenssveesssssnsnnnens | crvvvsnieens 79,186 | .ovrveee. 79,186 ...78,567 78,656 0 530 0 0 79,186 0 0 09/16/2041.
0599999. Total - Bonds - U.S. Government 3,584,079 3,538,798 | ....... 3,836,925 | ........... 3,798,193 | ..o 0. (165,598) | ....ocvvvreen 0 ....(165,598) 0 3,632,595 0 ... (48,515) | ......... (48,515) ....... 26,088 XXX
Bonds - U.S. States, Territories and P: ion:
130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A 2.900............... .. | 03/01/2017. | Redemption  100.0000 61,161 61,161 61,161 61,161 0 0 0 0 0 61,161 0 0 0 295 | 02/01/2042.
19647P BQ 5 |COLORADO ST HSG FIN AUTH MF HS 3.400%............ .1 03/01/2017. | Redemption ~ 100.0000 32,562 32,562 32,562 32,562 0 0 0 0 0 32,562 0 0 (V] 17,048 | 11/01/2045.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-AA.... .1 03/15/2017. | Redemption  100.0000 | ... 402,626 402,626 0 0 0 0 0 402,626 0 0 (U I 1,343 | 06/15/2045.
34074M HW 4 | FLORIDA ST HSG FIN CORP REV 2011 SERIES.. .| 01/31/2017. | Redemption ~ 100.0000 | ... ...40,000 ...40,000 40,000 0 0 0 0 0 40,000 0 0 (V] 18,134 | 01/01/2030.
34074M  ND 9 |FLORIDA ST HSG FIN CORP REV 2016 Series. .1 03/01/2017. | Redemption  100.0000 98,419 98,419 98,419 0 0 0 0 0 98,419 0 0 0 516 | 07/01/2037.
373539 A3 9 |GEORGIA ST HSG & FIN AUTHREV 2011 SEREE........... | .. [ 02/01/2017. | Redemption ~ 100.0000 | .........cccovermsmmrrrnes | cervvveens 110,000 | ......... 110,000 | .......... 111,106 110,697 0 (12) 0 (12) 0 110,685 (U I (685) | ..eoovvrnneed (685) | ..o 733 | 12/01/2026.
419818 HM 4 |HAWAIIHOUSING 2013 SERIES A 2.600% 07............... .. | 03/01/2017. | Redemption ~ 100.0000 | ........ovvvveeeeeeeiinns | corrrrnnes 102,786 | .......... 102,786 95,274 95,963 0 21 0 21 0 95,984 0| e 6,802 | ............ 6,802 | .oovvvveens 459 | 07/01/2037.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES....... .. | 03/01/2017. | Redemption  100.0000 | ... .240,000 240,000 0 0 0 0 0 240,000 0 0 (VR 1,150 | 11/01/2041.
57419P MC 0 |MARYLAND ST CMNTY DEV ADMIN 2007 SERIES......... .. | 03/01/2017. | Redemption  100.0000 | ... 402,000 400,069 0 (69) 0 (69) 0 400,000 0 0 (V] 13,000 | 03/01/2043.
57586N GX 3 |MASSACHUSETTS ST HSG FIN AGY 5.100% 12 .. | 03/01/2017. | Redemption  100.0000 | ... 245,000 0 0 0 0 0 245,000 0 0 (VR 3,124 | 12/01/2030.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIESE............... | .. | 03/01/2017. | Redemption ~ 100.0000 | ... 40,000 0 0 0 0 0 40,000 0 0 0. 27,653 | 07/01/2031.
60637B CN 8 |MISSOURIHOUSING 2013 SERIES A 2.650%............... .. | 03/01/2017. | Redemption  100.0000 60,000 0 0 0 0 0 60,000 0 0 0 11/01/2040.
606378 CP 3 |MISSOURIHOUSING 2013 SERIES B 2.650%.... .. | 03/01/2017. | Redemption  100.0000 | ... 115,000 0 0 0 0 0 115,000 0 0 0 11/01/2041.
60637B CR 9 |MISSOURIHOUSING 2013 SERIESD 2.550%.... .. | 03/01/2017. | Redemption  100.0000 | ... 44,955 0 14 0 14 0 44,969 0 10/01/2034.
644690 US 8 |NEW HAMPSHIRE HOUSING 2013 SERIESA 3. .. | 03/01/2017. | Redemption  100.0000 320,000 330,201 0 (232) 0 (232) 0 329,968 0 07/01/2034.
646080 MY 4 |NEW JERSEY ST HIGHER ED ASSIST 2011-1 .| 01/03/2017. | Redemption  100.0000 85,000 85,000 89,643 88,090 0 (3) 0 3) 0 88,087 0 12/01/2027.
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646080 NC 1 |NEW JERSEY ST HIGHER ED ASSIST 2011-1.. .| 01/03/2017. | Redemption ~ 100.0000 | ........ccovvveeeeveecriacs | corrreenes 170,000 167,899 168,299 0 0 0 0 0 168,300 0 12/01/2029.
646080 QV 6 |NEW JERSEY ST HIGHER ED ASSIST 2014-1.. .| 01/03/2017. | Redemption ~ 100.0000 | ........coovvveeeueeecriacs | corrrecc 930,000 .930,000 930,000 0 0 0 0 0 930,000 0 12/01/2030.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012B-3 3... .1 03/01/2017. | Redemption ~ 100.0000 60,000 60,000 60,000 0 0 0 0 0 60,000 0 09/01/2032.
64988R FL 1 |NEW YORK ST MTGE AGY REV 2013 48TH SERIE.. .| 01/19/2017. | Redemption ~ 100.0000 | ... 71,531 0 (12) 0 (12) 0 71,518 0 04/01/2041.
658207 PA 7 |NORTH CAROLINA HSG FIN AGY 2012 SERIES 3.... .1 02/01/2017. | Redemption ~ 100.0000 | ... ...45,000 45,000 0 0 0 0 0 45,000 0 01/01/2029.
677377 2M 4 | OHIO ST HSG FIN AGY SF MTGE 2013 SERIES... ..103/01/2017. | Redemption ~ 100.0000 | ......ccoovvveveumrreerenns | crverrenne 120,000 120,000 0 0 0 0 0 120,000 0 11/01/2041.
677555 UT 9 | STATE OF OHIO 144A OHIO ENTERPRISE BOND ..103/01/2017. | Redemption ~ 100.0000 | ......covvveveumrrveeenns | crverenne 125,000 125,000 0 0 0 0 0 125,000 0 06/01/2020.
677555 UW 2 | STATE OF OHIO OHIO ENTERPRISE BD 2002-1 .1 03/01/2017. | Redemption ~ 100.0000 85,000 85,000 0 0 0 0 0 85,000 0 03/01/2017.
83712D UH 7 |SOUTH CAROLINA HOUSING 2015 SERIES A2 TA.. .| 01/01/2017. | Redemption ~ 100.0000 | .......ccvvvveeeeeeeerrnne | corvreecns 100,000 | .......... 100,000 | .......... 103,773 103,109 0 0 0 0 0 103,109 0 07/01/2025.
83712T DA 6 | SOUTH CAROLINA ST HOUSING FIN 2013-1 2 .. | .. 03/01/2017. | Redemption  100.0000 85,000 85,000 85,000 85,000 0 0 0 0 0 85,000 0 01/01/2041.
83756C MM 4 |SOUTH DAKOTA HSG DEV AUTH MTGE 2.700%......... .. | 03/15/2017. | Redemption ~ 100.0000 | ........oooeeeeeeummmmccens | crrrrriieens 40,000 | ............40,000 | ............ 40,000 40,000 0 0 0 0 0 40,000 0 11/01/2036.
850593 AD 6 |SPRINGFIELD ILL METRO SAN DIST 4.908% e [ 0170172017, | MatULiRY.....oooooeiiiis | o [ cvvvvienes 500,000 .500,000 500,000 0 0 0 0 0 500,000 0 01/01/2017.
882750 MZ 2 | TEXAS ST DEPT HSG & CMNTY SERIES 2011B.. .| 03/01/2017. | Redemption  100.0000 | ........ccvvvveeeeeeeerrane | corrreeens 170,000 170,451 170,274 0 (5) 0 (5) 0 170,269 0 01/01/2030.
88275F NX 3 | TXDEPT OF HSG & COMM AFFAIRS 3.180% 0. .1 03/01/2017. | Redemption ~ 100.0000 200,000 200,000 200,000 200,000 0 0 0 0 0 200,000 0 03/01/2039.
92812U K5 6 |VIRGINIA HOUSING DEV AUTH 2013 SERIES B............. | .. | 03/01/2017. | Redemption ~ 100.0000 55,409 55,409 55,409 55,409 0 0 0 0 0 55,409 0 04/25/2042.
92812U Q5 0 |VIRGINIA HOUSING DEV AUTH 2015 Series A......cccooeeees .. | 03/25/2017. | Redemption  100.0000 | .......ccovvvvewewmmuisnnne | consieenns 121,100 | ..o 121,100 | .......... 121,100 121,100 0 0 0 0 0 121,100 0 06/25/2042.
1799999. Total - Bonds - U.S. States, Territories & Possession: 5,278,587 5,278,587 5,293,484 5,284,465 0 (298) 0 (298) 0 5,284,166 0 (5,579) (5,579)] ..... 174,316 XXX
Bonds - U.S. Special Revenue and Special A t
313399 EK 9 |FHLMC 2348 ZK 6.000% 08/15/31.... .. [ 03/01/2017. | Paydown.........cocovvvveiinnns | coverinenriinissnsiiiinns | v 114,433 115,409 114,364 0 69 0 69 0 114,433 0 0 08/15/2031.
313390 7A 0 |FHLMC 2417 KZ 6.000% 02/15/32.... oo [ 03/01/2017. | Paydown.........covvvveeivnviins [ o | v 123,634 cere 120,991 122,650 0 984 0 984 0 123,634 0 0 02/15/2032. [1...
31339G  JU 6 |FHLMC 2367 ZK 6.000% 10/15/31.......cooorvervrvienrriiiin .. [ 03/01/2017. [ PAYAOWN.......ovvvveeerrnes | vrseeeesvvveeesnmnninns | v 115,642 | ........115,642 | ......... 116,125 115,532 0 110 0 110 0 115,642 0 0 10/15/2031. | 1veoorrrecrnnne
31339M  FE 3 |FHLMC 2389 ZB 6.000% 12/15/31... .1 03/01/2017. | Paydown 128,203 121,126 124,895 0 3,308 0 3,308 0 128,203 0 0 12/15/2031. | 1...
31339N 5V 4 |FHLMC 2403 DZ 5.500% 01/15/32.... .1 03/01/2017. | Paydown ..11,049 cevven 10,156 10,856 0 194 0 194 0 11,049 0 0 01/15/2032. [1...
31339W  XR 2 |FHLMC 2439 EZ 6.000% 04/15/32 .. [ 03/0172017. | PaydOwn..........coeovvvveiinens | covevrnenriinissnsiiiines | cvverin 178,400 | ..........178,400 | .......... 172,178 175,967 0 2,433 0 2,433 0 178,400 0 0 04/15/2032. [1...
313372 DL 1 |FHLMC REMIC 1642 PJ 6.000% 11/15/23 .. | .| 03/01/2017. | Paydown 28,518 28,518 25,804 27,892 0 625 0 625 0 28,518 0 0 11/15/2023. | 1...
3133TH TM 9 |FHLMC 2116 ZA 6.000% 01/15/29.........ccocervvvveivrvviirns .1 03/01/2017. | Paydown 61,515 61,515 58,374 60,675 0 839 0 839 0 61,515 0 0 01/15/2029. | 1
3133TJ) HS 5 |FHLMC 2125JZ 6.000% 02/15/29 .1 03/01/2017. | Paydown 52,730 52,730 50,519 52,121 0 609 0 609 0 52,730 0 0 02/15/2029. [ 1...
31359F AM 0 |FNMA REMIC 1993-208 K 6.500% 11/25/23. ..| 03/01/2017. | Paydown. 22,322 22,322 21,171 22,016 0 306 0 306 0 22,322 0 0 11/25/2023. | 1...
31359G B8 8 |FNMAREMIC 1994-30K 6.500% 02/25/24... .1 03/01/2017. | Paydown 59,781 59,781 56,978 58,966 0 815 0 815 0 59,781 0 0 02/25/2024. [1...
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38.. .. | 03/01/2017. | Paydown 52,591 52,591 56,963 54,141 0 (7) 0 (7) 0 54,134 0| (1,643) 02/25/2038. | 1...
3136A9 WW 4 |FNR2012-121 GV 3.500% 01/25/30........ccccooeeerrrrrvvvuneeeen. | .. | 03/01/2017. | Paydown 62,035 62,035 68,190 64,885 0 (2,850) 0 (2,850) 0 62,035 0 0 01/25/2030. | 1
3136AE  TT 4 | FANNIE MAE 2013-54 BA 3.000% 06/25/43. .. | 03/01/2017. | Paydown ...135,206 .139,896 138,275 0 (3,069) 0 (3,069) 0 135,206 0 0 06/25/2043. [1...
3136AG HV 7 |FANNIE MAE 2013-94 CV 3.500% 07/25/33. .. | 03/01/2017. | Paydown ...49,299 cervennnn 48,989 49,093 0 206 0 206 0 49,299 0 0 07/25/2033. | 1...
3137A2 NL 1 |FHR3756 PC 4.000% 11/15/40.... .. [ 03/01/2017. [ PaydOWN...........oocoiiiimnnnns | covvsssneensssvsinnnnsiinns | s 172,464 | .......... 172,464 | .......... 176,776 174,533 0 (2,068) 0 (2,068) 0 172,464 0 0 11/15/2040. | 1...
3137A8 UG 1 |FHR 3837 DB 4.500% 04/15/41.... .. | 03/01/2017. | Paydown 262,788 262,788 273,061 271,653 0 (8,865) 0 (8,865) 0 262,788 0 0 04/15/2041.1...
3137AR V4 5 |FHR4085 VB 3.500% 09/15/28..........cccommmrrrrrrvvirrrriiirnnnns .. | 03/01/2017. | Paydown 56,004 56,004 60,221 58,678 0 (2,674) 0 (2,674) 0 56,004 0 0 09/15/2028. | 1
3137AR WS 1 |FHR4073HC 3.500% 03/15/35.... .. [ 03/01/2017. | PaydOWN...........coiiiimnrrnens | corverervvvveinnnmsnneees | ceeeesiiiend 40,773 | oo 40,773 | o A | 42176 | o 0 ...(1,403) 0 (1,403) 0 40,773 0 0 03/15/2035. | 1...
3137AV. 6P 7 |FHR4121 MV 3.000% 12/15/35.... ...| .| 03/01/2017. | Paydown 63,908 63,908 67,333 65,676 0 ...(1,768) 0 (1,768) 0 63,908 0 0 12/15/2035. | 1...
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33.........covvvveviccirirnrrrrcrinienns .. | 03/01/2017. | Paydown 69,422 69,422 69,129 69,219 0 203 0 203 0 69,422 0 0 04/15/2033. | 1...
3137G1  AA 5 |FREDDIE MAC WHOLE LOAN SECUR 2015-SC01 1....... .. | 03/01/2017. | Paydown.............ccviivmunnes | covvessnmnrvvvcninnnnisinns | v 103,992 | .......... 103,992 | .......... 105,715 104,710 0 (717) 0 (717) 0 103,992 0 0 05/25/2045. | 1...
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3138L4 J3 8 | FANNIE MAE AM3881 3.830% 08/01/2 .. [ 03/25/2017. | PaydOWN...........ccoviiiemnreens | corseeeerriieiiiiiisseeeens | e 10,865 | ............ 10,865 | ....coooee. 10,703 10,753 0 2 0 2 0 10,755 0 | e 10 | s 10 | s 74 | 08/01/2025. | 1...
313920 SU 5 |FNMA2001-35ZG 6.500% 08/25/31 .. | 03/01/2017. | Paydown 30,403 30,403 29,398 30,034 0 370 0 370 0 30,403 0 0 0 349 | 08/25/2031.
31392E H6 0 |FNMA2002-69Z 5.500% 10/25/32... .. | 03/01/2017. | Paydown 34,964 34,964 33,365 34,365 0 599 0 599 0 34,964 0 0 0 281 | 10/25/2032.
31392K  HM 1 |FHLMC 24450Z 6.500% 05/15/32.... .. [ 03/01/2017. | Paydown..........couvvvieinnens | covermnenviiisenniiiinnns | o 10,858 | ............ 10,858 | ............ 10,652 10,816 0 42 0 42 0 10,858 0 0 (U I 117 | 05/15/2032.
31392M U4 2 |FHLMC 2463 Z 6.000% 06/15/32 .. | 03/15/2017. | Paydown 33,690 33,690 32,501 33,345 0 345 0 345 0 33,690 0 0 0 304 | 06/15/2032.
31392M U5 9 |FHLMC 2463 ZB 6.500% 06/15/32.... .. [ 03/01/2017. | Paydown..........oovvvviviinnens | covvrenvirisnnsiiniens | v 78,961 | .o 78,961 78,664 0 297 0 297 0 78,961 0 0 (U I 773 | 06/15/2032.
31392P RL 1 |FHLMC 2484 Z 6.000% 07/15/32.. .1 03/01/2017. | Paydown 85,428 85,428 82,966 0 2,462 0 2,462 0 85,428 0 0 0 894 | 07/15/2032.
31392R  RJ 2 |FHLMC 2468 ZA 6.000% 07/15/32... .. [ 03/01/2017. | PaydOwn..........cooovvvvevinnens | coverienrvisisnsssininns | cvviri 142,456 | ......... 142,456 140,312 0 2,145 0 2,145 0 142,456 0 0 0 [ e 1,271 | 07/15/2032.
31392R WT 4 |FHLMC 24927 5.500% 08/15/32.. .. [ 03/01/2017. | Paydown.........cocovvvviiinnns | covevinenrvinisnssiiiinns | cvvevns 126,751 ..126,751 123,459 0 3,292 0 3,292 0 126,751 0 0 0 987 | 08/15/2032.
313920 EE 0 |FHLMC 2504 Z 6.000% 09/15/32.. .. [ 03/01/2017. | Paydown.........cocovvvverivnnns | covvrinenrvinisnnsiiiinns | cvveris 133,691 | ........133,691 | ........ 128,810 | ..ccccccooooee 132,121 | o (U I 1,570 0 1,570 0 133,691 0 0 (V8 [ 1,412 | 09/15/2032.
313920 JL 9 [FHLMC 2499 VZ 6.000% 09/15/32......cccvvvvvnrrviiiinrrrinnen .1 03/01/2017. | Paydown 294,291 294,291 289,075 292,508 0 [ i 1,783 0 1,783 0 294,291 0 0 0 3,354 | 09/15/2032.
31392W  JU 5 |FHLMC 2509 ZQ 5.500% 10/15/32... .1 03/01/2017. | Paydown 56,721 56,721 54,173 56,024 0 697 0 697 0 56,721 0 0 0 335 | 10/15/2032.
31393A VK 0 |FNMA2003-30 HY 5.500% 04/25/33 .1 03/01/2017. | Paydown 21,250 21,250 20,141 21,106 0 144 0 144 0 21,250 0 0 0 265 | 04/25/2033.
31393C LX 9 |FNMA2003-48 GH 5.500% 06/25/33, .. [ 03/01/2017. | PaydOwn.........cooovvvveiinens | covevinenreiiisnnriiinnns | e 170,718 | ... 170,718 | .......... 166,770 | .oovvvvveeene 168,930 | ..corvrrrrrnennd (U I 1,788 0 1,788 0 170,718 0 0 (V8 1,783 | 06/25/2033.
31393N  4A 4 |FHLMC 2589 GM 5.500% 03/15/33... .. | .. [ 03/01/2017. | Paydown 92,423 92,423 92,957 92,430 0 ) 0 @ 0 92,423 0 0 0 912 | 03/15/2033.
31393Y W2 7 |FANNIEMAE WHOLE LOAN 2004-W6 1A2 5.500............ .. [ 03/01/2017. [ PAYAOWN.......ovvvveeerries | vrrneeervvveciinmnnsinns | s 988,832 | .......... 988,832 961,810 981,610 0 [ i 7,222 0 7,222 0 988,832 0 0 0 9,307 | 07/25/2034.
31397S  SJ 4 |FANNIE MAE 2011-24 GY 4.500% 04/25/41. .. [ 03/25/2017. | PaydOwn.........cocovvvveiinens | coverinerriiiisnsriiiinns | cvvereennd 494,993 | .......... 494,993 | ......... 514,000 | ...ccoocern 504,634 | ..coovveerrrcnd 0 [ e (9,642) 0 (9,642) 0 494,993 0 0 (V8 [ 2,459 | 04/25/2041.
31405W QT 5 |[FNMAPOOL 801566 5.000% 01/01/20 .1 03/01/2017. | Paydown 2,883 2,883 2,900 2,880 0 3 0 3 0 2,883 0 0 0 24 | 01/01/2020.
36230M FL 6 |GN 752871 3.850% 07/15/36 .. | 03/01/2017. | Paydown 39,078 39,078 | ..o 40,641 | oo 40,473 | o 0 [ e (1,395) 0 (1,395) 0 39,078 0 0 07/15/2036.
38378N KA 0 |GNMA2013-173VB 3.500% 10/16/33.. ...| .1 03/01/2017. | Paydown 31,630 31,630 31,630 31,630 0 0 0 0 0 31,630 0 0 10/16/2033.
38378X 6B 2 |GNMA2015-5KV 3.250% 05/16/42.........ccocovvovvmnrrviiran o [ 0310172017 | PAYAOWN.......oovveeerrireens | corveeeerrveessmmnnnsnneens | cevevvvienns A4272 | oo A4272 | s 44,604 44,507 0 (235) 0 (235) 0 44,272 0 0 05/16/2042.
46637Q AA 4 | JP MORGAN TAX EXPT PASS THR TR 2012-AMT1........ .1 03/01/2017. | Paydown 253,597 253,597 259,712 256,631 0 (3,033) 0 (3,033) 0 253,597 0 0 01/27/2038.
48730P AB 6 |KEENAN DEV ASSOC OF TN 144A TAX LEASE RE........ .| 01/15/2017. | Redemption ~ 100.0000 | ......cccvvvveeeevmmeeinns | corvrree 277,024 | ......... 277,024 277,024 277,024 0 0 0 0 0 277,024 0 0 07/15/2028.
911551 AA 7 |US ARMY HOSP CASH MGMT FUND SENIOR SECUR... | .. | 03/01/2017. | Redemption  100.0000 33,435 33,435 33,435 33,435 0 0 0 0 0 33,435 0 0 05/01/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS. ......cvuuuirriirins  wrinermsseresssssssssesssssssssssssssssssssssssesssesssssssssenses | soseees 5,453,923 | ....... 5,453,923 | ....... 5,422,126 | ........... 5,459,630 [ ..cooornirnrnnd (V)] (4,271) 0 (4,271) 0 5,455,356 0 XXX
Bonds - Industrial and Miscell IS
00213R  AA 1 |ARLFIRSTLLC 2012-1A A1 2.662% 12/15/. .. | 03/15/2017. | Paydown 356,178 356,178 356,178 356,178 0 0 0 356,178 0 12/15/2042.
00228# AA 0 |AV CINGULAR LLC CINGULAR WIRELESS LLC .. | 03/15/2017. | Redemption ~ 100.0000 | ......ccrvvveeevvmeeeinns | corvreeens 137,493 | .......... 137,493 | .......... 141,158 138,746 0 (32) 0 138,713 0 08/15/2021.
004375 AN 1 |ACCREDITED MORT LOAN TRUST 2003-2 A1 4. .1 03/01/2017. | Paydown 37,918 37,918 28,628 34,792 0 3,127 0 37,918 0 10/25/2033.
00802# AA 4 |AEROSTARAIRPORTHLDGLLC 5.750% 03/22............ | .. | 03/22/2017. | Redemption ~ 100.0000 25,855 25,855 25,855 25,855 0 0 0 25,855 0 03/22/2035.
00817Y AW 8 |AETNAINC 3.200% 06/15/26.........ccoorrrrvvvvveeriiirnrrrrrriinens .. [03/16/2017. [ Call  101.0000........cccce. | corsrrrrrrvvveemmmmmarnnees | crreee 5,050,000 | ....... 5,000,000 | ....... 4,981,300 | .......... 4,982,221 0 329 (U I 4,982,550 | ..cccocos 0 06/15/2026.
008414 AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1 At......... .. | 03/01/2017. | Paydown 54,953 54,953 52,566 53,429 0 1,524 0 54,953 0 07/25/2043.
00841X AD 2 |AGATE BAY MORTGAGE LOAN TRUST 2015-2 A4......... .. [ 03/01/2017. [ PaydOwWN.............ccviimmnnnns | covvsnnneensssvsisnnnniinns | s 124192 | .......... 124192 | .......... 126,036 | ............. 125,219 0 (1,027) 0 124,192 0 03/25/2045.
00842T AC 2 |AGATE BAY MORTGAGE LOAN TRUST 2016-1 A3.. .. | 03/25/2017. | Paydown 89,879 89,879 90,385 90,137 0 (258) 0 (258) 0 89,879 0 12/25/2045.
01741R  AF 9 |ALLEGHENY TECHNOLOGIES 7.875% 08/15/23 . | .| 03/31/2017. | Bank of America...........c.. | coovvvveeremisnnnnrrrienns | v 1,025,000 | ....... 1,000,000 | .......... 999,910 | ..ccccceees 1,025,617 0 (786) 0 (786) (U I 1,024,831 | ................ 0 08/15/2023.
023778 AB 2 |AMERICAN AIRLINES 2015-2 AA 3.600% 03/................. .. | 03/22/2017. | Redemption  100.0000 71,052 0 0 0 0 0 71,052 0 0 0 [ . 1,279 | 09/22/2027.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5. .. | 03/01/2017. | Paydown 66,468 (U I 13,730 | oo 0| s 13,730 0 80,198 0 0 0 657 | 10/25/2034.
026650 AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2 A 3.78 .. | 03/01/2017. | Paydown 14,300 0 6 0 6 0 14,306 0 0 0 90 | 10/17/2036.
02666A AA 6 |AMERICAN HOMES 4 RENT 2015-SFR1 A 3.46.. .. | 03/01/2017. | Paydown 13,459 0 3 0 3 0 13,462 0 0 0 78 | 04/17/2045.
03064Y AE 2 |AMERICREDIT AUTO REC TRUST 2013-1C 1.... .| 03/08/2017. | Paydown 682,902 0 448 0 448 0 683,350 0 0 (U I 1,772 | 01/08/2019.
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03072S LE 3 |AMERIQUEST MORTGAGE SECURITIES 2003-IA1......... .. | 02/27/2017. | Paydown 3,897,445 3,897,445 | ... 3,563,726 | .......... 3,780,450 | ......ccocoveenn (VI (1,193) 0 (1,193) 0 3,779,257 0]...118,188 .118,188 36,265 | 11/25/2033.
030728 LT 0 |AMERIQUEST MORTGAGE SECURITIES 2003-11 A .. | 03/25/2017. | Paydown 45,002 43,102 43,365 0 19 0 19 0 43,385 0 | e 1618 |.........1,618 01/25/2034.
03215 EQ 8 |AMRESCO RESIDENTIAL SEC CORP 1998-2 AS............ .. | 02/01/2017. | Paydown ..11,537 12,070 0 5 0 5 0 12,075 0 381 381 02/25/2028.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2 3.0. .. | 03/27/2017. | Paydown 86,862 0 0 1 0 1 0 86,863 0 0 0 01/25/2047.
04542B  MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4... o |- [ 03/01/2017. | Paydown..........cooevvvviiinnes | covvernsensinisscriiiines | o 147,368 | .oee. . 147,368 | ... 147,010 147,005 0 (4) 0 (4) 0 147,001 0 06/25/2035.
05377R  BA 1 |AESOP FUNDING I LLC 2012-2AB 3.887%.... o ] 03/20/2017. | Paydown............covevevvines | covvrviirssnnniriisneniiins | errennne 750,000 | .........750,000 | ......... 749,987 749,953 0 47 0 47 0 750,000 0 05/20/2018.
05532) DT 8 |BCAPLLC TRUST 2009-RR13 1A5 6.000% 05 .1 02/01/2017. | Paydown 51,563 51,563 51,917 51,355 0 208 0 208 0 51,563 0 05/26/2037.
05565E AT 2 |BMW US CAPITAL LLC 144A 3.300% 04/06/2.. .. [ 03/31/2017. | SUMItOMO.......vvvevrriiei | v | cvieees 1,991,740 | ....... 2,000,000 |....... 1,989,200 0 0 0 0 0 (U I 1,989,200 0 04/06/2027.
05606T AA 1 |BXGRECEIVABLES NOTE TRUST 2010-AA 5... .. | 03/02/2017. | Paydown 54,832 54,832 54,790 54,723 0 (1) 0 (1) 0 54,722 03/02/2026.
05606U AA 8 |BXGRECEIVABLES NOTE TRUST 2012-AA 2. .. | 03/02/2017. | Paydown 54,666 54,666 54,666 54,666 0 0 0 0 0 54,666 12/02/2027.
05606V AA 6 |BXGRECEIVABLES NOTE TRUST 2013-AA 3. .. | 03/04/2017. | Paydown 82,321 82,321 82,304 82,312 0 9 0 9 0 82,321 12/04/2028.
05606X AA 2 |BXG RECEIVABLES NOTE TRUST 2015-AA 2. .. | 03/02/2017. | Paydown .180,669 180,673 0 0 0 0 0 180,674 05/02/2030.
05949A FC 9 |BANK OF AMERICA MORTGAGE SEC 2004-4 3A .1 03/01/2017. | Paydown 14191 ceeerennnn 13,996 14,129 0 62 0 62 0 14,191 05/25/2019.
05949C KJ 4 |BANC OF AMERICA MORT SEC 2005-9 3A3 5 .1 03/01/2017. | Paydown 30,013 30,013 29,506 29,824 0 189 0 189 0 30,013 10/25/2020.
073879 ED 6 |BEAR STERNS ASSET BACKED SEC 2004-AC4 A4........| .. [ 03/01/2017. | Paydown.........cccoouvvvivmnnns | covevrmnmrierssenniiiinns | coveriane 219,966 | .......... 219,966 207,386 207,386 0 0 0 0 0 207,386 08/25/2034.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4............ .. | 03/15/2017. | Paydown 36,458 36,458 36,458 36,458 0 0 0 0 0 36,458 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB 5.... .. | 03/15/2017. | Paydown 15,625 0 0 0 0 0 15,625 12/16/2041.
096629 AA 8 |BOARDWALK PIPELINES LLC 5.500% 02/01/1... .. | 02/01/2017. | Maturity. corne 498,414 499,985 0 15 0 15 0 500,000 02/01/2017.
124860 CB 1 |C-BASSLLC 1999-3 A 6.250% 01/01/29.. .. [ 03/01/2017. | Paydown..........cccouvvvevnnnes | covevennnricrsserniiisnns | cvviennnnn 11,085 | 11,085 | e 10,881 10,944 0 4 0 4 0 10,948 01/01/2029.
12489W GE 8 |C-BASS 2002-CB6 M2F 5.820% 01/25/33 ...| .. 03/01/2017. | Paydown 62,236 62,236 0 0 0 0 0 62,236 01/25/2033.
1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1.......... .. [ 03/01/2017. | Paydown...........cccouvvvvvienes | covevvssnnvirissnniiinnes | e 120,624 | .....120,524 | ... 121,729 120,997 0 8) 0 8) 0 120,989 10/25/2036.
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CAC.... .1 03/10/2017. | Paydown 107,143 107,143 0 0 0 0 0 107,143 07/11/2022.
125464 AA 5 |CIC RECEIV MASTER TRUST SECURITIZTION SE.. .| 01/08/2017. | Redemption ~ 100.0000 | ........coovveeervveernncs reeennnn 122,618 122,618 0 0 0 0 0 122,618 10/07/2021.
125634 AN 5 |CLIFUNDING LLC 2014-1 A 3.290% 06/18/ .. | 03/18/2017. | Paydown 65,086 65,086 65,059 65,065 0 0 0 0 0 65,065 06/18/2029.
12563L  AA 5 |CLIFUNDING LLC 2016-1AA 4.210% 02/18.... .. | .| 03/18/2017. | Paydown 208,351 208,351 208,330 208,331 0 1 0 1 0 208,331 02/18/2041.
12624V AB 8 |CPS AUTO TRUST 2012-DB 1.940% 03/16/2................. .. | 03/15/2017. | Paydown 35,359 35,359 35,354 35,358 0 0 0 0 0 35,359 03/16/2020.
12625A AB 3 |CPS AUTO TRUST 2013-AB 1.890% 06/15/2.. .. | 03/15/2017. | Paydown 97,980 97,980 97,973 97,979 0 1 0 1 0 97,980 06/15/2020.
12625) AC 2 |CPSAUTO TRUST 2013-BC 3.480% 09/15/2.. .. [ 03/15/2017. | PaydOwn.........cooovvvveienens | coverienrieiisnsriiinnes | o 153,985 | .......... 153,985 | .......... 152,157 153,754 0 232 0 232 0 153,985 09/15/2020.
12642M  AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R.. .1 03/01/2017. | Paydown 492 492 497 492 0 0 0 0 0 492 05/27/2037.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2A..........| .. | 03/01/2017. | Paydown 38,476 38,476 39,115 38,887 0 (411) 0 (411) 0 38,476 04/25/2043.
12646X AJ 1 |CREDIT SUISSE COMM MORT TRUST 2013-IVRS.......... .. | 03/01/2017. | Paydown 97,853 97,853 99,114 98,497 0 (644) 0 (644) 0 97,853 05/25/2043.
12667F R5 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2 .. | 03/25/2017. | Paydown 277,632 232,049 250,344 0 965 0 965 0 251,309 02/25/2035.
12667F YF 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1 .. [ 03/01/2017. [ PaydOWN...........oocociiimmnnnns | covvennneensssvsiinnnniinns | oo 432,965 | .........432,965 | ... 428314 | ............. 431,039 | oo (U I 1,926 0 1,926 0 432,965 01/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A...... .. | 03/25/2017. | Paydown 1,934 1,733 1,912 0 3 0 3 0 1,916 11/25/2035.
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17 55.......... .. [ 03125/2017. | PaydOWN............coiiivmmnreens | covvrerervvveinnnnisnnnees | ceeeeviiiens 10,567 | .......ee 11,908 | ............ 10,380 10,722 0 20 0 20 0 10,742 10/25/2035.
126690 CF 3 | COUNTRYWIDE HOME LOANS 2002-12A8 6.50........... .. [ 03/01/2017. [ PaydOWN...........oocccviivvnnnes | covvesnneernvveninnnnniinns [ v 101,703 | .......... 101,703 | .......... 102,200 101,614 0 (3) 0 3) 0 101,611 11/25/2032.
12669E  4M 5 | COUNTRYWIDE ALTERNATIVE LOAN 2003-20 CB......... .. | 03/25/2017. | Paydown ..41,562 ...40,056 40,727 0 835 0 835 0 41,562 10/25/2033.
12669E AF 3 | COUNTRYWIDE ALTERNATIVE LOAN 2003-5T2 A6....... .. | 03/01/2017. | Paydown 211,039 cerrenn210,385 210,264 0 0 0 0 0 210,264 05/25/2033.
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8 5.50 .. [ 03/01/2017. { PaydOWN...........oocoiiveannes | covvesrneenssveninnnnninns [ v 118,680 | .........118,680 | ......... 108,185 110,454 0 25 0 25 0 110,480 06/25/2035.
13470 AA 0 |CAN CAPITAL FUNDING LLC 2014-1AA 3.1 .| 03/15/2017. | Paydown.............covivmmnnees | covssnnnrrvvceenmnssssneees | v 1,967,940 | ....... 1,967,940 | ....... 1,967,915 | .......... 1,967,932 0 (3) 0 3) (U I 1,967,929 04/15/2020.
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141780 AC 4 |CFCAT 2014-1AB 2014-1AB 2.720% 04/15 .. [ 03/15/2017. | PaydOWN...........cocoviicenrecns | conseecenrivciiiiassnecens | v 1,081,905 | ....... 1,081,905 | ....... 1,092,385 | ........... 1,084,006 0 (2,101) 0 (2,101) (U I 1,081,905 0 04/15/2020.
14179B AC 5 |CFCAT 2013-2AB 3.150% 08/15/19..... .. | 03/15/2017. | Paydown 578,201 ..578,201 | ..........578,152 578,197 0 4 0 4 0 578,201 0 08/15/2019.
14366W AE 8 | CARNOW AUTO RECEIVABLES TRUST 2014-1AC.. .. [ 03/15/2017. [ Paydown............cconvcemmnecs | covmmeecnvrvviiiicsinneens | 201,225,294 | 1...1,225,294 | ...... 1,225,207 | ........... 1,225,290 0 4 0 4 (U I 1,225,294 0 11/15/2018.
152314 MV 9 |CENTEX HOME EQUITY LOAN TRUST 2005-B AF5. .1 03/01/2017. | Paydown 161,727 161,153 0 573 0 573 0 161,727 0 03/25/2035.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 ..| 03/01/2017. | Paydown, 149413 | e 149,226 | ....coovverens (V1 I (3,572) 0 (3,572) 0 145,653 0 02/25/2044.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5. .. 1 03/01/2017. | Paydown 1,997 0 0 0 0 0 1,997 0 09/25/2035.
172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1. .1 03/01/2017. | Paydown 15,877 0 1 0 1 0 15,878 0 02/25/2021.
17309N  AD 3 | CITICORP RESIDENTIAL MORT SEC 2006-1 A4... .. 1 03/01/2017. | Paydown 196,729 0 127 0 127 0 196,857 0 07/25/2036.
17311A AD 7 |CITICORP MORTGAGE SECURITIES 2006-7 2A1. .1 03/01/2017. | Paydown 25,746 0 17 0 17 0 25,763 0 12/25/2021.
17312D  AC 2 | CITICORP MORTGAGE SECURITIES 2007-8 1A3........... | .. | 03/01/2017. | Paydown 6,747 0 0 0 0 0 6,747 0 09/25/2037.
17321L  AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.......... .. [ 0310172017 | PAYAOWN.........oocoieirrreins | corveeernvveciiniissneeeens | e 78,632 | ...........78,632 | ............ 77,029 | oo 77,626 | ...ocvvvvevnend 0 [ i 1,006 0 1,006 0 78,632 0 10/25/2043.
17323M  AA 3 |CITIGROUP MRTGE LOAN TRUST INC 2015-A A1.......... | .. | 03/01/2017. | PaydOWN........ccoevrrvvivvveonns [ coveevmmiissnecnnnrnceiinns | covvvvnnns 185,427 | .........185427 | ......... 187,922 | ..o 186,443 | ...ooovcvvern (VI (1,016) 0 (1,016) 0 185,427 0 06/25/2058.
20267T AA 0 |COMMONBOND STUDENT LOAN TRUST 2016-A A1...... .. | 03/25/2017. | Paydown 205,920 205,910 205,913 0 7 0 7 0 205,920 0 05/25/2040.
202670 AA 7 | COMMONBOND STUDENT LOAN TRUST 2016-B A1...... .. [ 03/25/2017. | PaydOwn..........cooovvvveiinnns | covevrnenvieiisnsreiinnes | v 162,547 | .......... 162,547 | .......... 162,503 162,505 0 42 0 42 0 162,547 0 10/25/2040.
20846Q HQ 4 |CONSECO FINANCE SECURITIZATION 2001-3 M1........ .. | 03/22/2017. | Amherst SeCUrties........... | wwuonerreeinnerrieinnns | vvveres 1,880,098 | ....... 2,173,524 | ....... 1,236,754 | ........... 1,236,754 0 0 0 0 (U I 1,236,754 | wovcovvvvrrennns 0|...643,344 05/01/2033.
20846Q HQ 4 | CONSECO FINANCE SECURITIZATION 2001-3 M1........ .. | 03/22/12017. | Security Withdraw............ 0 939,925 0 0 0 0 0 0 0 0 0 0 05/01/2033.
20846Q HQ 4 |CONSECO FINANCE SECURITIZATION 2001-3 M1....... .1 03/01/2017. | Paydown 27,513 27,513 27,513 27,513 0 0 0 0 0 27,513 0 0 0 0 | 05/01/2033.
Morgan Stanley Dean
21075W BA 2 |CONTIMTGE HOME EQUITY 1995-1 A5 5.379.... .| 03/30/2017. [Witter | 0 0 0 0 0 0 0 0 0. 75,492 06/15/2025.
21075W  BX 2 |CONTIMTGE HOME EQUITY 1995-4 A9 2.724.... .. [ 02/01/2017. | Paydown 26,487 26,487 0 0 0 0 0 26,487 (N — 17,497 03/15/2027.
21075W CJ 2 |CONTIMTGE HOME EQUITY 1996-1 A7 7.000.... .. 1 03/01/2017. | Paydown 9,095 9,095 0 3,462 0 3,462 0 12,558 0 0 03/15/2027.
21075W ER 2 |CONTIMTGE HOME EQUITY 1997-2 A8 3.728.............. | .. | 03/01/2017. | Paydown ..16,486 | ...........16,486 | ........... 16,484 16,457 0 29 0 29 0 16,486 0 0 04/15/2028.
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M......... .. | 03/15/2017. | Paydown 233,907 233,907 | .......... 213,074 228,244 0 5,663 0 5,663 0 233,907 0 0 03/15/2028.
22540V MK 5 |CSFB TRUST 2001-HE30 M-F-1 7.650% 07/2.. .1 03/01/2017. | Paydown 0 30,499 | .o 14,458 0 79 0 79 0 14,537 0 ... (14,537) 07/25/2032.
22540V ZZ 8 |CSFBTRUST 2002-54B1 7.500% 02/25/32 .. [ 03/01/2017. | PaydOown.........cooovvvveiinnns | coverisenriinissnriiinnns | ceveins 143,074 | .......... 143,074 | ..........72,740 81,662 0 58 0 58 0 81,720 0. 61,354 02/25/2032.
225458 AY 4 |CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A, .. [ 03/01/2017. [ PAYAOWN.......covvvveevrriines | vrseeeesvvveeensmnnninns | covvveeens 105,591 | .......... 105,591 | .......... 103,786 | ...cooevveee. 103,786 | ..oovvvevn 0 [ i 1,805 0 1,805 0 105,591 0 0 02/25/2035.
2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1 5 .1 03/01/2017. | Paydown 37,517 37,517 38,361 37,601 0 (8) 0 (8) 0 37,593 0 (76) 10/25/2019.
226829 AA 7 |CROCKET COGENERATION 144A 5.869% 03/30.......... .. | 03/30/2017. | Redemption ~ 100.0000 52,000 52,000 52,000 52,000 0 0 0 0 0 52,000 0 0 03/30/2025.
22970  AA 8 |BGS BNSF Series 2015-1 CTL PT 4.070% O.... .. | 03/15/2017. | Redemption  100.0000 10,173 0 0 0 0 0 10,173 0 0 0 05/15/2034.
233046 AC 5 |DBMASTER FINANCE LLC 2015-1A A2l 3.26.. .. | 02/20/2017. | Paydown .12,500 . ..12,500 12,500 0 0 0 0 0 12,500 0 0 0 02/20/2045.
23341K  AB 1 |DRBPRIME STUDENT LOAN TRUST 2015-D A2 .. [ 03/25/2017. [ PaydOWN...........oocoiiimiannes | covvennneensssvssinnnniinns | s 401,992 | .........401,992 | ... 402,745 402,689 0 (697) 0 (697) 0 401,992 0 0 0 01/25/2040.
23389@ AA 9 |DAIRYLAND POWER COOPERATIVE 3.420% 03/... .| 03/31/2017. | Redemption  100.0000 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 03/30/2043.
24736X AA 6 |DELTAAIRLINES 2015-1 AA2015-1 AA 3.....occcvvvvvsncenns ..| 01/30/2017. | Redemption ~ 100.0000 21,916 21,916 21,916 21,916 0 0 0 0 0 21,916 0 0 0 07/30/2027.
24736Y AA 4 |DELTAAIRLINES 2015-1 A2015-1 A 3.87 .. | 01/30/2017. | Redemption  100.0000 21,916 21,916 21,916 21,916 0 0 0 0 0 21,916 0 0 0. 07/30/2027.
25179M AP 8 | DEVON ENERGY CORPORATION  3.250% 05/15 .. | 01/23/2017. | Citi Global Markets InC.... | .....coovvvvveveveiiirenees [ o 5,023,150 | .......5,000,000 | ....... 5,068,200 5,052,154 0 (651) 0 (651) 0 5,051,503 0 ... (28,353) | ......... (28,353) | ... 05/15/2022.
25272V AA 7 |DIAMOND RESORTS OWNER TRUST 2015-1A 2.. .. [ 03/20/2017. [ PaydOWN............ccocviivmnnnns | covvennneerssveniinnnnsinns | v 140,969 140,955 140,956 0 13 0 13 0 140,969 0 0 0 07/20/2027.
25273A  AA 2 |DIAMOND RESORTS OWNER TRUST 2014-1 A .. | 03/20/2017. | Paydown 105,520 105,509 105,512 0 8 0 8 0 105,520 0 0 0 05/20/2027.
25273A AB 0 |DIAMOND RESORTS OWNER TRUST 2014-1B 2.. .. [ 0312072017 { PaydOWN............ococriivmmnnns | covvesnnennnvveninnnnninns | v 105,520 105,493 105,499 0 21 0 21 0 105,520 0 0 0 05/20/2027.
25755T AD 2 | DOMINOS PIZZA MASTER ISSUER 2015-1A A2L.. .. | 01/25/2017. | Redemption ~ 100.0000 | ........oocceeeveemicrmnees | crrerviiiens 12,500 | ...........12,500 | ............ 12,500 12,500 0 0 0 0 0 12,500 0 0 0 10/25/2020.
27034M  AB 0 |Earnest Student Loan Program L 2016-D A2 .| 03/25/2017. | Paydown 221,498 221,498 221,428 221,431 0 67 0 67 0 221,498 0 0 0 01/25/2041.
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284157 AA 2 |ELARAHGV TIMESHARE ISSUER 2014-AA 2.... .. | 03/25/2017. [ PaydOWN...........ooooiiicennes | vsseecennsiesiiiiiisiens | cevnreeees 120,733 120,731 120,732 0 1 0 1 0 120,733 0 0 0 507 | 02/25/2027.
284157 AB 0 |ELARAHGV TIMESHARE ISSUER 2014-AB 3 .. | 03/25/2017. [ PaydOWN...........oooooiicennes | vvsseeeenvvieiiiiinisiees | v 120,733 | .......... reeenn 120,716 120,722 0 12 0 12 0 120,733 0 0 02/25/2027.
294751 DQ 2 |EQUITY ONE ABS INC 2004-1 AF4 4.145% 0, .. | 03/01/2017. | Paydown 220,666 220,666 221,216 220,204 0 (6) 0 (6) 0 220,198 (U IO 468 04/25/2034.
29977 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 2.5.. .. [ 03/01/2017. [ PaYAOWN........covvveeerccnies | esseecennsveeiniinasinns | cosnreeees 127,581 | ........ 127,581 | ......... 128,340 127,857 0 (276) 0 (276) 0 127,581 0 0 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A 3.00.. .. 1 03/01/2017. | Paydown 69,960 69,960 69,270 69,353 0 607 0 607 0 69,960 0 0 06/25/2043.
30165Q AB 6 |EXETER AUTO RECEIVABLES TRUST 2014-1AB .. [ 03/15/2017. | PaydOwn..........cocevvvveriiiens | covevienrissinnsssinines | cvverinne 361,696 361,679 361,688 0 7 0 7 0 361,696 0 0 01/15/2019.
302517  AA 7 |FNBC 1993-A PASS THRU TR 93-A 8.080% O. .. | 01/05/2017. | Redemption  100.0000 766,937 | ..........766,937 | ..........766,937 766,937 0 0 0 0 0 766,937 0 0 0 30,984 | 01/05/2018.
302568 AA 8 |HARPER LAKE SOLAR FUND SENIOR SECURED 1 .. | 12/31/2016. | Redemption ~ 100.0000 | ... 386,834 386,834 386,834 386,834 0 0 0 0 0 386,834 0 0 0. (44,051) | 12/31/2018.
30291D AB 2 |FRSLLC2013-1AA2 3.080% 04/15/43 .. | 03/15/2017. | Paydown 1,614 1,614 1,614 1,614 0 0 0 0 0 1,614 0 0 0 11 | 04/15/2043.
31331F AF 8 |FED EXPRESS CORP C2 7.960% 03/28/17. oo |- [ 03/28/2017. | MAtUFtY......oovvvvcriiiinnns | o | v 342,539 | .......... 342,539 | ......... 323,826 342,106 0 432 0 432 0 342,539 0 0 0. 13,633 | 03/28/2017.
31331F BB 6 |FED EXPRESS CORP SERIES 1999-1 CLASS B............ .. | 01/15/2017. | Redemption  100.0000 359,494 359,494 359,494 359,494 0 0 0 0 0 359,494 0 0 (V] 14,200 | 01/15/2020.
3138L2 V4 6 | FANNIE MAE AM2434 3.050% 05/01/27 .1 03/01/2017. | Paydown ..10,672 11,219 11,111 0 (439) 0 (439) 0 10,672 0 0 0 54 | 05/01/2027.
33767C AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.50.. .. | 03/01/2017. | Paydown 47538 | .. cevveennn 48,459 48,123 0 (8) 0 (8) 0 48,115 0 [ oo (CTAQ ] — (Y0 — 229 | 03/25/2045.
338430 AC 7 |FLAGSHIP CREDIT AUTO TRUST 2013-2B 3 .. [ 03/15/2017. | PaydOwn.........cocovvvveiinnns | o | cevevid 625,665 | ......... 625,665 | ........ 625,617 625,660 0 5 0 5 0 625,665 0 0 0 3,941 | 08/15/2019.
35104U AA 2 |FOURSIGHT CAPITAL AUTO REC 2014-1A 2 .. | ..| 03/21/2017. | Paydown 205,932 205,932 205,910 205,927 0 5 0 5 0 205,932 03/23/2020.
36157R D7 7 |GE CAPITAL MTG 1999-HE1 A6 6.700% 04/2................ o [ 0310172017 | PAYAOWN.......oovveeerrrenns | covveeeerrveeiismnnnenenns | e 49,543 | ............ 49,543 | ............ 49,915 49,702 0 (6) 0 (6) 0 49,696 04/25/2029.
36157R D9 3 |GE CAPITAL MTG 1999-HE M 6.705% 04/25................. .. [ 0310172017 | PAYAOWN.........oocoorrrreens | corveeeerrvieiiimissneeeens | e 15914 | ............ 15,914 | .ccooeoes 15,054 | ..covvv 13,270 | oo 1,994 2 0 1,996 0 15,266 04/25/2029.
36185N 5V 8 | GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A..... | .. | 02/01/2017. [ Paydown.........ccccoovvmumviins [ wovvnnrvevrssenviiisnnnnns | v 2,456,144 | ....... 2,456,144 2,399,497 2,432,760 0 23,385 0 23,385 0 2,456,144 02/25/2035.
36242D RF 2 | GSR MORTGAGE LOAN TRUST 2004-15F 5.500 .1 03/01/2017. | Paydown ...70,409 ..72,345 70,703 0 (294) 0 (294) 0 70,409 01/25/2020.
38061L AA 7 |GOLD KEY RESORTS 2014-AA 3.220% 03/17.............. | .. | 03/15/2017. | Paydown 448,744 cereenn. 448,649 448,674 0 70 0 70 0 448,744 03/17/2031.
38081E AA 9 |GOLDEN BEAR2016-1AA 3.750% 09/20/47.................. .. [ 03/20/2017. [ PAYAOWN........ovvvveeerrnes | vvsseneenrsveeeinmneinns | s 374,671 | .......374,671 | .......... 374,671 374,671 0 0 0 0 0 374,671 09/20/2047.
38217K  AA 2 |Goodgreen Trust 2016-1A A 3.230% 10/15 .. [ 03/15/2017. | PaydOwn.........cooovvvveienens | covevrsenrieiisnnriiinnes | ceveienns 107,775 107,721 107,721 0 1 0 1 0 107,722 10/15/2052.
40405T AA 1 |H&PINVPARTNERS-CARMEL INC 144A LEASE .. | 02/15/2017. | Redemption ~ 100.0000 | ......ccvvvveeevvmmeerinne | corrreen 578,000 | ..........578,000 | ..........578,000 578,000 0 0 0 0 0 578,000 02/15/2021.
404119 BN 8 [HCAINC 5.000% 03/15/24 .. [ 02/13/2017. | J P Morgan & Co......ccccee. | cvvevnenveermsnnriiinnns | cvvenes 2,097,500 | ....... 2,000,000 |....... 1,960,000 | ........... 1,960,619 0 632 0 632 (U I 1,961,251 | oo 0 41,944 | 03/15/2024.
40432B  AA 7 |HSIASSET LOAN OBLIGATION 2007-2 1A1 5. .. | .| 03/01/2017. | Paydown 6,428 6,428 5,849 6,228 0 2 0 2 0 6,230 (U I 198 09/25/2037.
406216 AV 3 |HALLIBURTON CO 5.900% 09/15/18.........ccoovvvvvmmmrrernanne .. [ 03/16/2017. [ Call  106.4175...cocccourree | covvrrrrerrrrreceisinisinns | v 798,131 | ..cooveeee 750,000 | .......... 749,880 749,976 0 3 0 3 0 749,978 0 [ . 48,153 09/15/2018.
416515 AT 1 |HARTFORD FINL SVCS GRP 5.375% 03/15/17 . [ 03/15/2017. | MatUFitY.......ovvvvrcriieinnns | o | cvveves 5,000,000 | ....... 5,000,000 | ....... 4,954,450 | ........... 4,998,744 | ....ovvvvvvinnd (U I 1,256 0 1,256 0 5,000,000 0 0 0. 134,375 | 03/15/2017.
42710W 0 |HERCULES CAPITAL FUNDING TRUST 2014-1A A.. .. | 03/16/2017. | Paydown 301,399 | .......... 301,399 301,399 301,399 0 0 0 0 0 301,399 0 0 (I 1,785 | 04/16/2021.
42770L  AA 1 |HERO FUNDING TRUST 2015-1A A 3.840% 09... .. [ 03/20/2017. | PaydOwn.........ocovvvveienens | covevrnenriinisnnseiinnns | v 150,924 | .......... 150,924 | ......... 150,856 150,850 0 4 0 4 0 150,854 0 70 70 912 | 09/20/2040.
42770Q 0 |HERO FUNDING TRUST 2014-2A A 3.990% 09............. | .. | 03/20/2017. | Paydown 261,675 261,675 261,497 261,503 0 172 0 172 0 261,675 0 0 0 5,220 | 09/21/2040.
431282 AK 8 |HIGHWOODS REALTY LP REITS 5.850% 03/15............ .. [ 03/15/2017. [ MatUrity.........oovvvoeevicessnees | covsseerrvvveesnnisseneens [ v 1,000,000 | ....... 1,000,000 997,018 999,922 0 78 0 78 LV I 1,000,000 0 0 0 29,250 | 03/15/2017.
44919 AC 2 |1595EXPRESS LLC SR SECURED NOTES DUE 2 .. | 03/31/2017. | Redemption  100.0000 68,527 68,527 68,627 68,627 0 0 0 0 0 68,527 0 0 0 567 | 12/31/2031.
449670 CP 1 |IMC HOME EQUITY LN TR 1997-3 CLASS A-6 .. | 03/01/2017. | Paydown 13,248 0 29 0 29 0 13,277 0 0 (U I 167 | 08/20/2028.
45254N  FL 6 |IMPAC CMB TRUST 2003-9F A1 1.982% 07/2 .. | 03/27/2017. | Paydown 14,126 0 20 0 20 0 14,146 0 800 800 46 | 07/25/2033.
45254T PL 2 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A5...... .. | 03/25/2017. | Paydown 440,497 0 0 0 0 0 440,497 (U - 36,748 | ........36,748 | ........ 3,685 | 08/25/2034.
45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6...... .. | 03/01/2017. | Paydown 26,889 0 0 0 0 0 26,889 0 307 307 205 | 08/25/2034.
461202 AB 9 [INTUITINC 5.750% 03/15/17.....ccccvvrrrrrrrrvcrrenens .. | 03/01/2017. | Maturity. 999,884 0 95 0 95 0 999,979 0 21 21 0 | 03/15/2017.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A .. | 03/15/2017. | Paydown - 41,915 0 5 0 5 0 41,920 0 0 0 244 | 12/15/2048.
46616P AA 1 |HENDERSON RECEIVABLES LLC 2011-1AA 4.. .. | 03/15/2017. | Paydown 51,462 51,462 54,728 54,371 0 (2,909) 0 (2,909) 0 51,462 0 0 (I I 402 | 10/15/2056.
46618L AA 8 |HENDERSON RECEIVABLES LLC 2015-1AA 3... .| 03/15/2017. | Paydown 38,761 38,761 38,736 38,737 0 23 0 23 0 38,761 0 0 0 201 | 09/15/2072.
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46626A AA 2 |JP MORGAN H&Q BUILDING SF CA 144APASST... .| 03/15/2017. | Redemption ~ 100.0000 | ..........ccccceeeuerrrnuccs 272,374 272,374 272,374 0 0 0 0 0 272,374 0 0 0 3,230 | 09/15/2017. | 1...
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 3.000%. .. | 03/01/2017. | Paydown ...75,759 77,490 76,397 0 0 0 0 0 76,397 0 .329 | 03/01/2043. [ 1FM..
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2A2 3.5.... .. | 03/01/2017. | Paydown 57,633 56,624 57,003 0 2 0 2 0 57,004 0 239 | 05/25/2043. | 1FM..
46641A  AA 3 |JP MORGAN TAXABLE HFA TRUST 2013-2A 4.. .. [ 0310172017 | PAYAOWN.........oocooiverrrenns | corveerervvieiiimissneeens | e 76,470 | ......... 76,470 | ............ 77,617 77,151 0 (5) 0 (5) 0 77,145 0 [ ooveerr(675) [ coverrrerre(675) | oo 483 | 08/26/2036. | 1FE..
46641X AA 3 |JP MORGAN TAXABLE HFA TRUST 2014-1A 4.. .. | 03/01/2017. | Paydown 65,047 65,047 67,811 66,819 0 [ (1,772) 0 (1,772) 0 65,047 0 377 | 11/27/2038.
46641Y AJ 2 |JP MORGAN MORTGAGE TRUST 2014-2 2A2 3. .. 1 03/01/2017. | Paydown 206,188 206,188 214,113 209,272 0 (33) 0 (33) 0 209,239 0 [ .een(3,051) | covoeena(3,051) | ... 1,241 | 06/25/2029. | 1FM..
46648C AB 0 |JP MORGAN MORTGAGE TRUST 2017-1 A2 3.5, .1 03/01/2017. | Paydown 12,201 | ... o Vv 0 0 (80) 0 (80) 0 12,201 0 0 0 36 | 01/25/2047.
47715*  AA 5 |JETBLUE AIRWAYS 2013-1 CLASSAEETC 4 .. | .| 03/05/2017. | Redemption ~ 100.0000 | ..........c.occoeveerrruccs .338,145 338,145 338,145 338,145 0 0 0 0 0 338,145 0 0 (V8 7,473 | 03/05/2023.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE.... | .. | 03/30/2017. | Redemption  100.0000 | .......ccceemmeerrrrveeeenns | wovvrvenas 410,685 | ........ 410,685 | .......... 411,825 410,934 0 (28) 0 (28) 0 410,906 03/30/2021.
50187V AF 8 |LEAF || RECEIVABLES FNDG LLC 2013-1 C.....ccceeevvrvvveens .. | 03/15/2017. | Paydown 82,460 82,460 82,443 82,457 0 3 0 3 0 82,460 09/15/2021.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1AA1.......... .. | 03/15/2017. | Paydown 31,250 31,250 30,644 30,648 0 602 0 602 0 31,250 01/15/2042.
521615 AA 2 |LEAPOWER PARTNERS LLC 144A 6.595% 06............ .. | 03/15/2017. | Redemption  100.0000 | ... 10,373 0 0 0 0 0 10,373 06/15/2033.
52465# AZ 8 |FLUOR CORPORATION LESSEE LEGGMASON MTG... | .. | 03/08/2017. | Redemption ~ 100.0000 | ... 76,068 0 0 0 0 0 76,068 06/08/2021.
52518R BE 5 |LEHMAN STRUCTURED SECURITIES 2001-GE6 A......... .. | 03/30/2017. | Brean Capital 29,810 0 323 0 323 0 30,133 08/26/2024.
52518R BE 5 |LEHMAN STRUCTURED SECURITIES 2001-GE6 A......... .1 03/01/2017. | Paydown 2,183 2,183 1,649 1,917 0 266 0 266 0 2,183 08/26/2024.
52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 5.500% 11/.......coccece. | .. [ 03/25/2017. | PAYAOWN.......ovvovvviviiiinins | o | v 116,265 | .......... 116,287 | .......... 107,097 107,097 0 0 0 0 0 107,097 0 11/25/2035.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A.... .| 01/29/2017. | Redemption ~ 100.0000 | ........coooveeeeveermnccs 49,397 0 0 0 0 0 49,397 0 04/29/2022.
543190 AA 0 |LONGTRAIN LEASING IIILLC 2015-1A A1 2.... .| .. | 03/15/2017. | Paydown 75,712 0 4 0 4 0 75,716 0 01/15/2045.
55265K 2X 6 |MASTRASSET SEC TRUST 2003-11 10A1 5.. .1 03/01/2017. | Paydown 14,889 0 0 0 0 0 14,888 0 12/25/2018. [ 1FM..
553891 AA 0 |MVW OWNER TRUST 2014-1 A 2.250% 09/20 .. | .. | 03/20/2017. | Paydown 120,502 0 3 0 3 0 120,505 0 09/20/2031.
553894 AA 4 |MVW OWNER TRUST 2016-1AA 2.250% 12/2.............. .. | 03/20/2017. | Paydown 130,962 0 14 0 14 0 130,976 0 12/20/2033.
55818X AE 3 |MADISON PARK FUNDING LTD 2015-16A A2B. .1 01/01/2017. | Paydown 0 0 0 0 0 0 0 0 04/20/2026.
57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1A A. .. | 03/20/2017. | Paydown 73,324 0 4 0 4 0 73,328 0 05/20/2030.
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1AB .. | 03/20/2017. | Paydown 48,884 0 1 0 1 0 48,885 0 05/20/2030.
57165L AA 2 |MARRIOTT VACATION CLUB OWNR TR 2010-1A A. .. | 03/20/2017. | Paydown 84,573 84,573 84,564 84,569 0 3 0 3 0 84,573 0 10/20/2032.
57643M  JK 1 |MASTR ASSET SEC TRUST 2004-11 5A3 5.75.............. .. [ 03/01/2017. [ PAYAOWN.......covvvveeerrrnes | vrreneerrvvecesnmneninns | covvveee 213771 | oo 213771 | oo, 173,155 195,584 0 313 0 313 0 195,897 (| - 17,875 | ... 17,875 | ......... 3,013 | 12/25/2034.
58526# BE 8 |MEIER FINANCE INC MEIJER INC SERIES D1... ..101/01/2017. | Redemption ~ 100.0000 | .......cvvveeeummreeerans | coverr 128,733 | ..........128,733 128,733 128,733 0 0 0 0 0 128,733 0 0 0 5,381 | 01/01/2021.
58526# BJ 7 |MENER FINANCE INC MEIJER INC SERIES D2... ..101/01/2017. | Redemption ~ 100.0000 | .......ovveeemrveeernns | voverre 112,643 | ..........112,643 | ........112,643 112,643 0 0 0 0 0 112,643 0 0 0 [ oo 4,708 | 01/01/2021.
58526# BN 8 |MEIER FINANCE INC MEIJER INC SERIES D3... .| 01/01/2017. | Redemption ~ 100.0000 | ......ccvvvveeevvmmeeiane | corvreenns 103,062 | .......... 103,062 | ......... 103,062 103,062 0 0 0 0 0 103,062 0 0 (V18 O 4,308 | 01/01/2021.
59048@ AA 6 |MESAAIRLINES 2015-1 AEETC 4.750% 07/ .. | .. 01/15/2017. | Redemption ~ 100.0000 94,570 94,570 94,570 94,570 0 0 0 0 0 94,570 0 0 0 2,246 | 01/15/2028.
59549P AA 6 |MID-STATE TRUST SERIES 4 A4 8.330% 04/................ - [ 0170172017, | PaydOWN...........ccoviiimnnreens | covvreeevvvceiennnssnnnees | seeeeviiiens TTMT | e Tk A 77,105 77,117 0 0 0 0 0 77,117 0 0 0 [ . 1,606 | 04/01/2030.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 4.864% 07. .. [ 03/15/2017. [ PaydOWN............ccocviimmnnnns | covvssrneennsvensinnnniinns | v 115,892 | .......... 115,892 | .......... 112,848 | ............. 14,426 | ................. (U I 1,466 0 1,466 0 115,892 0 0 0 971 | 07/15/2038.
59560U 9 |MID-STATE TRUST 2004-1 A 6.005% 08/15/... .. | 03/01/2017. | Paydown 30,528 30,528 31,238 30,992 0 (464) 0 (464) 0 30,528 0 0 0 313 | 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M 5.250% 12/15/. .. | 03/01/2017. | Paydown 97,769 97,769 97,701 97,691 0 78 0 78 0 97,769 0 0 0 857 | 12/15/2045.
59748T AB 5 |MIDLAND COGEN VENTURE LP 144A 5.250% 0 .. | .. 03/15/2017. | Redemption ~ 100.0000 89,859 89,859 89,859 89,859 0 0 0 0 0 89,859 0 0 0 2,359 | 03/15/2025.
60685@ AA 2 |MO DATA PROPERTY LESSEE REUTERS AMERICA..... | .. | 02/11/2017. | Redemption ~ 100.0000 65,341 65,341 65,341 65,341 0 0 0 0 0 65,341 0 0 0 920 | 11/11/2023.
61745M VY 6 | MORGAN STANLEY CAPITAL 12004-11A5 5 .. | 03/01/2017. | Paydown 20,908 20,908 20,880 20,840 0 68 0 68 0 20,908 0 0 (U I 120 | 11/25/2033.
61946E AA 6 |MOSIAC SOLAR LOANS LLC 2017-1A A 4.450.... .. [ 03/20/2017. [ PaydOWN............ccccviimmmnnns | covrssnneenssveninnnnninns | o 165,498 | .......... 165,498 | .......... 165,451 0 0 47 0 47 0 165,498 0 0 0 616 | 06/20/2042.
62946A AA 2 NP SPEIILLC 2016-1A A1 4.164% 04/20/.... .. | 03/20/2017. | Paydown 89,365 89,365 89,365 89,365 0 0 0 0 0 89,365 0 0 0 621 | 04/20/2046. | 1FE..
63857V AA 1 |NATIONS EQUIP FIN FUNDING 2016-1A A .| 03/20/2017. | Paydown.............ccccviimmnnes | covvmsnnnnnrvvveininniinns | o 532,683 532,683 532,671 532,669 0 14 0 14 0 532,683 0 0 0 2,812 | 02/20/2021.
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64352V ED 9 |NEW CENTURY HOME EQUITY LOAN 2003-5 Al6 .. [ 03/01/2017. [ PaYdOWN.........oovveeevcccnies | s | s 359,511 359,511 337,531 359,477 [V I (1,961) 0 (1,961) 0 357,515 0 11/25/2033.
645767 AW 4 |NJBELL TEL DEBENTURES 7.850% 11/15/29.... .. | 03/20/2017. | Call ~ 131.9960... .......2,540,923 1,925,000 ..2,000,930 ...1,978,570 0 (544) 0 (544) 0 ...1,978,026 .0 11/15/2029.
67087T AE 1 |OAKWOOD MORTGAGE INVESTORS 1999-B M1 7...... .. | 03/22/2017. | Goldman Sachs & Co...... SO N 509,275 | ......... 725463 | ......... 427,848 427,848 0 0 0 0 0 427,848 0 12/15/2026.
67087T AE 1 | OAKWOOD MORTGAGE INVESTORS 1999-BM1 7...... .. | 03/22/2017. | Security Withdraw............ 0. 1,443,279 0 0 0 0 0 0 0 0 0 12/15/2026.
67087T AE 1 | OAKWOOD MORTGAGE INVESTORS 1999-BM1 7...... .. 1 03/01/2017. | Paydown 9,419 9,419 9,419 9,419 0 0 0 0 0 9,419 0 0 0 0 | 12/15/2026.
67087T DS 7 | OAKWOOD MORTGAGE INVESTORS 2002-B M1 MH.... | .. [ 03/22/2017. | J P Morgan & Co.......ccc... | cevevmnerveuvsnnrvciiinns | cvveres 2,111,853 | ....... 2,575,430 | ............ 74,920 74,920 0 0 0 0 0 74,920 0.2036,933 |... 2,036,933 | ......... 2,612 | 06/15/2032.
67087T DS 7 | OAKWOOD MORTGAGE INVESTORS 2002-B M1 MH.... | .. | 03/22/2017. | Security Withdraw. 0 ... 1,958,778 0 0 0 0 0 0 0 0 0 0 0 0 | 06/15/2032.
67087T DS 7 | OAKWOOD MORTGAGE INVESTORS 2002-B M1 MH.... | .. | 03/01/2017. | Paydown 60,771 60,771 60,771 60,771 0 0 0 0 0 60,771 0 0 0 0 | 06/15/2032.
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3 3.500% 1 .. | 03/01/2017. | Paydown 207,469 207,469 208,409 208,369 0 (41) 0 (41) 0 208,328 0 [ e (859) | .ovvvverneae (859) . 10/25/2045.
674135 CY 2 |OAKWOOD MTG INVESTORS INC 1997-DM 6.9...........| .. | 03/01/2017. | Paydown 90,900 90,900 87,943 90,900 0 0 0 0 0 90,900 0 0 0| .....1,075 | 02/15/2028.
674135 DP 0 | OAKWOOD MTG INVESTORS INC 1998-B M1 MH........ .. 1 03/22/2017. | Credit SUISSE........ococovrrres | coverrrerrieiseriiiiiens | cvieres 3,063,125 | ...... 2,940,453 | ....... 4,186,632 | ........... 4,186,632 0 0 0 0 (U I 4,186,632 | ...cccooee 0 |.(1,123,507) | ....(1,123,507) | .....235,504 | 05/15/2024.
674135 DP 0 | OAKWOOD MTG INVESTORS INC 1998-B M1 MH.. .. | 03/22/2017. | Security Withdraw............ 0 2,059,547 0 0 0 0 0 0 0 0 0 0 0 0 | 05/15/2024.
674135 EM 6 | OAKWOOD MTG INVESTORS INC 1999-A M2 7...........| .. | 03/22/12017. | Goldman Sachs & Co...... | ...cccorurrvermmervciiinns | coverens 159,618 | ......... 530,293 | ............ 71,961 71,961 0 0 0 0 0 71,961 (I - 87,657 |.........87,657 | ... 13,069 | 04/15/2029.
674135 EM 6 | OAKWOOD MTG INVESTORS INC 1999-A M2 7.......... .. | 03/22/2017. | Security Withdraw............ 0 3,239,635 0 0 0 0 0 0 0 0 0 0 0 0 | 04/15/2029.
68213K AD 7 |OAKWOOD MORTGAGE INVESTORS 2001-E A4 6...... .. | 03/22/2017. | Credit Suisse. 3,852,342 | ...... 3,805,840 | ...... 2,844,610 2,844,610 0 0 0 0 0 2,814,016 0 {..1,023,030 |... 1,023,030 12/15/2031.
68213K AD 7 |OAKWOOD MORTGAGE INVESTORS 2001-E A4 6...... .. [ 03/01/2017. [ PAYAOWN.......ovvvveevrriies | vrsseeervsveeiinsnninns | s 135,218 | ... 135218 | ......... 135,218 135,218 0 0 0 0 0 135,218 0 0 0 12/15/2031.
682688 AA 7 | ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A .. | 03/18/2017. [ PaYAOWN........coovveeercnies | verseecenrvveciiiniasinns | cevsreeed 454,357 | ......... 454,357 | .......... 454,286 454,355 0 2 0 2 0 454,357 0 0 0 09/18/2024.
68268N AJ 2 |ONEOKPARTNERSLP 3.375% 10/01/22 oo || 02/10/2017. [ VAMIOUS.......ccvvveecrvieerens [ e | v 3,007,350 | ...... 3,000,000 2,987,280 2,992,230 0 136 0 136 0 2,992,366 0. 14,984 | .........14,984 10/01/2022.
684181 AA 8 |ORANGE COGEN FUNDING CORP 144A 8.175%......... .| 03/15/2017. | Redemption ~ 100.0000 91,875 91,875 91,875 91,875 0 0 0 0 0 91,875 0 0 0 03/15/2022.
68504R 6 | ORANGE LAKE TIMESHARE TRUST 2014-AAA............. .. | 03/09/2017. | Paydown 220,765 220,765 220,727 220,735 0 0 0 0 0 220,736 0 29 29 07/09/2029.
68504R AB 4 |ORANGE LAKE TIMESHARE TRUST 2014-AAB............. .. [ 03/09/2017. | PaydOwn..........cooovvvveiinnns | covevrnenriesisessiiinnes | cvvevins 169,953 | ......... 169,953 | ......... 169,915 169,923 0 0 0 0 0 169,924 0 29 29 07/09/2029.
68504T AA 2 | ORANGE LAKE TIMESHARE TRUST 2015-AA A... ..| 03/08/2017. | Paydown. 223,298 223,298 223,261 223,265 0 1 0 1 0 223,266 0 32 32 09/08/2027.
69144V AA 1 | OXFORD FINANCE FUNDING TRUST 2014-1A A............ | .. | 03/15/2017. | PaydOWN........ccoerrvrvvvveennns [ voveeemmmmmnenenrrneeiinns | cevvvvenns 240,128 | ........ 240,128 | ......... 240,128 240,128 0 0 0 0 0 240,128 0 0 0 12/15/2022.
73316P EZ 9 |POPULAR ABS MORTGAGE PASS-THRO 2005-4 AF..... .. | 03125/2017. [ PAYAOWN........covvvveerrinies | vvssneeesnsseeiinmensinns | cossveeens 176,995 178,323 176,529 0 65 0 65 0 176,594 (U I 401 | 401 09/25/2035.
73664# AA 8 | PORTLAND NATURAL GAS TRANS SYS SENIOR SE..... .. [ 03/31/2017. | Redemption  100.0000 | .........ccccvvmmmsmmmrrrrns | cervvrvens 115,500 115,500 115,500 0 0 0 0 0 115,500 0 0 0 12/31/2018.
749270 AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1............ .1 03/01/2017. | Paydown 57,161 54,117 55,559 0 [ i 1,602 0 1,602 0 57,161 0 0 0 02/26/2036.
749580 AH 1 |RESIDENTIAL FUNDING MTG SEC |2006-S10 2 .. [ 03/01/2017. | PAYAOWN........ovveeorricens | corveeeerrveeissmmmsnneens | cevevenieens 15,482 | ..o 15,482 | e 14,718 15,211 0 4 0 4 0 15,215 0 267 267 10/25/2021.
754427 AA 0 |RAVENSWOOD UNIT 04 TRST 144A GUARANTOR. .. | 01/15/2017. | Redemption  100.0000 323,975 323,975 323,975 323,975 0 0 0 0 0 323,975 0 0 0 01/15/2019.
760985 B8 3 |RESIDENTIAL FDG SEC CORP 2003-RS9 AI6B... .. | 03/25/2017. | Paydown 55,245 55,245 54,985 55,012 0 0 0 0 0 55,012 0 233 233 10/25/2033.
76110H RW 1 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS4. o[- [ 03/01/2017. | Paydown.........ccccooumnrrrevnns | covervvvvevennsnsnnnnnnees | cevvvveees 348,925 | ......... 348,925 | ......... 345,714 346,650 0 2,275 0 2,275 0 348,925 0 0 0 03/25/2034.
76110H TW 9 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS7............ .. [ 03/01/2017. [ PaydOWN............ccccviimmmnnes | covvesnneenrvvensinnnninns | v 212,79 | .......... 212,796 207,144 210,737 0 7 0 7 0 210,744 0 2,052 2,052 05/01/2034.
76110W XR 2 |RESIDENTIAL ASSET SEC CORP 2004-KS4 Al5.. .. | 03/25/2017. | Paydown 264,447 266,250 221,787 221,787 0 0 0 0 0 221,787 0| . 42,660 | .........42,660 05/25/2034.
76112B  AE 0 |RESIDENTIAL ASSET MTG PRODUCTS 2004-RS8.. .. [ 03/01/2017. [ PaydOwWN.............ccviimmnnnns | covvsnnneensssvsisnnnniinns | s 165,524 | .......... 165,524 | .......... 155,509 155,022 0 (12) 0 (12) 0 155,010 0 514 514 08/25/2034.
76112B DT 4 |RESIDENTIAL ASSET MTG PRODUCTS 2004-RS10. .. [ 03/01/2017. [ PaydOWN...........oocoiiiimnnnns | covvsssneensssvsinnnnsiinns | s 196,569 ...196,569 .196,557 195,982 0 587 0 587 0 196,569 0 0 0 10/25/2034.
76126C HZ 8 |RACERS (BELL SOUTH) 144A 2001-6-S-BLS .| 01/15/2017. | Redemption  100.0000 | ........ovvvveeeeeeeiians | corrrrnees 162,765 | ..........162,765 | ..........189,008 169,943 0 (107) 0 (107) 0 169,836 (U (A4 p— (7,071) 07/15/2021.
78410F AA 4 |SCF EQUIPMENT TRUST LLC 2016-1AA 3.62.............. .. [ 03/20/2017. [ PaydOWN............cccviimennnns | covvesrneernvveeinnnnninns [ s 489,700 | ......... 489,700 | .......... 488,074 | ............. 488,006 | ...ccoovverrrn (U I 1,604 0 1,604 0 489,700 0 0 0 11/20/2021.
78446T AC 8 | SLM STUDENT LOAN TRUST 2011-C A2B 4.54.. .. [ 03/15/2017. | PaydOWN...........coiiivmnrieens | corvenernrvesinnnnssnnnees | erneeviieend 60,084 60,084 64,542 64,205 0 [ e (4,121) 0 (4,121) 0 60,084 0 0 0 10/17/2044.
784478 AB 8 |SLM STUDENT LOAN TRUST 2012-C A2 3.310... .. | 03/15/2017. | Paydown 361,091 361,091 361,045 361,089 0 2 0 2 0 361,091 0 0 0 10/15/2046.
78469E AB 5 |SOCIAL PROFESSIONAL LOAN PRO 2014-A A2 .. | 03/25/2017. | Paydown 210,536 212,559 | .oovoe 211,980 | oo 0 [ e (1,445) 0 (1,445) 0 210,536 0 0 0 10/25/2027.
78488B AA 0 |SVO VOIMORTGAGE CORP 2012-AAA 2.000%.... .| 03/01/2017. | Paydown ..44,878 ..44,873 44,848 0 0 0 0 0 44,848 0 31 31 09/20/2029.
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785592 AJ 5 | SABINE PASS LIQUEFACTION 5.750% 05/15/. .. 01/04/2017. [ J P Morgan & Co........c.... | cooueecevvvvevuvucsnnecens | crvee 2,170,000 | ....... 2,000,000 | ........ 2,085,000 2,081,134 0 (211) 0 (211) 0 2,080,923 0. 89,077 |.......89,077 | ...... 17,250 | 05/15/2024.
790849 AJ 2 |STJUDE MEDICAL INC 3.250% 04/15/23.... .. | 03/22/2017. | Tax Free Exchange... SO IO 2,990,835 | ....... 3,000,000 |....... 2,985,720 2,990,537 0 298 0 298 0 2,990,835 0 0 0 04/15/2023.
81744T AB 3 | SEQUOIA MORTGAGE TRUST 2012-12A1 3.47. .. | 03/01/2017. | Paydown 81,196 81,196 81,043 81,035 0 0 0 0 0 81,035 0 01/25/2042.
81745A AB 3 |SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000. .1 03/01/2017. | Paydown 84,563 84,563 86,033 85,963 (0 I (1,400) 0 (1,400) 0 84,563 0 05/25/2043.
81745C AB 9 |SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000. .. [ 0310172017 | PAYAOWN........oovcoornrenns | covseeeervvceiiiniissneenns | e 42,085 | .......... 42,085 | ............ 42,361 42,224 0 (37) 0 (37) 0 42,187 0 06/25/2043.
81745N  AS 8 |SEQUOIA MORTGAGE TRUST 2014-1 2A6 4.00 .. 1 03/01/2017. | Paydown 250,380 250,380 259,847 259,491 0 ) 0 9,111) 0 250,380 0 04/25/2044.
81746R AU 3 |SEQUOIA MORTGAGE TRUST 2016-2 A19 3.50. .1 03/01/2017. | Paydown .0 ) 0 (1,541) 0 78,289 0 0 0 08/25/2046.
81783R AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA 3. .. | 01/25/2017. | Paydown 0 0 0 0 52,862 0 0 0 01/25/2044.
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1... .1 03/01/2017. | Paydown 64,840 64,732 0 [ e 1,560 0 1,560 0 66,292 0 0 0 07/25/2043.
82651U AB 9 |SIERRARECEIVABLES FUNDING CO 2012-2A B. wor| - [ 022072017, | PaydOWN........oooorviiinnns | o | cvvirenn 540,037 | ......... 540,037 539,996 540,023 0 14 0 14 0 540,037 0 0 0 3,012 | 03/20/2029.
82652A AA 4 |SIERRA RECEIVABLES FUNDING CO 2012-1AA............ .. | 01/20/2017. | Paydown 98,189 98,189 98,168 98,183 0 6 0 6 0 98,189 0 0 0 11/20/2028.
82652E AB 4 |SIERRAREV.FUNDING COLLC2014-3AB 2 .. [ 0312072017, [ PaYAOWN..........ovveeevrccsnes | vesseecenvvveciininsinns | covsreeees 179,717 | oo 179,717 | e 179,713 179,712 0 4 0 4 0 179,717 0 0 0 10/20/2031.
82838U AA 7 |SILVERLEAF FINANCE LLC2012-DA 3.000%.... .. | 03/15/2017. | Paydown 51,561 51,561 51,421 51,512 0 49 0 49 0 51,561 0 0 0 03/17/2025.
82838U AB 5 |SILVERLEAF FINANCE LLC2012-DB 4.450%.... .. | 03/15/2017. | Paydown 20,624 20,624 20,620 20,623 0 1 0 1 0 20,624 0 0 0 03/17/2025.
82838Y AA 9 |SILVERLEAF FINANCE LLC 2014-AA 2.810% .. | .. | 03/15/2017. | Paydown 363,431 | ......... 363,431 363,386 363,401 0 30 0 30 0 363,431 0 0 0 01/15/2027.
83405A 2 | SOFI CONSUMER LOAN PROGRAM TRU 2017-1A........ .. | 03/25/2017. | Paydown 306,582 | ......... 306,582 | ......... 306,555 0 0 26 0 26 0 306,582 0 0 01/26/2026.
83416W AB 9 |SOLAR STAR FUNDING LLC 144A 3.950% 06/... .1 01/01/2017. | Redemption  100.0000 4,426 4,426 4,426 4,426 0 0 0 0 0 4,426 0 0 06/30/2035.
84055* 6 | SOUTH TEXAS ELECTRIC COOP SERIESA 5.4. .| 01/01/2017. | Redemption  100.0000 235,294 235,294 235,294 235,294 0 0 0 0 0 235,294 0 0 01/01/2028.
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A.. .1 02/01/2017. | Paydown 76,369 0 0 0 0 0 76,369 0 0 08/01/2031.
85022W 2 | SPRINGCASTLE SPV 2016-AA A 3.050% 04/2 ... | .| 03/25/2017. | Paydown 721,184 0 27 0 27 0 721,212 0 0 04/25/2029.
863572 5B 5 | STRUCTURED ASSET SECS 20012 B2 7.350.............. .. | 03/25/2017. | Paydown 26,613 0 0 0 0 0 26,613 0 03/25/2031.
86358R WU 7 |STRUCTURED ASSET SEC CORP 2002-3B1 6 .1 03/01/2017. | Paydown 22,960 22,960 22,950 22,924 0 36 0 36 0 22,960 0 03/25/2032.
86359A K3 6 |STRUCTURED ASSET SECURITIES 2003-25XS AS.. .1 03/01/2017. | Paydown 30,521 30,521 20,748 20,748 0 0 0 0 0 20,748 0 08/25/2033.
86359A KD 4 |STRUCTURED ASSET SECURITIES 2003-3XS A8 .1 03/01/2017. | Paydown 27,409 27,409 27,289 27,298 0 0 0 0 0 27,298 0 01/25/2033.
86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1.. o[- [ 0310172017, | PaydOown.......oiveennnnrvviiins [ covvvvvinmnnisnennnssinins | svvienrinnns 12,961 | .o 12,961 | e 12,281 12,872 0 89 0 89 0 12,961 0 02/25/2020.
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS AS........ .1 03/01/2017. | Paydown 99,092 99,092 98,209 98,209 0 4 0 4 0 98,213 0 09/25/2034.
86359B J8 5 |STRUCTURED ASSET SECURITIES 2004-20 8A2 .1 01/01/2017. | Paydown ...13,289 ..12,902 13,232 0 58 0 58 0 13,289 0 11/25/2034.
863590 GT 8 |STRUCTURED ASSET SECURITIES 2005-10 5A9.... .1 03/01/2017. | Paydown 114,402 111,974 112,784 0 (1) 0 (1) 0 112,783 0 12/25/2034.
871928 AX 5 |CORP BOND BACKED CTF AMERICAN GEN CORP 1.... | .. | 03/15/2017. | Redemption ~ 100.0000 235,462 283,779 238,699 (VI (1,425) 0 (1,425) 0 237,274 0 09/15/2017.
87264A AG 0 |T-MOBILE USAINC 6.731% 04/28/22.............cccoommrrrrrrcces .. | 03/02/2017. | Goldman Sachs & Co...... | .ccooverrvvveevemmiireeees [ e 2,082,500 | ...... 2,000,000 | ....... 2,090,000 2,074,604 0 (3,943) 0 (3,943) 0 2,070,661 0 04/28/2022.
87264A AK 1 |T-MOBILE USAINC 6.250% 04/01/21............ccccccvvrmrrrrccs .. | 03/02/2017. | Goldman Sachs & Co...... | .ccoovvrvvvveverrsiereees [ v 1,035,000 | ....... 1,000,000 | ....... 1,027,500 | ........... 1,018,122 | ool 0 [ e (1,357) 0 (1,357) LV I 1,016,765 | ................ 0 04/01/2021.
87342R  AA 2 |TACO BELL FUNDING, LLC 2016-1A A2I 38... .. | 02/25/2017. | Paydown 6,250 6,250 6,250 6,250 0 0 0 0 0 6,250 0 05/26/2020.
87407P AE 0 |TAL ADVANTAGE LLC 2013-2A A 3.550% 11/. .. [ 03120/2017. | PaydOWN...........ccoiiimmnnrnnns | covvnneenvvvssinnnnnnnnees | srnerssiinnd 62,500 62,500 62,473 62,476 0 24 0 24 0 62,500 0 11/20/2038.
87407P AR 1 |TAL ADVANTAGE LLC 2014-3A A 3.270% 11/...cccccsreenns .. [ 0312072017, [ PaydOWN...........oocoiiiminnnes | covvessneensssvsinnnnsiiens [ s 143,000 | .......... 143,000 | ......... 143,000 143,000 0 0 0 0 0 143,000 0 11/21/2039.
88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED.... | .. | 02/01/2017. | Redemption ~ 100.0000 93,764 93,764 99,467 96,919 0 (15) 0 (15) 0 96,904 0 o 02/01/2030.
88643@ AJ 5 |TIDEWATER INC SENIOR NOTES SERIES | 4............. .. [ 02/09/2017. | Cowen & Co........oovveevivees | covvnreerrvveviinmnsssnnees | v 3,000,000 | ....... 4,000,000 | ...... 3,000,000 3,000,000 0 0 0 0 (U I 3,000,000 0 0 0 0 | 12/30/2022.
89171D AA 5 |TOWD POINT MRTGE TRUST 2015-1 A1 3.250 .. [ 03/25/2017. [ PaydOWN.............cccviimmmnnns | covvssnneenvvveninnnnnsinns | v 179,397 | .......... 179,397 | .......... 184,450 182,427 0 (125) 0 (125) 0 182,303 0 (2,906) (2,906) 970 | 10/25/2053.
89566E AA 6 |TRISTATE GEN AND TRANS ASSN 144A PASS TH.. .. | 01/31/2017. | Redemption  100.0000 553,150 553,150 553,150 553,150 0 0 0 0 0 553,150 0 0 0. 16,705 | 01/31/2018.
89655V  AA 0 |TRINITY RAIL LEASING Il LP 2003-1A A... .. | 03/12/2017. | Redemption ~ 100.0000 | ........corvvveeeeeeerirans | corrrrnees 136,788 | .......... 136,788 | .......... 136,788 136,788 0 0 0 0 0 136,788 0 0 0 | . 1,288 | 11/12/2026.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1AA 5.19. .| 03/16/2017. | Paydown 37,767 37,767 37,767 37,767 0 0 0 0 0 37,767 0 0 0 328 | 10/16/2040.
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89656F AA 4 | TRINITY RAIL LEASING LP 2012-1A A1 2.2........cccceveeees .. | 03/15/2017. | Paydown 39,184 39,184 39,184 39,184 0 0 0 0 0 39,184 01/15/2043. | 1FE..
90218# AA 3 |2020 CALAMOS COURT LLC LEASE BACKED PASS .1 03/10/2017. | Redemption ~ 100.0000 52,513 52,513 52,513 52,513 0 0 0 0 0 52,513 05/10/2025.
902635 AA 9 |UNITED CAPITAL MARKETS 2003-A 2.300% 1 .. | 03/25/2017. | Paydown 0 (U I 13,191 | oo 12,696 | .cooonirrinnnnn 0 [ (12,696) | ..o 0 | oo (12,696) 0 0 11/08/2027. .
902973 AZ 9 |USBANCORP 5.300% Perpet .. [ 02/02/2017. | Mizuho Securities............ | cwurmrreerisserveeinens | cvveres 1,001,250 | ....... 1,000,000 | ....... 1,000,000 0 0 0 0 0 (U I 1,000,000 01/01/9999. | 2FE..
90932Q AA 4 |UNITED AIR 2014-2 APTT 3.750% 09/03/2.. .| 03/03/2017. | Redemption ~ 100.0000 85,608 85,608 85,750 85,721 0 1 0 1 0 85,721 09/03/2026.
918290 AA 5 | VSE VOI Mortgage LLC 2016-A A 2.540% .. 1 03/01/2017. | Paydown 201,448 201,448 201,427 201,410 0 37 0 37 0 201,448 07/20/2033.
92536B AB 1 |VERUS SECURITIZATION TRUST 2017-1A A2.. .1 03/01/2017. | Paydown 66,674 66,674 66,673 0 0 1 0 1 0 66,674 01/25/2047.
928958 AA 5 |WATERFORD 3 FDG-ENTERGY 8.090% 01/02/1 .| 01/02/2017. | Redemption  100.0000 | ........cvvvveeeeveecrincs | corrreccc 934,430 | .......... 934,430 | ......... 934,430 934,430 0 0 0 0 0 934,430 01/02/2017.
929160 AT 6 | VULCAN MATERIALS CO 3.900% 04/01/27. .. | 03/21/2017. | Wells Fargo Securities..... | cc....ccovvveeeeueummmncens | crveen 4,005,660 | ... 4,000,000 3,984,120 0 0 0 0 0 0 3,984,120 04/01/2027.
92922F JJ 8 |WASHINGTON MUTUAL 2003-AR11B1 2.847%. .1 03/01/2017. | Paydown 38,199 38,199 27,605 33,165 0 2 0 2 0 33,167 0 5,032 10/25/2033.
92922F KF 4 |WASHINGTON MUTUAL 2003-S13 22A1 5.000............. .1 03/01/2017. | Paydown 21,364 21,364 21,617 21,338 0 (4) 0 4 0 21,334 0 30 12/25/2018.
92922F KX 5 |WASHINGTON MUTUAL 2003-AR12B1 2.931%. .1 02/01/2017. | Paydown 10,730 0 85 0 85 0 10,816 0 5,027 5,027 58 |02/25/2034.
949456 AA 5 |WELKRESORTS LLC 2013-AA 3.100% 03/15.... .. | 03/15/2017. | Paydown 133,432 133,451 0 0 0 0 0 133,451 0 0 0 671 | 03/15/2029.
949458 AA 1 |WELKRESORTS LLC 2015-AAA 2.790% 06/1 .. | 03/15/2017. | Paydown 96,850 96,851 0 7 0 7 0 96,858 0 0 (VI IO 458 | 06/16/2031.
94978# AH 0 |CVS CORP CRED LEASE BACK PASS THRU CERT. .| 03/10/2017. | Redemption  100.0000 | ........ccovveeevevermeeces | corerrrr 71,853 [ ciiiieeern 71,853 | oo 71,853 71,852 0 0 0 0 0 71,853 0 0 0 904 | 01/10/2024.
94978# AJ 6 |HY-VEEINC CRD TN LEASE 7.420% 10/05/2................. .. | 03/05/2017. | Redemption ~ 100.0000 | ......cvvveeeevmmemmmnens | crrrrriienns 41,766 | ............ 41,766 | ............ 41,766 41,766 0 0 0 0 0 41,766 0 0 0 518 | 10/05/2021.
94978# BY 2 |HUGHES SUPPLY INC PASS THROUGH CERT 5 .1 03/10/2017. | Redemption ~ 100.0000 54,799 54,799 54,799 54,799 0 0 0 0 0 54,799 0 0 (U I 481 | 05/10/2019.
94978# JE 8 |ZC AVIATION 2014 CLASS A-1 3.620% 09/1 .| 03/15/2017. | Redemption ~ 100.0000 56,929 56,929 56,929 56,929 0 0 0 0 0 56,929 0 0 0 344 | 09/15/2024.
94978# JG 3 |ZC AVIATION 2014 CLASS A-1 3.620% 10/1... .1 03/11/2017. | Redemption ~ 100.0000 57,158 57,158 57,158 57,158 0 0 0 0 0 57,158 0 0 0 345 | 10/11/2024.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8 5.500. .. | ..| 03/25/2017. | Paydown 742 742 705 733 0 0 0 0 0 733 0 8 8 4 110/25/2035.
94983S AS 1 |WELLS FARGO MORT BACKED SEC 2006-8 A15........... .. | 03125/2017. | PAYAOWN........oovooorrreins | corveeeerrveeiimmansnneens | cevevviieens 86,838 94,846 83,227 91,372 0 109 0 109 0 91,481 07/25/2036.
95058X AA 6 |WENDYS FUNDING LLC 2015-1A A2l 3.371% .. | 03/15/2017. | Paydown 27,500 27,500 27,493 20,000 0 7 0 7 0 27,500 06/15/2045.
96032X AA 5 |WESTGATE RESORTS 2014-1AA 2.150% 12/2.. .. [ 03/01/2017. [ PAYAOWN.......covvvveevrrrnes | vrseneesvvveeennmnninns | cevvveee 212,482 | .......... 212,482 | ......... 211,668 212,001 0 480 0 480 0 212,482 12/20/2026.
96032X AB 3 |WESTGATE RESORTS 2014-1AB 3.250% 12/2.. .1 03/01/2017. | Paydown 84,993 84,993 84,883 84,862 0 131 0 131 0 84,993 12/20/2026.
96033B AA 2 |WESTGATE RESORTS 2015-1A A 2.750% 05/2............ | .. | 03/01/2017. | Paydown......ccccourrrrvvvvvinnns [ wrvvvvmmmmnssnnnnrvssiiinns | wovvvnnnas 165,009 | ......... 165,009 | ......... 164,953 164,834 0 175 0 175 0 165,009 05/20/2027.
960338 AC 8 |WESTGATE RESORTS 2015-1AB 3.500% 05/2............ .1 03/01/2017. | Paydown 82,505 82,505 82,387 82,363 0 142 0 142 0 82,505 05/20/2027.
96033C AA 0 |WESTGATE RESORTS 2016-1AA 3.500% 12/2.. .. | 03/20/2017. | Paydown 338,551 338,551 337,334 337,947 0 604 0 604 0 338,551 12/20/2028.
96033L AA 0 |WESTGATE RESORTS 2015-2A A 3.200% 07/2............ | .. | 03/20/2017. | PaydOown..........ccccovvvrvmnens | covevrmmmriirssenniiiinns | coveiens 197,605 | .......... 197,605 | ......... 197,342 197,315 0 289 0 289 0 197,605 07/20/2028.
96033L AB 8 |WESTGATE RESORTS 2015-2AB 4.000% 07/2............ .. [ 03/20/2017. | PaydOwn.........ocovvvveienens | covevrnenriinisnnseiinnns | v 197,605 | .......... 197,605 | ......... 197,296 197,256 0 349 0 349 0 197,605 07/20/2028.
961548 AQ 7 |WESTVACO CORP DEBENTURES 7.650% 03/151......... .. | 03/15/2017. | Redemption  100.0000 992,000 992,000 | ....... 1,010,600 | ........... 1,000,717 0 (149) 0 (149) LV I 1,000,568 03/15/2027.
97652P AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 A1......... .. [ 03/01/2017. | PaydOWN...........ooiiiimnnrenns | covvrneervvceinnnmsnnnees | ereeessiiend 40,109 | ...........40,100 | ........... 41,463 40,841 0 (14) 0 (14) 0 40,826 06/27/2044.
97652T AD 5 | WINWATER MORTGAGE LOAN TRUST 2015-1 A4 . 03/01/2017. [ PaydOwn.............cccovimmmnnes | covvessnneervvvsensnnnisnns | o 160,617 164,155 | oo 162,558 | ......cvvvvveend 0 [ e (1,942) 0 (1,942) 0 160,617 01/20/2045.
G0620B AB 4 |ATLAS 2014-1A 4.875% 12/15/39 .| .. | 03/15/2017. | Redemption  100.0000 | ........ccovvvvevvremmuinns | corrrrenns 109,200 | ..........109,200 | ..........109,200 109,200 0 0 0 0 0 109,200 01/15/2031.
008916  AB 4 |AGRIUMINC 7.700% 02/01/17 | AL 02/0172017. | MALUTIY....ccocovrrrvvvvvvverninns [ conrnsnnenrnrseniinnnns [ s 4,333,000 | ...... 4,333,000 | ...... 3,973,467 | ........... 4,329,586 0 3,414 0 3,414 LV I 4,333,000 02/01/2017.
009090 AA 9 |AIR CANADA 2015-1A  3.600% 03/15/2 ... | A|03/15/2017. | Redemption  100.0000 | ........ccovvveeeeeeeeiarns | corrrrrnes 120,623 | .......... 120,623 | .......... 121,769 121,735 0 (26) 0 (26) 0 121,709 03/15/2027.
009090 AB 7 |AIR CANADA 2015-1B 3.875% 03/15/23.........ccovrvvvvvrrneeee A1 03/15/2017. | Redemption  100.0000 38,434 38,434 38,434 38,434 0 0 0 0 0 38,434 03/15/2023.
22576C A@ 0 |CRESCENT POINT ENERGY CORP 5.480% 03/2.......... | A| 03/24/2017. | MatUIity.........ccccoommrrrrrvvinns | corvvvvvrmmmssnnennnnennns | v 4,000,000 | ...... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 0 0 0 0 (U I 4,000,000 03/24/2017.
707064 AA 9 |PENGROWTH CORPORATION 6.350% 07/26/17...........| A | 03/30/2017. | Redemption  100.0000 | .........cccovversmmmrrrnes | cervvvvees 750,000 | ......... 750,000 | .......... 750,000 750,000 0 0 0 0 0 750,000 07/26/2017.
895945 D# 7 | TRICAN WELL SERVICE LTD SERIES G 8.900... .. |A]02/14/2017.| Redemption  100.0000 | .......occoovmeumrmmmrrrees | cevvvveees 4,977 | ... 4977 | ... 114,977 114,934 0 (3) 0 3) 0 115,078 04/28/2021.
895945 G@ 6 |TRICAN WELL SERVICELTDPIK SERIES G . | A| 02/27/2017. | Basis Adjustment 0 2,824 0 0 0 0 0 0 0 04/28/2021.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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r Unrealized Current Than- Foreign Foreign Stock Stated NAIC
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | )/Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14...... C| 03/31/2017. | Redemption  100.0000 35,000 35,000 35,000 35,000 0 0 0 0 0 35,000 0 0 0 591 | 06/30/2035. | 3FE..
10302V AE 5 |BOWMAN PARK CLO LTD 2014-1AB2 4.210% D 02/23/2017. | Paydown .5,000,000 | .......5,000,000 |....... 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 0 11/23/2025. | 1FE..
12479L  AA 8 |CAI2012-1AA2012-1AA 3.470% 10/25/2 .. | D] 03/25/2017. | Paydown 74,984 74,990 0 10 0 10 0 75,000 0 0 10/25/2027. | 1FE..
26971H AA 0 |EAGLELTD 2014-1A A1 2.570% 12/15/39 .. | D[ 03/15/2017. | Paydown 312,475 0 2 0 2 0 312,477 0 23 12/15/2039. | 1FE..
26971H AC 6 |EAGLELTD 2014-1AB 5.290% 12/15/39. .. | D| 03/15/2017. | Paydown 47,117 0 (242) 0 (242) 0 46,875 0 0 12/15/2039. | 3AM.

29100X AA 3 |EMERALD AVIATION FINANCE LIMIT 2013-1 A.... .. | D] 03/15/2017. | Paydown, 51,988 0 (699) 0 (699) 0 51,289 0 0 10/15/2038.

379520 AD 5 |SEACO CONTAINER 2014-1A A1 3.190% 07/. .. | D| 03/17/2017. | Paydown 0 0 0 0 0 62,490 0 10 10 332 | 07/17/2029.

51817T AB 8 |LATAMAIRLINES 2015-1 A 4.200% 11/15/2 .. | D] 02/15/2017. | Redemption ~ 100.0000 0 36 0 36 0 58,558 0 2,319 2,319 | e 639 | 11/15/2027.

532619 AC 7 |LIMEROCK CLO 2014-3A A2A  3.330% 10/20/ .| D] 02/13/2017. | Paydown..........oovvvvveinnens | covvrienrinisnnniininns | cvveees 4,000,000 | ... 4,000,000 | ........ 3,973,700 | .........3,981,312 | .ccccorrrrnnnnnnd 0 [ e 18,688 | ............... (V1 18,688 | ......ooooueeent 0 0 0 (V1 41,399 | 10/20/2026.

68278# AB 4 |ONESTEEL US INVESTMENTS 9.330% 07/09/1............ | D| 01/10/2017. | Redemption ~ 100.0000 2,335,206 2,335,206 | ....... 1,868,165 | ...........1,868,165 0 0 0 0 0 [ 1,868,165 | oo 0 |...467,041 | ... 467,041 | ..... 168,840 | 07/09/2018.

705010 AB 2 |PEARSON DOLLAR FINANCE PLC 144A 6.250%.......... D[ 03/28/2017.| Call  105.3041........cccce. | covvrrrmrrierismrriiisans | crveren 2,106,082 | ....... 2,000,000 | ..... 1,996,320 | ........... 1,999,364 0 108 0 108 (U I 1,999,472 | oo 0 |...106,609 ... 106,609 | ....... 49,306 | 05/06/2018.

759470 A# 4 |RELIANCE INDUSTRIES LIMITED 6.240% 03/. .. | D] 03/26/2017. | Maturity.........cocooovvmvmvicees | coververisenrieisseniiinns | v 2,000,000 |....... 2,000,000 |....... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0. 62,747 | 03/26/2017.

83545* AA 6 |SONIC HEALTHCARE INVESTMENTS SERIES A. . [ D] 01/12/2017. | MatUrity.........covvvevrnnnriiies | o [ o 2,000,000 |....... 2,000,000 |....... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 52,300 | 01/12/2017.

88314R  AA 4 |TEXTAINER MARINE CONTAINERS 2013-1AA.... .. | C| 03/20/2017. | PaydOWN........ocovrvvrrrnine | covvvrvvveenmmsansnneennens | cevvvveens 175,000 | .......... 175,000 | .......... 169,920 | ..oovvvvveeene 170,498 | ..o (U I 4,502 0 4,502 0 175,000 0 0 (V8 1,138 | 09/20/2038.

88314R AC 0 |TEXTAINER MARINE CONTAINERS 2014-1AA.... .. | D| 03/20/2017. | Paydown, 62,500 62,500 62,479 62,483 0 17 0 17 0 62,500 0 0 0 341 | 10/20/2039.

89989F AA 2 | TURBINE ENGINE SECLTD 2013-1AA 5.125............... C| 03/15/2017. | Paydown 3,994 3,994 3,929 3,934 0 60 0 60 0 3,994 0 0 0 51 | 12/13/2048.

94707V AA 8 |WEATHERFORD BERMUDA 5.125% 09/15/20.... .| D[ 03/2972017. | VAOUS.........cooervvverrriines | covvveersnsviiisseniinens | cveeies 7,025,000 | ....... 7,000,000 |....... 7,042,440 | ........... 7,018,178 0 (937) 0 (937) (U I 7,017,241 | oo 0| e 7,759 | oo 1,759 | 170,833 | 09/15/2020.

G7572L  AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM.......... | D|03/15/2017. | Redemption ~ 100.0000 | .......cccoovvvurrmmrrurees | corvrueree 745900 | .......... 745,900 | ........ 761,750 756,091 0 (185) 0 (185) 0 755,906 0 ... (10,006) | .........(10,006) | ........ 4,524 | 02/15/2021.

N1492@ AB 2 |BOSKALIS FINANCE BV GUARANTEED SNR UNSEC.... | D| 01/23/2017. | Redemption  100.0000 | ......c.cooooemmmrvuvernns | vrveree 1,000,000 | ....... 1,000,000 | ....... 1,000,000 1,000,000 0 0 0 0 0 0 (VI PPN | I O 149,597 | 07/22/2020.

N1492@ AC 0 |BOSKALIS FINANCE BV GUARANTEED SNR UNSEC.... | D| 01/23/2017. | Redemption  100.0000 | ........ccocoevmvvvevrrecs | vrveree 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 0 0 0 0 0 0 0. 197,127 | 07/22/2022.

N3386# AN 9 |FUGRON.V.SERIESB 5.780% 08/17/21........ccccovvvuvunnes D|02/03/2017. | Redemption  100.0000 89,702 89,702 89,702 0 (1) 0 (1) 0 0 (81) 81) 2,391 | 08/17/2021.

N3386# AP 4 |FUGRON.V.SERIES C 5.880% 08/17/23...........cccoo00ecr.. D|02/03/2017. | Redemption ~ 100.0000 | ......cvvveeevemmemmmmeens | crrrrrvveens 44,851 | ... 44,851 | ............ 44,851 44,895 0 (1) 0 (1) 0 44,895 0 (44) (44)| 1,216 | 08/17/2023.

P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO 7.000% 1........ D|03/31/2017. | Redemption  100.0000 52,500 52,500 52,500 52,500 0 0 0 0 0 52,500 0 0 0 919 | 11/30/2033.

Y3915# AA 5 |INDIAN RAIL FINANCE CORP 5.940% 03/271................. D[ 03/27/2017. | Maturity.........coccvosvvviiiinnns | o | cvvenes 2,000,000 |....... 2,000,000 |....... 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 | s 59,400 | 03/27/2017. | 2...ccoovvviran
3899999. Total - Bonds - Industrial and Miscellaneous ...143,019,428 | ...153,749,623 | ...137,662,526 | ....... 130,717,532 | .........1,.994 | ........ 41,513 | (V] 43,507 | oo 0. 138,349,236 | ..oovvvverrenea: 0 |.4,654,89 |... 4,654,895 | ..2,784,939 XXX XXX
8399997. Total - Bonds - Part 4 ...157,336,017 | ...168,020,931 | ...152,215,061 | ...... 145,259,820 | .........1.994 | ..... (128,654) | ..oovovv 0 ]..(126,660) | ..vovovvnv 0 ... 152,721,353 | oo 0 |.4,599,368 |..... 4,599,368 | ..3,038,325 XXX XXX
8399999. Total - Bonds ...157,336,017 | ...168,020,931 | ...152,215,061 | ....... 145,259,820 | .........1,994 |..... (128,654) | ... c00rn(126,660) | v | 152,721,353 .4,599,368 | ... 4,599,368 | ..3,038,325 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ...157,336,017 XXX ...152,215,061 | ....... 145,259,820 | .........1,994 | ... (128,654) | .... ...(126,660) | ..........e....0 | .. 152,721,353 .4,599,368 | ..... 4,599,368 | ..3,038,325 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Purchased Options - Hedging Other - Call Options and Warrants

BARCLAYS CUSTOM 01/14/2020 Strike @ Equity/l

160.382 BXIIG$003 Fixed INAEX ANNUILIES. ..vvvvvvvverevevererevererenerererererenens Exhibit 5. [ndex | Barclays Capital... AC28XWWI3WIBK2824319..... [01/13/2017|01/14/2020] ......6,329 | .....1,015,058 | ....... 160.3820 | .oooovvvcrrrrerd (VN I 48,722 | o (I 49,253 | .| ............49,253 531 0 0 0 |nfa n/a
BARCLAYS CUSTOM 02/14/2020 Strike @ Equity/l

160.0548 BXIIG$004 Fixed Index ANNUILIES...........ocvvvvvvreveinriveenrerevirenenens Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319..... |02/15/2017|02/14/2020 ......1,796 | ......... 287,458 | ... 160.0548 | .....oocovevvc (VN I 13,766 | oo (U 14,408 |..| ..........14,408 642 0 0 0 [n/a n/a
BARCLAYS CUSTOM 10/11/2019 Strike @ Equity/l

160.88 BXIIG$000 Fixed INAEX ANNUILIES. ....vveveverevvverevevererevnrererererenens Exhibit 5. [ndex | Barclays Capital... AC28XWWI3WIBK2824319..... |10/14/2016|10/11/2019 ......... 201 | v 32,337 | oo 160.8800 | ....oooveveer 1,575 0 0 1,535 | ... 1,535 384 0 0 0 [n/a n/a
BARCLAYS CUSTOM 11/14/2019 Strike @ Equity/l

157.6832 BXIIG$001 Fixed Index ANNUILIES...........ocovvevereveenrivennrererinnienens Exhibit 5. [ndex  |Barclays Capital... AC28XWWI3WIBK2824319..... | 11/14/2016|11/14/2019 .....5,154 | ........ 812,699 | ... 157.6832 39,230 0 (U 49,589 | .| ...........49,589 | ........ 11,490 0 0 0 [nfa n/a
BARCLAYS CUSTOM 12/13/2019 Strike @ Equity/l

158.2445 BXI1G$002 Fixed INAEX ANNUILIES. ..vvvvvvvverevevererevereveverererererenene Exhibit 5. [ndex | Barclays Capital... AC28XWWI3WIBK2824319..... |12/14/2016|12/13/2019] .....2,091 | ......... 330,889 | ....... 158.2445 | ... 16,070 | w0 | e (I 19,383 | ... | o 19,383 | oo (1,341) 0 0 0 [n/a n/a
BARCLAYS CUSTOM 3/13/2020 Strike @ Equity/l

160.0319 BXIIG$005 Fixed IndeX ANNUILIES..........ooovvvevvrevevnrivevnrererinnrenens Exhibit 5. |ndex | Barclays Capital... AC28XWWI3WIBK2824319..... |03/14/2017|03/13/2020 | .....2,517 | ......... 402,800 | ....... 160.0319 | .oooovvcceercd (N I 19,529 0 20,121 |.. 20,121 592 0 0 0 [nfa n/a
RUSSELL 2000 01/12/2018 Strike @ 1372.047 Equity/l

464219012 Fixed Index ANNUItIES............covvvvmvvveverevevercreenrerenens Exhibit5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018 ......2,076 | .....2,848,272 | ...1,372.0000 | .................... (V) I 129,019 | oo (U 97215 | .| 97,215 | ....(31,804) 0 0 0 [n/a n/a
RUSSELL 2000 01/12/2018 Strike @ 1372.047 Equity/l

464219014 Fixed IndeX ANNUILIES...........ocvvvevvreveinrivennrererinnrenens Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018 ......... 238 | ..o 326,536 |....1,372.0000 | ....ccoocooonen (N I 14,796 | oo (U 11,148 | ... | ... 11,148 (3,647) 0 0 0 [nfa n/a
RUSSELL 2000 01/12/2018 Strike @ 1372.047 Equity/l

464219013 Fixed Index ANNUItIES.............coovevmvvvevercvvvcrevennrerenens Exhibit5. ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018 ......... 316 | ... 433,552 | ...1,372.0000 | ......cccccc.c... (V) I 19,671 | oo (U 14,822 | .| e 14,822 | e (4,849) 0 0 0 [n/a n/a
RUSSELL 2000 02/14/2018 Strike @ 1396.651 Equity/l

464219015 Fixed Index Annuities.. .| Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/14/2017|02/14/2018 | ... 737,616 | ....1,397.0000 .31,286 0 20,820 | ... 20,820 |........(10,466) 0 0 0 [n/a nla
RUSSELL 2000 02/14/2018 Strike @ 1396.651 Equity/l

4642L.$018 Fixed Index ANNUItIES...........ocvvvvvvvevevercrvvcrcscnnresenens Exhibit5. ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/15/2017|02/14/2018 ........ 169 | ........ 236,093 | ....1,397.0000 0 9,952 0 6,647 |.. 6,647 | ......... (3,305) 0 0 0 [n/a n/a
RUSSELL 2000 02/14/2018 Strike @ 1396.651 Equity/l

464219016 Fixed INdeX ANNUILIES.........oovevevevereveverereenrererirerenens Exhibit 5. [ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/14/2017|02/14/2018] ......... 528 | ... 737,616 |....1,397.0000 | .....oooovvvverenen (VN I 31,257 0 20,800 |... 20,800 | ........(10,457) 0 0 0 [n/a nla
RUSSELL 2000 02/14/2018 Strike @ 1396.651 Equity/l

464218017 Fixed INdeX ANNUILIES. .......vvvvveerrrersrereerssereesssnnees Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/14/2017 | 02/14/2018] ......... 424 | ... 592,328 | ....1,397.0000 0 25,133 (0 I 16,725 |..| v 16,725 (8,408) 0 0 0 [n/a nla
RUSSELL 2000 10/13/2017 Strike @ 1212.41 Equity/l

4642L$001 Fixed INdeX ANNUILIES..........ooovvvvvereveinrevennrereninnrenens Exhibit 5. [ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |10/14/2016|10/13/2017] ........... 31 | s 37,572 |...1,212.0000 | .....ccccceee 1,699 0 0 4,132 |.. 4,132 600 0 0 0 [n/a n/a
RUSSELL 2000 10/13/2017 Strike @ 1212.41 Equity/l

46421000 Fixed Index ANNUItIES...........ocvvvvvcrvvevererivniererireienens Exhibit5. [ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |10/14/2016|10/13/2017] ............. 8| .......969 |..1212.0000 440 0 0 1,015 || s 1,015 | e 147 0 0 0 [n/a n/a
RUSSELL 2000 10/13/2017 Strike @ 1212.41 Equity/l

464215002 Fixed INdeX ANNUILIES.........oovereveverevevnrerevnrererirenenens Exhibit 5. [ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |10/17/2016|10/13/2017] ........... 50 | coonnnd 60,600 | ....1,212.0000 2,788 0 0 6,780 |... 6,780 988 0 0 0 |n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 Equity/l

46421008 Fixed Index ANNUItIES...........ocvvvvvvreveverevevniererirnienens Exhibit5. [ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |11/15/2016|11/14/2017 | ............. 6 | .o 7,794 | ....1,299.0000 438 0 0 727 | ... 727 | oo 137 0 0 0 [n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 Equity/l

464213003 Fixed Index Annuities.. ..| Exhibit5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016|11/14/2017 | ... ...1,299.0000 26,681 0 0 0,970 40,970 827 0 0 0 |n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 Equity/I

464219007 Fixed Index ANNUItIES...........ocvvvvverevvvererivnreresirnienens Exhibit5. [ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |11/15/2016|11/14/2017| ............ 7| 9,093 | ....1,299.0000 538 0 0 860 |... 860 | .ooovovvrene 163 0 0 0 [n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 Equity/l

464215004 Fixed INdeX ANNUILIES.......c.coveveveverevevnrerevnrererirerenens Exhibit 5. [ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |11/14/2016|11/14/2017] ......... 313 | 406,587 | ....1,299.0000 22,687 0 0 36,272 | ... 36,272 6,889 0 0 0 [n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 Equity/l

464219005 Fixed Index ANNUItIES...........ocvvvvvvrevevnrivienrerevirerenens Exhibit5. [ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |11/14/2016|11/14/2017]| ......... 125 [ 162,375 | ....1,299.0000 9,078 0 (U 15072 |...| ...........15,072 2,844 0 0 0 [nfa n/a
RUSSELL 2000 11/14/2017 Strike @ 1298.60 Equity/l

464215006 Fixed INAEX ANNUILIES. ....vvoveverevevererevererevnrererererenens Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |11/15/2016|11/14/2017]| ........... YL I 96,126 | ....1,299.0000 5,361 0 0 8,233 |.. 8233 | ........1,573 0 0 0 |n/a n/a
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Statement as of March 31, 2017 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| /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 Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
RUSSELL 2000 12/14/2017 Strike @ 1356.024 Equity/l
464213011 Fixed INdeX ANNUILIES. ....vvoveverevveereveverereenrererererenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016|12/14/2017 .......... 71 | wocvevece 96,276 | ....1,356.0000 | ............. 4,744 0 0 6,397 6,397 306 0 0 0 |n/a nla
RUSSELL 2000 12/14/2017 Strike @ 1356.024 Equity/I
464219009 Fixed INAEX ANNUIES..........vvvvrrrressssnieeenneeesssnnes Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016(12/14/2017] ........ YA [ 774,276 | ....1,356.0000 | ........... 37,948 w0 [ (1] [ 49,037 creennnnnn49,037 3,204 0 0 0 |n/a nla
RUSSELL 2000 12/14/2017 Strike @ 1356.024 Equity/l
464213010 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016|12/14/2017| ... 522,060 | ....1,356.0000 25,594 0 0 33,816 33,816 0 0 0 [n/a nla
RUSSELL 2000 3/14/2018 Strike @ 1362.379 Equity/I
464219020 Fixed IndeX ANNUILIES...........ocvvvvvvreveinrerieniererinnrenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017{03/14/2018( ......... 909 | ......1,238,058 | ....1,362.0000 0 53,851 0 87,111 87,11 33,260 0 0 0 [n/a n/a
RUSSELL 2000 3/14/2018 Strike @ 1362.379 Equity/l
464219021 Fixed INAEX ANNUILIES. ..vvvvevevereeeverereverevevnrererererenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017|03/14/2018( ......... 239 | v 325,518 | ....1,362.0000 | ...oooovrvvenerenen (V) I 14,165 0 23,482 23,482 9,317 0 0 0 [n/a nla
RUSSELL 2000 3/14/2018 Strike @ 1362.379 Equity/I
464219019 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017|03/14/2018| .. 848,526 | ....1,362.0000 .36,944 0 58,228 58,228 21,284 0 0 0 [n/a n/a
S&P 500 01/12/2018 Strike @ 2274.64 Equity/I
7846L$013 Fixed Index ANNUItIES............coovvvvvvvevercvcvnrrrcvnrerenens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018 ......2,806 | .....6,383,650 | ...2,275.0000 | ................... 0. 360,580 | .ooooccrrvrrrrn (U I 451,758 | .| v 451,758 | ..ovooe 91,178 0 0 0 |n/a nla
S&P 500 01/12/2018 Strike @ 2274.64 Equity/l
7846L$014 Fixed INAEX ANNUIES.........vvvvvrrrresssnieeenresesssnnes Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 01/13/2017[01/12/2018] ......... 978 | ......2,224,950 | ....2,275.0000 | ..oooverrrercsrnnd 0. et 125,748 | oo (1] [ 157,545 | ... oo 157,545 | ......... 31,797 0 0 0 |n/a nla
S&P 500 01/12/2018 Strike @ 2274.64 Equity/l
7846L$015 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018] ......1,373 | .....3,123,575 | ....2,275.0000 76,412 221,019 ...221,019 44,607 0 0 0 |n/a nla
S&P 500 02/14/2018 Strike @ 2337.58 Equity/I
7846L$020 Fixed INAEX ANNUIES.......c.vvvvrrerrcsssnieeenreccessnnes Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/15/2017|02/14/2018] ......... 101 | oo 236,138 | ...2,338.0000 | ...ococcrccrrerr (V] [P 12,598 | oo (1] [ 12,879 e 12,879 281 0 0 0 |n/a nla
S&P 500 02/14/2018 Strike @ 2337.58 Equity/I
7846L$018 Fixed INdeX ANNUILIES...........ovvvvvressrevenrrercssinnns Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/14/2017|02/14/2018] ........ 439 | .....1,026,382 | ....2,338.0000 | ..ooovorvverccrnnn (VN (OO 54,207 [ cooovvrirr (1 IS 56,124 coreenennnn56,124 1,918 0 0 0 |n/a nla
S&P 500 02/14/2018 Strike @ 2337.58 Equity/l
7846L$017 Fixed INAEX ANNUIES.........vvvvvrerressssnsecvnreecsssnnee Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/14/2017[02/14/2018 ......1,406 | ......3,287,228 | ....2,338.0000 | ....coovvverccrnnd 0. et 173,526 | coocvvrerrrcsend 0] s 179,665 | ... | weocevene 179,665 ...6,139 0 0 0 [n/a nla
S&P 500 02/14/2018 Strike @ 2337.58 Equity/I
7846L$019 Fixed INAeX ANNUILIES..........oovvvvrreserevennrercssinnes Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/15/2017|02/14/2018] ......... 143 ] e 334,334 |....2,338.0000 | ..ococcrcrnrrnn (V] (S 17,839 | oo (1] [ 18,237 e 18,237 398 0 0 0 |n/a nla
S&P 500 02/14/2018 Strike @ 2337.58 Equity/l
7846L$016 Fixed INAEX ANNUIES..........vvvvrvrrcssniiernreecsssnnes Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/14/2017[02/14/2018] ......1,701 | ......3,976,938 [ ....2,338.0000 | ....covrrrerccrnnd 0. 209,974 | .ooovvrererrinnnd 0| o 217403 | .| oo 217,403 7,829 0 0 0 |n/a nla
S&P 500 10/13/2017 Strike @ 2132.98 Equity/I
7846L$003 Fixed INAeX ANNUIIES..........vvvvrerreinecenrreeesssinnes Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/17/2016(10/13/2017] ..........85 | ..o 181,305 | ...2,133.0000 | ......... 10,976 w0 [ (1] [ 17,120 coreennennn 17,120 3,587 0 0 0 |n/a nla
S&P 500 10/13/2017 Strike @ 2132.98 Equity/l
7846L$000 Fixed INdeX ANNUILIES.........oovevevevereveverereenrererirerenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016{10/13/2017] ............. N I 19,197 |...2,133.0000 | ............ 1,162 0 0 1,711 1,711 356 0 0 0 [n/a nla
S&P 500 10/13/2017 Strike @ 2132.98 Equity/l
7846L$002 Fixed Index ANNUItIES...........ocvvvvvvvevvinrerivnrerevirnrenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016]10/13/2017] .........31 | ........... 66,123 | ...2,133.0000 | ............. 4,017 0 0 6,540 6,540 .....1,380 0 0 0 [n/a n/a
S&P 500 10/13/2017 Strike @ 2132.98 Equity/l
784613001 Fixed INdeX ANNUILIES.........ooveveveverevevererevnrererirenenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016]10/13/2017( ..........52 | ......... 110,916 | ....2,133.0000 6,647 0 (1] [ 10,311 coernen 10,311 2,160 0 0 0 [n/a nla
S&P 500 11/14/2017 Strike @ 2164.20 Equity/I
7846L$009 Fixed Index ANNUItIES...........ocvvvvvvrvvvvnrerevsreresisnrenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016| 11/14/2017| ............. A [ 15,148 | ....2,164.0000 941 0 0 1,459 1,459 322 0 0 0 [n/a n/a
S&P 500 11/14/2017 Strike @ 2164.20 Equity/l
784613005 Fixed INAEX ANNUILIES. ....vvvveverevvverevevererevnrerernrerenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016|11/14/2017] ......... 608 | .....1,315,712 | ...2,164.0000 | .......... 78,944 il | (U [ 116,650 | ..o | vovvcrnne 116,650 25,584 0 0 0 [n/a nla
S&P 500 11/14/2017 Strike @ 2164.20 Equity/I
7846L$008 Fixed INAeX ANNUIIES..........vvvvverresiseveenreeesssinnes Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016(11/14/2017] ..........67 | ..o 144,988 | ...2,164.0000 8,659 0 (1] [ 12,796 creennennn 12,796 2,806 0 0 0 |n/a nla
S&P 500 11/14/2017 Strike @ 2164.20 Equity/l
784615006 Fixed INdeX ANNUILIES. ....vvovvvvreveverevevererevnrerersrerenens Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016] 11/14/2017] ......... 168 | ..ovove 363,552 | ....2,164.0000 | ........... 21,842 0 0 33,859 33,859 — Y 0 0 0 |na nla
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Statement as of March 31, 2017 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| /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 Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 11/14/2017 Strike @ 2164.20 Equity/l
784615004 Fixed INAEX ANNUILIES. ...vvvevevvreveverereverereverererererenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016| 11/14/2017] ......... 438 | ......... 947,832 | ....2,164.0000 56,894 0 0 79,910 |...] v 79,910 | oo 17,414 0 0 0 [n/a n/a
S&P 500 11/14/2017 Strike @ 2164.20 Equity/l
7846L$007 Fixed IndeX ANNUILIES...........ocvvvvveriveiererevsrererinerenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016|11/14/2017( .........64 | ........ 138,496 | ....2,164.0000 8,324 0 (U [T 11,692 | .| ... 11,692 2,548 0 0 0 [n/a n/a
S&P 500 12/14/2017 Strike @ 2253.28 Equity/l
784613010 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016|12/14/2017| .....1,072 | .....2,415,216 | ...2,253.0000 143,772 182,837 50,214 0 0 0 [n/a n/a
S&P 500 12/14/2017 Strike @ 2253.28 Equity/l
7846L$012 Fixed IndeX ANNUILIES...........ocvvveverereinrerevnrererinerenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016|12/14/2017| ......... 193 | oo 434,829 | ....2,253.0000 25,855 0 0 32,881 | ... 32,881 9,030 0 0 0 |n/a n/a
S&P 500 12/14/2017 Strike @ 2253.28 Equity/l
784613011 Fixed INAEX ANNUILIES. ..vvvvevevereveverevevererevererenererenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016| 12/14/2017] ......... 640 | ......1,441,920 | ....2,253.0000 85,844 0 (I [— 109,168 | ... | wovvereeee 109,168 29,982 0 0 0 [n/a nla
Equity/l
S&P 500 3/14/2018 Strike @ 2365.45 7846L.$023 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017|03/14/2018] ......1,236 | .....2,923,140 | ....2,365.0000 62,243 213,284 ...213,284 0 0 0 [n/a n/a
Equity/l
S&P 500 3/14/2018 Strike @ 2365.45 784615022 Fixed INdeX ANNUILIES.......cccvccvvvvrrrrrcserererreeresns Exhibit5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/14/2017{03/14/2018] ......1,587 | .....3,753,255 | ....2,365.0000 0 208,375 0 265,906 | ... 265,906 | ......... 57,531 0 0 0 [n/a n/a
Equity/l
S&P 500 3/14/2018 Strike @ 2365.45 7846L$021| Fixed INdeX ANNUIIES. .....cccvecrvvvrrrrressivererneesess Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/14/2017|03/14/2018( ......2,290 | .....5,415,850 | ...2,365.0000 | ........cc.ccc...... (N I 300,578 | ooovovererereennd (U [N 371,689 | .| e 371,689 | ..o 71,111 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 01/14/22 TO 01/14/32
SWPTNS$010 Tenor: 1826 days SD:01/12/2017 Interest
ED:01/12/2022 Hedge Macro Rate Hedge Exhibit 5. | Rate | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [01/12/2017)| 01/12/2022] ............. 0 |..190,000,000 | ............ 23500 | oooovevrririerennn 0 | ...9,671,000 | coocrorrrcrcrncc 0[....7462464 | .| ... 7,462,464 | ...(2,208,536) 0 0 0 [n/a nla
SWAPTION 5Y IR U/L 02/18/22 TO 02/18/32
SWPTNS$012 Tenor: 1826 days SD:02/16/2017 Interest | Bank of America
ED:02/16/2022 Hedge Macro Rate Hedge Exhibit 5. | Rate | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 02/16/2017| 02/16/2022] ............ 0 |..190,000,000 | ............ 25000 | oooovevrrerierennn 0 | .....8,940,000 | coooorrercrnncic 0f....8471,812 | .| ... 8471,812 | ...... (468,188) 0 0 0 [n/a nla
SWAPTION 5Y IR U/L 03/23/22 TO 03/23/32
SWPTNS$014 Tenor: 1826 days SD:03/21/2017 Interest
ED:03/21/2022 Hedge Macro Rate Hedge Exhibit 5. | Rate [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/21/2017{03/21/2022f ............. 0 |..210,000,000 | ............ 25000 | oooovevrrerierennn 0 [ ......9,072,000 | oo 0f...9285320 |..[ ... 9,285,320 | .......213,320 0 0 0 [n/a nla
SWAPTION 5Y IR U/L 08/11/21 TO 08/11/31
SWPTNS$000 Tenor: 1826 days SD:08/09/2016 Interest
ED:08/09/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | Goldman Sachs... W22LROWP2IHZNBB6K528... |08/09/2016|08/09/2021| ............. 0 | ...35,000,000 | ........... 1.5500 | ......1,806,000 0 0 657,809 | ... | woveveen 657,809 | ...... (130,686) 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 09/09/21 TO 09/09/31
SWPTN$002 Tenor: 1826 days SD:09/07/2016 Interest
ED:09/07/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | 09/07/2016)| 09/07/2021]| ............ 0 |..190,000,000 | ........... 1.4500 | .....9,694,750 | coooovrvvvrenvencc0 | o 0[....3242,296 |..| ....... 3,242,296 | ..... (639,367) 0 0 0 [n/a nla
SWAPTION 5Y IR U/L 10/14/21 TO 10/14/31
SWPTN$004 Tenor: 1827 days SD:10/11/2016 Interest | Bank of America
ED:10/12/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 10/11/2016] 10/12/2021] .. ..190,000,000 +9,310,000 | oovvvvvvvvereennn0 | 0 ] 4,246,883 | ... ] .......4,246,883 | ..... (743,602) 0 0 0 [n/a nla
SWAPTION 5Y IR U/L 11/05/21 TO 11/05/31
SWPTN$006 Tenor: 1826 days SD:11/03/2016 Interest | Bank of America
ED:11/03/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate [ Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... [ 11/03/2016] 11/03/2021] ............ 0 |..190,000,000 | .....ccc... 1.8000 | ......8,930,000 | coovvvvvvrrrrerecci0 | o 0f....4671,256 |..[ ... 4,671,256 | ..... (787,115) 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 12/15/21 TO 12/15/31
SWPTNS$008 Tenor: 1827 days SD:12/12/2016 Interest
ED:12/13/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | Credit Suisse........ ANGGYXNX0JLX3X63JN86.... | 12/12/2016 12/13/2021 0 ]..190,000,000 ] ............ 2.6000 | .....9,595,000 0 01]....9015303 | .| ... 9,015,303 | ..(1,184,497) 0 0 0 |n/a n/a
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants ....39,984,498 | ....29,933,171 0. 50,550,184 |XX] ......50,550,184 | ...(5,402,612) 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
NASDAQ 100 01/02/2018 Strike @ 4895 Equity/l
73935$067 Variable Annuities Exhibit 5. | ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | 01/03/2017] 01/02/2018] ......2,136 | ....10,455,720 | ....4,895.0000 | .......ccccouccceo 0 ... 800,381 | oo 0. 238,628 | ...| ... 238,628 | ...... (561,753) 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

Description

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

RUSSELL 2000 01/02/2018 Strike @ 1358
464283075

RUSSELL 2000 06/28/2017 Strike @ 1090
464285069

RUSSELL 2000 08/29/2017 Strike @ 1330
464285074

RUSSELL 2000 08/31/2017 Strike @ 1236
464285070

RUSSELL 2000 09/29/2017 Strike @ 1330
46428$073

RUSSELL 2000 10/27/2017 Strike @ 1330
464285072

RUSSELL 2000 11/29/2017 Strike @ 1330
464285071
S&P 500 01/02/2018 Strike @ 2249 784628090.

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

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

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

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

S&P 500 02/28/2018 Strike @ 1653.00
78462F$40

S&P 500 02/28/2020 Strike @ 1380.00
78462F$57

S&P 500 03/29/2018 Strike @ 1653.00
78462F$41
S&P 500 03/29/2019 Strike @ 850.00 78462F$49

S&P 500 03/31/2021 Strike @ 1325.83
78462F$70

S&P 500 04/28/2017 Strike @ 1469.00
78462F$29

S&P 500 04/30/2018 Strike @ 1129.00
78462F$42

S&P 500 04/30/2019 Strike @ 1149.00
78462F$50

S&P 500 04/30/2021 Strike @ 1363.61
78462F$71

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

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuitie:

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuitie:

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness

Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

| 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-

Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l

Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [ 01/03/2017]| 01/02/2018] ......6,937 | ......9,420,446 | ....1,358.0000 | .....cccevrrrercc (VN - VIR [— (I [R— 501,223 | ... | oo 501,223 | ...... (293,896) 0 0 0 |n/a n/a
Equity/I

Exhibit 5. | ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | 06/28/2016)| 06/28/2017] ......8,698 | ......9,480,820 | ....1,090.0000 903,461 0 (U [T 19,833 v 19,833 | (115,818) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016|08/29/2017| ......1,176 | ......1,564,080 | ....1,330.0000 112,367 45,113 | .......(48,915) 0 0 0 |n/a nla
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 08/31/2016 | 08/31/2017| .....9,171 | ....11,335,356 | ....1,236.0000 | ......... 951,308 il | (U [N 169,889 | ... | oo 169,889 | ...... (294,247) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016{09/29/2017| ......1,253 | ......1,666,490 | ....1,330.0000 | ......... 127,242 0 0 56,521 coorenen56,521 | .......(51,874) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016| 10/27/2017| ......1,323 | .....1,759,590 | ....1,330.0000 139,643 0 0 66,922 66,922 | ........(54,247) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex [ Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016| 11/29/2017| ......1,392 | .....1,851,360 | ...1,330.0000 | ........ 155,278 0 0 78,553 cooveenn 18,583 | ........(56,962) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [ 01/03/2017]|01/02/2018] .....5,637 | ...12,677,613 | ...2,249.0000 | ....ococvvrrrcrcc (VN I 862,856 | ... (U [ 414,579 || 414579 | ... (448,277) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex [ Credit Suisse....... ANGGYXNX0JLX3X63JN86....|05/18/2011|01/29/2021| ..........75 96,450 | ....1,286.0000 0 0 3472 3472 (2,224) 0 0 0 [n/a n/a
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I15DZWZKVSZIINUHU748..... | 12/31/2008(01/31/2018| ......... 275 | oo 473,825 | ...1,723.0000 | ......... 208,728 0 0 3,715 3,715 [ oo (7,340) 0 0 0 [n/a nla
Equity/l

Exhibit5. | ndex  [Barclays Capital... AC28XWWI3WIBK2824319.....|03/23/2010{01/31/2020] ......... 15 | . 158,700 | ....1,380.0000 | ........... 37,835 0 0 4,206 | ... | oo 4,206 | ......... (3,092) 0 0 0 [n/a n/a
Equity/I

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 05/18/2011(02/26/2021] ..........95 | ccccecccs 126,065 | ....1,327.0000 28,446 0 0 4,996 4,996 (3,039) 0 0 0 [n/a nla
Equity/I | JP Morgan &

Exhibit 5. | ndex | Company 8I15DZWZKVSZIINUHU748..... | 12/31/2008( 02/28/2018| ......... 450 | ......... 743,850 | ....1,653.0000 320,843 0 0 5,635 5635 | .......(10,859) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319.....|03/23/2010| 01/28/2020] ...........65 [ ........... 89,700 | ....1,380.0000 | .......... 21,385 0 0 2,482 2482 | ..o (1,779) 0 0 0 [n/a nla
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I15DZWZKVSZIINUHU748..... | 12/31/2008( 03/29/2018| ......... 200 | oo 330,600 | ....1,653.0000 | ........ 142,403 0 0 2,935 2,935 (5,129) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319..... | 04/21/2009| 03/29/2019 ......... 800 | ..o 680,000 | ....... 850.0000 205,000 0 0 2,307 2,307 (3,745) 0 0 0 [n/a nla
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN8E.... | 05/18/2011(03/31/2021] ......... 155 | ..o 205,530 | ....1,326.0000 | ........... 46,387 0 0 8,430 8,430 (5,000) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/31/2008|04/28/2017| ......... 265 | ..o 389,285 | ....1,469.0000 | ........ 159,657 0 0 1 1 e (489) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [ 01/28/2009)| 04/30/2018] ......... 170 | oo 191,930 | ....1,129.0000 68,063 0 0 427 427 | . (1,116) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | 06/17/2009]| 04/30/2019] ......... 295 | ..o 338,955 | ....1,149.0000 90,323 0 0 3,080 3,080 (3,990) 0 0 0 [n/a nla
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN8E.... | 05/18/2011(04/30/2021] ......... 120 | .o 163,680 | ....1,364.0000 | ........... 37,620 0 0 7,336 | .o | e 7,336 | ......... (4,135) 0 0 0 [n/a n/a
Equity/I | JP Morgan &

Exhibit 5. | ndex | Company 8I5DZWZKVSZIINUHU748..... | 01/25/2012| 05/28/2021] ......... 393 | 494,394 | ....1,258.0000 | ......... 145,214 w0 | (1] [ 19,558 19,558 (11,921) 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

Description

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

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

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

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

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

S&P 500 06/30/2021 Strike @ 1257.60
78462F$73
S&P 500 07/05/2017 Strike @ 2158 784628077.

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

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

S&P 500 07/31/2018 Strike @ 1129.00
78462F$45
S&P 500 08/04/2017 Strike @ 2158 784628076.

S&P 500 08/08/2017 Strike @ 2140 784628081,

S&P 500 08/29/2017 Strike @ 2205 784628085.

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

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

S&P 500 08/31/2021 Strike @ 1257.60
78462F$75
S&P 500 09/05/2017 Strike @ 2158 784628075.

S&P 500 09/06/2017 Strike @ 2233 784628089.

S&P 500 09/08/2017 Strike @ 2140 784628080.
S&P 500 09/29/2017 Strike @ 1674.00
78462F$35

S&P 500 09/29/2017 Strike @ 2205 784625084.

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

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

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuitie:

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuitie:

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness

Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

| 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-

Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l

Exhibit 5. | ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/31/2008| 05/31/2017] ......... 415 | . 622,500 | ....1,500.0000 | ......... 257,995 0 0 78 78 | .........(1,450) 0 0 0 [n/a n/a
Equity/I

Exhibit 5. | ndex [ Barclays Capital... AC28XWWI3WIBK2824319..... | 12/31/2008| 05/31/2017| ......... 545 | ... 851,290 | ....1,562.0000 362,705 0 0 107 107 (2,442) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | BNP Paribas........ KVQR4N7IVEWBJPSK1K14...|06/17/2009|05/31/2019] ... 442,365 | ....1,149.0000 117,336 0 0 4,397 4,397 (5,396) 0 0 0 [n/a nla
Equity/l

Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319..... | 12/31/2008| 06/30/2017| ......... 300 | oo 464,400 | ....1,548.0000 | ......... 196,568 0 0 157 157 | o (1,821) 0 0 0 [n/a n/a
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I15DZWZKVSZIINUHU748..... | 01/25/2012( 06/30/2021] ........ (7. [— 781,218 | ....1,258.0000 230,056 0 0 31,971 ..31971 ] .......(19,158) 0 0 0 [n/a nla
Equity/I | Bank of America

Exhibit 5. | ndex | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... [ 10/04/2016)| 07/05/2017] ......3,983 | ......8,595,314 | ....2,158.0000 512,380 0 0 54,526 54526 | ...... (218,493) 0 0 0 [n/a n/a
Equity/I | JP Morgan &

Exhibit 5. | ndex | Company 8I15DZWZKVSZIINUHU748..... | 01/25/2012( 07/30/2021] ......... 208 | ... 255,374 | ....1,258.0000 | ........... 75,313 w0 | (U [ 10,756 ...10,756 (6,355) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex [ Barclays Capital... AC28XWWI3WIBK2824319..... | 12/31/2008|07/31/2017| ......... 400 | ... 624,800 | ....1,562.0000 265,607 0 0 431 431 (3,252) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex [ BNP Paribas........ KVQR4N79VEWBJPSK1K14...|02/05/2009|07/31/2018| ... 491,115 | ....1,129.0000 167,962 0 0 1,689 1,689 (3,576) 0 0 0 [n/a n/a
Equity/I | Bank of America

Exhibit 5. | ndex | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... [ 10/04/2016]| 08/04/2017| .....4,273 | .....9,221,134 | ....2,158.0000 | ......... 586,212 0 0 87,901 ..87,901 | ...... (245,309) 0 0 0 [n/a nla
Equity/l

Exhibit5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/08/2016|08/08/2017| .....4,888 | ....10,460,320 | ...2,140.0000 | ........ 611,929 0 0 96,634 v 96,634 | ... (286,132) 0 0 0 [n/a n/a
Equity/I

Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016|08/29/2017| ......6,216 | ....13,706,280 | ....2,205.0000 | ......... 768,981 0 0 205,146 205,146 | ...... (450,408) 0 0 0 [n/a nla
Equity/l

Exhibit5. | ndex  [Barclays Capital... AC28XWWI3WIBK2824319..... | 12/31/2008| 08/31/2017| ......... 550 | oo 851,400 | ....1,548.0000 359,756 0 0 912 912 (5,186) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [ 02/05/2009)| 08/31/2018] ......... 215 | 242,735 | ....1,129.0000 82,984 0 0 959 959 | .......... (1,907) 0 0 0 |n/a nla
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I15DZWZKVSZIINUHU748..... | 01/25/2012( 08/31/2021] ......... 223 | oo 280,534 | ....1,258.0000 83,041 0 (U [ 12,230 cireeene12,230 | (7,100) 0 0 0 [n/a n/a
Equity/I | Bank of America

Exhibit 5. | ndex | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... [ 10/04/2016]| 09/05/2017 ......4,546 | .....9,810,268 | ....2,158.0000 | ........ 664,232 il | (U [N 125,385 | ... | oo 125,385 | ...... (272,568) 0 0 0 [n/a nla
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 12/07/2016|09/06/2017| ......5,019 | ....11,207,427 | ....2,233.0000 | ......... 618,291 0 0 201,090 201,090 (393,078) 0 0 0 [n/a nla
Equity/l

Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/08/2016|09/08/2017| .....5,222 | ....11,175,080 | ...2,140.0000 | ......... 703,299 il | (U [ 137,547 || v 137,547 | ...... (321,935) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex [ Societe Generale. O2RNE8SIBXP4ROTD8PU41.... | 12/31/2008|09/29/2017( ......... 360 | ........ 602,640 | ....1,674.0000 262,906 0 0 1,568 1,568 (6,130) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016{09/29/2017| ......6,687 | ....14,744,835 | ...2,205.0000 | ......... 884,423 0 0 273,642 | .| oo 273,642 | ...... (495,792) 0 0 0 [n/a nla
Equity/l

Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [ 01/05/2010| 09/30/2019)] ......... 240 | ... 328,800 | ....1,370.0000 | ........ 81,238 0 0 6,908 6,908 (6,013) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 05/18/2011[09/30/2020] .........20 | cccccccc 22,820 | ....1,141.0000 | ............. 4,658 0 0 542 542 | ...........(432) 0 0 0 |n/a nla
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

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

S&P 500 10/04/2017 Strike @ 2158 784628074

S&P 500 10/06/2017 Strike @ 2233 784625088.

S&P 500 10/10/2017 Strike @ 2140 784628079.

S&P 500 10/27/2017 Strike @ 2205 784628083.

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

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

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

S&P 500 10/31/2019 Strike @ 1370.00
78462F$53
S&P 500 11/07/2017 Strike @ 2233 784628087.

S&P 500 11/08/2017 Strike @ 2140 784628078.

S&P 500 11/29/2017 Strike @ 2205 784628082.

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

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

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

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

S&P 500 12/07/2017 Strike @ 2233 784628086.
S&P 500 12/29/2017 Strike @ 1723.00
78462F$38

S&P 500 12/31/2018 Strike @ 850.00 78462F$44

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

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

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

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuitie:

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuitie:

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

Variable Annuities

3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge

Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness

Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception

| 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-

Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I5DZWZKVSZIINUHU748..... | 01/25/2012(09/30/2021] ......... M4 | 143,412 | ...1,258.0000 | ........... 42,517 0 0 6,428 6,428 | .........(3,682) 0 0 0 [n/a n/a
Equity/I | Bank of America

Exhibit 5. | ndex | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... [ 10/04/2016| 10/04/2017 ......4,806 | ...10,371,348 | ....2,158.0000 | ......... 739,489 il | (U [N 164,954 | .| oo 164,954 | ...... (296,622) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Credit Suisse....... ANGGYXNX0JLX3X63JN86....|12/07/2016|10/06/2017| .....5,391 | ....12,038,103 | ....2,233.0000 714,308 0 0 261,454 ...261,454 | ..... (429,401) 0 0 0 [n/a nla
Equity/l

Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/08/2016|10/10/2017| ......5,545 | ....11,866,300 | ....2,140.0000 | ........ 790,052 il | (U [N 183,355 | ... oo 183,355 | ..... (354,085) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016|10/27/2017| ......7,092 | ....15,637,860 | ...2,205.0000 | ......... 991,603 0 0 339,190 339,190 | ...... (534,580) 0 0 0 [n/a nla
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I15DZWZKVSZIINUHU748..... | 01/25/2012 10/29/2021] ... .265,438 | ....1,258.0000 2,213 12,213 (6,905) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN8E.... | 05/18/2011(10/30/2020] ..........25 | .. 29,575 | ....1,183.0000 6,185 0 0 796 796 (596) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Societe Generale. O2RNE8SIBXP4ROTD8PU41.... | 12/31/2008| 10/31/2017] ......... 700 | ......1,140,300 | ....1,629.0000 | ......... 490,100 0 0 3475 3475 (11,565) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex [ BNP Paribas......... KVQR4N79VEWBJPSK1K14...|01/05/2010{ 10/31/2019] ... 417,850 | ....1,370.0000 103,102 0 0 9,253 9,253 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 12/07/2016 | 11/07/2017| ......5,755 | ....12,850,915 | ....2,233.0000 | ......... 813,757 0 0 323,819 323,819 | ..... (467 411) 0 0 0 |n/a nla
Equity/l

Exhibit5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/08/2016| 11/08/2017| ......5,842 | ....12,501,880 | ....2,140.0000 | ........ 875,657 0 0 229,495 229,495 | ...... (383,533) 0 0 0 [n/a n/a
Equity/I

Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 11/29/2016| 11/29/2017| ......7,488 | ....16,511,040 | ...2,205.0000 | ......1,114,289 il | (U [ 415,942 || oo 415,942 | ... (577,868) 0 0 0 [n/a nla
Equity/l

Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [01/05/2010] 11/29/2019] ........ 150 | ... 205,500 | ....1,370.0000 50,664 0 0 4,802 | ... | oo 4,802 | ......... (3,893) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 12/31/2008 11/30/2017| ......... 195 | oo 320,580 | ....1,644.0000 | ........ 138,306 0 0 1,341 1,341 (3,711) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 05/18/2011( 11/30/2020] ..........45 | ........... 53,145 | ...1,181.0000 | .......... 11,122 0 0 1484 ] s 1484 | ... (1,081) 0 0 0 [n/a n/a
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I5DZWZKVSZIINUHU748..... | 01/25/2012( 11/30/2021] ......... 235 | oo 295,630 | ....1,258.0000 88,085 0 (1] [ 14,025 14,025 (7,803) 0 0 0 [n/a nla
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 12/07/2016( 12/07/2017| ......6,079 | ....13,574,407 | ....2,233.0000 906,318 0 0 388,917 388,917 | ...... (496,129) 0 0 0 [n/a n/a
Equity/I | JP Morgan &

Exhibit 5. [ ndex | Company 8I15DZWZKVSZIINUHU748..... | 12/31/2008 12/29/2017] ......... 215 | o 370,445 | ...1,723.0000 | ....... 163,433 0 0 2,427 2,427 (5,123) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319..... | 04/21/2009| 12/31/2018] ......1,600 | ......1,360,000 | ....... 850.0000 | ......... 409,728 0 0 3,246 3,246 (6,524) 0 0 0 [n/a n/a
Equity/l

Exhibit 5. [ ndex | Barclays Capital... AC28XWWI3WIBK2824319.....|03/23/2010{ 12/31/2019] ......... 190 | .ooveve 262,200 | ....1,380.0000 62,700 0 0 6,641 6,641 (5,014) 0 0 0 [n/a nla
Equity/l

Exhibit 5. [ ndex | Credit Suisse........ ANGGYXNXO0JLX3X63JN86.... | 05/18/2011(12/31/2020] ..........65 | ........... 81,770 | ...1,258.0000 | ......... 17,796 0 0 2,117 2717 | o (1,816) 0 0 0 [n/a n/a
Equity/I | JP Morgan &

Exhibit 5. | ndex | Company 8I5DZWZKVSZIINUHU748..... | 01/25/2012[ 12/31/2021] ......... S17 | e 650,386 | ....1,258.0000 | ......... 194,165 0 0 31,723 coererenenni 31,723 (17,353) 0 0 0 |n/a nla
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Statement as of March 31, 2017 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| /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 Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)

Equity/l

S&P 500 3/31/2020 Strike @ 1089.41 78462F$54 Variable Annuities. Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319..... |06/17/2010{03/31/2020] ......... 315 | 343,035 | ....1,089.0000 93,410 0 0 5,705 | ... 5,705 | .......... (4,643) 0 0 0 [n/a n/a
Equity/I

S&P 500 4/30/2020 Strike @ 1089.41 78462F$59 Variable Annuities Exhibit 5. | ndex [ Barclays Capital... AC28XWWI3WIBK2824319..... |06/17/2010{ 04/30/2020] ......... 250 | oo 272,250 | ....1,089.0000 | ........... 74,010 0 0 4736 | ... 4,736 (3,764) 0 0 0 |n/a n/a
Equity/l

S&P 500 5/29/2020 Strike @ 1049.00 78462F$6( Variable Annuities. Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319..... | 10/05/2010{ 05/29/2020] .. 141,615 | ....1,049.0000 0 0 2,363 | ... 2,363 .(1,879) 0 0 0 [n/a nla

S&P 500 5/31/2018 Strike @ 1129.00 Equity/l

78462F$43 Variable Annuities Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [ 01/28/2009] 05/31/2018] ......1,530 | ......1,727,370 | ....1,129.0000 | ........ 612,719 0 0 4,532 | .| e 4,532 | .......(10,938) 0 0 0 [n/a n/a

S&P 500 6/29/2018 Strike @ 1129.00 Equity/l

78462F$44 Variable Annuities Exhibit 5. [ ndex | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | 01/28/2009) 06/29/2018] ......... 640 | ......... 722,560 | ....1,129.0000 | ......... 256,288 0 0 2,182 | ... 2,182 | oo (4,917) 0 0 0 [n/a nla
Equity/l

S&P 500 6/30/2020 Strike @ 1049.00 78462F$61 Variable Annuities Exhibit 5. | ndex | Barclays Capital... AC28XWWI3WIBK2824319..... | 10/05/2010{ 06/30/2020] .. 125,880 | ....1,049.0000 35,208 0 0 2,210 | ... 2,210 0 0 0 |n/a nla
Equity/l

S&P 500 7/31/2020 Strike @ 1049.33 78462F$64 Variable Annuities Exhibit5. [ ndex [ Barclays Capital... AC28XWWI3WIBK2824319..... | 10/05/2010{ 07/31/2020] ......... 105 | ..o 110,145 | ....1,049.0000 30,864 0 0 2,021 | ... 2,021 | o (1,529) 0 0 0 |n/a nla
Equity/l

S&P 500 8/31/2020 Strike @ 1049.33 78462F$6d Variable Annuities Exhibit 5. | ndex [ Barclays Capital... AC28XWWI3WIBK2824319..... | 10/05/2010{08/31/2020] ......... 120 | .o 125,880 | ....1,049.0000 35,348 0 0 2423 | ... 2423 | ......... (1,786) 0 0 0 |n/a nla
Equity/l

S&P 500 9/28/2018 Strike @ 1129.00 78462F$47 Variable Annuities Exhibit 5. | ndex | BNP Paribas........ KVQR4N7IVEWBJPSK1K14... | 02/05/2009| 06/28/2018] ... .739,495 | ....1,129.0000 252,601 0 O . 3232 ) 3232 ] (6,138) 0 0 0 |n/a n/a

0099999. Total-Purchased Options-Hedging Other-Put Options ....22,054,345 | .....2.458 356 0 XX| ...(8:403,546) 0 0 0 0 XXX XXX

0149999. Total-Purchased Options-Hedging Other. ....62,038,843 | ....32,391,527 0 XX| ......55,901,712 | (13,806,158) 0 0 0 0 XXX XXX

0369999. Total-Purchased Options-Call Options and Warrants ....39,984.498 | ...29.933.171 0 XX ..... 50,550,184 |...(5.402,612) 0 0 0 0 XXX XXX

0379999. Total-Purchased Options-Put Options ....22,054,345 | .....2.458 356 0. 5,351,528 [XX] ....... 5,351,528 |...(8,403,546) 0 0 0 0 XXX XXX

0429999. Total-Purchased Options. ....62,038,843 | ....32,391,527 0. 55,901,712 |XX] .....55,901,712 | (13,806,158) 0 0 0 0 XXX XXX

Written Options - Hedging Other - Call Options and Warrants

RUSSELL 2000 01/12/2018 Strike @ 1457.80 Equity/l

464255012 Fixed INdeX ANNUILIES..........ooovvvevereveinrerevsrererirnienens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018] ......2,076 | .....3,026,808 | ....1,458.0000 | ........ccc.cc...... () I (46,139) 0 (22,981)] ... (22,981)| ....... 23,158 0 0 0 |n/a nla

RUSSELL 2000 01/12/2018 Strike @ 1461.23 Equity/l

464258013 Fixed Index ANNUItIES...........ocvvvvvvreveinrevivsrererirnnenens Exhibit 5. [ ndex [ Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017{01/12/2018( ......... 316 | ... 461,676 | ....1,461.0000 0 (6,731) 0 (3,253)] ... (3,253)] ..........3478 0 0 0 |n/a nla

RUSSELL 2000 01/12/2018 Strike @ 1464.66 Equity/l

464255014 Fixed INdeX ANNUILIES.........ooveveveeereveerrereenrererinenenens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018( ......... 238 | oo 348,670 | ....1,465.0000 | ........cooouerenen 0| .....(4,801) 0 (2,268)] ... (2,268) 2,533 0 0 0 |n/a nla

RUSSELL 2000 02/14/2018 Strike @ 1483.942 Equity/l

46425%015 Fixed Index ANNUItIES...........ocvvvvverevevnrevevsiererirnienens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/14/2017|02/14/2018( ......... 528 | ......... 783,552 | ....1,484.0000 | .......cccoooooen (VN IO (10,183) 0 (5,107)| ... (5,107) 5,076 0 0 0 |n/a nla

RUSSELL 2000 02/14/2018 Strike @ 1487.433 Equity/l

464255016 Fixed INdeX ANNUILIES.........oovevvvvverevevrrereenrererirenenens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/14/2017|02/14/2018( ......... 528 | ..o 785,136 | ....1,487.0000 0 (9,657) 0 (4,758) | .. | oo (4,758)| ..........4,899 0 0 0 [n/a n/a

RUSSELL 2000 02/14/2018 Strike @ 1490.925 Equity/l

46425$018 Fixed Index ANNUItIES...........ocvvvvvvrevvvnrevivrrcrerirnrenens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/15/2017|02/14/2018] ......... 169 | ..ooveee 251,979 | ....1,491.0000 0 (2,716) 0 (GIAT) I R (14171 ..........1,299 0 0 0 |n/a nla

RUSSELL 2000 02/14/2018 Strike @ 1490.925 Equity/l

464258017 Fixed INAEX ANNUILIES. ....vvovevereveeerereeererennrererererenens Exhibit 5. [ ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/14/2017|02/14/2018( ......... 424 | ... 632,184 | ....1,491.0000 | .coooocrirrccnnc 0 | .oon(7,350) 0 (3,564)] ... (3,564)] ..........3,786 0 0 0 [n/a nla

RUSSELL 2000 10/13/2017 Strike @ 1273.03 Equity/l

46425$000 Fixed Index ANNUItIES...........ocvvvvvvvevevnrereinrerevirnnenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016{10/13/2017] ............. L [p— 10,184 | ....1,273.0000 (204) 0 0 (557)| ... (557) (80) 0 0 0 [n/a n/a

RUSSELL 2000 10/13/2017 Strike @ 1276.06 Equity/l

464255002 Fixed INdeX ANNUILIES.........oovevevevereveverereenrererirenenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/17/2016|10/13/2017] ..........50 | ........... 63,800 | ....1,276.0000 | ............(1,238) 0 0 (3,698)] ... (3,698) (539) 0 0 0 [n/a n/a

RUSSELL 2000 10/13/2017 Strike @ 1276.06 Equity/l

46425001 Fixed Index ANNUILIES...........oovvvvvvriveenrereinrerevirerenens Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016]10/13/2017] .........31 | .......... 39,556 | ....1,276.0000 (755) 0 0 (2,254)] ... (2,254) (327) 0 0 0 |n/a n/a
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Statement as of March 31, 2017 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| /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 Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
RUSSELL 2000 11/14/2017 Strike @ 1363.52 Equity/l
464253006 Fixed INdeX ANNUILIES. ....vvoveverevveereveverereenrererererenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016|11/14/2017| .........74 | ........ 100,936 | ....1,364.0000 (3,017) 0 0 (4,491)] ... (4,491) (858) 0 0 0 [n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1363.52 Equity/I
46425$003 Fixed Index ANNUILIES...........ocvvvevvrevevnriveinrererinnienens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016| 11/14/2017| ......... 368 | ......... 501,952 | ....1,364.0000 | .......... (15,253) 0 0 (22,347)| ... (22,347) | voveveved (4,269) 0 0 0 [n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1366.77 Equity/l
464255004 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016|11/14/2017| ... 427,871 | ...1,367.0000 .(19,784) ... ....(19,784) (3,757) 0 0 0 [n/a nla
RUSSELL 2000 11/14/2017 Strike @ 1366.77 Equity/I
46425$007 Fixed IndeX ANNUILIES...........ocvvvvvvreveinrerieniererinnrenens Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016(11/14/2017] ............. 7| 9,569 | ....1,367.0000 (294) 0 0 (469)| ... (469) (89) 0 0 0 [n/a n/a
RUSSELL 2000 11/14/2017 Strike @ 1370.02 Equity/l
464258005 Fixed INAEX ANNUILIES. ..vvvvevevereeeverereverevevnrererererenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016|11/14/2017| ......... 125 | v 171,250 | ....1,370.0000 | ....oocc... (4,913) 0 0 (8,221)| ... (8,221) | vvvvvens (1,551) 0 0 0 [n/a nla
RUSSELL 2000 11/14/2017 Strike @ 1370.02 Equity/I
46425$008 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016]11/14/2017 .. 8,220 | ....1,370.0000 (234) 0 0 (396) | ... (396) (75) 0 0 0 [n/a n/a
RUSSELL 2000 12/14/2017 Strike @ 1437.39 Equity/I
464258009 Fixed Index ANNUItIES............coovvvvvvvevercvcvnrrrcvnrerenens Exhibit5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016] 12/14/2017] ......... YA [ 820,527 | ....1,437.0000 | .......... (15,954) 0 0 (26,747) | ... (26,747) | .......... (1,748) 0 0 0 [n/a n/a
RUSSELL 2000 12/14/2017 Strike @ 1440.78 Equity/l
46425$010 Fixed IndeX ANNUILIES..........ooovvvevvreveinrireesrererinnrenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016| 12/14/2017] ......... 385 | ......... 554,785 | ....1,441.0000 | .......... (10,342) il | 0 .(18,445) [ | e (18,445) | .......... (1,021) 0 0 0 [n/a nla
RUSSELL 2000 12/14/2017 Strike @ 1444.17 Equity/l
46425%011 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016|12/14/2017| ... 102,524 | ....1,444.0000 0 0 (3,489) | ... (3,489) .... 0 0 0 [n/a n/a
RUSSELL 2000 3/14/2018 Strike @ 1450.93 Equity/I
46425$019 Fixed INdeX ANNUILIES...........oovvvvevreveinrereenierevinnienens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017|03/14/2018( ......... 623 | ......... 903,973 | ....1,451.0000 | ......ccooovuerene (VN IO (10,701) | e 0 (31,760) [ ... | o (31,760) | ........(21,060) 0 0 0 [n/a nla
RUSSELL 2000 3/14/2018 Strike @ 1454.34 Equity/I
464258020 Fixed Index ANNUItIES............covvvvvvvvevercvvvercrcnnrerenens Exhibit5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017{03/14/2018( ......... 909 | ......1,321,686 | ....1,454.0000 | ............c..co (VN IR (14,608) | ..o 0 (AT 515) [ (47,515) (32,907) 0 0 0 [n/a nla
RUSSELL 2000 3/14/2018 Strike @ 1457.75 Equity/l
464255021 Fixed INdeX ANNUILIES.........oovvveveeerevevererienrererirerenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017|03/14/2018( ......... 239 | oo 348,462 | ....1,458.0000 0 (3,615) 0 2 (12,808) [ ... [ oo (12,808) | ..........(9,194) 0 0 0 [n/a nla
S&P 500 01/12/2018 Strike @ 2405.432 Equity/I
784658013 Fixed Index ANNUItIES............covvvvvveveverercvernvcnnrerenens Exhibit5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |01/13/2017|01/12/2018 ......2,806 | ......6,748,430 | ...2,405.0000 | .................... (U [ (169,122) 0 (225,269) | ... (225,269) (56,148) 0 0 0 |n/a nla
S&P 500 01/12/2018 Strike @ 2411.118 Equity/l
7846S$014 Fixed INAEX ANNUIES..........vvvvrvrrcssniiernreecsssnnes Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 01/13/2017[01/12/2018] ......... 978 | .....2,357,958 | ....2,411.0000 0 (56,753) 0 eere75,893) [ oo [ o (75,693) | ........(18,940) 0 0 0 [n/a nla
S&P 500 01/12/2018 Strike @ 2416.805 Equity/I
784658015 Fixed INAeX ANNUIIES..........vvvvrerreinecenrreeesssinnes Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 01/13/2017(01/12/2018] ......1,373 | ......3,318,541 | ....2,417.0000 | ....covvrverccrnnd (U [ (76,497) | oo (I [ (102,247) | ... | oo (102,247) (25,749) 0 0 0 |n/a nla
S&P 500 02/14/2018 Strike @ 2471.58 Equity/l
7846S$019 Fixed INAEX ANNUIES.........vvvvvrerressssnneeenreecsssnnee Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/15/2017|02/14/2018] ......... 143 | e 353,496 | ...2,472.0000 | .cccoverrrren 0 (7,704) 0 (8,216)| ... (8,216) (512) 0 0 0 [n/a nla
S&P 500 02/14/2018 Strike @ 2471.991 Equity/l
784658016 Fixed Index ANNUItIES...........ocvvvvvvvevvinrerivnrerevirnrenens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/14/2017|02/14/2018 ......1,701 | .....4,204,872 | ...2,472.0000 | .................... (U [ (91,466) | ..oovovvrvrrrennd 0 e 97,849) [ o [ e (97,649) (6,183) 0 0 0 |n/a nla
S&P 500 02/14/2018 Strike @ 2477.835 Equity/l
784658017 Fixed INdeX ANNUILIES.........ooveveveverevevererevnrererirenenens Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... |02/14/2017|02/14/2018| ......1,406 | .....3,484,068 | ...2,478.0000 | ......cccccoecrc. (V) I (72,302) | v 0 71,383 [ [ s (77,343) (5,041) 0 0 0 [n/a nla
S&P 500 02/14/2018 Strike @ 2483.679 Equity/I
784658020 Fixed INAeX ANNUIIES..........vvvvrerreserevennresessrinnns Exhibit 5. | ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/15/2017|02/14/2018] ......... 101 | o 250,884 | ...2,484.0000 | ..oooocorccrvreen 0. (d,972) 0 (5,310)| ... (5,310) (338) 0 0 0 |n/a nla
S&P 500 02/14/2018 Strike @ 2483.679 Equity/l
784655018 Fixed INAEX ANNUILIES. ....vvvveverevvverevevererevnrerernrerenens Exhibit 5. [ ndex | Goldman Sachs... W22LROWP2IHZNBB6K528... | 02/14/2017|02/14/2018( ......... 439 | .....1,090,476 | ....2,484.0000 | .......ccoocrnn (I [ (21,662) 0 (23,139)| ... (23,139)| ......... (1,477) 0 0 0 [n/a n/a
S&P 500 10/13/2017 Strike @ 2228.96 Equity/I
7846S$000 Fixed Index ANNUItIES...........ocvvvvvvreveinrerevnrerevirerenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016{10/13/2017] ............. L I 20,061 | ....2,229.0000 (697) 0 0 (998)[ ... (998) (208) 0 0 0 [n/a n/a
S&P 500 10/13/2017 Strike @ 2234.30 Equity/l
784658003 Fixed INdeX ANNUILIES. ....vvovvvvreveverevevererevnrerersrerenens Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/17/2016]10/13/2017] ..........85 | ......... 189,890 | ...2,234.0000 (6,371) 0 0 (9,986)] ... (9,986) (2,003) 0 0 0 |n/a nla
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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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| /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 Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
S&P 500 10/13/2017 Strike @ 2234.30 Equity/l
784655001 Fixed INAEX ANNUILIES. ...vvvevevvreveverereverereverererererenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016]10/13/2017( ..........52 | ......... 116,168 | ....2,234.0000 (3,858) 0 0 (6,014) ... (6,014) | .........(1,260) 0 0 0 [n/a n/a
S&P 500 10/13/2017 Strike @ 2239.63 Equity/l
7846S$002 Fixed IndeX ANNUILIES...........ocvvvvveriveiererevsrererinerenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 10/14/2016]10/13/2017] .........31 | .......... 69,440 | ....2,240.0000 (2,258) 0 0 (3,815)] ... (3,815) (805) 0 0 0 [n/a n/a
S&P 500 11/14/2017 Strike @ 2261.59 Equity/l
784658004 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016|11/14/2017| ... ....2,262.0000 ..(46,614) ... ....(46,614) | ........(10,158) 0 0 0 [n/a nla
S&P 500 11/14/2017 Strike @ 2261.59 Equity/l
7846S$007 Fixed IndeX ANNUILIES...........ocvvveverereinrerevnrererinerenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016|11/14/2017( .........64 | ........ 144,768 | ....2,262.0000 | ............ (4,995) 0 0 (6,821) ... (6,821) | ..oveved (1,486) 0 0 0 [n/a n/a
Equity/l
S&P 500 11/14/2017 Strike @ 2267 7846S$005. | Fixed INdeX ANNUILIES...........ccreveverereuererermrrirererns Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016|11/14/2017] ......... 608 | ......1,378,336 | ....2,267.0000 | .......... (46,314) 0 0 (68,046) | ... (68,046) | ........(14,924) 0 0 0 [n/a n/a
Equity/l
S&P 500 11/14/2017 Strike @ 2267 78465$008. | Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016|11/14/2017| ... ....2,267.0000 (5,022) 0 0 (7,464) | ... (7,464)] ..........(1,637) 0 0 0 [n/a n/a
S&P 500 11/14/2017 Strike @ 2272.41 Equity/l
784658009 Fixed Index ANNUItIES...........cvvvvverevevcrevcvcrerenirerenens Exhibit5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/15/2016{11/14/2017] ............ YA [ 15,904 | ....2,272.0000 (529) 0 0 (851)] ... (851)] .............(188) 0 0 0 [n/a n/a
S&P 500 11/14/2017 Strike @ 2272.41 Equity/l
7846S$006 Fixed IndeX ANNUILIES..........oocvvvvvereveierevevsrererinerenens Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 11/14/2016|11/14/2017] ......... 168 | ..o 381,69 | ....2,272.0000 | .......... (12,377) il | 0 (19751 [ | (19,751) | oveveved (4,360) 0 0 0 [n/a n/a
S&P 500 12/14/2017 Strike @ 2377.21 Equity/l
784658010 Fixed Index Annuities.. .| Exhibit 5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016|12/14/2017| ......1,072 | .....2,548,144 | ...2,377.0000 0 0 (95,887) | ... (95,887) | ........(27,498) 0 0 0 [n/a n/a
S&P 500 12/14/2017 Strike @ 2382.844 Equity/l
78465$011 Fixed INdeX ANNUILIES..........ooovvvvvereveierevevnrerevirerenens Exhibit 5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016| 12/14/2017] ......... 640 | .....1,525,120 | ...2,383.0000 | .......... (44,581) 0 0 (55,240) | ... (55,240) | ........(15,829) 0 0 0 |n/a nla
S&P 500 12/14/2017 Strike @ 2388.477 Equity/l
784658012 Fixed Index ANNUItIES............covvvveveveverereverererirerenens Exhibit5. [ ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 12/14/2016| 12/14/2017| ......... 193 | ..o 460,884 | ....2,388.0000 | .......... (12,993) w0 | 0 (16040 [ (16,041) | .......... (4,592) 0 0 0 [n/a n/a
S&P 500 3/14/2018 Strike @ 2507.38 Equity/l
784655021 Fixed INdeX ANNUILIES. .......oovvvevevereveverevevererevirerenens Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/14/2017|03/14/2018( ......2,290 | .....5,741,030 | ...2,507.0000 | ....ccccoeevecrccc 0 | (138,104) | .ocovernnnend 0 (216,819) ] ... | erere(216,819) | ........(78,715) 0 0 0 [n/a nla
S&P 500 3/14/2018 Strike @ 2513.29 Equity/l
784658022 Fixed Index ANNUItIES...........ocvvvvvevevevererevereveniserenens Exhibit5. | ndex [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/14/2017|03/14/2018 ......1,587 | .....3,988,131 | ...2,513.0000 | .................... 0 | en(91,985) | oo 0 (155,112)] ... | .-........(155,112) (63,126) 0 0 0 [n/a n/a
Equity/l
S&P 500 3/14/2018 Strike @ 2519.2 78465$023 | Fixed Index Annuitie Exhibit 5. | ndex | Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... | 03/14/2017{03/14/2018] ......1,236 | ......3,113,484 | ....2,519.0000 0].....(68,698) 0 . (124415)] ... | .........(124 415) ] .......(55,718) 0 0 0 |n/a n/a
0509999. Total-Written Options-Hedging Other-Call OPtions @Nd WAITANES................e et e s | cereeee (318,144)] ....... (915,766) 0[....(1,695069) |XX| ....... (1,695,069)] ...... (430,398) 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
SWAPTION 5Y IR U/L 01/14/22 TO 01/14/32
SWPTN$011 Tenor: 1826 days SD:01/12/2017 Interest
ED:01/12/2022 edge Macro Rate Hedge Exhibit 5. | Rate | BNP Paribas......... KVQR4N79VEWBJPSK1K14... [01/12/2017| 01/12/2022] ............. 0 |..190,000,000 | .......c... 14500 | oo 0 | .n(4,697,750) | coocrorrrercrrac: 0 |....(3471948)] ... | ...... (3,471,948) ....1,225,802 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 02/18/22 TO 02/18/32
SWPTN$013 Tenor: 1826 days SD:02/16/2017 Interest | Bank of America
ED:02/16/2022 Hedge Macro Rate Hedge Exhibit 5. | Rate | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... | 02/16/2017| 02/16/2022] ............ 0 |..190,000,000 | ......ccc.. 1.5000 | oo 0 |....(4,000,000) | oovorrrercrrrerc 0 [.....(3,799,340) | ... | ...... (3,799,340) | .......200,660 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 03/23/22 TO 03/23/32
SWPTN$015 Tenor: 1826 days SD:03/21/2017 Interest
ED:03/21/2022 Hedge Macro Rate Hedge Exhibit 5. | Rate [ Morgan Stanley.... 4PQUHN3JPFGFNF3BB653... |03/21/2017{03/21/2022f ............. 0 |..210,000,000 | .......c... 1.5000 | oo 0 [ ....(3,948,000) | ocvevrrercrrucnc 0 |....(4,052643)] ... ... (4,052,643)] ...... (104,643) 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 08/11/21 TO 08/11/31
SWPTN$001 Tenor: 1826 days SD:08/09/2016 Interest
ED:08/09/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | Goldman Sachs... W22LROWP2IHZNBB6K528... | 08/09/2016]08/09/2021 .. ....35,000,000 | ...........0.6500 | ........ (878,500) 0 0 (264,688)| ... (264,688) 69,964 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 09/09/21 TO 09/09/31
SWPTNS$003 Tenor: 1826 days SD:09/07/2016 Interest
ED:09/07/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | BNP Paribas......... KVQR4N79VEWBJPSK1K14... | 09/07/2016]| 09/07/2021] ............ 0 |..190,000,000 | .......... 0.6000 | ..... (4,636,000) w0 ] 0[....(1,398705)] ... | ... (1,398,705)] .......354,459 0 0 0 | n/a nla
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Statement as of March 31, 2017 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| /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 Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
SWAPTION 5Y IR U/L 10/14/21 TO 10/14/31
SWPTN$005 Tenor: 1827 days SD:10/11/2016 Interest | Bank of America
ED:10/12/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... [ 10/11/2016] 10/12/2021] ............. 0 |..190,000,000 | .......... 0.8000 | ..... (4,408,000) il | 0 |....(1,930,124)] ... | ...... (1,930,124) | ......463,792 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 11/05/21 TO 11/05/31
SWPTN$007 Tenor: 1826 days SD:11/03/2016 Interest | Bank of America
ED:11/03/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | Merrill Lynch EYKN6V0ZCB8VDIIULBSO..... [ 11/03/2016] 11/03/2021] ............ 0 |..190,000,000 | .......... 0.9000 | ..... (4,218,000) il | 0 |....(2,146,394)] ... | ...... (2,146,394)| ......489,315 0 0 0 [n/a n/a
SWAPTION 5Y IR U/L 12/15/21 TO 12/15/31
SWPTN$009 Tenor: 1827 days SD:12/12/2016 Interest
ED:12/13/2021 Hedge Macro Rate Hedge Exhibit 5. | Rate | Credit Suisse........ ANGGYXNX0JLX3X63JN8S.... | 12/12/2016]12/13/2021] ............. 0 ]..190,000,000 ] ........... 1.6500 | ..... (4,588,500) 0 0]....(4151751)] .| ...... (4,151,751)] .......890,526 0 0 0 |n/a n/a
0519999. Total-Written Options-Hedging Other-Put Options ...(18,729,000) | ...(12,645,750) 0].. (21,215,593) [XX] ....(21,215,593) | ....3,589,875 0 0 0 0 XXX XXX
0569999. Total-Written Options-Hedging Other. ...(19,047,144) | ...(13,561,516) 0]... (22,910,662) [XX] ....(22,910,662) | ....3,159,477 0 0 0 0 XXX XXX
0789999. Total-Written Options-Call Options and Warrant (318,144)] ........(915,766) 0 .(1,695,069) 1,695,069)] ......(430,398) 0 0 0 0 XXX XXX
0799999. Total-Written Options-Put Options. ...(18,729,000) | ...(12,645,750) 0]... (21,215,593) [XX] ....(21,215,593) | ....3,589,875 0 0 0 0 XXX XXX
0849999. Total-Written Options. ...(19,047,144) | ...(13,561,516) 0f.. (22,910,662) [XX] ....(22,910,662) | ....3,159,477 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
CREDIT SUISSE FB USA INC Fixed Rate Currenc| Credit Suisse FB
Currency Swap CSL FINANCE PTY LIMITED Q1297#AFS....... | SchD..... [y EXD7DEVFDH4HOFFQ7349.. | 11/12/2014] 11/12/2024 0...9038400 |3.78/(1.93)... 0 0 ..1558900 | .| ... 1,558,900 (] 19,020 0 (O [ 125,131 100/100........
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 ....1,558,900 |XX] ........ 1,558,900 0f..... 19,020 0 0f.... 125,131 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 ....1,5658.900 |XX] ...... 1,558,900 (] 19,020 0 0. 125,131 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 ....1,558.900 |XX] ....... 1,558,900 (] 19,020 0 0. 125,131 XXX XXX
1209999. Total-Swaps 0 0 ..1,558,900 0 0 XXX XXX
1399999. Total-Hedging Effective 0 0 ..1,558,900 0 0 XXX XXX
1409999. Total-Hedging Other. ..42,991699 |...18:830,011 0. 32,991,050 |XX] ......32,991,050 | (10,646,681) 0 XXX XXX
1449999. TOTAL... ...42,991699 |...18,:830,011 47,926 | ...... 34,549,950 [XX] .....34,549,950 | (10,646,681) .0 XXX XXX




Statement as of March 31, 2017 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation 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
Product
equity
BPM?7... |.....2,114 | 161,203,731 | BP CURRENCY FUTURE.... | Variable Annuities.... . | Exhibit 5. |  risk |06/21/2017 . SNZ20JLFK8MNNCLQOF39|03/22/2017 .....122.0085 | ..... 125.5600 | ....(4,692,362) | ........ (4,692,362) 0 0 0| ..(4692362)] ... (4,692,362) | ..... 5,073,600
Product
equity
VGM?7...|.....3,351 | 119,542,048 |DJ EURO STOXX 50............ Variable Annuities................... Exhibit 5. | risk  [06/16/2017 | EUX.....ccoovvvvirivens cvrererieerieeienineenns 03/22/2017|..3,338.6565 |..3,426.0000 | ....(3,127,371)| ........ (3,127,371) 0 0 0| ...(3,127,371)| ...... (3,127,371) | ..... 8,904,121 | .ovivverir 0/0 | covoorrerirens 11
Product
EURO FX CURRENCY equity
ECM7...| oo 899 | 119,106,263 | FUTURE Variable Annuities................... Exhibit 5. | risk  [06/21/2017 | CME..........cccoonu... SNZ20JLFK8MNNCLQOF39 |03/22/2017| ........ 1.0599 | ........ 1.0722 | ....(1,386,706) | ........ (1,386,706) 0 0 0| ...(1,386,706) | ...... (1,386,706) | ..... 2,472,250 | .ovirircrinnn 0/0 | ooverees 125,000
Product
equity
IMT..... | . 1,821 | 165,743,111 | FTSE 100......cccvvvvrererrirrnens Variable Annuities................... Exhibit 5. | risk  [06/16/2017 [ICF......ccooviviririrs v 03/22/2017|..7,287.8240 |..7,275.5000 | ........ 280,278 | ..ovvoneee 280,278 0 0 (I 280,278 | .......... 280,278 | ... 9,267,556 | ...ocvvrcrinecs 0/0 | covooeererireens 12
Product
JPN YEN CURRENCY equity
JYM7....| oo 607 |..66,619,312 | FUTURE Variable Annuities.... . | Exhibit 5. | risk  |06/21/2017 . SNZ20JLFK8MNNCLQOF39|03/22/2017| ...... 87.8014 | ...... 90.1150 | ....(1,755,419)| ........ (1,755,419) 0 0 0| ...(1,755419)| ...... (1,755,419) | ..... 2,003,100
Product
equity
NQMT.. | ....... 979 | 105,161,241 | NASDAQ 100 EMINL............. Variable Annuities................... Exhibit 5.| risk  [06/16/2017 | CME..........cccoonu... SNZ20JLFK8MNNCLQOF39 (03/21/2017] ..5,370.8499 |..5,438.5000 | ....(1,324,589) | ........ (1,324,589) 0 0 0| ...(1,324,589)| ...... (1,324,589) | ..... 3,818,100 0/0 20
Product
equity
NKM7... | ....... 398 |..68,336,460 | NIKKEI 225...........coccovvumnene Variable Annuities................... Exhibit 5. |  risk  [06/08/2017 | OSE........cccovuvirirers wvverereeerieeienireenns 03/23/2017 19,209.7740 | 18,910.0000 | ..... 1,066,410 | ......... 1,066,410 0 0 0] .. 1,066,410 | ....... 1,066,410 | ..... 2,561,313 0/0 9
Product
equity
RTAM...|.....3,287 | 223,307,801 | RUSSELL 2000 MINI FUT.... | Variable Annuities................... Exhibit 5. |  risk  [06/16/2017 [NYF......coriviiiiins v 03/22/2017|..1,358.7332 |..1,384.4000 | ....(4,218,340) | ........ (4,218,340) 0 0 0| ...(4,218,340) | ...... (4,218,340) | ....10,847,100 |...cocorverennce 0/0 | covoerererirens 50
Product
equity
ESM?7... |.....6,467 | 764,102,177 | S&P500 EMINI FUT.. Variable Annuities.... Exhibit 5. |  risk  |[06/16/2017 03/22/2017] ..2,363.0808 |..2,359.2000 | ..... 1,254,870 0 0 0 .. 1,254,870 | .......1,254,870 |....32,335,000
13429999, Total-Short FUIUTES-HEAGING OfNBT.......cieiiiiiiiiiiiiitiis otttk 44 L E etk E LRt ..(13,903,229) ) 0 0 0 | ..(13,903,229) | ....(13,903,229) | ....77,282,140 XXX XXX
1389999, TOMAI-SNOM FUIUIES..........ovecoeveeeeeee oo eeeeeeee eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeeeeeeeseeeseeeeeeeeeseeeeseeeeseeeeseess oeeeeeeeeeeeeeseeeeeeeeeeseeeeseeeeseeeeeeeeeeeseeseeeeeseseseseeeseseeeseeeeseeeeeeeeeseeeseeseseeresse ..(13,903,229) | ...... (13,903,229) 0 0 0 | ..(13,903,229) | ....(13,903,229) | ....77,282,140 XXX XXX
1409999. Total-Hedging Other.... . i ..(13,903,229) | ......(13,903,229) 0 0 0 | ..(13,903,229) | ....(13,903,229) | ....77,282,140 XXX XXX
1449999. TOTAL........cccvvvnnee OO OSSOSO ..(13,903,229) | ...... (13,903,229) 0 0 0 | ..(13,903,229) | ....(13,903,229) | ....77,282,140 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Wells Fargo e 5,098,674 | ....(19,001,903) | ..(13,903,229)
TOLBI NEE CASN DIEPOSIES. ... reserseresersseeesseesseessseesseesseeessees a8 E8 o848 484848 ££E8 484848 4EE84EEE1oEE1EEE 140814 £1eE84EEEHEEE4EEEoLEE4EEEH4EEf4EEE LR oEEEHEEE L8R8 4oEEHEEE o8 4EE8 4L LR 8 4EEEoEE1EEE LA LA R 4L R HEEE L8 4EE 4008 4eEEE1eEE 16 40EEHoEE 1oL R 4EEEoEEE4EEE LR 84 EE LA EE R R bbbttt | cenas 5,098,674 | ....(19,001,903) | ..(13,903,229)




Statement as of March 31, 2017 of the OH'O NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 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

Traded Derivatives

0199999. Aggregate Sum of Exchange Traded . . | XXX | XXX 16,504,787)| . ....2,601,558 | ... ..2,601,558 (16,504,787)| ..2,601,558 | .. 77,282,140 | ... ..2,601,558
NAIC 1 Desii

BARCLAYS CAPITAL. ..ottt sses st AC28XWWI3WIBK2824319.. | Y...ocoovrvrnc Yoo [ 200,000 | e 194,236 | (V1N IO 0 | e 194,236 0| . 0

SOCIETE GENERALE. s O2RNE8IBXP4R0OTD8PU41.. | Y. Y 0. 6,473 . 6,473 0 6,473

JP MORGAN CHASE..........ooiiiiiriineieiiesieeissesssssses s 815DZWZKVSZI1NUHU748.. | Y. Y (V] 153,615 | covvvvnnee 153,615 0 153,615

BINP PARIBAS........ooiiiiimiiaeiiesieeseses s s st KVQR4AN79VEWBJPSK1K14 | Y 0| 209,828 | ... ..7,049,828 0 209,828

CREDIT SUISSE. s ANGGYXNX0JLX3X63JN86. Y. . . (V] 317,393 | ... ..7,797,393 0 317,393 | ......

GOLDMAN SACHS......oveerieierieiieeeiessessseessessssssessenes ... W22LROWP2IHZNBB6K528 | CERTIN I ,690,000 | ..vovcvrrrirnnnns 2,718,747 (VN I 28,747 | oo 2,718,747 0 28,747

BANK OF AMERICA MERRILL LYNCH EYKN6V0ZCB8VDIIULBSO.. Y. ..9,900,000 ....9,946,860 0 ... 46,860 ..9,946,860 0. 46,860 .
MORGAN STANLEY......oivuiriiristirinisnsrssens s ssessensssesssnssssssensenes 4PQUHN3JPFGFNF3BB653. ..6,720,000 | .. 06,682,798 | oo 0 | oo 0 .. ..6,682,798 0 [ . 0 L0 .. .0
0299999. Total NAIC 1 DESIGNALON. ......ouuiiiieiiisiiisii stk | coniias 33,830,000 ...34,549,950 0 [ 762,916 | .o 34,549,950 0]... 762,916 | ...... 125,131 | i 125,131
( o GTOSS TORAIS. .. rerreere s ser et £ 8RRt | rneeas 33,830,000 ...37,151,508 | ....... (16,504,787) | ...vvevvves 3,364,474 | .o 37,151,508 | ......... (16,504,787) | ...vvvvirnnes 3,364,474 | oo 77407271 | .o ....2,726,689
1. OfSBE PET SSAP INO. B4..... ootttk 8 888 E b8 £hfs e8feEEoEE oL E R E L E 8L b EE £ E L £E L8 E LA £EE 8Lt 0 0

2. Net after right of offset per SSAP NO. B4.........cccovvrrrinisreinrcrneas e eteeteeieieeieee  eeeeseeiesserseseesessesserseiesiessesesieiesiesessesesiesesesiciesiesiesiesisiesiersesieiesisiesissiciesesiesissasorees ..37,151,508 | ...ccovvennd (16,504,787)
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Statement as of March 31, 2017 of the OHIO NATIONAL LlFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

CREDIT SUISSE... ANGGYXNX0JLX3XB3JN8E... | MONEY MARKET FUND.......ccooirirrirrereimeiseriesesessssiseessessssssesssssens 31846V 56 7 | FIRST AMERICAN TREASURY.....cotiimiimiiiiireeisiseeisssise st ssenes .7,480,000 XXX
BNP PARIBAS.. ... KVQR4N79VEW8JPSK1K14.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 6,840,000 XXX
BARCLAYS CAPITAL.... ... AC28XWWI3WIBK2824319.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY......siiiiiimeiiiiineiieeiseisesisssssssesissses s sssssses st ssssssnssss | sesssssisssssssssnnes 200,000 XXX
MORGAN STANLEY. ... 4PQUHN3JPFGFNF3BB653...| MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY 6,720,000 XXX
GOLDMAN SACHS ... W22LROWP2IHZNBB6K528.. | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY.....cootiumiimiiiiireesseisesssssse st s st ssssssesnes .2,690,000 XXX
BANK OF AMERICA MERRILL LYNCH.......ccccoivniiiniiinns EYKN6V0ZCB8VDIIULBSO.... | MONEY MARKET FUND. 31846V 56 7 | FIRST AMERICAN TREASURY. ...couiiiuuiisiiisissinssiresstasssnsssesssens s st sesssssssssensnes .9,900,000 ...9,900,000 XXX
0299999, TOAIS.......eocvvrrereeisaeisaeiseieesese s s s eseees s es bbbk s bbb eeE b eee £1eEseeE R oA RS R R LA bR E R R £ E RS E £ R RS AR LR R R E R AR AR AR R e LR R R R R e R R eeeE e feeebieeEseeE Ao AR E LR LR LR AR R LR R AR f SRR 33,830,000 33,830,000 XXX




Statement as of March 31, 2017 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
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Other Invested Assets (Schedule BA Type)

990VR1 11 0 |MOUNT VERNON LIQUID ASSETS PORTFOLIO LLC.....ciiiiiiiiiiiieisiisissisisni s [ TR [STORROROR [FVPRON 218,366,100 | .....cc...oc.e 218,366,100 | ...oooorvvirinnninns
8899999.  Total - Other Invested Assets (Schedule BA Type) 218,366,100 | ...oocooorenee 218,366,100 XXX
9999999, TOtAIS..... ovvrrvririiieieie s 218,366,100 | ......coco..... 218,366,100 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....218,366,100  Book/Adjusted Carrying Value $.....218,366,100
2. Average balance for the year: Fair Value $.....204,090,981  Book/Adjusted Carrying Value $.....204,090,981
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....218,366,100 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAIC5: §.......... ONAICG: §......... 0

QE10




Statement as of March 31, 2017 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
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year: Fair Value §

NONE

QE11




Statement as of March 31, 2017 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 ....108,507,963 | .............. 93,126,120 | ............102,495416 [ XXX
Wells Fargo Securities, LLC Charlotte, NC cerenen.0.000 0 0 ..120,924,384 | ............145,824,288 | .............98,258,520 | XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 0 0 338,110 333,766 333,766 [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 229,770,457 239,284,173 201,087,701 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 229,770,457 239,284,173 201,087,701 | XXX
0599999. Total Cash XXX XXX 0 0 229,770,457 239,284,173 201,087,701 | XXX
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Statement as of March 31, 2017 of the OH'O NATIONAL LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE




	JURAT PAGE
	JURAT PAGE
	ASSETS
	ASSETS WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	SUMMARY OF OPERATIONS
	SUMMARY OF OPERATIONS WRITE-INS
	CASH FLOW
	EXHIBIT 1 - DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
	EXHIBIT 1 - DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS WRITE-INS
	NOTES
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE T
	SCHEDULE T WRITE-INS
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATION
	SUPPLEMENTAL INTERROGATORIES
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE D - PART 1B FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1

